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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo e 32,699,596,368 |........oceevrirrreieiinin [ 32,699,596,368 |.......... 29,072,441,342
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 85,969,950 |....ovveeereerreeirierneees [ 85,969,950 |..cooveecenne 85,901,228
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiiiecc e [resrenniens 2,304,663,966 |.........c....... 2,360,762 |........... 2,302,303,204 |........... 4,569,016,223
3. Mortgage loans on real estate:
B FIFSEIENS Lo [ 724,089,100 ..o v 724,089,100 |................ 671,046,303
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDBIANCES) ...oeeveiieceie ettt |oebeneenenenees 91,274,135 [ o 91,274,135 | 90,521,888
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) ...uvveeiicicieieieiieeieiees [ 171,180,026 ..o v 171,180,026 |................ 163,331,787
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......vvieieieivteteteteeee ettt s st essse et sessss s s eseseseseses [ereseseseenenens 31,305,712 oo o, 31,305,712 | 41,769,690
5. Cash($ .ooon (1,357,851,924) ), cash equivalents
[C T 3,740,495,075 ) and short-term
investments ($ ..o 89,004,842 ) ..o oo 2,471,737,993 | e 2,471,737,993 |............ 2,670,665,405
6. Contractloans (including $  ..ooviiiiiiicccciee Premium NOtES) ...... |eeveeieeieeeiiciieeeciiee e [ [
7. Derivatives ............... ..9,932,546 |.. 9,932,546 |.. 22,553,890
8. Otherinvested @sSets ..o [ 10,054,124,9% |................. 35,366,133 |.......... 10,018,758,861 |.......... 10,013,358,463
9. Receivables fOr SECUMLIES ..........ccruriiiiieieieicee s [ 135,018,687 [....ceeeverirrccciinnis oo 135,018,687 17,010,652
10. Securities lending reinvested collateral assets . 52,022,000 |.. 52,022,000 |.. 14,776,208
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 48,830,915,478 48,793,188,583 |........... 47,432,393,079
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 333,532,062 |..vcviviiiiieeriiriineen e 333,532,062 |...ccvevinnee 291,758,166
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 2,395,074,265 |.......cconne 74,545,271 |............ 2,320,528,993 |............ 2,252,033,009
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccoveveviiiiercrceiieeeeeeeeveeeeee s [eeeeeeeens 5,789,880, 151 |..voviiiecereccceens [ 5,789,880,151 |............ 5,630,359,460
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeieeeeeeeeeeeeeeeeeeeee oo 167,728,829 |.....ovoeeeeeeeeeeeeeee o 167,728,829 |................ 144,277,664
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance CONtracts ...........ccceeveeveees |oerereeieeieeieeeeeeieeeeieeiees oo eeeiee e o 38,568,301
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.cccc..... 827,294,970 | [ 827,294,970 505,805,533
18.2 Net deferred tax asset ..........coocoeerueennne ..1,118,263,123 |.. ..1,118,263,123 |.. ..939,546,776
19. Guaranty funds receivable or 0N dePOSit ..........ccceoiiriiiiiiiiiieieeieeeeieiies [ [ [ [
20. Electronic data processing equipment and SOftWAre .............ooveveeereeererenins frevereecienncns 453,129,821 |...............392,111,515 |.........c.c.. 61,018,306 |.....c.coceee. 62,165,321
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 83,821,473 |.cviiien 83,821,473 |t [t
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............c.ccoeevevevrvreees foeveeeiinennne 378,207,591 | [ 378,207,591 |............... 319,833,664
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ..........ccccceeveieeeeeeieieiens freeeeeeienens 929,244 117 |.ooecvanne. 597,521,427 |.ooveviene. 331,722,690 |............... 356,180,807
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 61,307,091,881 |........... 1,185,726,582 |.......... 60,121,365,299 |.......... 57,972,921,780
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 61,307,091,881 1,185,726,582 60, 121,365,299 57,972,921,780
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Accounts receivable ... [ 337,452,717 | 25,856,083 |.........c...... 311,596,634 |............... 308,654,797
2502, C0lTAtEral oo et 16,666,265 [......cocveeeeecnirrnices foeeeererneenns 16,666,265 |................. 47,311,959
2503. Prepaid assesSMENTS ..o [ 222,775,030 |...ccvvvenenee 219,315,238 |...ccvereree. 3,459,792 |...ovvvne 214,051
2598. Summary of remaining write-ins for Line 25 from overflow page ..352,350,106 |... ..352,350,106 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 929,244,117 597,521,427 331,722,690 356,180,807




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $ ... 11,484,059,895 ) ..o e 23,440,043,597 |.......... 20,759,137,969
2. Reinsurance payable on paid losses and 10Ss adjuStMENt EXPENSES ..........cccvevevevrueueuriiieeeeeteteseeeeeeseseseseaessss s s sesessanas |oeseseseereneees 154,741,292 | 309,205,727
3. LOSS AQJUSIMENE EXPENSES .......evveveieieieieseiieaeeese st s sesese s ssss s s se st s s s s et et s sssseses et ssssssesese s s s s seseses s ssssesesesssssansnassesssanaa]cseseessacs 3,711,073,841 |........... 3,390,893,872
4. Commissions payable, contingent commissions and other similar charges . 288,321,946 |.....ccconee 271,896,812
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........ccueviiriiiriretiiiiieeieie ettt bttt sn s bbb ss s s b [ocee s 1,305,432,505 |............ 1,661,881,211
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cvcvevevruiieieeiieieieteteeeeee e | 119,631,370 |...coovveneee 171,392,208
7.1 Current federal and foreign income taxes (including $ .....coovveieeecns
7.2 Net deferred taX lADITEY ........o.ooiie bbbttt a et e et e eae e s h e e sb e e s be e b e e bt e bt en b e enneeneeeneesaeennean
8. Borrowed money $ and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ............ 1,269,823,415 and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
iNCluding $ v for medical loss ratio rebate per the Public Health Service AGt) ...........cccoooevcueueeeeees foevverenee 14,995,801,389 |.......... 14,363,375,547
10, AQVANCE PIEMIUM ....oeveeeeeeeeeeeeceee et et e e et eseseeeeee e e s s st teseseeeseseasssasesesesessasessesseseseeeesaesssessasasesessansssssssasesesnananasasssasesnsns [ersereseneneaeas 519,571,758 |................ 370,903,039
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) ..........cceveriiriieirireriiiieseiese et sssese et ssese s e ceeneese s 926,142,273 |.oecene 830,146,391
13.  Funds held by company under reiNSUIANCE trEALIES ..............cceviieieiiieieieteteeieeee ettt ettt et saes st s e s sesess s s sseseseses et nesnereneeis 52,668,067 |.......ccocevcee. 78,914,359
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS .........ccceiiiiiiriiirieieieiiic et 51,239,893 44,293,344
15.  Remittances and items not allocated ............cccovreeeeererrencneeceerereeens ... 34,083,020 |... ... 23,865,520
16.  Provision for reinsurance (including $  ...c.covveecucucurrinincccenne CEMIfIEA) ... e 84,753,671 25,293,878
17. Net adjustments in assets and liabilities due to foreign eXChange rates ... e [
R T B =i o0 53 ¢ g Lo 1 T TSP KPS NPT
19. Payable to parent, subsidiaries and affilIAtESs ..............ccceuevieueueieieiieieieieiieeteeet ettt e 92,180,772 |..ocue.... 117,896,436
20, DEIVALIVES ....ouceieiiveteteeceee ettt ettt ettt et ettt e et et et et e s e st e e e st e s et et eaeae sttt e bt et s e et es s e s et et esesean s et et et eset et esnan s esesesebesesesnan e n bt 20,877,185 |[.ocecvernnee 24,090,053
21, PAYADIE fOr SECUMHIES ......vcveviiieieiteteieieet ettt ettt sttt et bttt et b s s se e s bbb s e es bbb s s e s s e b b st e ses et s s s snses et s s es s sesebessas [oceeneernacs 1,259,393,383 |................ 732,151,435
22.  Payable for SECUNtES IBNAING .........ceviveeeeceeeeteieeeeeeectete et eeeeecae e eee st et s e s eeesssaesesesesenssssaesesesensssssesesasensssssesesasansssnsesesesansnsnaesesdcteritnees 1,788,176,868 |............ 1,998,184,383
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiee et e e e nens |ore sttt e s te e stestees [oreteeteesesteere st
24, Capital notes $  ooooeviiiiiiicees and iNtErest thErEON $  ....coooiiiiiiiiiiiiiiiiitt e [ o
25.  Aggregate Write-ins fOr HADIIHES ................c.ovevoieeeeeeceeeeeeeeeeeeeeeeeeeeeeee et eeetee e eee e eee s ee e eee s ensseen s e e e een s ensseensseensstensreenanennas 609,747,428 554,915,798
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 49,453,880,259 45,728,437,984
27, Protected Cell HADIIIES ............oo et e s e e e e e ees e [reere e
28.  Total lIabilities (LINES 26 AN 27) .....cviviuivireviiieieeeeteietseseseeete et sssesete st ssseses b s st s st s st ssssses e bbb s sesesebe b st snsesebessassnsnsesesesassnas]ocsessses 49,453,880,259 |.......... 45,728,437,984
29. Aggregate write-ing for SPECIal SUIPIUS FUNGS ........c.c.cviviviuivitieieie ettt ettt s e s st sesess s s s s s s sesesessan e enerebeinenen 10,139,374 ..o 12,006,408
30.  COMMON CAPILAI STOCK ......oueiveeceeeeeceeec ettt et e s e e s s s e et et esesesse s s s st eseseananssasasasesessssansnansssnnsesnsnsnananasa|eesseseseseneeeas 3,882,000 |................... 3,882,000
31, Preferred Capital STOCK ........o oottt et et ea e oo st e e a e e ea e e a e e bt e s e e st e ae e en e e en e e eneeeneeeneeaeeaeeneannean
32. Aggregate write-ins for other than special surplus funds
X T TU o] (0TS 4 To) (=1 SO RP PP RSRURRORRIN
34.  Gross paid in and CONHDULEA SUIPIUS .........c.ceiuiiieeeeeeeeeeece ettt et e et s s eseseseseessseseseeseeesessssseasssasesssesesesnanasand|eeseeseness 3,284,769,264 |............ 3,284,769,264
35, UN@SSIGNEA fUNAS (SUMPIUS) .....v.veveeececeeteieeeeececeete e eeeeecaetetesessscaetesesesessssesesesesensssetesesesensssssesesesansssesesesasansnsssesasasansssntesesassnsnsndfeetessenenes 7,368,694,402 |............ 8,943,826, 124
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $
36.2 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 10,667,485,039 12,244 ,483,796
38. Totals (Page 2, Line 28, Col. 3) 60, 121,365,299 57,972,921,780
DETAILS OF WRITE-INS
25071, ACCOUNTS PAYADTE .evieieiiieecc ettt s et s et s s s s s s s e e e e sttt 398,096,537 |................ 366,015,760
2502. ReServe for UNCASNEA ChECKS .........ccoociioiieeececee ettt ettt ee ettt eee et e e st e s e tessstenssaesesaeseeeeteesetesssensstenssennnsenseeafessenssenneanns 185,688,440 |................ 160,335,950
2503. Deposit for assumed reinsurance from ONA ..ottt sttt ettt nssaene e s saenesaereens [eere e 12,349,683 |................. 12,772,569
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ........ccoovrieieieieieieiiieieieeieeeee e e 13,612,769 |...ccvvennee 15,791,519
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 609,747,428 554,915,798
2901. Deferred gain on SAlE/18ASENACK ........cocooviviviiieieceieee ettt es e tena | 7,170,921 |, 9,046,815
2902. SCOR retroactive reinSUIANCe @CCOUNT ........ciiiiiiiuiiiiriieieetet ittt ettt b ettt [er et s 2,968,453 |...ccoovicine 2,959,593
P2 01 T OSSP O PP P PP PP PPN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP RO PP PTPTRTI
1< 7220 7T OO TP TY OO TSP O PSP PR PO RSP RO TPP PP PP OTRPOPPPPIIN
£ 7201 Y PP PTOT RO P T TRTI
3298. Summary of remaining write-ins for Line 32 from OVerfloW PAgE ...........couiiiiiiiiiieceeeee s [t [t
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  ...c....... 2,526,817, 737 ) oo e 2,608,401,701 |............ 2,702,830,973 |............ 5,401,723,976
1.2 Assumed (written $  ......... 20,544,692,980 ) ... e 19,686,963,515 |.......... 17,570,612,101 |.......... 36,279,192,876
1.3 Ceded (written §  ............ 1,553,026,707 ) oo 1,409,304,694 |........... 1,094,845,389 |............ 2,422,898,810
1.4 Net (written $§  .......... 21,518,484,016 ) oo e 20,886,060,522 |.......... 19,178,597,685 39,258,018,042
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 19,395,834,044 ):
2.1 DHFCE ..ttt e 1,733,806,108 |............ 1,547,353,561 |........... 3,981,722,864
2.2 ASSUIMEA ..ottt bbbt bbbttt b ettt b ettt n e 16,486,364,080 |.. 12,489,684,674 |.......... 27,349,365,911
B T 7= 1= OO PRORUORRPRRRPRRORY T 905,722,858 |........c...... 539,694,235 |........... 1,731,355,442
24 Net ..o 17,314,447,331 |.. 13,497,344,000 |...........29,599,733,333
3. Loss adjustment eXPENSES INCUITEA ...........oovueueueiieierieeeieiiesesesesessssssese e sesese s ese s s sssnsesens [oceessesees 2,165,256,610 |............ 1,927,733,326 |............ 3,567,568,213
4. Other Underwriting @XPENSES INCUITEA ..........c.c.eveviuieeerieieiesieaesesesesesese s sssssesesesssessssesesesssssssesesns [eosseeeseces 4,527,406,737 |............ 4,590,773,330 |............ 9,499,822,281
5. Aggregate write-ins for underwriting dedUCHIONS ............ccuiiiiiiiiiiiiicceeeeeeee e [ .
6. Total underwriting deductions (LiNes 2 through 5) ........cccccovrrereeierininrseeeeeenesesesieeeeeesssesssnendeeeeeee: 24,007,110,678 [ 20,015,850,655
7. Netincome of protected cells
8.  Net underwriting gain (10ss) (Line 1 MiNUS LiNE 6 + LiNE 7) ...ceeuiiiiirieieieieeeeieieeieieeeee e e (3,121,050, 156)|.............. (837,252,970)|.......... (3,409,105,786)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuriiiuriieiieeiniieirei ettt 743,916,327 |...coovnee. 559,950,266 |............ 1,510,564,869
10. Net realized capital gains (losses) less capital gains tax of $ ................. 66,573,897 .....coceveene. 125,848,720 (402,802,099) (348,659,619)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviriririiieieieiiriiririsieie ettt es s seseses s oo s seneeens 869,765,047 |................ 157,148,168 |............ 1,161,905,249
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
B e amount charged off § ... 163,457,423 ) oo e (163,457,423)(.............. (123,423,681)]...cocvcvnv.. (273,301,875)
13.  Finance and service charges not included in PremMiUMS ............coceuriiiieiieueininiieeeiee e e 265,881,039 |....cccvunvne 250,326,944 |................ 489,675,179
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 144,978,726 (18,089,870) 372,434,826
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 247,402,342 108,813,393 588,808, 130
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNcome taxes (LINES 8 + 11 + 15) .......cceiuiiieieieieieietce ettt e (2,003,882,767)|...cc0vnne (571,291,410)|.......... (1,658,392,406)
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiiieiee ettt sa e e e e e et e s e enee e
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17) .......coiuiiiiriiiriciricieieieieieeeeseeeene et [ (2,003,882,767)|...ccvnenvne (571,291,410)|.......... (1,658,392,406)
19.  Federal and foreign inCOME taxes iNCUITEM .............ceueueuiuiririiieieieieieeeee et ens (387,898,080) (7,780,104) (191,671,849)
20. Netincome (Line 18 minus Lin€ 19)(t0 LiNE 22) .....c.cveveuiiriiiieieieieieeeeeeie e (1,615,984,687) (563,511,306) (1,466,720,557)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 12,244,483 ,796 18,431,019,669 18,431,019,669
22, Netincome (from LN 20) ......c.civieieereuririieteeietierecseeetessese ettt s sesseetesessesesssesens foesseseacs (1,615,984,687)|.............. (563,511,306)].......... (1,466,720,557)
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiiiiie e e [ o
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. 12,487,571 (121,733,049)|.. (700,607,356)|... ... (777,511,999)
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccvveveiuereriiriiieseieeseeeeeese s ...57,107,346 |.. ... (2,863,009)|..............(142,560,443)
26. Change in net deferred iNCOME tax ..........cccoeevvvrieervereriirinnnnn. ..191,203,917 |.. 261,474,202 |............... 482,094,813
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieeteieiieeecie ettt bbbt b sn st se s e eeerececnena (13,747,990) |- ..cecveenne (43,857,034)|................ (78,603,786)
28.  Change in ProviSion fOr FEINSUIANGCE ...........c.cueviieiuereiiiieeesiese et ssssse et ssssse b sssesese s ses e e seesececnenas (59,459,793)...ocvreennee (23,386,059)|......c..couc...... 5,907,146
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
G TR e T I P R U Y
33.2 Transferred to capital (Stock DIVIdEN) .........cccciiiiiiiiiiiniis e e [ e
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e
34. Net remittances from or (10) HOME OffiCE ..........cuiiiiiiiiiiiii e [ s
35. Dividends to stockholders ..................... (3,949,000,000)|... (4,203,000,000)
36.  Change iN trEASUNY STOCK ......c..iuiiiiiiiitee ettt ettt e e e e e e e eseens [ eresneste st e s teste s e stestestestes [eteetessestessestestestestesteetes [oeesesseesesseste st eaeere e
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueuevrriiiriiiririeieieeeeie s sneseeenas (14,384,500) (11,384,052) (6,141,048)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns (1,576,998,757) (5,033,134,614) (6,186,535,873)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 10,667,485,039 13,397,885,055 12,244,483 ,796
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceieriiiiiiiiiiiiciiiicceeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401, OFNEE TEVENUE ...t e e e et e e eaeae et eaeeseaeeeeaeneannsaenneenanans |orsrenesenneanas 149,349,889 |...oooeeieeeeeeeeeeeeeeee e 374,361,933
1402. Allocated share of gain (loss) on sale of fixed assets ....(3,798,733)/.. ... (4,034,082)|... ... 14,272,274
1403.  Gain (Loss) on sale 0f SUDSTAIATY ....cooiiiiieecccc e (289,694)|................ (17,020,761)|.......co....... (20,946,716)
1498. Summary of remaining write-ins for Line 14 from overflow Page .............c.ccoeueveveieeeerereiieeeeesseees e (282,736) v 2,964,973 | 4,747,335
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 144,978,726 (18,089,870) 372,434,826
3701. Transition obligation for postretirement benefits ..o e (14,384,500)|................ (12,030,000)|................. (6,799,000)
3702. Deferred tax liability on asset transfer 645,948 |... .... 645,948
3703. Deferred gain on Sale/18aSEDACK ..........ococooviiiviiiuciieiiieeececete ettt et [ttt
3798. Summary of remaining write-ins for Line 37 from overflow page ............ccccoeiiiiiiiiciciiiceeesesfee e [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (14,384,500) (11,384,052) (6,141,048)




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiiirieiiicirieieieieee sttt [reseinens 21,574,646,425 |......... 19,398,993,085 |.......... 40,420,464,060
2. NetiNVESIMENT INCOME .......uvuiiiiiiiiieei et [eress e 768,604,309 |.......coec.e. 673,001,046 |............ 1,689,473,986
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 247,402,342 108,813,393 588,808, 130
4. TOtal (LINES 110 B) ..ot 22,590,653,076 20,180,807,524 42,698,746, 176
5. Benefit and 10Ss related PAYMENLS ..........c.cceeieieiiiiiieieeceiee ettt sesnn s enans [oesnnnas 14,656,992,868 |.......... 12,059,484 311 |.......... 25,403, 117,201
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........cccce. foeriiiiiiiiiiiiiiiiiiiins o e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 6,918,732,225 |............ 6,705,369,758 |.......... 13,437,590,670
L T 1Yo (=Yoo IS o= o IR Co Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 165,255 (12,966,109) 173,494,601
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 21,575,890, 348 18,751,887,960 39,014,202,472
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,014,762, 727 1,428,919,564 3,684 ,543,704
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 9,403,688, 161 ... 15,822,987,116 |.......... 25,053,469, 125
12.2 Stocks .............. 3,301,021,153 ..6,352,982,423 |. ..8,796,425,605
12.3 Mortgage loans ... ... 29,149,836 |.. ...55,677,961 |..ccoonne. 154,969,495
12,4 REAI ESEALE ...t [oraeteeen s 52,130,799 |....coieciieieriericnis o 151,542,402
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiieireir ettt [eesssinansnaad 661,138,201 |..ccovveevnee. 912,235,682 |............ 1,353,016,671
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceeees |oevveeininnencne 1,016,151 [ (1,742,937)|.cccecne (2,235,659)
12.7 MIiSCEIIANEOUS PIOCEEAS .......cocvieieieieiiiteteteteeieeeeee ettt seseee et e sttt tes e s s ss st e s sesesessan s ssesesesesess 434,242,908 1,186,698,925
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveuevceieieieeeeeeeieveteeeeee e sseneiens [oeennas 13,448,144 302 |........... 23,576,383,153 |.......... 36,693,886,565
13. Cost of investments acquired (long-term only):
13T BONGS .ottt [eeaenenns 12,668,815,345 |.......... 16,472,644,522 |.......... 26,784,502,616
13.2 SEOCKS ...ttt aeaens [eeaeaenenns 1,022,720,302 |............ 4,716,376,874 |............ 7,191,264,732
13.3 MOMGAGE I0BNS ...ttt [eeaeseeenennaees 81,921,785 |..ooocvnee 75,305,423 |......ccvvnne 88,150,032
13.4 REAI ESHALE ...t [oeaeteien s 42,375,758 |.......cconne. 39,950,986 ... 35,240,525
13.5 Other iNVESIEA @SSELS ......cuvuiuieiiiciiei ettt nienne[eesesineesinens 462,580,900 |........c...... 665,181,808 |............ 1,423,545,290
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 128,181,178 199,430,738
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 14,406,595 ,268 21,969,459,613 35,722,133,932
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (958,450,966) 1,606,923,539 971,752,633
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoooeiiiiiinies o [
16.5 Dividends 10 SLOCKNOIAETS ........cururiiiiicicieeeieiee et e e s s s s esesesesnnnnns [eerirecuessensenisictessessenisiensJoeuensenees 3,057,600,536 |............ 4,203,000,000
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (255,239,173) 286,187,049 251,485,698
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (255,239,173) (2,771,413,487) (3,951,514,302)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....c.cc..... (198,927,412)|.............. 264,429,616 |................ 704,782,034
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING Of YBAT ...t eaeeas [onaesnnenans 2,670,665,405 |............ 1,965,883,370 |............ 1,965,883,370
19.2 End of period (Line 18 plus Line 19.1) 2,471,737,993 2,230,312,986 2,670,665,405
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in payable for securities acquUiTed ... seseies [ 477,992,165 |............... 291,498,528 |................ 217,389,901
20.0002. Portfolio investments eXChanGe ............cccciiiiiiiiiinniieeis e [oreneeeseenenns 334,923,573 |...oovveee 335,778,531 |.cceneen 847,393,827
20.0003. Change in receivable for securities sold ..108,172,322 |.. ... 25,447 537 |. ...286,550,379
20.0004. Low income housing commitment ..........cccoooviiiiiiiniiiiiieeieeeee ... 75,658,392 |.. ..1562,032,582 |. ...235,367,235
20.0005. Reinvestment of non-cash distributions from other invested assets ...........ccccoooviiicies Jiiiniininns 16,588,595 |................. 23,232,982 |.ccvcine 58,728,135
20.0006. Income from other invested assets ... [ 9,917,572 | 9,241,418 [ 11,525,925
20.0007. Stock dividends received .............ccccocoorriiririnnnne. ..1,605,623 |. ..5,145,490 |.
20.0008. Liability associated with other invested assets ... [ 2,410 [ooroeeeeeeeeeeee .
20.0009. Dividends/Asset TranSTer ... [ore e . ..891,399,464 |..
20.0010. Assets transferred from/to affiliate ... | s 114,233, 113




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0011. Real estate - capitalized investment expenses .. 125,702 [ 414,677
20.0012. Real Estate transferred 10 LP ...ttt [oereieieteseens s ssieieieseens |oesesssie e ... 44,497 515
20.0013. Bonds transferred to limited partnerships as contribution . .... 35,984,251
20.0014. DONATTONS .oiuiiiicieicictie ettt sttt st b s se ettt bebesesene e ssssenesenetes [resesenenenssssseseseresenenennnnns |oaeseserereennnssesseaetetereenns [oesesereeeeaes 14,735,050
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Notes required on a quarterly basis have been updated in their entirety. There have been no material changes to the following December 31, 2022
Annual Statement notes: 1(B), 2-4, 5(B, C, K, 0-Q), 6, 7, 9(B, D-I), 10(E-O), 12(B-l), 13, 14(A-F), 15, 16(Off-balance-sheet financial instruments),
17(A), 18, 19, 21(A, B, D-F, H), 23, 24(A-E) and 26-35. Only material or significant changes from the Annual Statement have been updated for all
other notes, or portions thereof.

1. Summary of Significant Accounting Policies

A

Alistate Insurance Company (the “Company” or “Allstate”) prepares its financial statements in conformity with accounting practices prescribed
or permitted by the lllinois Department of Insurance (“IL DOI”). Prescribed statutory accounting practices include a variety of publications of the
National Association of Insurance Commissioners (“NAIC”), as well as state laws, regulations and general administrative rules. Permitted
statutory accounting practices encompass all accounting practices not so prescribed.

The State of lllinois requires its domestic insurance companies to prepare financial statements in conformity with the NAIC Accounting Practices
and Procedures Manual, which includes all Statements of Statutory Accounting Principles (“SSAPSs”), subject to any deviations prescribed or
permitted by the IL DOI.

The Company’s net income and capital and surplus did not include any accounting practices prescribed or permitted by the IL DOI during 2023
and 2022.

(in millions) FIS FIS June 30, December 31,
SSAP # Page # Line # 2023 2022

Net Income
(1) The Company'’s state basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ (1,616) $ (1,467)
(2) State prescribed practices that increase/(decrease) NAIC statutory

accounting principles (“SAP”): - -
3) State permitted practices that increase/(decrease) NAIC SAP: - -
4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (1,616) $ (1,467)
Surplus
(5) The Company’s state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 10,667 $ 12,244
(6) State prescribed practices that increase/(decrease) NAIC SAP: - -
7) State permitted practices that increase/(decrease) NAIC SAP: - -
8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 10,667 $ 12,244
Investments

Loan-backed and structured securities (‘LBASS”) with an NAIC designation of 1 or 2 are reported at amortized cost using the effective yield
method. LBASS with an NAIC designation of 3 through 6 are reported at the lower of amortized cost or fair value, with the difference reflected
in unassigned surplus as an unrealized capital loss. In general, LBASS utilize a multi-step process for determining carrying value and NAIC
designation in accordance with SSAP No. 43R, Loan-backed and Structured Securities (“SSAP No. 43R”). The Securities Valuation Office
(“SVO”) may assign an NAIC designation for use in determining carrying value for certain LBASS. For LBASS of high credit quality with fixed
interest rates, the effective yield is recalculated on a retrospective basis. For all others, the effective yield is generally recalculated on a
prospective basis.

Based upon its evaluation of relevant conditions and events, management did not have substantial doubt about the Company’s ability to continue
as a going concern as of June 30, 2023 or December 31, 2022.

5. Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans

4. The identification of mortgage loans in which the Company was a participant or co-lender in a mortgage loan agreement as of June 30,
2023 and December 31, 2022 is presented in the table below.
($ in millions) Commercial
Insured All Other

Residential
Insured All Other

Farm Mezzanine Total

a. Current year
5. Participant or co-lender in a
mortgage loan agreement
(a) Recorded investment $ - $ - $ B $ - $ 224 $ - $ 224
b. Prior year
5. Participant or co-lender in a
mortgage loan agreement

(a) Recorded investment $ - $ - $ B $ $ 142 $ - $ 142



STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Loan-Backed Securities
1. Prepayment assumptions for LBASS were obtained from external sources and, if not available, developed internally.

2. The following table presents the aggregate amortized cost of LBASS before recognized other-than-temporary impairment (“OTTI”), the
amount of OTTI recognized and the fair value of those securities.

(in millions) 2023 2022
(1) ) )] () ) 3)

Amortized Amortized
Cost Basis Other-than- Cost Basis Other-than-

Before Temporary Before Temporary
Other-than- Impairment Other-than- Impairment
Temporary Recognized Temporary Recognized
Impairment in Loss Fair Value Impairment in Loss Fair Value

OTTI recognized 1st Quarter
a. Intent to sell $ - 9 - 3 - 3 - $ - $ -
b. Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis 118 2 116 1,876 21 1,855
c. Present value of cash flows
expected to be collected is
less than the amortized
cost basis - - - -
d. Total 1st Quarter (a+b+c) $ 118 $ 2 3 116 $ 1876  $ 21 $ 1,855

OTTI recognized 2nd Quarter
e. Intent to sell $ - 8 - % - $ - 8 - 3 -
f.  Inability or lack of intent to

retain the investment in the

security for a period of time

sufficient to recover the

amortized cost basis 212 5 207 1,418 39 1,379
g. Present value of cash flows

expected to be collected is

less than the amortized

cost basis 17 3 14 - -
h. Total 2nd Quarter (e+f+g) $ 229 $ 8 $ 221 $ 1,418 3% 39 % 1,379

OTTI recognized 3rd Quarter
i. Intentto sell $ - $ - $ -
j. Inability or lack of intent to

retain the investment in the

security for a period of time

sufficient to recover the

amortized cost basis 1,333 16 1,317
k. Present value of cash flows

expected to be collected is

less than the amortized

cost basis 1 - 1
I.  Total 3rd Quarter (i+j+k) $ 1,334  $ 16 $ 1,318

OTTI recognized 4th Quarter
m. Intent to sell $ - $ - $ -
n. Inability or lack of intent to

retain the investment in the

security for a period of time

sufficient to recover the

amortized cost basis 252 4 248
0. Present value of cash flows

expected to be collected is

less than the amortized

cost basis 6 1 5
p. Total 4th Quarter (m+n+o) $ 258 $ 5 $ 253
g. Annual Aggregate Total

(d+h+l+p) $ 10 $ 81

3. The following LBASS were other-than-temporarily impaired at the end of each quarter presented, as a result of the discounted present
value of the cash flows expected to be collected being less than amortized cost.

($ in millions)
2 3 4 5 6 7
Book/Adjusted Amortized Cost Date of
Carrying Value Recognized After Other- Financial
Amortized Cost  Present Value Other-Than- Than- Fair Value Statement
Before Current of Projected Temporary Temporary At Time of Where
CUSsIP Period OTTI Cash Flows Impairment Impairment OTTI Reported
BAS1FYHCO $ 10 $ 8 $ 2 $ 8 $ 8 06/30/2023
BAS1FYHDS8 $ 7 $ 6 1 $ 6 $ 6 06/30/2023
Total $ 3
00889FAE2 $ - $ - $ - $ - $ - 09/30/2022
64129VAB9 $ - $ - - $ - $ - 09/30/2022
64131RAES8 $ 1 $ 1 - $ 1 $ 1 09/30/2022
00140PAC9 $ 2 $ 2 - $ 2 $ 2 12/31/2022
00144FAA1 $ - $ - - $ - $ - 12/31/2022
00900MAC6 $ 1 $ 1 - $ 1 $ 1 12/31/2022
64129VAB9 $ 3 $ 2 1 $ 2 $ 2 12/31/2022
Total $ 1

6.1
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Unrealized losses are calculated as the difference between amortized cost and fair value. They result from declines in fair value below
amortized cost and are evaluated for OTTI. Every LBASS with unrealized losses was included in the portfolio monitoring process.

The following table summarizes gross unrealized losses and the fair value of LBASS by the length of time individual securities have been
in a continuous unrealized loss position.

(in millions) June 30, December 31,
2023 2022
a. The aggregate amount of unrealized losses:
1. Less than 12 months $ - $ (2)
2. 12 months or longer $ - $ (3)
b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 months $ 4 $ 26
2. 12 months or longer $ 7 $ 22

As of June 30, 2023, the aggregate amount of unrealized losses related to LBASS was less than $1 million. Substantially all of the
unrealized losses were related to investment grade LBASS with an unrealized loss position less than 20% of amortized cost, the degree of
which suggested these securities did not pose a high risk of being other-than-temporarily impaired. Investment grade is defined as a
security having an NAIC designation of 1 or 2, which is comparable to a rating of Aaa, Aa, A or Baa from Moody’s Investors Service or
AAA, AA, A or BBB from S&P Global Ratings, or a comparable internal rating if an externally provided rating is not available. Market prices
for certain securities may have credit spreads which imply higher or lower credit quality than the current third-party rating. Unrealized
losses on investment grade securities were principally related to an increase in market yields which may include increased risk-free interest
rates or wider credit spreads since the time of initial purchase. The unrealized losses are expected to reverse as the securities approach
maturity.

LBASS in an unrealized loss position were evaluated based on actual and projected collateral losses relative to the securities’ positions in
the respective securitization trusts, security specific expectations of cash flows and credit ratings. This evaluation also takes into
consideration credit enhancement, measured in terms of: (1) subordination from other classes of securities in the trust that are contractually
obligated to absorb losses before the class of security the Company owns, and (2) the expected impact of other structural features
embedded in the securitization trust beneficial to the class of securities the Company owns, such as overcollateralization and excess
spread.

As of June 30, 2023, the Company had not made the decision to sell and it was not more likely than not the Company would be required
to sell LBASS with unrealized losses before recovery of the amortized cost basis. As of June 30, 2023, the Company had the intent and
ability to hold LBASS with unrealized losses for a period of time sufficient for them to recover.

Dollar Repurchase Agreements and/or Securities Lending Transactions

3.

5.

Collateral Received
a. Aggregate Amount Collateral Received
1. The following table summarizes the Company’s cash collateral received in connection with its securities lending program:
(in millions) Fair Value

June 30, December 31,
2023 2022

Securities lending

(a) Open $ 1,788  $ 1,998
(b) 30 days or less - -
(c) 31to60days - -
(d) 61to 90 days - -
(e) Greater than 90 days - -
(f)  Subtotal (a+b+ct+d+e) $ 1,788 $ 1,998

(g) Securities received - -
(h) Total collateral received (f+g) $ 1,788 $ 1,998
b.
(in millions) June 30, December 31,
2023 2022

The fair value of that collateral and of the
portion of that collateral that it has sold or
repledged $ 1,801 $ 1,998

Collateral Reinvestment

b. The cash collateral was invested in primarily short-term investments and bonds that can be liquidated based on current market
conditions on demand to match the liability. As of June 30, 2023, the Company had invested assets with a fair value of $1.80 billion,
which included $121 million of investment grade long term bonds. Unrealized losses on investment grade securities were principally
related to an increase in market yields which include increased risk-free interest rates or wider credit spreads since the time of initial
purchase. The unrealized losses are expected to reverse as the securities approach maturity. Additionally, the Company has sufficient
liquidity to cover any shortfall on demand.

Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not applicable.

Repurchase Agreements Transactions Accounted for as a Sale - Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not applicable.

Real Estate

2.

As of June 30, 2023, the Company had a gain of $12 million on the sale of one real estate investment and had two real estate investments
classified as held for sale due to market conditions. As of December 31, 2022, the Company had a gain of $74 million on the sale of
multiple properties occupied by the Company and one real estate investment and had three real estate investments classified as held for
sale due to market conditions.

6.2



L. Restricted Assets
4.  The following table summarizes collateral received and reflected as assets within the Company’s financial statements:
($ in millions) June 30, 2023
1 2 3 4
Book/Adjusted % of BACV % of BACV
Carrying to Total Assets to Total
Value (Admitted and Admitted
Collateral Assets (“BACV”) Fair Value Nonadmitted)* Assets**
General Account:
a. Cash, cash equivalents and short-term
investments 1,736 1,736 2.8 % 2.9
b. Schedule D, Part 1 - - - % -
c. Schedule D, Part 2, Section 1 - - - % -
d. Schedule D, Part 2, Section 2 - - - % -
e. Schedule B - - - % -
f.  Schedule A - - - % -
g. Schedule BA, Part 1 - - - % -
h. Schedule DL, Part 1 52 52 01 % 0.1
i. Other - - - % -
j.  Total collateral assets (a+b+c+d+e+f+g+h+i) 1,788 1,788 29 % 3.0
Protected Cells:
k. Cash, cash equivalents and short-term
investments - - - % -
I.  Schedule D, Part 1 - - - % -
m. Schedule D, Part 2, Section 1 - - - % -
n. Schedule D, Part 2, Section 2 - - - % -
0. Schedule B - - - % -
p. Schedule A - - - % -
g. Schedule BA, Part 1 - - - % -
r. Schedule DL, Part 1 - - - % -
s. Other - - - % -
t. Total collateral assets (k+l+m+n+o+p+q+r+s) - - - % -
* j = Column 1 divided by Asset Page, Line 26 (Column 1)
t = Column 1 divided by Asset Page, Line 27 (Column 1)
* j = Column 1 divided by Asset Page, Line 26 (Column 3)
t = Column 1 dividend by Asset Page, Line 27 (Column 3)
December 31, 2022
1 2 3 4
% of BACV % of BACV
to Total Assets to Total
(Admitted and Admitted
Collateral Assets BACV Fair Value Nonadmitted)* Assets**
General Account:
a. Cash, cash equivalents and short-term
investments 1,972 1,972 34 % 3.4
b. Schedule D, Part 1 - - - % -
c. Schedule D, Part 2, Section 1 - - - % -
d. Schedule D, Part 2, Section 2 - - - % -
e. Schedule B - - - % -
f.  Schedule A - - - % -
g. Schedule BA, Part 1 - - - % -
h. Schedule DL, Part 1 26 26 - % 0.1
i. Other - - - % -
j.  Total collateral assets (a+b+c+d+e+f+g+h+i) 1,998 1,998 34 % 3.5
Protected Cells:
k. Cash, cash equivalents and short-term
investments - - - % -
I.  Schedule D, Part 1 - - - % -
m. Schedule D, Part 2, Section 1 - - - % -
n. Schedule D, Part 2, Section 2 - - - % -
0. Schedule B - - - % -
p. Schedule A - - - % -
g. Schedule BA, Part 1 - - - % -
r. Schedule DL, Part 1 - - - % -
s. Other - - - % -
t. Total collateral assets (k+l+m+n+o+p+q+r+s) - - - % -
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*

The following table summarizes the recognized obligations to return collateral assets within the Company’s financial statement:

j = Column 1 divided by Asset Page, Line 26 (Column 1)
t = Column 1 divided by Asset Page, Line 27 (Column 1)

j = Column 1 divided by Asset Page, Line 26 (Column 3)
t = Column 1 dividend by Asset Page, Line 27 (Column 3)

%
%
%
%
%
%
%
%
%
%

%
%
%
%
%
%
%
%
%
%

($ in millions) 1 2
% of Liability to
Total
Amount Liabilities*
June 30, 2023
u. Recognized obligations to return collateral assets (General Account) $ 1,788 3.6 %
v. Recognized obligations to return collateral assets (Protected Cell) $ - - %
December 31, 2022
u. Recognized obligations to return collateral assets (General Account) $ 1,998 4.4 %
v. Recognized obligations to return collateral assets (Protected Cell) $ - - %

* u. = Column 1 divided by Liability Page, Line 26 (Column 1)
v. = Column 1 dividend by Liability Page, Line 27 (Column 1)
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M. Working Capital Finance Investments - Not applicable.

N. Offsetting and Netting of Assets and Liabilities

None of the Company’s derivative or securities lending transactions contain a valid right to offset assets and liabilities per the requirements of
SSAP No. 64, Offsetting and Netting of Assets and Liabilities. The Company did not enter into repurchase agreements, reverse repurchase

agreements or securities borrowing transactions.

R. Reporting Entity’s Share of Cash Pool by Asset Type

The percentage share of the underlying assets of the Allstate Short term pool (“Short term pool”) was as follows as of June 30, 2023 and

December 31, 2022:

Percent
Asset Type Share
(1) Cash -%
(2) Cash equivalents 100.0%
(3) Short-term investments -%
(4) Total Short term pool 100.0%

Derivative Instruments

A. Derivatives under SSAP No. 86 — Derivatives

8. The Company did not have open option contracts with financing premiums due as of June 30, 2023 or December 31, 2022.

B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees — Not applicable.

Income Taxes

The Inflation Reduction Act of 2022 (“Act”) which contains several tax-related provisions, was enacted on August 16, 2022.

The Act created a 15% corporate alternative minimum tax (“CAMT”) on certain large corporations, effective beginning in 2023. The controlled group
of corporations of which the Company is a member has determined that it is considered an “applicable corporation” under the rules of CAMT, and as
such, the controlled group is expected to be required to perform the CAMT computations. The controlled group of which the Company is a member
has not determined as of the reporting date if it will be liable for CAMT in 2023. Therefore, the June 30, 2023 financial statement does not include

an estimated impact of the CAMT, because a reasonable estimate cannot be made.

A. 1. The components of the net deferred tax asset (“DTA”) and deferred tax liability (“DTL”) were as follows:
6/30/2023 12/31/2022 Change
(in millions) (1) (2) (3) (4) (5) (6) ) (8) (9)
(Col 1+2) (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

(a) Gross DTAs $ 1,709 $ 316§ 2,025 $ 1,634 $ 398 $ 1,932 175 82) $ 93
(b) Valuation allowance - - - - - - - - -
(c) Adjusted gross DTAs (1a-1b) $ 1,709  $ 316 $ 2,025 $ 1,534 § 398§ 1,932 § 175  § 82) $ 93
(d) DTAs nonadmitted - - - - - - - - -
(e) Subtotal — net admitted DTA

(1c-1d) $ 1,709 $ 316§ 2,025 $ 1,534 $ 398 $ 1,932 $ 175  $ 82) $ 93
(f) DTLs 663 244 907 724 269 993 (61) (25) (86)
(9) Net admitted DTA/(net DTL)

(1e-1f) $ 1,046 $ 72 3 1,118 § 810 $ 129 $ 939 $ 236 $ (57) $ 179

2. The amount of adjusted gross DTAs admitted under each component of SSAP No. 101, Income Taxes (“SSAP No. 101”) was as follows:

(in millions)

(a)
(b)

Federal income taxes paid in prior years recoverable through loss carrybacks

after application of the threshold limitation. (the lessor of 2(b)1 and 2(b)2 below)
1. Adjusted gross DTAs expected to be realized following the balance sheet date
2. Adjusted gross DTAs allowed per limitation threshold

(c)

(d)

DTLs
DTAs admitted as the result of application of SSAP No. 101, total (2(a) + 2(b) + 2(c))

(a)
(b)

Federal income taxes paid in prior years recoverable through loss carrybacks

after application of the threshold limitation. (the lessor of 2(b)1 and 2(b)2 below)
1. Adjusted gross DTAs expected to be realized following the balance sheet date
2. Adjusted gross DTAs allowed per limitation threshold

DTLs

(d) DTAs admitted as the result of application of SSAP No. 101, total (2(a) + 2(b) + 2(c))

(a)
(b)

Federal income taxes paid in prior years recoverable through loss carrybacks
after application of the threshold limitation. (the lessor of 2(b)1 and 2(b)2 below)
1. Adjusted gross DTAs expected to be realized following the balance sheet date
2. Adjusted gross DTAs allowed per limitation threshold

(c)

(d)

DTLs
DTAs admitted as the result of application of SSAP No. 101, total (2(a) + 2(b) + 2(c))

6.4

Adjusted gross DTAs expected to be realized (excluding the amount of DTAs from 2(a) above)

Adjusted gross DTAs (excluding the amount of DTAs from 2(a) and 2(b) above) offset by gross

Adjusted gross DTAs expected to be realized (excluding the amount of DTAs from 2(a) above)

Adjusted gross DTAs (excluding the amount of DTAs from 2(a) and 2(b) above) offset by gross

Adjusted gross DTAs expected to be realized (excluding the amount of DTAs from 2(a) above)

Adjusted gross DTAs (excluding the amount of DTAs from 2(a) and 2(b) above) offset by gross

6/30/2023
(1) (2) (3)
(Col 1+2)
Ordinary Capital Total
$ -8 72 72
1,081 - 1,081
1,081 - 1,081
XXX XXX 1,436
628 244 872
$ 1,709 § 316 2,025
12/31/2022
4) (5) (6)
(Col 4+5)
Ordinary Capital Total
$ 618 § 129 747
626 - 626
626 - 626
XXX XXX 1,700
290 269 559
$ 1,534 § 398 1,932
Change
(Y] (8) 9)
(Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total
$ (618) $ (57) (675)
455 - 455
455 - 455
XXX XXX (264)
338 (25) 313
$ 175  § (82) 93
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C. Current income taxes incurred consist of the following major components:

(in millions) (1) (2) (3)
(Col 1-2)
6/30/2023 6/30/2022 Change
1. Current Income Tax
(a) Federal $ (388) $ (8) $ (380)
(b) Foreign - - -
(c) Subtotal (1a+1b) $ (388) $ (8) $ (380)
(d) Federal income tax on net capital gains (losses) 67 22 45
(e) Utilization of capital loss carry-forwards - - -
(f)  Other - - -
(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ (321) $ 14 $ (335)
()] (2) (3)
(in millions) (Col 1-2)
6/30/2023 12/31/2022 Change
2. DTAs
(@) Ordinary
(1)  Discounting of unpaid losses $ 228 $ 225 $ 3
(2) Unearned premium reserve 648 625 23
(3) Policyholder reserves 18 21 (3)
(4) Investments 8 7 1
(5) Deferred acquisition costs - - -
(6) Policyholder dividends accrual - - -
(7) Fixed assets 5 5 -
(8) Compensation and benefits accrual 123 133 (10)
(9) Pension accrual - - -
(10) Receivables — nonadmitted 249 246 3
(11) Net operating loss carry-forward - - -
(12) Tax credit carry-forward 77 - 77
(13) Other 360 272 88
(99) Subtotal (sum of 2a1 through 2a13) $ 1,716 $ 1,534 $ 182
(b) Valuation allowance $ - $ - $ -
(c) Nonadmitted $ - $ - $ -
(d) Admitted ordinary DTAs (2a99 — 2b — 2c) $ 1,716 $ 1,534 $ 182
(e) Capital
(1) Investments $ 237 $ 270 $ (33)
(2) Net capital loss carry-forward - - -
(3) Real estate - - -
(4) Unrealized losses 72 128 (56)
(5) Other - - -
(99) Subtotal (2e1+2e2+2e3+2e4+2e5) $ 309 $ 398 $ (89)
(f)  Valuation allowance $ - $ - $ -
(9) Nonadmitted $ - $ - $ -
(h)  Admitted capital DTAs (2e99 — 2f — 2g) $ 309 $ 398 $ (89)
(i)  Admitted DTAs (2d + 2h) $ 2,025 $ 1,932 $ 93
3. DTLs
(a) Ordinary
(1)  Discounting of unpaid losses $ 18 $ 21 $ (3)
(2) Investments 83 57 26
(3) Fixed assets 87 92 (5)
(4) Deferred and uncollected premium - - -
(5) Policyholder reserves 35 42 (7)
(6) Premium acquisition expense 7 7 -
(7) Salvage & subrogation discounting 7 7 -
(8) Compensation and benefits accrual 35 34 1
(9) Other 7 7 -
(99) Subtotal(sum of 3a1 through 3a9) $ 279 $ 267 $ 12
(b) Capital
(1) Investments $ 193 $ 248 $ (55)
(2) Real estate - - -
(3) Unrealized gains 435 478 (43)
(4) Other - - -
(99) Subtotal (3b1+3b2+3b3+3b4) $ 628 $ 726 $ (98)
(c) DTLs (3a99 + 3b99) $ 907 $ 993 $ (86)
4.  NetDTAs/DTLs (2i — 3c) $ 1,118 $ 939 $ 179

The change in net deferred income tax comprises the following (this analysis is exclusive of nonadmitted assets, as the change in nonadmitted
assets is reported separately from the change in net deferred income tax in the surplus section of the Quarterly Statement):

N June 30, December 31,

(in millions) 2023 2022 Change

Total DTAs $ 2,025 § 1,932 § 93

Total DTLs 907 993 (86)
Net DTAs (DTLs) $ 1,118  § 939 179

Tax effect of unrealized gains (losses) 12
Change in net deferred income tax 191

Surplus adjustments — including stock option forfeitures (3)
Change in net deferred income tax relating to the provision $ 188

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.,
B. &
C. Transactions with Allstate Short Term Pool, LLC

The Company invests in the Short term pool, which is offered by Allstate Short Term Pool, LLC, to certain wholly owned affiliated companies of
The Allstate Corporation (the “Corporation”). The Short term pool is an investment pool managed by Allstate Investment Management Company,
an affiliate of the Corporation, whose purpose is to efficiently manage cash and cash equivalents for its member companies. Each member
company has an undivided interest in the underlying assets of the Short term pool per the Operating Agreement of Allstate Short Term Pool,
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LLC. The value of net assets that is the basis for current transactions and each share is determined daily by the Short term pool custodian. As
of June 30, 2023, the Company’s reported investment in the Short term pool was $2.25 billion. See Ref # - 001 in table below.

Transactions with related parties who are not reported on Schedule Y

(1) Detail of material related party transactions

($ in millions) 06/30/2023
Reporting
Written Period Date
Date of Name of Nature of Type of Agreement Amount Due
Ref# Transaction Related Party Relationship Transaction (Yes/No) Due Date From (To)
001 7/15/2016 Allstate Short Affiliate Investment in Yes on $ 2,253
Term Pool, LLC liquidity pool demand

(2) Detail of material related party transactions involving services — Not applicable.
(3) Detail of material related party transactions involving exchange of assets and liabilities — Not applicable.
(4) Detail of amounts owed to/from a related party
See Note 10, Part D.
There were no other transactions entered into by the Company with related parties in 2023 that involved more than %z of 1% of the Company’s
admitted assets. Activity resulting from reinsurance agreements, insurance contracts or cost allocation transactions in accordance with

intercompany agreement provisions was excluded.

D. The Company reported the following as receivables from affiliates:

(in millions) June 30, December 31,
2023 2022
Esurance Property and Casualty Insurance Company  $ 75 36
Signature Motor Club, Inc. 32 23
National General Management Corp. 27 19
Pablo Creek Services, Inc. 26 23
SquareTrade Holding Company, Inc. 25 11

Esurance Insurance Company 20
American Heritage Life Insurance Company 19
Integon National Insurance Company 17
Alistate New Jersey Insurance Company 16
Castle Key Indemnity Company 13 39
First Colonial Insurance Company 12
Allstate Financial Services, LLC 12
National Health Insurance Company 10
Alistate Enterprises, LLC 8
Alistate Property and Casualty Insurance Company
Allstate Investments, LLC
Esurance Insurance Company of New Jersey
Arity 875, LLC
North Light Specialty Insurance Company
Encompass Insurance Company
Corporation
ANIHI Newco, LLC
Allstate Insurance Company of Canada
Northeast Agencies, Inc.
Answer Financial Inc.
Direct General Life Insurance Company
Encompass Indemnity Company
Arity Services, LLC
Allstate Fire and Casualty Insurance Company
ESMI Auto Insurance Company
Renuant LLC, DBA Transparent.ly
Alistate Non-Insurance Holdings, Inc.
InfoArmor, Inc.
Castle Key Insurance Company
LeadCloud -
Arity International Limited -
Total $ 378 $ 32

N
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11. Debt
Not applicable.
12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined Benefit Plan

(4) The components of net periodic benefit cost for the six months ended June 30:

Special or

Pension Postretirement Contractual Benefits

Benefits Benefits Per SSAP No. 11
(in millions) 2023 2022 2023 2022 2023 2022
a. Service cost $ - 3 - 9 - 3 - 3 - $ -
b. Interest cost - - 2 2 - -
c. Expected return on plan assets - - - - - -
d. Transition asset or obligation - - - - - -
e. Gains and losses - - (8) (6) - -
f.  Prior service cost or credit - - (6) (6) - -
g. Gain or loss recognized due to a settlement

or curtailment - - - - - -

h  Total net periodic benefit cost $ - 3 - 3 12) $ (10) $ - $ -
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14. Contingencies
G. All Other Contingencies

Legal and regulatory proceedings and inquiries

Claims related proceedings

The Company is defending putative class actions in various courts that raise challenges to the Company’s depreciation practices in
homeowner property claims. In these lawsuits, plaintiffs generally allege that, when calculating actual cash value, the costs of “non-
materials” such as labor, general contractor’s overhead and profit, and sales tax should not be subject to depreciation. The Company is
currently defending the following lawsuits on this issue: Sims, et al. v. Allstate Fire and Casualty Insurance Company, et al. (W.D. Tex. filed
June 2022); Thompson, et al. v. Allstate Insurance Company (Circuit Court of Cole Co., Mo. filed June 2022); Hill v. Allstate Vehicle and
Property Insurance Company (Circuit Court of Cole Co., Mo. filed October 2022); Tabuga v. Allstate Vehicle and Property Insurance
Company (D. Md. filed April 2023); and Shumway, et al. v. Allstate Vehicle and Property Insurance Company (D. Ariz. filed April 2023). No
classes have been certified in any of these matters. The court granted preliminary approval of a class-wide settlement in the following
cases: Perry v. Allstate Indemnity Company, et al. (N.D. Ohio filed May 2016); Lado v. Allstate Vehicle and Property Insurance Company
(S.D. Ohio filed March 2020); Maniaci v. Allstate Insurance Company (N.D. Ohio filed March 2020); Ferguson-Luke, et al. v. Allstate
Property and Casualty Insurance Company (N.D. Ohio filed April 2020); and Mitchell, et al. v. Allstate Vehicle and Property Insurance
Company, et al. (S.D. Ala. filed August 2021). The court granted final approval of a class-wide settlement in Hester, et al. v. Allstate Vehicle
and Property Insurance Company, et al. (St. Clair Co., lll. filed June 2020) (as part of the proposed class-wide settlement, the plaintiff and
defendant in Thaxton v. Allstate Indemnity Company (Madison Co., lll. filed July 2020) were added to the Hester complaint).

The Company is defending putative class actions pending in multiple states alleging that the Company underpays total loss vehicle physical
damage claims on auto policies. The alleged systematic underpayments result from the following theories: (a) the third party valuation tool
used by the Company as part of a comprehensive adjustment process is allegedly flawed, biased, or contrary to applicable law; and/or
(b) the Company allegedly does not pay sales tax, title fees, registration fees, and/or other specified fees that are allegedly mandatory
under policy language or state legal authority. The following cases are currently pending against the Company: Kronenberg v. Allstate
Insurance Company and Allstate Fire and Casualty Insurance Company (E.D.N.Y. filed December 2018); Durgin v. Allstate Property and
Casualty Insurance Company (W.D. La., filed June 2019); Cotton v. Allstate Fire and Casualty Insurance Company (Cir. Ct. of Cook Co.
lll., Chancery Div. filed October 2020); Bass v. Imperial Fire and Casualty Insurance Company (W.D. La. filed February 2022); Cummings
v. Allstate Property and Casualty Insurance Company (M.D. La. filed April 2022); Slaughter v. Esurance Property and Casualty Insurance
Company (Cir. Ct. of Cook Co, lll., Chancery Div. filed September 2022); Kanak v. Allstate Fire and Casualty Insurance Company (Cir. Ct.
of Cook Co., lll., Chancery Div. filed September 2022); Golla v. Allstate Insurance Company (Ct. of Common Pleas, Cuyahoga Co., Ohio
filed June 2023); and Moore v. Esurance Property and Casualty Insurance Company (E.D.Mich. filed July 2023). None of the courts in any
of the pending matters has ruled on class certification.

The Company has pending an investigatory hearing before the California Insurance Commissioner concerning the private passenger
automobile insurance rating practices of Allstate Insurance Company and Allstate Indemnity Company in California. The investigatory
hearing is captioned: In the Matter of the Rating Practices of Allstate Insurance Company and Allstate Indemnity Company. Pursuant to
the Notice of Hearing issued by the California Insurance Commissioner, the California Insurance Commissioner is investigating: (1) whether
Allstate has potentially violated California insurance law by using illegal price optimization; (2) how Allstate implemented any such potentially
illegal price optimization in its private passenger auto insurance rates and/or class plans; and (3) how such potentially illegal price
optimization impacted Allstate’s private passenger auto insurance policyholders. Fact discovery was completed in the investigatory
hearing. Allstate and the California Department of Insurance have reached an agreement in principle to resolve the investigatory hearing.
The May 22, 2023 hearing was continued. A new hearing date has not been set.

Other proceedings

In re The Allstate Corp. Securities Litigation is a certified class action filed on November 11, 2016 in the United States District Court for the
Northern District of lllinois against the Corporation and two of its officers asserting claims under the federal securities laws. Plaintiffs allege
that they purchased The Allstate Corporation common stock during the class period and suffered damages as the result of the conduct
alleged. Plaintiffs seek an unspecified amount of damages, costs, attorney’s fees, and other relief as the court deems appropriate. Plaintiffs
allege that the Corporation and certain senior officers made allegedly material misstatements or omissions concerning claim frequency
statistics and the reasons for a claim frequency increase for Allstate brand auto insurance between October 2014 and August 3, 2015.
Plaintiffs further allege that a senior officer engaged in stock option exercises during that time allegedly while in possession of material
nonpublic information about Allstate brand auto insurance claim frequency. The Corporation, its chairman, president and chief executive
officer, and its former president are the named defendants. After the court denied their motion to dismiss on February 27, 2018, defendants
answered the complaint, denying plaintiffs’ allegations that there was any misstatement or omission or other misconduct. On June 22,
2018, plaintiffs filed their motion for class certification. The court allowed the lead plaintiffs to amend their complaint to add the City of
Providence Employee Retirement System as a proposed class representative and on September 12, 2018, the amended complaint was
filed. A class was certified on March 26, 2019, vacated by the U.S. Court of Appeals for the Seventh Circuit on July 16, 2020 and remanded
for further consideration by the district court. On December 21, 2020, the district court again granted plaintiffs’ motion for class certification
and certified a class consisting of all persons who purchased The Allstate Corporation common stock between October 29, 2014 and
August 3, 2015. Defendants’ petition for permission to appeal this ruling was denied on January 28, 2021. Following the close of discovery,
defendants moved for summary judgment on March 23, 2022. On July 26, 2022, the court entered its order granting summary judgment
in part (as to plaintiffs’ claims relating to certain statements made in October 2014) and denying it as to the remainder of plaintiffs’ claims.
On January 10, 2023, the parties filed a joint pre-trial order. A pre-trial conference has not occurred. Subsequently, on June 28, 2023, the
parties reached an agreement in principle to settle the action, without any admission of liability or wrongdoing. The settlement is subject to
final approval by the District Court and any appeals therefrom.

16. Information about Financial Instruments with Off-Balance-Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Derivative financial instruments

1.  The following table summarizes the notional amount of the Company’s derivative financial instruments, including those with off-balance-sheet

risk:
(in millions) Assets Liabilities
June 30, December 31, June 30, December 31,
2023 2022 2023 2022

a. Swaps $ 157 $ 291 $ 616 $ 895
b. Futures 265 69 342 188
c. Options - - - -
d. Total (a+b+c) $ 422 $ 360 $ 958 $ 1,083

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
2. The Company did not enter into agreements to service assets or liabilities.

4. The Company was not a transferor or transferee with respect to securitizations and asset-backed financing arrangements.
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C. Wash Sales

1. In the course of managing the investment portfolio, securities may be sold and reacquired within 30 days of the sale date in order to
enhance the portfolio’s yield.

2. In December 2019, the NAIC adopted guidance which clarified that only investments that meet the definition of a wash sale in accordance
with SSAP No. 103R, Transfers and Servicing of Financial Assets and Extinguishments of Liabilities, that crosses reporting periods are
subject to disclosure. Prior to December 2019 reporting, wash sales that were within the same reporting period were also disclosed.

The details of securities with an NAIC designation of 3 or below, and those without an NAIC designation, which were sold during the second
quarter of 2023 and 2022 and reacquired within 30 days of the sale date were as follows:

($ in millions) 2023
Book Value Cost of
NAIC Number of of Securities Securities
Description Designation Transactions Sold Repurchased Gain (Loss)
Bonds 3 - $ - $ - $ -
Bonds 4 - $ - $ - $ -
Unaffiliated common stocks 1 $ - $ - $ -
2022
Book Value Cost of
NAIC Number of of Securities Securities
Description Designation Transactions Sold Repurchased Gain (Loss)
Bonds 3 2 $ 4 $ 4 $ -
Bonds 4 5 $ 24 $ 22 $ (3)
Unaffiliated common stocks 27 $ 52 $ 52 $ 1)

20. Fair Value Measurements

A

Fair value is defined, per SSAP No. 100R, Fair Value (“SSAP No. 100R”), as the price that would be received to sell an asset or paid to transfer
a liability in an orderly transaction between market participants at the measurement date. SSAP No. 100R identified three valuation techniques
which are used, either independently or in combination, to determine fair value: (1) market approach; (2) income approach; and (3) cost
approach. SSAP No. 100R also contains guidance about observable and unobservable inputs, which are assumptions that market participants
would use in pricing an asset or liability. To increase consistency and comparability in fair value measurements, the fair value hierarchy prioritizes
the inputs to valuation techniques into three broad levels: 1, 2 and 3. The hierarchy for inputs used in determining fair value maximizes the use
of observable inputs and minimizes the use of unobservable inputs by requiring that observable inputs be used when available. Certain assets
are measured utilizing net asset value (“NAV”) as a practical expedient to determine fair value.

The Company has two types of situations where investments are classified as Level 3 in the fair value hierarchy:

(1) Specific inputs significant to the fair value estimation models are not market observable. This primarily occurs in the Company’s use of
broker quotes to value certain securities where the inputs have not been corroborated to be market observable, and the use of valuation
models that use significant non-market observable inputs.

(2) Quotes continue to be received from independent third-party valuation service providers and all significant inputs are market observable;
however, there has been a significant decrease in the volume and level of activity for the asset when compared to normal market activity
such that the degree of market observability has declined to a point where categorization as a Level 3 measurement is considered
appropriate. The indicators considered in determining whether a significant decrease in the volume and level of activity for a specific asset
has occurred include the level of new issuances in the primary market, trading volume in the secondary market, the level of credit spreads
over historical levels, applicable bid-ask spreads, and price consensus among market participants and other pricing sources.

1. The following tables summarize the Company’s assets and liabilities measured and reported at fair value in the Assets and Liabilities,
Surplus and Other Funds pages:

(in millions) June 30, 2023
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) NAV Total
a. Assets at fair value
Bonds
Industrial and miscellaneous $ - $ 1,935 $ 30 $ - $ 1,965
Bank loans - - 328 - 328
Securities Valuation Office (“SVO”)-identified -
investments 243 - - 243
Hybrid securities - 62 - - 62
Total bonds 243 1,997 358 - 2,598

Perpetual preferred stocks
Industrial and miscellaneous - 33 12 40 85

Unaffiliated common stocks

Industrial and miscellaneous 267 12 42 260 581
Mutual funds 45 - - - 45
Total unaffiliated common stocks 312 12 42 260 626

Cash equivalents
Money market mutual funds 94 - - - 94

Derivative assets

Foreign currency contracts - 9 - - 9
Credit contracts - 1 - - 1
Total derivative assets - 10 - - 10

Total assets at fair value/NAV $ 649 $ 2,052 $ 412 $ 300 $ 3,413

b. Liabilities at fair value
Derivative liabilities

Foreign currency contracts $ - $ (18) $ - $ - $ (18)
Credit contracts - 3) - - 3)
Total derivative liabilities - (21) - - (21)

Total liabilities at fair value $ - $ (21) $ - $ - $ (21)
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December 31, 2022

Description for each class of asset or liability (Level 1) (Level 2) (Level 3) NAV Total
a. Assets at fair value
Bonds
Industrial and miscellaneous $ - $ 2,468 $ 8 $ - $ 2,476
Bank loans - - 494 - 494
SVO-identified investments 168 - - - 168
Hybrid securities - 91 - - 91
Total bonds 168 2,559 502 - 3,229
Perpetual preferred stocks
Industrial and miscellaneous - 36 9 39 84
Unaffiliated common stocks
Industrial and miscellaneous 1,925 20 30 205 2,180
Mutual funds 494 110 - - 604
Total unaffiliated common stocks 2,419 130 30 205 2,784
Cash equivalents
Money market mutual funds 105 - - - 105
Derivative assets
Foreign currency contracts - 21 - - 21
Credit contracts - 2 - - 2
Total derivative assets - 23 - - 23
Total assets at fair value/NAV $ 2,692 $ 2,748 $ 541 $ 244 $ 6,225
b. Liabilities at fair value
Derivative liabilities
Foreign currency contracts $ - $ (20) $ - $ - $ (20)
Credit contracts - (4) - - (4)
Total derivative liabilities - (24) - - (24)
Total liabilities at fair value $ - $ (24) $ - $ - $ (24)
The following tables present the rollforward of Level 3 assets measured and reported at fair value:
(in millions) Total gains Total gains
Beginning Transfers Transfers and (losses) and (losses)
balance as of into out of included in net included in
Description 01/01/2023 Level 3 Level 3 income surplus
Bonds
Bank loans 494 $ 26 $ (135) $ (3) $ 8
Industrial and miscellaneous 8 30 - 9) 1
U.S. political subdivisions of states,
territories and possessions
(direct and guaranteed) - - - - -
Hybrid securities - - - - -
Perpetual preferred stocks
Industrial and miscellaneous 9 - - - 1
Unaffiliated common stocks
Industrial and miscellaneous 30 - (2) 1)
Total assets 541 $ 56 $ (135) $ (14) $ 9
(continued)
Ending
balance as of
Description Purchases Issuances Sales Settlements 06/30/2023
Bonds
Bank loans 44 $ - $ (67) $ (39) $ 328
Industrial and miscellaneous 35 - (35) - 30
U.S. political subdivisions of states,
territories and possessions
(direct and guaranteed) - - - - -
Hybrid securities 2 - 2) - -
Perpetual preferred stocks
Industrial and miscellaneous 2 - - - 12
Unaffiliated common stocks
Industrial and miscellaneous 16 - (1) - 42
Total assets 99 $ - $ (105) $ (39) $ 412
Total gains Total gains
Beginning Transfers Transfers and (losses) and (losses)
balance as of into out of included in net included in
Description 01/01/2022 Level 3 Level 3 income surplus
Bonds
Bank loans 506 $ 923 $ 4) $ (28) $ (36)
Industrial and miscellaneous 26 2 (3) 1 (1)
U.S. political subdivisions of states,
territories and possessions
(direct and guaranteed) 3 - 3) - -
Hybrid securities - - - - -
Perpetual preferred stocks
Industrial and miscellaneous 3 - - - (1)
Unaffiliated common stocks
Industrial and miscellaneous 48 - - (2) 3
Total assets 586 $ 925 $ (10) $ (29) $ (35)
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(continued)

Ending
balance as of
Description Purchases Issuances Sales Settlements 06/30/2022
Bonds
Bank loans $ 226 $ - $ (771) $ (101) $ 715
Industrial and miscellaneous 5 - (4) (2) 24
U.S. political subdivisions of states,
territories and possessions
(direct and guaranteed) - - - - -
Hybrid securities - - - - -
Perpetual preferred stocks
Industrial and miscellaneous - - - - 2
Unaffiliated common stocks
Industrial and miscellaneous 2 - - - 51
Total assets $ 233 $ - $ (775) $ (103) $ 792

Transfers into Level 3 during the first six months of 2023 and 2022 included securities measured at lower of cost or market and reported
at fair value in 2023 and 2022, and at cost in 2022 and 2021, respectively. Transfers into Level 3 during the first six months of 2023
included situations where securities were written down utilizing an internal price where the inputs have not been corroborated to be market
observable resulting in the securities being classified as Level 3.

Transfers out of Level 3 during the first six months of 2023 and 2022 included securities measured at lower of cost or market and reported
at cost in 2023 and 2022, and fair value in 2022 and 2021, respectively. Transfers out of Level 3 during the first six months of 2022 included
a situation where the valuation was not based on market observable inputs in the prior period, a price quote utilizing market observable
inputs became available and was utilized; any gains and losses related to the change in valuation source were not significant.

The Company consistently follows its policy for determining when transfers between levels are recognized. The policy about the timing of
recognizing transfers into Level 3 is the same as that for recognizing transfers out of Level 3.

In determining fair value, the Company principally uses the market approach which generally utilizes market transaction data for the same
or similar instruments. To a lesser extent, the Company uses the income approach which involves determining fair values from discounted
cash flow methodologies. For the majority of Level 2 and Level 3 valuations, a combination of the market and income approaches is used.

Listed below is a summary of the significant valuation techniques for assets and liabilities measured and reported at fair value.

Level 2 measurements

Bonds - Includes corporate bonds, including those that are privately placed, asset-backed securities (“ABS”) and municipal bonds.

The primary inputs to the valuation for publicly traded corporate bonds and municipal bonds include quoted prices for identical or
similar assets in markets that are not active, contractual cash flows, benchmark yields and credit spreads. Privately placed corporate
bonds are valued using a discounted cash flow model that is widely accepted in the financial services industry and uses market
observable inputs and inputs derived principally from, or corroborated by, observable market data. The primary inputs to the
discounted cash flow model include an interest rate yield curve, as well as published credit spreads for similar assets in markets that
are not active that incorporate the credit quality and industry sector of the issuer. The primary inputs to the valuation for ABS include
quoted prices for identical or similar assets in markets that are not active, contractual cash flows, benchmark yields, collateral
performance and credit spreads. Certain ABS are valued based on non-binding broker quotes whose inputs have been corroborated
to be market observable.

Unaffiliated common and perpetual preferred stocks - The primary inputs to the valuation include quoted prices or quoted net asset
values for identical or similar assets in markets that are not active.

Derivatives - Free-standing exchange listed derivatives that are not actively traded are valued based on quoted prices for identical
instruments in markets that are not active. Over-the-counter derivatives, including total return swap agreements, certain options and
certain credit default swap agreements, are valued using models that rely on inputs such as interest rate yield curves, implied
volatilities, index price levels, currency rates and credit spreads that are observable for substantially the full term of the contract. The
valuation techniques underlying the models are widely accepted in the financial services industry and do not involve significant
judgment.

Level 3 measurements

Bonds - Includes corporate bonds, including those that are privately placed, bank loans, residential mortgage-backed securities
(“RMBS”) commercial mortgage-backed securities (‘CMBS”), ABS and municipal bonds.

Corporate bonds, including those that are privately placed, and bank loans are valued based on non-binding broker quotes where the
inputs have not been corroborated to be market observable. Other inputs for corporate bonds include an interest rate yield curve, as
well as published credit spreads for similar assets that incorporate credit quality and industry sector of the issuer. RMBS, CMBS and
ABS are valued based on non-binding broker quotes received from brokers where the inputs have not been corroborated to be market
observable. For municipal bonds that are not rated by third-party credit rating agencies, but receive an NAIC designation, the primary
inputs to the valuation include quoted prices for identical or similar assets in markets that are not market observable, contractual cash
flows, benchmark yields and credit spreads. Also included are municipal bonds valued based on non-binding broker quotes where
the inputs have not been corroborated to be market observable and municipal bonds in default valued based on the present value of
expected cash flows.

Perpetual preferred stocks - The primary inputs to the valuation include non-binding broker quotes where the inputs have not been
corroborated to be market observable, or quoted prices or quoted net asset values for identical or similar assets in markets that are
not market observable.

Unaffiliated common stocks - The primary inputs to the valuation include quoted prices or quoted net asset values for identical or
similar assets in markets that are not market observable.

All information related to derivatives measured and reported at fair value is presented above.
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Presented below are the aggregate fair value estimates and admitted values of financial instruments:

Financial assets

(in millions) June 30, 2023
Not
Practicable
Aggregate Admitted (Carrying

Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) NAV Value)
Bonds:

Other than LBASS $ 30,695 $ 31,852 $ 4,659 $ 25,295 $ 741 $ - $ -

LBASS $ 858 $ 848 $ - $ 810 $ 48 $ - $ -
Preferred stocks $ 86 $ 86 $ - $ 33 $ 13 $ 40 $ -
Unaffiliated common stocks $ 627 $ 627 $ 313 $ 12 $ 42 $ 260 $ -
Mortgage loans on real estate $ 647 $ 724 $ - $ - $ 647 $ - $ -
Cash equivalents $ 3,740 $ 3,740 $ 2,433 $ 1,307 $ - $ - $ -
Short-term investments $ 89 $ 89 $ 50 $ 39 $ - $ - $ -
Derivatives $ 12 $ 10 $ 2 $ 10 $ - $ - $ -
Other invested assets:

Low-income housing tax

credit (“LIHTC”) property

investments $ 1,399 $ 1,399 $ - $ - $ 1,399 $ - $ -

Affiliated collateral loans $ 142 $ 147 $ - $ - $ 142 $ - $ -

Residual tranche securities $ 30 $ 24 $ - $ 30 $ - $ - $ -

Affiliated surplus notes $ 25 $ 25 $ - $ - $ 25 $ - $ -
Securities lending reinvested

collateral $ 52 $ 52 $ - $ 52 $ - $ - $ -

December 31, 2022
Not
Practicable
Aggregate Admitted (Carrying

Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) NAV Value)
Bonds:

Other than LBASS $ 26,699 $ 28,050 $ 3,737 $ 22,176 $ 786 $ - $ -

LBASS $ 1,025 $ 1,022 $ - $ 1,001 $ 24 $ - $ -
Preferred stocks $ 86 $ 86 $ - $ 37 $ 10 $ 39 $ -
Unaffiliated common stocks $ 2,784 $ 2,784 $ 2,419 $ 130 $ 30 $ 205 $ -
Mortgage loans on real estate $ 607 $ 671 $ - $ - $ 607 $ - $ -
Cash equivalents $ 3,371 $ 3,372 $ 1,952 $ 1,419 $ - $ - $ -
Short-term investments $ 469 $ 470 $ 394 $ 75 $ - $ - $ -
Derivatives $ 26 $ 23 $ 3 $ 23 $ - $ - $ -
Other invested assets:

LIHTC property investments ~ $ 1,405 $ 1,405 $ - $ - $ 1,405 $ - $ -

Affiliated collateral loans $ 140 $ 147 $ - $ - $ 140 $ - $ -

Residual tranche securities $ 44 $ 34 $ - $ 44 $ - $ - $ -

Affiliated surplus notes $ 25 $ 25 $ - $ - $ 25 $ - $ -
Securities lending reinvested

collateral $ 15 $ 15 $ - $ 15 $ - $ - $ -

The fair value of bonds in Level 1 is based on unadjusted quoted prices for identical assets in active markets the Company can access. The
fair value of publicly traded bonds in Level 2 is based upon quoted prices for identical or similar assets in markets that are not active, contractual
cash flows, benchmark yields and credit spreads. Non-publicly traded bonds in Level 2 are valued using a discounted cash flow model that is
widely accepted in the financial services industry and uses market observable inputs and inputs derived principally from, or corroborated by,
observable market data. The primary inputs to the discounted cash flow model include an interest rate yield curve, as well as published credit
spreads for similar assets in markets that are not active that incorporate the credit quality and industry sector of the issuer. The fair value of
municipal bonds in Level 3 not rated by third-party credit rating agencies, but receiving an NAIC designation is based on quoted prices for
identical or similar assets that are not market observable, contractual cash flows, benchmark yields and credit spreads. Also included are
municipal bonds valued based on non-binding broker quotes where the inputs have not been corroborated to be market observable and municipal
bonds in default valued based on the present value of expected cash flows. The fair value of corporate bonds in Level 3 is primarily based on
non-binding broker quotes where the inputs have not been corroborated to be market observable. Other inputs for corporate bonds include an
interest rate yield curve, as well as published credit spreads for similar assets that incorporate the credit quality and industry sector of the issuer.

The fair value of LBASS and residual tranche securities in Level 2 is primarily based on valuation models utilizing quoted prices for identical or
similar assets in markets that are not active, contractual cash flows, benchmark yields, prepayment speeds, collateral performance and credit
spreads. Certain LBASS in Level 2 are valued based on non-binding broker quotes whose inputs have been corroborated to be market
observable. The fair value of LBASS in Level 3 is primarily based on non-binding broker quotes where the inputs have not been corroborated
to be market observable.

The fair value of preferred stocks in Levels 2 and 3 is based on valuation methods described in Part A4 of this note. Certain preferred stocks,
which do not have readily determinable fair values, and are investments in investment companies are measured utilizing NAV as a practical
expedient.

The fair value of unaffiliated common stocks in Level 1 is based on unadjusted quoted prices for identical assets in active markets the Company
can access. The fair value of unaffiliated common stocks in Levels 2 and 3 is based on the valuation methods described in Part A4 of this note.
Certain unaffiliated private common stocks carried at fair value, which do not have readily determinable fair values, and are investments in
investment companies that measure their assets at fair value on a recurring basis, are reported utilizing NAV as a practical expedient and are
excluded from the fair value hierarchy.

The fair value of mortgage loans on real estate in Level 3 is based on discounted contractual cash flows or, if the loans are impaired due to
credit reasons, the fair value of collateral less costs to sell. Risk adjusted discount rates are selected using current rates at which similar loans
would be made to borrowers with similar characteristics, using similar types of properties as collateral.

The fair value of cash equivalents in Level 1 is based on unadjusted quoted prices or daily quoted net asset values for identical assets in active
markets the Company can access. The fair value of cash equivalents in Level 2 is based on quoted prices for identical or similar assets in
markets that are not active, contractual cash flows, benchmark yields and credit spreads.

The fair value of short-term investments in Level 1 is based on unadjusted quoted prices for identical assets in active markets the Company can
access. The fair value of short-term investments in Level 2 is based on quoted prices for identical or similar assets in markets that are not
active, contractual cash flows, benchmark yields and credit spreads. The fair value of short-term investments in Level 3 is primarily based on
amortized cost.

The fair value of free-standing exchange listed derivatives in Level 1 is based on unadjusted quoted prices for identical assets in active markets
the Company can access. The fair value of derivatives in Level 2 is based on the valuation methods described in Part A4 of this note.

The fair value of LIHTC property investments in Level 3 is based on amortized cost, using the proportional amortization method, which
approximates fair value.
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The fair value of affiliated surplus notes and collateral loans in Level 3 is based on discounted cash flow calculations using current interest rates
for instruments with comparable terms.

The fair value of reinvested collateral from securities lending in Level 2 is based on carrying value due to its short-term nature.
Financial liabilities

Presented below are the aggregate fair value estimates and statement values of financial instruments:

(in millions) June 30, 2023
Not
Practicable
Aggregate Statement (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) NAV Value)
Securities lending collateral $ 1,788 $ 1,788 $ - $ 1,788 $ - $ - $ -
Derivatives $ 27 $ 21 $ 6 $ 21 $ - $ - $ -
December 31, 2022
Not
Practicable
Aggregate Statement (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) NAV Value)
Securities lending collateral $ 1,998 $ 1,998 $ - $ 1,998 $ - $ - $ -
Derivatives $ 25 $ 24 $ 1 $ 24 $ - $ - $ -

The fair value of the liabilities for collateral related to securities lending in Level 2 is based on carrying value due to its short-term nature.

The fair value of free-standing exchange listed derivatives in Level 1 is based on unadjusted quoted prices for identical assets in active markets
the Company can access. The fair value of derivatives in Level 2 is based on the valuation methods described in Part A4 of this note.

D. The Company was able to estimate the fair value of all its financial instruments in 2023 and 2022.

E. Investments in certain common and preferred stocks measured and reported at NAV in the Assets page and presented in the table in Part A1
are generally not redeemable with the issuing corporation and cannot be sold without approval of the managing members. Distributions of
income are usually received from the sale of the common stock or the liquidation of the underlying asset or assets of the issuing corporation
over the life of these investments, typically 3-7 years. The Company had $86 million of remaining commitments to invest in these investments
over their remaining lives.

21. Other ltems
C. Other Disclosures

The Novel Coronavirus Pandemic or COVID-19 (“Coronavirus”)

The Coronavirus and subsequent U.S. government fiscal and monetary policies, banking system instability and the Russia/Ukraine conflict have
and may continue to affect economic activity through longer-term impacts such as supply chain disruptions, labor shortages and other
macroeconomic facts that have increased inflation and affected the Company’s operations. These factors may continue to significantly affect
results of operations, financial conditions and liquidity. The impact from the pandemic and the ongoing effects should be considered when
comparing the current period to prior periods.

Transfer of Investments

During 2018, the Company transferred limited partnership investments with a book/adjusted carrying value of $1.70 billion and cash of $12
million to AIMCO Private Fund II, LLC (“AIMCO II"). Since the transfer of the assets did not meet the conditions of a sale per SSAP No. 103R,
Transfer and Servicing of Financial Assets and Extinguishments of Liabilities, the assets of AIMCO Il are directly reported in the Company’s
financial statements. In connection with the Excluded investment assets transactions described in Note 10, Parts A, B & C in the Annual
Statement, additional assets were transferred into AIMCO Il during 2021. As of June 30, 2023, AIMCO Il consisted of limited partnership
investments with a book/adjusted carrying value of $2.32 billion, cash equivalents of $49 million and cash of $2 million and were included in the
Company’s assets.

G. Insurance-linked Securities (“ILS”) Contracts

The Company and certain of its affiliated insurance companies were ceding insurers of eleven and nine ILS agreements related to directly-
written insurance risks as of June 30, 2023 and December 31, 2022, respectively.

As of June 30, 2023, the ILS placements provide $1.78 billion of reinsurance limits (with $1.76 billion remaining limit available) for qualifying
losses in all states except Florida caused by “Named Peril Basis” events with no reinstatement of limits. The ILS placements were comprised
of six occurrence only placements providing $1.05 billion placed limits; three occurrence and aggregate placements providing $405 million
placed limits; and two aggregate only placements providing $325 million placed limits.

As of December 31, 2022, the ILS placements provide $1.55 billion of reinsurance limits (with $1.53 billion remaining limit available) for qualifying
losses in all states except Florida caused by “Named Peril Basis” events with no reinstatement of limits. The ILS placements were comprised
of five occurrence only placements providing $950 million placed limits; three occurrence and aggregate placements providing $425 million
placed limits; and one aggregate only placement providing a $175 million placed limit.

Allstate declared catastrophes to personal lines property and automobile business can be aggregated to erode the aggregate retention and
qualify for coverage under the aggregate limit. Recoveries are limited to our ultimate net loss from the reinsured event. Each agreement’s
contractual limit applies to Allstate and its ceding affiliated property and casualty companies under the agreement as a group, and not separately
to each ceding company. There were 46 ceding affiliated property and casualty companies under the agreement as a group as of June 30,
2023 and December 31, 2022. A ceding company’s share of loss recovery under an agreement for a loss occurrence is based on the proportion
of the ceding company’s ultimate net loss for such loss occurrence to the total ultimate net loss incurred by the Company and its ceding affiliated
property and casualty companies for the loss occurrence, and is limited to the ceding company’s ultimate net loss. Reinsurance recoveries
under the contract are limited to our ultimate net loss from a covered event subject to the contract’s limit.

The table below reports all known ILS involvements that would likely be used to satisfy the Company’s reinsurance agreements. The term
“Aggregate Maximum Proceeds”, as listed in the table, represents the aggregate of the contract limits of all of the Company’s outstanding ILS
contracts. Proceeds of $316 million and $321 million were expected to be received under the terms of ILS agreements as of June 30, 2023 and
December 31, 2022, respectively.
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($ in millions) June 30, 2023 December 31, 2022

Number of Aggregate Number of Aggregate
Outstanding Maximum Outstanding Maximum
ILS Contacts Proceeds ILS Contacts Proceeds
Management of Risk Related To:
(1) Directly-Written Insurance Risks
a. ILS Contracts as Issuer - $ - - $ -
b. ILS Contracts as Ceding Insurer 11 $ 1,780 9 $ 1,550
c. ILS Contracts as Counterparty - $ - $ -
(2) Assumed Insurance Risks
a. ILS Contracts as Issuer - $ - - $ -
b. ILS Contracts as Ceding Insurer - $ - - $ -
c. ILS Contracts as Counterparty - $ - - $ -

22. Events Subsequent

An evaluation of subsequent events was made through August 9, 2023 for the Quarterly Statement issued on August 11, 2023. There were no
significant subsequent events requiring adjustment to or disclosure in the financial statements.

24. Retrospectively Rated Contracts and Contracts Subject to Redetermination

C.

The amount of net premiums written by the Company in the first six months of 2023 and 2022 subject to retrospective rating features was $3.81
billion and $3.39 billion, respectively. These amounts represented 17.7% and 17.2% of total net premiums written in the first six months of 2023
and 2022, respectively.

Risk-Sharing Provisions of the Affordable Care Act (ACA)

(1) Did the reporting entity write accident and health insurance premium that is subject to the Affordable Care Act risk-sharing provisions?
Yes () No(X)

(2) None
(3) None
(4) None

(5) None

25. Changes in Incurred Losses and Loss Adjustment Expenses

A. For a summary of management’s policies and methodologies for estimating the liabilities for losses and loss adjustment expenses, please refer
to this note in the Annual Statement.
Activity in the reserve for losses and loss adjustment expenses was summarized as follows:
(in millions) June 30, December 31,
2023 2022
Balance as of January 1 $ 24150 $ 20,000
Incurred related to:
Current year 19,396 31,474
Prior years 84 1,693
Total incurred 19,480 33,167
Paid related to:
Current year 7,912 18,147
Prior years 8,567 10,870
Total paid 16,479 29,017
Balance $ 27,151  $ 24,150
Incurred losses and loss adjustment expenses represent the sum of paid losses, loss adjustment expenses and reserve changes in the calendar
year. This expense included net losses from catastrophes of $4.28 billion and $3.00 billion for the six months ended June 30, 2023 and the year
ended December 31, 2022, respectively.
Catastrophes are an inherent risk of the property and casualty insurance business that have contributed to, and will continue to contribute to,
material year-to-year fluctuations in the Company’s net income and financial position. The Company calculates and records a single best
reserve estimate for losses from catastrophes, in conformance with generally accepted actuarial standards. As a result, management believes
that no other estimate is better than the recorded amount. Due to the uncertainties involved, including the factors described above, the ultimate
cost of losses may vary materially from recorded amounts, which are based on management’s best estimates. Accordingly, management
believes that it is not practical to develop a meaningful range for any such changes in losses incurred.
Incurred losses and loss adjustment expenses attributable to insured events of prior years were $84 million and $1.69 billion as a result of the
reestimation of unpaid losses and loss adjustment expenses for the six months ended June 30, 2023 and the year ended December 31, 2022,
respectively. These changes were generally the result of ongoing analyses of recent loss development trends. Initial estimates were revised
as additional information regarding claims became known.
Anticipated salvage and subrogation of $1.56 billion and $1.60 billion was included as a reduction of loss reserves as of June 30, 2023 and
December 31, 2022, respectively.
B. There were no significant changes in methodologies used in calculating the liability of unpaid losses and loss adjustment expenses for the most

recent reporting period presented.

36. Financial Guaranty Insurance

Not applicable.
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as reqUIred DY the MOGEI ACE? ...........c.cvovceeueeeieeeeeceete et eeeae e e e ee e eae et eseeseaeae et e s en e s eaetesesenssssaesesesenssssaesesesassnssaesesesensnsssssesesensnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NEILY? «...ovveeeeecececee et ceceet et et e s asaet et s s s s saese s s s sssassese s sasssasses et s s ssasseses s s sssssesesas s ssansese s s s sssns et et as s s sssnses s sssssnsnsesassasssansesesnasansnsesra Yes[ 1 No[X]
LT e F= (=N o] i =g Lo L= USSP RURU SR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M IMSUEI? ....oieoiectictie ettt eee et e et e e e s e a2 s ee e s e e e s e e e s e e e s ee 2 s e b2 s e e 2 see 2 s e 2 s e e 2 s e e 2 s e a2 s S e 2 s A2 e e e 2 e e e s e e e s e e e s S e e s e s s e b e s e e s h st s b s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......oovoviiiiiiiueieriiiei sttt besenas Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee 0000899051
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [ ] No[ NATLX]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2018
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 04/29/2020
By what department or departments?
TLLINOIS ettt ettt b bt s 4o st e e e e e e b e e eh e e e s e e £ et e s £ s e s £t e s e e eh et e e et eb e R £ ehes bR £t e h et e s et eh et e bttt et et ettt en e
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............coviiiiieieeeeeeee ettt e e e e e st e e e e e e st e s et e e e e e et eses et e s eaeaesses st et eseseseeneesnsesnsesnanananns Yes [ ] No[ NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No | N/AT X ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ............vrueueieiiieieieieiieeeese ettt s ettt ssnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

151 N. 8TH STREET, SUITE 450, LINCOLN, NE
ALLSTATE FINANCIAL ADVISORS, LLC ..eovoeiiiecieeeeeieeeieeeeeeseeeeieeeieeene 68508 ... oo [ e o LYES....

151 N. 8TH STREET, SUITE 450, LINCOLN, NE
ALLSTATE FINANCIAL SERVICES, LLC ...ovoioiiececeeierieccicee e 68508 ... e | e ... YES....

444 \|. LAKE STREET, SUITE 4500, CHICAGO, IL
ALLSTATE INVESTMENT MANAGEMENT COMPANY ... 0606 ........ceoereecieeirireieieieireiseseieseieseieeisenies oeneseniens [ooeeieneies fooseeenens [oes YES....




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie,
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been @mMENAEA? ...t et e st e st e st e aeeaeene e e e eneeeneen
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified Officers? .............ooiiiiiiiie e
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............c.ccooiiiiiin.
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........cco.oiiiiiiiiiiiii e $..
INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities 1ending agreEmMENtS.) ..o
11.2  If yes, give full and complete information relating thereto:

$ 18,407,115 BONDS ON DEPOSIT WITH STATE; $ 163,804,718 TOTAL PLEDGED COLLATERAL; $ 93,219,247 LETTER STOCK OR

SECURITIES RESTRICTED TO SALE; $ 1,029,237 RESTRICTED PUERTO RICO SECURITIES ......cocociiiiiieciceeee e
12.  Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
13.  Amount of real estate and mortgages held in short-term investments: .....................
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
14.2 If yes, please complete the following:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes [ X] No[ ]

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

14.21
14.22 Preferred Stock
14.23 Common Stock .
14.24 Short-Term Investments ......

14.25 Mortgage Loans on Real Estate
14.26 All Other
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ...
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

1,787,696, 958

514,316, 150
2,302,013 109

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? .....
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state'7
If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccooceeieiieniiennene
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........ccociiiiiiiiie e $

7.1

1,677.980,059

536,998,491
2214 978 550

LoLLee e

Yes [ X] No[ ]

Yes [ X] No[ 1 NAT ]

..1,801,058,738
ceveennenn. 1,808,696, 805
............ 1,788,176,868




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

THE BANK OF NEW YORK MELLON CONTACT: MAGGIE CARNIE 315-414-3179 ... |2 N. LASALLE STREET, SUITE 1020 CHICAGO, IL 60602 ............cccccco.c.

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ............cccccceoeenee.
If yes, give full information relating thereto:

Yes [

1 2 3 4
Old Custodian New Custodian Date of Change Reason

such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation

ALLSTATE INVESTMENTS, LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?.............ccocioiiiiiii e

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............ccccoiiiiiiiiiicicies

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

Yes [

Yes [

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

]

]

]

No [ ]

No [ X]

No [ X]

No [ X]

1 2 3 4

Central Registration
Depository Number Name of Firm or Individual

Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

N/A ... ALLSTATE INVESTMENTS, LLC QQVOKOEYTYOWZE3GRVAT ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt ettt e et e et et e e e e e e enean

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine

7.2

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No[ ]

No[ ]

No [ X ]

No [ X]



STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcueueueveeeeceeeeeeeeeeceeee e eeseeae e enesaeae e nenns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALEr thAN ZEIO? .........oeeeeececeeeee ettt ettt ee e e ettt e e e aetetetesen s e s et et e s en s s et et et asensnssaesesesenssssaetasasensnsnaesesasennsnaesesasensnssansasasnn Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL
5.  Operating Percentages:
5.1 AGH I0SS PEICENT ......oueivvetctceeeeeeee ettt ettt et et et et et et ea e e e e s et et etes et esess s ss e s et et et eseseae s es et et e s et eseseaseses a2 et et esesees s eses e s et et ebeseas s es e st s et eseseas s s £E Rk eReet et ee e h bbbt e ettt n bbbt %
A I oto TS ot T g = 1T 4 1= gL Qo T=Y (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... o
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee e eeeae et s s ae e s s s asas s et s s s ssasaesesessanassesessssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiii e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.cccrueueieieeececeeteieeeeeecte et ee e et see s ssaesesesesenssaesesesesenssaesesesesenssensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiiiienin e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccevevucnee... Yes [ X] No [ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ......c..ieevieetieetie ettt e s b e es b s es s bt 88 b8 b b8 bbb et E bbbttt Yes [ ] No[ ]




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

............ 00000 ......coooev |-eenennn AA-3191435 .............[CONDUIT REINSURANCE LIMITED ....coouiiiimiiiiiiiiciicesiccsice et sesne s snssesssnesssnsnssnnsssns [ennnennnsenssss BMUncecnccneee [UNBUEROF T ZE0. s [ s [ e
................................... AA-1120186 .............[LLOYDS SYNDICATE NUMBER 1947 ........coccoiiiiiiiiiiiiiiiiciccsiccic et sessnenes [oenenessesssens GBReveveeseeeeeeen e [AUEROT I ZEL




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ........ccccee AL [ Lo forriis 34,903,744 |.............. 35,491,404 |............ 19,604,920 |.............. 19,320,544 |.............. 35,564,519 |............ 27,119,614
2. Alaska ......ccoeeveeeee . AK | [ IS 16,235,668 |............ 16,820,655 |............... 8,781,619 |............. 10,298,806 |............. 11,335,998 |............ 12,220,665
3. Arizona......oiii. AZ e [ IS 19,565,653 |.............. 22,153,155 |............. 12,116,325 |............. 10,002,501 |.............. 24,430,895 |............. 19,179,318
4. Arkansas ... . AR s Lo forriis 13,817,674 |............ 14,482,746 |............. 11,749,858 |............... 9,527,157 |...ooe. 13,414,893 |............ 10,791,429
5. California .......ccccceceeece.. CA | Lo frnis 421,111,489 |........... 431,190,037 |............ 297,521,762 |............ 254,789,803 |............ 637,179,470 |............ 457,935,962
6. Colorado ....... L. ....35,372 477 |.. ....37,325,625 |. ... 18,025,614 |.. ... 20,620,841 |.. ....54,196,171 |.. ....28,972,918
7. Connecticut ........ccc..... CT e Lo forriis 57,313,133 |.............. 57,899,129 |............. 30,430,499 |............ 28,765,890 |.............. 58,479,981 |............. 51,836,358
8. Delaware ..........c.cc.ec.... DE |eieiis Lo e 7,614,245 |............ 8,033,806 |............... 8,017,282 |.............. 11,730,044 |............ 91,282,537 |............. 95,378,905
9. District of Columbia .....DC |-......... Lo e 5,817,635 |....c....... 6,332,152 |............... 3,724,566 |............... 3,464,526 |............... 4,126,784 |............... 4,628,515
10.  Florida .....ccoeoveviiens FL [ Lo frnis 208,575,924 |........... 217,756,962 |............ 180,979,513 |............ 119,604,913 |............ 415,433,836 |........... 290,972,566
11.  Georgia . ...GA L. ....96,543,139 |.. ..97,120,214 |.. ....15,797,995 |. ...59,414,542 |.. ..100,049,588 |.. ....18,156,245
12.  Hawaii ... LLHE e [ I, 64,546,288 |............. 58,088,418 |............. 36,878,267 |.............. 35,443,270 |............. 51,142,944 |............ 38,608,346
13. Idaho..... LD [ Lo e 5,448,395 |............... 6,411,206 |......cooec 3,248,026 |............... 3,469,026 |............... 4,675,256 |....coo...... 4,809,596
14, lNOIS ..o | I RO Lo forriis 77,442,843 |............ 105,908,607 |.............. 72,376,683 |.............. 71,409,246 |............ 318,677,721 |........... 363,092,414
15. Indiana .......ccccccoeeeene IN e Lo forrin 22,014,227 |...ocoee 25,886,625 |............. 13,417,013 |............. 12,895,413 |............ 29,341,886 |............. 32,306,469
16. lowa ...... A L. ..2,569,222 |.. 3,114,719 |. .. 1,402,051 |.. ..1,125,922 |.. .. 2,607,685 |.. .. 3,092,031
17. Kansas .. L KS e Lo e 6,967,949 |............... 8,099,929 |.....ccceeeee 3,414,019 | 3,440,561 |............... 5,007,087 |..ccvevneen 5,565,952
18. Kentucky ... CKY e [ I, 24,415,902 |............ 26,664,324 |.............. 17,808,580 |.............. 16,575,790 |....c........ 27,774,398 |.............. 23,396,092
19.  Louisiana ........c.ccoeevene LA [ Lo frnis 126,107,557 |........... 125,407,939 |.............. 79,760,167 |............ 148,626,723 |............ 200,441,514 |............ 258,940,262
20. Maine ....ccooeveiies ME [ Lo e 5,164,035 |............... 5,459,404 |.............. 3,225,473 |............... 1,289,033 |..ccocveee 4.171,799 | 2,924,062
21. Maryland ....... ... MD L. ..111,586,700 |.. 114,004,992 |.. 64,678,511 |.. .60,376,446 |.. 72,847,237 |.. 68,913,954
22. Massachusetts . L MA | [ I, 55,060,824 |.............. 53,129,695 |.............. 43,117,707 |.............. 36,206,821 |............. 59,171,015 |............. 43,232,461
23. Michigan ....... LML e Lo forriis 29,332,377 | 44,017,093 |.....c..... 22,264,116 |.............. 21,989,700 |............ 318,185,381 |............ 296,764,352
24. Minnesota .........ccoccune MN [ Lo forriis 13,680,982 |.............. 19,060,843 |............... 9,787,467 |............... 8,476,301 |.............. 39,675,433 |.............. 38,411,479
25.  MissisSippi ....cccovvvereene. MS [ [ I, 22,265,495 |............. 23,308,336 |.............. 12,207,875 |.............. 10,702,702 |.............. 30,664,788 |............. 21,570,991
26. Missouri .... ...MO | L. ..9,511,877 |.. .11,964,079 |.. ..6,798,271 |.. ..5,614,295 |.. .32,743,223 |.. .30,080,953
27. Montana .... W MT e Lo e 2,650,934 |............... 2,987,923 |............... 1,079,8% |.............. 1,138,176 |..cocveeeeee 7,051,529 |..ocooee. 4,201,090
28. Nebraska .. .NE | Lo e 3,942,807 |......coc..... 4,360,368 |.............. 1,783,188 |.............. 2,058,918 |.............. 7,986,743 |............... 8,226,160
29. Nevada ... NV | Lo forriis 15,237,540 |............. 16,621,225 |............. 24,812,636 |............ 28,488,619 |............. 49,044,484 |............. 57,981,315
30. New Hampshire .......... NH [ Lo e 7,554,651 |............... 7,524,530 |.............. 3,512,719 | 5,894,940 |.............. 5,726,028 |............... 5,038,767
31. New Jersey ...... N. . . .15,391,687 |.. .18,262,613 |.. ..503,685,972 |.. ..526,938,224
32. New Mexico .................NM [.......... [ I, 11,495,961 |............. 13,652,560 |............... 8,313,723 |.............. 8,031,225 |.............. 36,895,450 |............. 25,654,639
33. New YorK ....cccoeeveeee. NY [ Lo frnis 392,469,880 |............ 417,757,007 |............ 298,588,873 |............ 274,033,236 |............ 818,852,930 |............ 764,863,196
34. North Carolina ............NC [.......... Lo forrnns 53,899,893 |............ 58,485,589 |............. 29,263,652 |.............. 25,303,004 |............. 41,450,907 |.............. 31,652,739
35. North Dakota ..............ND [.......... Lo e 6,067,875 |............... 5,887,387 |............... 3,302,956 |............... 3,744,385 |............... 4,042,648 |............ 2,927,916
36. Ohio ...ccceeeee L. 47,854,004 |.. 55,400,452 |.. .32,843,654 |.. 27,167,115 |.. .91,344,897 |.. ..102,851,756
37. Oklahoma ........c..c...... OK e [ ISR 15,094,006 |............. 15,783,871 |.............. 5,820,811 |.............. 6,447,392 |............... 2,938,848 |............... 7,706,482
38. Oregon ........ccceceeeveeen. OR [ Lo forrin 22,762,246 |.............. 28,127,167 |.............. 16,233,251 |............. 12,791,042 |.............. 36,947,574 |.............. 32,843,190
39. Pennsylvania .............PA |[......... [ I, 90,112,814 |............ 96,544,655 |............ 60,259,592 |............. 52,989,783 |........... 257,598,908 |........... 255,834,826
40. Rhode lsland ............ Rl |oeeens Lo forriis 14,057,131 [ 14,432,798 |.............. 7,522,796 |...ococveen 6,493,695 |.............. 12,174,321 |............. 10,604,724
41. South Carolina . ...SC L. 66,132,386 |.. 68,329,854 |.. 42,414,706 |.. .38,079,708 |.. 74,779,316 |.. 59,204,824
42. South Dakota ... .SD | Lo e 5,300,504 |.............. 4,891,174 |............... 4,112,823 |.ocoee 2,642,503 |....cocoooe 5,033,809 |....ccocon. 6,550,011
43. Tennessee ... TN s Lo forriis 39,955,371 | 47,057,230 |.............. 30,817,475 |.............. 23,792,209 |............. 67,514,013 |............. 43,991,475
44, TeXaS .cooceeeeereerereearnes TX o [ IS 43,922,670 |............. 43,348,608 |............. 15,140,444 |.............. 12,648,283 |.............. 18,436,424 |.............. 31,949,268
45, Utah ...coooovveeeeeeee. UT s [ IS 15,301,112 |.............. 17,796,968 |............ 14,902,612 |............... 7,610,098 |.............. 20,083,806 |.............. 17,715,628
46. L. ..2,682,332 |.. 2,812,841 |.. 896,837 |.. .. 1,437,559 |.. ..1,603,888 |.. 870,269
47. Virginia ......ccooveceeveeee . VA s [ ISR 92,971,851 |............ 93,864,497 |............. 45,705,540 |............ 48,248,666 |.............. 72,443,609 |............ 65,901,646
48. Washington ................ WA |..c..... [ ISR 61,149,101 |............. 72,302,357 |.............. 51,837,931 |.............. 45,748,554 |........... 143,122,118 |............ 120,403,802
49. West Virginia .............. WV |occceee [ IS 10,785,823 |............. 11,847,146 |............... 4,568,539 |....cocooen. 4,819,609 |............. 10,062,553 |.............. 14,979,046
50.  Wisconsin .......cccceeeee. Wl [ [ IS 10,576,702 |............. 12,728,886 |............... 5,682,403 |............... 5,437,972 |.............. 61,631,037 |.............. 64,368,556
51.  Wyoming L. ..1,854,690 |.. ..1,850,107 |.. ..380,298 |.. ..504,636 |.. ..569,157 |.. ..534,471
52.  American Samoa ........ AS |.......... Nevoros e
53. Guam ......cceeeeeveeeee. GU [ Nerreies e e eees e o [ [t
54. Puerto RicO ............. PR [l Lo e e eees e o [ [t
55. U.S.VirginIslands ...... VI |......... N s [ [ [ [ [
56. Northern Mariana
Islands ......ccooeoeieeies MP [N e [ o [ [ o
57. Canada 716,888 | 1,962
58. Aggregate Other Alien OT 107,737 | 109,060
59. Totals XXX 2,526,817,737 2,689,527,290 1,782,323,222 1,648,994,757 4,994 ,467,633 4,572,806,948
DETAILS OF WRITE-INS
58001. Other Alien ....ccoovvvccvvnninnnns XXX oo oo [ e [ 107,737 e 109,060
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccceceevee o XXX | eereeeieeereeneeeiiees feeeeiiiicciiiciies o e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 107,737 109,060
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccocvnviees wenee 52 4. Q - Qualified - Qualified or accredited reiNSUrer.................c.ccevrvevees ceeveneen
2. R - Registered - Non-domiciled RRGS...........ccccuiiiiiiiiiiiie e oeeeeas 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .........
(other than their state of domicile - s€& DSLI)...........ccociiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ....... 5
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SCHEDULE Y — INFORMATION

STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART

The Allstate Corporation (DE)
FEIN# 36-3871531

Alistate Financial Insurance Holdings Corporation (DE)
FEIN# 36-4303658

Alistate Insurance Holdings, LLC (DE)

FEIN# 26-1972435

Alistate Insurance Company (IL)
NAIC Code 19232
FEIN# 36-0719665

Kennett Capital, Inc. (DE)
FEIN# 52-2145989

American Heritage Life Insurance Company (FL)
M NAIC Code 60534
FEIN# 59-0781901

Alistate Fire and Casualty Insurance Company (IL)

NAIC Code 29688
FEIN# 94-2199056

Alistate County Mutual Insurance Company (TX)
= — — NAIC Code 29335 —
FEIN# 36-6091380

Pullmam Crossing, LLC (DE)
FEIN# 84-2071216

L First Colonial Insurance Company (FL)
NAIC Code 29980
FEIN# 59-2773658

Allstate Indemnity Company (IL)
NAIC Code 19240
FEIN# 36-6115679

Allstate New Jersey Insurance Company (IL)
— NAIC Code 10852
FEIN# 36-4181960

Pullmam QOZB, LLC (DE)

FEIN# 84-2056352

American Heritage Service Company (FL)
FEIN# 59-2276596

Alistate Property and Casualty Insurance Company (IL)

NAIC Code 17230
FEIN# 36-3341779

E.R.J. Insurance Group, Inc. (FL)
FEIN# 59-2604709

ASMI Auto Insurance Company (IL)

NAIC Code 16960
FEIN# 85-4052492

Esurance Holdings, Inc. (DE)
FEIN# 20-5305981

ECMI Auto Insurance Company (IL)
NAIC Code 16961
FEIN# 85-4080461

Alistate Non-Insurance Holdings, Inc. (DE)
FEIN# 52-2065391

Alistate International Holdings, Inc. (DE)

FEIN# 52-2065397

SquareTrade Holding Company, Inc. (DE)
FEIN# 45-4123000

Alistate India Private Limited (IND)

_

M NAIC Code 14940

Alistate New Jersey Property and Casualty Insurance Company (NJ)
FEIN# 22-2395915

TDC Brown Deer JV, LLC (DE)

FEIN# 88-3268476 ‘

Encompass Insurance Company of New Jersey (IL)
- NAIC Code 11599
FEIN# 30-0154464

TDC Brown Deer Owner, LLC (DE)

FEIN# 88-3466379 ‘

Encompass Property and Casualty Insurance Company of New Jersey (IL)
— NAIC Code 12496 —
FEIN# 20-3843581

PIAA, LP (DE)
FEIN# 37-1788397

Esurance Insurance Company (IL)
— NAIC Code 25712
FEIN# 73-0486465

ESMI Auto Insurance Company (IL)
NAIC Code 16962
FEIN# 85-4058034

Allstate North American Insurance Company (IL)
— NAIC Code 11110 —
FEIN# 36-4442776

CBRE GIP US Feeder Vehicle (ALLINV A), LP (DE)

FEIN# 38-3989767

H NAIC Code 21741
FEIN# 42-0301440

Esurance Insurance Company of New Jersey (IL)

Encompass Insurance Holdings, LLC (DE)

FEIN# 30-0988865

Allstate Northbrook Indemnity Company (IL)
— NAIC Code 36455 —
FEIN# 36-2999368

CBRE GIP US Feeder Vehicle (ALLINV B), LP (DE)

FEIN# 37-1802064

— NAIC Code 30210
FEIN# 22-2853625

Esurance Property and Casualty Insurance Company (IL)

Encompass Home and Auto Insurance Company (IL)

NAIC Code 11252
FEIN# 01-0657022

Allstate Texas Lloyd's, Inc. (TX)
FEIN# 75-2236534

NBInv Riverside Cars1, LLC (DE)

FEIN# 61-1778486

. Encompass Indemnity Company (IL) L Allstate Texas Lloyd's (TX) " .
Esurance I;\Esm;nzcg (?351'50762 Inc. (DE) || NAIC Code 15130 NAIC Code 26530 NBInv Rlvegﬁfﬁ#hgzn:gz(rin;rg, LLC (DE)
8 FEIN# 59-2366357 FEIN# 75-6378207 g

Comesco Insurance Company (IL)
NAIC Code 17482

Encompass Independent Insurance Company (IL)

NAIC Code 11251
FEIN# 01-0657011

Allstate Vehicle and Property Insurance Company (IL)
— NAIC Code 37907 —
FEIN# 04-2680300

Alistate Insurance Company of Canada (CAN)

National General Holdings Corporation (DE)
FEIN# 27-1046208

Encompass Insurance Company (IL)
NAIC Code 10358
FEIN# 52-1952957

Castle Key Insurance Company (IL)
— NAIC Code 30511
FEIN# 36-3586255

Allstate Life Insurance Company of Canada (CAN)

Encompass Insurance Company of America (IL)

NAIC Code 10071
FEIN# 36-3976913

Castle Key Indemnity Company (IL)
- NAIC Code 10835
FEIN# 36-4181959

Esurance Insurance Company of Canada (CAN)

Encompass Insurance Company of Massachusetts (MA)

NAIC Code 12154
FEIN# 04-3345011

Encompass Floridian Indemnity Company (IL)
- NAIC Code 11996 —
FEIN# 20-1110680

PAFCO Insurance Company (CAN)

Encompass Property and Casualty Company (IL)

NAIC Code 10072
FEIN# 36-3976911

Encompass Floridian Insurance Company (IL)
— NAIC Code 11993 —
FEIN# 20-1110782

Pembridge Insurance Company (CAN)

Boxes shaded represent affiliates
added since prior period

Boxes in bold represent
insurance companies

@ Denotes company which is affiliated but not owned

North Light Specialty Insurance Company (IL)
— NAIC Code 13167 —
FEIN# 26-2331872

Ivantage Insurance Brokers Inc. (CAN)

SquareTrade, Inc. (DE)
FEIN# 94-3340669

CE Care Plan Corporation (DE)
FEIN# 26-3914081

Complete Product Care Corporation (DE)
FEIN# 26-3914093

iCracked Japan Inc. (JPN)

SquareTrade Protection Solutions, Inc. (DE)
FEIN# 45-1531873

SquareTrade Limited (GBR)

SquareTradeGo, Inc. (DE)
FEIN# 81-2519511

PlumChoice, Inc. (DE)
FEIN# 41-2150040

ST Product Care Corporation (DE)
FEIN# 26-3914106

Protection Plan Group, Inc. (DE)
FEIN# 82-1617277

SquareTrade Australia Pty, Ltd (AUS)

SquareTrade Canada, Inc. (CAN)

SquareTrade Europe Limited (MLT)

SquareTrade European Services AS (NOR)

SquareTrade Insurance Services, Inc. (DE)
FEIN# 45-4883784

SquareTrade Japan GK (JPN)

SquareTrade Europe BV (BEL)
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Alistate Insurance Company (IL)
NAIC Code 19232
FEIN# 36-0719665

PART 1 — ORGANIZATIONAL CHART

Alistate Non-Insurance Holdings, Inc. (DE)
FEIN# 52-2065391

AIMCO Private Fund II, LLC (DE) NBInv AP4, LLC (DE) SW Industrial LLC (DE) L Allstate Enterprises, LLC (DE) |_|Allstate Investment Management Company (DE)

FEIN# 30-1127540 B FEIN# 32-0531568 FEIN# 84-2376118 FEIN# 26-2795066 FEIN# 36-3529322
Allstate Financial, LLC (DE) NBInv AP, LLC (DE) TBR One Riverside Venture, LLC (DE) Allstate Motor Club, Inc. (DE) Alistate Short Term Pool, LLC (DE)

FEIN# 36-4480342 um FEIN# 36-4867200 FEIN# 87-4484576 FEIN# 36-3206260 FEIN# 35-2539608

Alistate Financial Corporation (IL) L NBInv AP7, LLC (DE) L Tech-Cor, LLC (DE) Signature Motor Club, Inc. (DE) Allstate Investments, LLC (DE)
FEIN# 36-4480340 FEIN# 61-1915293 FEIN# 20-0476967 FEIN# 35-1310961 FEIN# 36-4482462

Allstate Financial Services, LLC (DE) L NBInv AP8, LLC (DE) TDC 15" Street, LLC (DE) H Signature Agency, Inc. (DE) ANIHI Newco, LLC (DE)

FEIN# 47-0826838 FEIN# 38-4104122 FEIN# 85-4329860 FEIN# 36-4295725 FEIN# 38-4089061

Allstate Finance Company, LLC (DE)
FEIN# 27-3159465

NBInv AP9, LLC (DE) TDC City Center, LLC (DE) Signature Motor Club of California, Inc. (CA)
FEIN# 84-2797870 FEIN# 81-4727823 FEIN# 30-0015653

Arity Holdings, Inc. (DE)
FEIN# 92-2084012

Allstate Financial Advisors, LLC (DE)

NBInv AP10, LLC (DE) TDC City Center (Phase II), LLC (DE) Signature's Nationwide Auto Club, Inc. (DE)

Arity 875, LLC (DE)
FEIN# 38-4086273

FEIN# 36-4313823 FEIN# 86-1523054 FEIN# 83-2986881 FEIN# 36-4295727
ALINV Mosaic, LLC (DE) | NBInv AF2, LLC (DE) White Oak Real Estate 2017-2, LP (DE) Signature Nationwide Auto Club of California, Inc. (CA)
FEIN# 32-0479641 FEIN# 32-0519759 FEIN# 82-3103258 FEIN# 30-0015636
AP Real Estate, LLC (DE) NBInv AF3, LLC (DE) L West Plaza RE Holdings, LLC (DE) L Answer Financial Inc. (DE)
FEIN# 80-0776676 u FEIN# 35.2586439 FEIN# 61-1702800 FEIN# 95-4613168
AP Riverway Plaza, LLC (DE) NBInv AF4, LLC (DE) L MSP Pool IV Sidecar, LP | Answer Marketplace, LLC (DE)
FEIN# 61-1746412 M FEIN# 35.2594088 FEIN# 36-0719665 FEIN# 82-0647633
AP Timber, LLC (DE) NBInv AF5, LLC (DE) | Insurance Answer Center, LLC (DE)
FEIN# 90-0820194 u FEIN# 611860304 FEIN# 26-1971917
Chandler Airport Commerce Park, LLC (DE) Pacific Shores Land Partners, LLC (DE) L] Right Answer Insurance Agency, LLC (DE)
FEIN# 834229143 FEIN# 824035430 FEIN# 45-2490045
The Arroyo Parkway, LLC (DE) Queenland Citrus (AUS' . P
FEIN# 611836589 u itrus (AUS) H Alistate Global Holdings Limited (GBR)

Current Creek Investments, LLC (DE)
FEIN# 45-1061516

NBInv AP2, LLC (DE)
FEIN# 61-1817763

Road Bay Investments, LLC (DE)

FEIN# 26-1875142 Alistate Northern Ireland Limited (GBR)

NBInv AP3, LLC (DE)
FEIN# 36-4860792

SM202 Development LLC (DE)

Arity International Limited (GBR)
FEIN# 85-2042736

Pablo Creek Services, Inc. (IL)
FEIN# 26-2506568

Boxes shaded represent affiliates
added since prior period

Boxes in bold represent
insurance companies

Renuant, LLC (NV)
FEIN# 82-3749414

LeadCloud, LLC (MD)
FEIN# 46-1171303

Arity, LLC (DE)
FEIN# 47-4811398

Avrity Services, LLC (DE)
FEIN# 36-4902005

Collective Sourcing, LLC (DE)
FEIN# 84-3950667

InfoArmor, Inc. (DE)
FEIN# 26-0634314

|| Identity Protection Strategic Solutions LLC (NJ)

FEIN# 82-5296008

Ivantage Select Agency, Inc. (IL)
FEIN# 36-4480339

Northeast Agencies, Inc. (NY)
FEIN# 16-1239927
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National General Holdings Corporation (DE)

FEIN# 27-1046208

NSM Sales Corporation (NV)
FEIN# 65-0416844

Adirondack AIF, LLC (NY)
FEIN# 55-0815895

National General Motor Club, Inc. (NC)
FEIN# 52-1925265

Adirondack Insurance Exchange (NY) @
NAIC Code 12583
FEIN# 57-1162209

Assigned Risk Solutions Ltd. (NJ)
FEIN# 13-3800128

Quotit Corporation (CA)
FEIN# 33-0920949

National General Management Corporation (DE)
FEIN# 13-3559471

Direct General Insurance Company (IN)
- NAIC Code 42781
FEIN# 62-1695059

Safe Auto Insurance Group, Inc. (OH)
FEIN # 31-1400020

L Mountain Valley Indemnity Company (NY)

NAIC Code 10205
FEIN# 02-0478119

Health Network Group, LLC (DE)
FEIN# 47-1545423

Direct General Insurance Company of Mississippi (MS)
- NAIC Code 10889
FEIN# 62-1715487

Direct General Insurance Agency, Inc. (TN)
FEIN# 62-1482471

Safe Auto Insurance Company (OH)
NAIC Code 25405
FEIN# 31-1379882

RAC Insurance Partners, LLC (FL)
FEIN# 65-1155697

Healthcare Solutions Team, LLC (IL)
FEIN# 26-0615720

National General Insurance Marketing, Inc. (MO)
FEIN# 43-1027096

Direct General Life Insurance Company (SC)
- NAIC Code 97705
FEIN# 13-3139500

Safe Auto Choice Insurance Company (OH)
NAIC Code 16502
FEIN# 83-2241547

National Health Corporation (TX)
FEIN# 75-1620738

HealthCompare Insurance Services, Inc. (DE)
FEIN# 26-3577117

NGLS Adjusting, LLC (DE)

Integon National Insurance Company (NC)
NAIC Code 29742
FEIN# 13-4941245

Safe Auto Value Insurance Company (OH)
NAIC Code 16503
FEIN# 83-2240671

Direct Insurance Company (NC)
I NAIC Code 37220
FEIN# 62-1461730

—
A Century-National Insurance Company (CA)
i e H NAIC Coce 26905

FEIN# 94-1368770

Syndeste, LLC (VA)
FEIN# 46-3746954

L IDentityUSA, LLC (DE)

FEIN# 84-4974595

Agent Alliance Insurance Company (AL)
NAIC Code 10389
FEIN# 56-1951009

Direct National Insurance Company (NC)
- NAIC Code 23736
FEIN# 43-0622945

Safe Auto Group Agency, Inc. (OH)
FEIN# 31-1400303

Imperial Fire and Casualty Insurance Company (NC)

NAIC Code 44369
FEIN# 72-1171736

Seattle Specialty Insurance Services, Inc. (WA)
FEIN# 91-1571314

National Farmers Union Property and Casualty Company (NC)
NAIC Code 16217
FEIN# 84-0982643

Integon Casualty Insurance Company (NC)
I NAIC Code 27930
FEIN# 56-1764725

Safe Auto Services, LLC (OH)
FEIN# 81-1403504

Direct Administration, Inc. (TN)
FEIN# 62-1586461

Imperial General Agency of Texas, Inc. (TX)
FEIN# 76-0514686

National General Premier Insurance Company (CA)
NAIC Code 12832
FEIN# 20-4583275

Integon General Insurance Corporation (NC)
- NAIC Code 22780
FEIN# 56-0751402

MIC General Insurance Corporation (MI)
Code 38660
FEIN# 35-1492884

L Personal Express Insurance Services, Inc. (CA)
FEIN# 77-0007004

Integon Indemnity Corporation (NC)
I NAIC Code 22772
FEIN# 56-0473714

AutoTex MGA, Inc. (DE)
FEIN# 45-3533024

National General Re Ltd (BMU)
FEIN# 98-105073

NG Holdings, LLC (DE)

National General Assurance Company (MO)
NAIC Code 42447
FEIN# 43-1301482

800 Superior, LLC (DE)
FEIN# 45-2866184

National Health Insurance Company (TX)
NAIC Code 82538
FEIN# 74-1541799

National General Insurance Ltd (BMU)

Integon Properties S.A. de C.V. (MEX)

National General Insurance Management Ltd (BMU)

National General Insurance Company (MO)
NAIC Code 23728
FEIN# 43-0890050

1100 Compton, LLC (DE)

The Association Benefits Solution, LLC (DE)

Integon Service Co, S.A. de C.V. (MEX)

American Capital Acquisition Investments S.A. (LUX)

National General Insurance Online, Inc. (MO)
NAIC Code 11044
FEIN# 43-1886856

New Jersey Skylands Management, LLC (DE)
FEIN# 03-0419766

New Jersey Skylands Insurance Association (NJ) @
NAIC Code 11454
FEIN# 82-0550777

Standard Property & Casualty Insurance Company (IL)

NAIC Code 15199
FEIN# 37-0530080

Team Corp. g\l
FEIN # 20-8928827

Boxes shaded represent affiliates
added since prior period

Boxes in bold represent
insurance companies

@ Denotes company which is affiliated but not owned

Integon Preferred Insurance Company (NC)
- NAIC Code 31488
FEIN# 06-0910450

Velapoint, LLC (WA)
FEIN# 20-5835314

New South Insurance Company (NC)
I NAIC Code 12130
FEIN# 56-0576685

AgentCubed, LLC (ID)
FEIN# 27-1975025

ClearSide General Insurance Services, LLC (CA)
FEIN# 27-0499557

America’'s Health Care/Rx Plan Agency, Inc. (DE)
FEIN# 02-0690863

NGLS Insurance Services, Inc. (CA)
FEIN# 95-3953356

Newport Management Corporation (CA)
FEIN# 95-1623114




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... ..| 36-3871531 .. | 2877532 ..... | 0000899051 .. |New York Stock Exchange . |The Allstate Corporation .. e NOL

.100.000 ...|The Allstate Corporation .

cl

..|Allstate

..|Allstate Insurance Group .

Insurance Group .

..|Allstate Insurance Group
..|Allstate Insurance Group

..|Allstate Insurance Group
..|Allstate Insurance Group .

.| 36-6091380 ..
26-2795066 ..
...[27-3159465 ..
...| 36-4313823 ..
..| 36-4480340 ..

..| 36-4303658 ..
47-0826838 ..
..| 36-4480342 ..

.|94-2199056 ..

36-0719665 ..

26-1972435 ..
...[52-2065397 ..
.. 36-3520322 ..
36-4482462 ..

36-3206260 ..
.| 36-4181960 ..
.|22-2395915 ..
52-2065391 ..

... | 36-4442776 ..
.| 36-2999368 ..

.| 36-3341779 ..
35-2539608 ..
.| 75-6378207 ..
75-2236534 ..

.| 04-2680300 ..

0000314982 ..

0001206333 ..

Allstate County Mutual Insurance Company ....
Allstate Enterprises, LLC
Allstate Finance Company, LLC . .
Allstate Financial Advisors, LLC ...............
Allstate Financial Corporation
Allstate Financial Insurance Holdings

Corporation ....ooeeeeiieiiiiiiiiiii .

Allstate Financial Services, LLC
Allstate Financial, LLC ... ..
Allstate Fire and Casualty Insurance Company

Allstate Global Holdings Limited
Allstate Indemnity Company
Allstate India Private Limited ...
Allstate India Private Limited ...
Allstate Insurance Company .........
Allstate Insurance Company of Canada .
Allstate Insurance Holdings, LLC ....
Allstate International Holdings, Inc. ..
Allstate Investment Management Company .......
Allstate Investments, LLC ....ccovvenivnnnennnnes

Allstate Life Insurance Company of Canada ... |..

Allstate Motor Club, Inc. ........ccceeee .
Allstate New Jersey Insurance Company ........
Allstate New Jersey Property and Casualty

Insurance COmpany ..............eeevevevvvvvvvvennnns
Allstate Non-Insurance Holdings, Inc. ........

Allstate North American Insurance Company ... |..

Allstate Northbrook Indemnity Company ...
Allstate Northern Ireland Limited ..
Allstate Property and Casualty Insurance
Company
Allstate Short Term Pool, LLC ..

Allstate Texas Lloyd's ...cooeveeeeeeieninennennnns .

Allstate Texas Lloyd's, Inc. ...cccccennnnnnnee
Allstate Vehicle and Property Insurance
COMPANY et e e e e e e
American Capital Acquisition Investments

S A

.|Allstate Insurance Holdings, LLC

.| The Allstate Corporation .

. |Allstate Non-Insurance Holdings, Inc. .

. |Allstate Global Holdings Limited

Allstate Insurance Company ....................
Allstate Non-Insurance Holdings, Inc.
Allstate Insurance Company ....................

.|Allstate Insurance Company ....................
.|Allstate Insurance Company ....................

The Allstate Corporation ....
Allstate Insurance Company .

.|Allstate Insurance Company ....................

Allstate Insurance Holdings, LLC ............
Allstate Non-Insurance Holdings, Inc. .....

Allstate Non-Insurance Holdings, Inc. .....
Allstate International Holdings, Inc. .....
Allstate Insurance Holdings, LLC ..
Allstate Insurance Company .

The Allstate Corporation .
Allstate Non-Insurance Holdings, Inc. .....

Allstate Insurance Company of Canada
Allstate Enterprises, LLC ........... .
Allstate Insurance Company ...........coeeee..

Allstate New Jersey Insurance Company .....
The Allstate Corporation .......ccceeeveeeennes

.|Allstate Insurance Company ....................

Allstate Insurance Company ....

Allstate Insurance Holdings, LLC ............
Allstate Investment Management Company ....

.|Allstate Texas Lloyd's, Inc. ....ccccevvvrnneee
.|Allstate Insurance Company ....................

Allstate Insurance Company ....................

National General Insurance Ltd ...............

. | Ownership..
. | Ownership..

Board of Directors..

Ownership..
Ownership..
Ownership..
Ownership..

Ownership..
Ownership..
Ownership..

Ownership
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..

Ownership..

Ownership..
Ownership..
Ownership..
Ownership..
Ownership..

Ownership..
Ownership..
Ownership..
Ownership..

OWNErship..coeeeeeeeeeeeeee e

OWNership..cooeeeeeeeieiiieeeieeeeeeeee |

.......... JUT IR 1100 Compton, LLC Integon National Insurance Company .. Ownership.. N
.......... ...| 45-2866184 .. 800 Superior, LLC Integon National Insurance Company .. Ownership.. .100.000 ...|The Allstate Corporation
.......... ...| 55-0815895 .. Adirondack AIF, LLC ..cooeeeeen | 1 National General Holdings Corp ... | Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 12583 .... [57-1162209 .. Adirondack Insurance Exchange .| Adirondack AIF, LLC . | Attorney-In-Fact. The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oceee |eeeee 10389 .... [56-1951009 .. Agent Alliance Insurance Company Integon National Insurance Company . | Ownership.. .| The Allstate Corporation
27-1975025 .. AgentCubed, LLC Velapoint, LLC ...oovvviiiiiiiiiiiiiiiieeeeeeeeeees Ownership.. ..| The Allstate Corporation
...| 30-1127540 .. AIMCO Private Fund I1, .|Allstate Insurance Company .................... Ownership.. ..| The Allstate Corporation
..| 32-0479641 .. ALINV Mosaic, LLC .|Allstate Insurance Company .................... Ownership.. .| The Allstate Corporation

.100.000 ...

.100.000 ...

..70.000 ...

..| The Allstate Corporation .
.| The Allstate Corporation
..| The Allstate Corporation
.| The Allstate Corporation

.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...
100.000 ...
..99.990 ...
..0.010 ....
100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...

The Allstate Corporation

The Allstate Corporation
The Allstate Corporation .
The Allstate Corporation

The Allstate Corporation
The Allstate Corporation
The Allstate Corporation .
The Allstate Corporation
The Allstate Corporation
The Allstate Corporation .
The Allstate Corporation .
The Allstate Corporation .
The Allstate Corporation
The Allstate Corporation
The Allstate Corporation .
The Allstate Corporation .
The Allstate Corporation .
The Allstate Corporation

The Allstate Corporation
The Allstate Corporation
The Allstate Corporation
The Allstate Corporation .
The Allstate Corporation .

The Allstate Corporation ................
The Allstate Corporation ................
The Allstate Corporation ................
The Allstate Corporation ................

The Allstate Corporation ................

The Allstate Corporation ........cccee...
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L¢l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
American Capital Acquisition Investments
......................................................................................................................................................... S iieieiiieieeineieeenneeennensenesnnnnennneees | LUK oo NIALLL... [National General Insurance Management Ltd |Ownership.........cccccooiiiiiiiinnnnnnnnnt ..30.000 ...  The Allstate Corporation .........ccceoeees |eeee N0 eeee o
Allstate Financial Insurance Holdings
L[59-0781901 .| e | e | e American Heritage Life Insurance Company .... |..FL.....]....... IA........ Corporation ..ooeeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeen OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|The Allstate Corporation .................. e N0 e
Allstate Financial Insurance Holdings
59-2276596 .. American Heritage Service Company .............. . Corporation ..ooeeeeeeeeeeeeeeeeeee e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|The Allstate Corporation
..| 02-0690863 .. America's Health Care/Rx Plan Agency, Inc. . Velapoint, LLC ...oovvviiiiiiiiiiiiiiiieeeeeeeeeees Ownership.. .100.000 ...|The Allstate Corporation
38-4089061 .. ANIHI Newco, LLC . |Allstate Non-Insurance Holdings, . | Ownership.. .100.000 ...|The Allstate Corporation .
95-4613168 .. Answer Financial Inc. . |Allstate Non-Insurance Holdings, Inc. ..... Ownership.. .100.000 ... | The Allstate Corporation .
82-0647633 .. Answer Marketplace, LLC . . |Answer Financial Inc. ........ Ownership.. .100.000 ...|The Allstate Corporation .
...|80-0776676 .. AP Real Estate, LLC Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation
..|61-1746412 .. AP Riverway Plaza, LLC .........euueueeeeiiiinnnee .| AP Real Estate, LLC Ownership.. .100.000 ...|The Allstate Corporation
90-0820194 .. AP Timber, LLC .... . Allstate Insurance Company . . | Ownership.. .100.000 ...|The Allstate Corporation .
...| 38-4086273 .. Arity 875, LLC .. Arity Holdings, Inc. .....cccooueeemiiiiiiininne Ownership.. .100.000 ...|The Allstate Corporation
..|92-2084012 .. Arity Holdings, InC. .cccooveiiiiie Allstate Non-Insurance Holdings, Inc. ..... Ownership.. .100.000 ...|The Allstate Corporation
JUT IR Arity International Limited ..........cccccunnee Allstate Global Holdings Limited ............ Ownership.. .100.000 ...|The Allstate Corporation
..| 47-4811398 .. Arity, LLC Arity Holdings, InCc. ....ccoevvvvvenenininininnns Ownership.. .100.000 ...|The Allstate Corporation
36-4902005 .. Arity Services, LLC ... . |Arity Holdings, Inc. ... . | Ownership.. .100.000 ...|The Allstate Corporation .
.. | 85-4052492 .. ASMI Auto Insurance Company ...................... . e Allstate Insurance Holdings, LLC ............ Ownership.. .100.000 ...|The Allstate Corporation
...| 13-3800128 .. Assigned Risk Solutions Ltd. ..........ooeeeeeees N NIA....... National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
...| 45-3533024 .. AutoTex MGA, INC. ..coeeee LDE ] NIA....... Safe Auto Insurance Group, Inc. ............. Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oceee |eeeee 10835 ....[36-4181959 .. Castle Key Indemnity Company .................... .|Castle Key Insurance Company .................. Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group . UV OO 30511 ....| 36-3586255 .. Castle Key Insurance Company . Allstate Insurance Company .... Ownership.. 100.000 ...| The Allstate Corporation .
.......... 38-3989767 .. CBRE GIP US Feeder Vehicle (ALLINV A), LP ... .|Allstate Insurance Company .................... |Ownership.. ..51.000 ....| The Allstate Corporation
.......... ...| 37-1802064 .. CBRE GIP US Feeder Vehicle (ALLINV B), LP ... Allstate Insurance Company .................... |Ownership.. ..51.000 ....| The Allstate Corporation
.......... ...| 26-3914081 .. CE Care Plan Corporation ............cccccevuunnee SquareTrade, INC. .....eeevveveeeeeeeeennnnnnnnnnn. |Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 26905 ....|94-1368770 .. Century-National Insurance Company .... .|National General Holdings Corp. .............. Ownership.. ..78.000 ....|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 26905 ....|94-1368770 .. Century-National Insurance Company . Integon National Insurance Company . | Ownership.. .22.000 ....|The Allstate Corporation .
83-4229143 .. Chandler Airport Commerce Park, LLC .. .|Allstate Insurance Company .................... Ownership.. ..90.000 ....|The Allstate Corporation
..| 27-0499557 .. ClearSide General Insurance Services. LLC. . National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation
84-3950667 .. Collective Sourcing, LLC . |Allstate Non-Insurance Holdings, Inc. Ownership.. .100.000 ...|The Allstate Corporation .
. |92-2414709 .. Comesco Insurance Company ... Allstate Insurance Holdings, LLC . | Ownership.. .100.000 ...|The Allstate Corporation .
26-3914093 .. Complete Product Care Corporation SquareTrade, Inc. ....oevvvvvennes . | Ownership.. .100.000 ...|The Allstate Corporation .
...| 45-1061516 .. Current Creek Investments, LLC ..........cceeee. . Allstate Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation
..| 62-1586461 .. Direct Administration, Inc. .......cc....... National General Management Corp Ownership.. .100.000 ...|The Allstate Corporation
62-1482471 .. Direct General Insurance Agency, Inc. . [National General Management Corp .. Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........cccoeeee |eeees 42781 ....|62-1695059 .. Direct General Insurance Company ... .|National General Management Corp Ownership.. .100.000 ...|The Allstate Corporation
Direct General Insurance Company of
. 0008 ...|Allstate Insurance Group ........cccoeeee |eeees 10889 .... [62-1715487 .. MiSSISSIPPT e .|National General Management Corp Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 97705 ....| 13-3139500 .. Direct General Life Insurance Company National General Management Corp .. Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........cccoeeee |eeees 37220 ....|62-1461730 .. Direct Insurance Company .............. National General Management Corp .. Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 23736 ....|43-0622945 .. Direct National Insurance Company .............. . .|National General Management Corp Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........oeeee |eeees 16961 .... [85-4080461 .. ECMI Auto Insurance Company ...................... . ASMI Auto Insurance Company ................... Ownership .100.000 ...|The Allstate Corporation
Allstate Financial Insurance Holdings
............................................................................ 59-2604709 .. E.R.J. Insurance Group, INC. .....cccvvvvvvvnnnns Corporation ........ccceeeeeeeeeeeeeeeeeeeeeeeenn... | Ownership .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 11996 ....[20-1110680 .. Encompass Floridian Indemnity Company ... .|Castle Key Insurance Company .................. Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 11993 ....[20-1110782 .. Encompass Floridian Insurance Company .. Castle Key Insurance Company .... . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 11252 ....[01-0657022 .. Encompass Home and Auto Insurance Company ... |.. .| Encompass Insurance Holdings, LLC ... Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........coeeee |eeeee 15130 .... [59-2366357 .. Encompass Indemnity Company ...................... . .|Encompass Insurance Holdings, LLC ... . | Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ..........oee |eeeee 11251 .... [ 010657011 .. | ..oovvvvvvnnnn | s Encompass Independent Insurance Company ..... .| Encompass Insurance Holdings, LLC ... . | Ownership.. .100.000 ...|The Allstate Corporation
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. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 10358 ....|52-1952957 .. | . .. |Encompass Insurance Company ...................... . e .|Encompass Insurance Holdings, LLC ... . | Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0 e
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 10071 .... [36-3976913 .. Encompass Insurance Company of America ....... . .| Encompass Insurance Holdings, LLC ... . | Ownership.. .100.000 ...|The Allstate Corporation .................. e N0 e
Encompass Insurance Company of Massachusetts
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 12154 ... [04-3345011 .. | cooiiiiiiiiiin | eeniniiiiiiiiinn | e [ s .| Encompass Insurance Holdings, LLC ........... Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 11599 .... [30-0154464 .. Encompass Insurance Company of New Jersey ... |.. Allstate New Jersey Insurance Company ..... Ownership.. .100.000 ...|The Allstate Corporation .
............................................ 30-0988865 .. Encompass Insurance Holdings, LLC .............. | .. Allstate Insurance Holdings, LLC Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........oeeee |eeees 10072 ....[36-3976911 .. Encompass Property and Casualty Company ..... Encompass Insurance Holdings, LLC ... Ownership.. .100.000 ...|The Allstate Corporation
Encompass Property and Casualty Insurance
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 1249 ....[20-3843581 .. Company of New Jersey .|Allstate New Jersey Insurance Company ..... Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oceee |eeeee 16962 .... [85-4058034 .. ESMI Auto Insurance Company . .| ASMI Auto Insurance Company ................... Ownership.. .100.000 ...|The Allstate Corporation
................. 20-5305981 .. Esurance Holdings, Inc. ....... Allstate Insurance Holdings, LLC ............ |Ownership.. .100.000 ...|The Allstate Corporation
..... 25712 73-0486465 .. Esurance Insurance Company ... Esurance Holdings, Inc. .............. .. | Ownership.. .100.000 ...|The Allstate Corporation .
................................ Esurance Insurance Company of Canada . . .|Allstate Insurance Company of Canada ....... |Ownership.. .100.000 ...|The Allstate Corporation
..... 21741 ....|42-0301440 .. Esurance Insurance Company of New Jersey .... Esurance Insurance Company .................... |Ownership.. .100.000 ...|The Allstate Corporation
................. 26-0034575 .. Esurance Insurance Services, Inc. ....ccccceeens .. Esurance Holdings, Inc. ......................... | Ownership.. .100.000 ...|The Allstate Corporation
Esurance Property and Casualty Insurance
. 0008 ...|Allstate Insurance Group ........cccoeeee |eeeee 30210 ....|22-2853625 .. Company .|Esurance Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oceee |eeeee 29980 ....|59-2773658 .. First Colonial Insurance Company American Heritage Life Insurance Company . |Ownership.. .100.000 ...|The Allstate Corporation .
47-1545423 .. Health Network Group, LLC .... . [National General Holdings Corp. . | Ownership.. .100.000 ... | The Allstate Corporation .
26-0615720 .. Healthcare Solutions Team, LLC ... . [National General Holdings Corp. .. | Ownership.. .100.000 ...|The Allstate Corporation .
..| 26-3577117 .. Heal thCompare Insurance Services, Inc. ....... National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
J IR iCracked Japan, Inc. .. . SquareTrade, Inc. ....oeevveeeeees Ownership.. ..58.000 ....| The Allstate Corporation
84-4974595 .. IDentityUSA, LLC . [National Health Corporation Ownership.. 100.000 ...| The Allstate Corporation .
..| 82-5296008 .. Identity Protection Strategic Solutions LLC InfoArmor, Inc. .... Ownership.. .100.000 ...|The Allstate Corporation
Imperial Fire and Casualty Insurance Company
AT2-1ITAT36 | it | e | e National General Holdings Corp. .............. Ownership .100.000 ...|The Allstate Corporation
Imperial Fire and Casualty Insurance
..| 76-0514686 .. Imperial General Agency of Texas, Inc. ....... COMPANY e Ownership.. .100.000 ...|The Allstate Corporation
26-0634314 .. InfoArmor, Inc. ..oooveveeeeeenns . |Allstate Non-Insurance Holdings, Inc. Ownership.. .100.000 ...|The Allstate Corporation .
26-1971917 .. Insurance Answer Center, LLC ... . | Answer Financial Inc. .. Ownership.. .100.000 ...|The Allstate Corporation .
. ...|Allstate Insurance Group . ....|56-1764725 .. Integon Casualty Insurance Company . National General Management Corp . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 22780 ....|56-0751402 .. Integon General Insurance Corporation ... .|National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 22772 ....|56-0473714 .. Integon Indemnity Corporation .|National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 29742 ....| 13-4941245 .. Integon National Insurance Company . National General Management Corp .. Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........coeeee |eeeee 31488 ....|06-0910450 .. Integon Preferred Insurance Company National General Management Corp Ownership.. 100.000 ...| The Allstate Corporation .
...................................... Integon Properties S.A. de C.V. .. . ING Holdings, LLC ......ccceeeennns Ownership.. .99.000 ....| The Allstate Corporation .
......................... Integon Properties S.A. de C.V. ....ccoeeeenns Direct Administration, Inc. ... . [Ownership.. ..1.000 .... | The Allstate Corporation
......................... Integon Service Co, S.A. de C.V. . National General Management Corp .. . | Ownership.. ..99.000 ....| The Allstate Corporation
.......... Integon Service Co, S.A. de C.V . |Direct Administration, Inc. ......... . [Ownership.. .1.000 .... | The Allstate Corporation .
.......... Ivantage Insurance Brokers Inc. Allstate Insurance Company of Canada . | Ownership.. 100.000 ...|The Allstate Corporation .
.......... 36-4480339 .. Ivantage Select Agency, Inc. . |Allstate Non-Insurance Holdings, Inc. Ownership.. .100.000 ...|The Allstate Corporation .
.......... ..| 52-2145989 .. Kennett Capital, Inc. ......oevveeveeeeiiiiiiininee The Allstate Corporation ....................... |Ownership.. .100.000 ...|The Allstate Corporation
.......... 46-1171303 .. LeadCloud, LLC ...ccovveeeeeiiieiiiiiiieiieeeeeeeeee | e Arity 875, LLC .....vvveeiiiniiiininnnnnnnnnennnnnn. | Ounership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oceee |eeeee 38660 ....|35-1492884 .. MIC General Insurance Corporation National General Holdings Corp. . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group . UV OO 10205 .... [02-0478119 .. Mountain Valley Indemnity Company .. Adirondack Insurance Exchange ... . | Ownership.. .100.000 ...|The Allstate Corporation .
............................................................................ 36-0719665 .. MSP Pool IV Sidecar, LP .......ccoeeeeeieniiinnins Allstate Insurance Company .................... |Ownership.. .100.000 ...|The Allstate Corporation
National Farmers Union Property and Casualty
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 16217 ....[84-0982643 .. COMPANY e e e ..NC..... Integon National Insurance Company ......... Ownership .100.000 ...|The Allstate Corporation .................. e N0 e
. 0008 ...|Allstate Insurance Group ........coeeee |eeeee 42447 ....|43-1301482 .. National General Assurance Company .... .. No..... National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0
............................................................................ 27-1046208 .. National General Holdings Corp. ........ .. DE..... Allstate Insurance Holdings, LLC ............ |Ownership.. .100.000 ...[The Allstate Corporation .......ccocooovn [oeee NOceeii ceeee anns
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. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 23728 ....|43-0890050 .. | ..ccovvvvrrens | eeereeiiieeieens National General Insurance Company .... .. No.... National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0 e
............... National General Insurance Ltd oo | -.BMU.... National General Re Ltd ......................... | Ownership.. .100.000 ...|The Allstate Corporation ..................
co| National General Insurance Management Ltd ... |..BW.... National General Insurance Ltd . [Ownership.. .100.000 ...|The Allstate Corporation ........ccceevunn |eeee NOeeiit] ceeee o
...| 43102709 .. National General Insurance Marketing, Inc. . |..MO.... . National General Management Corp .. .... | Ownership.. .100.000 ...|The Allstate Corporation .........ccecover |eeee NOeeiid] ceeee o
. |43-1886856 .. National General Insurance Online, Inc. ..... .. No..... e National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
13-3559471 .. National General Management Corp .... .. DE... .. [National General Holdings Corp. .. | Ownership.. .100.000 ...|The Allstate Corporation .
...| 52-1925265 .. National General Motor Club, Inc. .. ... |..NC..... National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
. | 20-4583275 .. National General Premier Insurance Company . |..CA.... .| Integon National Insurance Company ......... Ownership.. .100.000 ...|The Allstate Corporation
98-1050737 .. National General Re Ltd ........ccccovevuunnnnnnnn ..BW.... . ......|National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
75-1620738 .. National Health Corporation U e National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
..|Allstate Insurance Group . . 74-1541799 .. National Health Insurance Company - TX Integon Indemnity Corporation Ownership.. .100.000 ...|The Allstate Corporation .
.......... 32-0519759 .. NBInv AF2, ..DE.....|.......DS........ | Al Istate Insurance Company .................... [Ownership.. .100.000 ...|The Allstate Corporation
.......... ...| 35-2586439 .. NBInv AF3, ..DE.....|.......DS........ | Al Istate Insurance Company .................... [Ownership.. .100.000 ...|The Allstate Corporation
.......... ...| 35-2594088 .. NBInv AF4, ..DE.....|.......DS........ | Al Istate Insurance Company .................... [Ownership.. .100.000 ...|The Allstate Corporation
.......... ...|61-1860304 .. NBInv AF5, ..DE.....|].......DS........ | Al Istate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
.......... . 61-1817763 .. NBInv AP2, .. DE... Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation .
.......... ...| 36-4860792 .. NBInv AP3, ..DE.....|].......DS........ | Al Istate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
.......... ...| 32-0531568 .. NBInv AP4, ..DE.....].......DS........ [AlIstate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
.......... . 36-4867200 .. NBInv AP6, .. DE.... Allstate Insurance Company . Ownership.. ..| The Allstate Corporation .
.......... . 61-1915293 .. NBInv AP7, .. DE... Allstate Insurance Company . Ownership.. ..| The Allstate Corporation .
.......... . 38-4104122 .. NBInv AP8, .. |..DE. Allstate Insurance Company . Ownership.. ..| The Allstate Corporation .
.......... ...| 84-2797870 .. NBInv AP9, LLC LAUS.... .|Allstate Insurance Company Ownership.. .| The Allstate Corporation

..| 86-1523054 .. NBInv AP10, LLC ..DE..... .......DS........| Al Istate Insurance Company .................... Ownership.. ..| The Allstate Corporation
.| The Allstate Corporation .

61-1778486 .. NBInv Riverside Cars1, LLC .. DE.... Allstate Insurance Company . Ownership..
36-4826210 .. NBInv Riverside Management, LLC ..... .. |..DE.... Allstate Insurance Company .... Ownership.. ..| The Allstate Corporation .
82-0550777 .. New Jersey Skylands Insurance Association ... |..NJ.... New Jersey Skylands Management, LLC . Attorney-In-Fact........oooveveeeeniiii o e The Allstate Corporation .
03-0419766 .. New Jersey Skylands Management, LLC ........... ..DE..... . National General Holdings Corp .... | Ownership ..|The Allstate Corporation
. | 56-0576685 .. New South Insurance Company ...................... ..NC..... . National General Management Corp ............ Ownership.. ..| The Allstate Corporation
95-1623114 .. Newport Management Corporation .. CA... .. [NGLS Insurance Services, Inc. ... Ownership.. ..|The Allstate Corporation .
NG Holdings, LLC . .. DE... . [National General Re Ltd ........ . | Ownership.. ..| The Allstate Corporation .
NG Holdings, LLC . .. DE.... . [National General Management Corp . | Ownership.. .. |The Allstate Corporation .
I NGLS Adjusting, LLC ... |..DE..... National General Management Corp ............ Ownership.. ..| The Allstate Corporation
95-3953356 .. NGLS Insurance Services, Inc. .......c.cceeeen. .. CA..... National General Management Corp ............ Ownership.. ..| The Allstate Corporation
..|Allstate Insurance Group . . 26-2331872 .. North Light Specialty Insurance Company L. .|Allstate Insurance Company ....... . | Ownership.. ..| The Allstate Corporation .
.......... . 16-1239927 .. Nor theast Agencies, Inc. LY.L Ivantage Select Agency, Inc. . . | Ownership.. ..| The Allstate Corporation .
.......... . 65-0416844 .. NSM Sales Corporation .... LNV . [National General Holdings Corp .. . | Ownership.. .| The Allstate Corporation .
.......... ...| 26-2506568 .. Pablo Creek Services, Inc. L. Allstate Non-Insurance Holdings, Inc. ..... |Ownership.. ..| The Allstate Corporation
.......... ...| 82-4035430 .. Pacific Shores Land Partners, LLC .. .. DE... .|Allstate Insurance Company .................... |Ownership.. ..| The Allstate Corporation
.......... PAFCO Insurance Company ....... Allstate Insurance Company of Canada .. | Ounership.. ..| The Allstate Corporation .
.......... Pembridge Insurance Company . Allstate Insurance Company of Canada ....... |Ownership.. .100.000 ...|The Allstate Corporation .
National General Premier Insurance Company
.......... ...| 77-0007004 .. | .. .. |Personal Express Insurance Services, Inc. ...|..CA.....|...... Ownership.. .100.000 ...|The Allstate Corporation
.......... . 37-1788397 .. . PIAA, LP ... .. DE.... Allstate Insurance Company . . | Ownership.. ..| The Allstate Corporation .
.......... . 41-2150040 .. PlumChoice, Inc. .... .. DE... . |SquareTrade, Inc. ....... .. | Ownership.. ..| The Allstate Corporation .
.......... ...|82-1617277 .. Protection Plan Group, Inc. ..........eeeeeee. | . DE... SquareTrade, INC. .......cevvvvvvvvvvvvenennnnnnnn. | Ounership.. ..| The Allstate Corporation
.......... ...|84-2071216 .. PulIman Crossing, LLC ... .|Allstate Insurance Company . Ownership.. ..| The Allstate Corporation
.......... . 84-2071216 .. PulIman Crossing, LLC Kennett Capital, Inc. .. Ownership.. .| The Allstate Corporation .
.......... . 84-2056352 .. Pullman Q0ZB, LLC PulIman Crossing, LLC .. Ownership.. ..| The Allstate Corporation .
.......... ...| 84-2056352 .. PulIman Q0ZB, LLC ... .|Allstate Insurance Company . Ownership.. .| The Allstate Corporation
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Queenland Citrus .... LAUS.... Allstate Insurance Company ............c....... Ownership.. ..98.397 ....|The Allstate Corporation ..................

..[ 33-0020049 ..

.......... . Quotit Corporation .. .. CA... . National General Holdings Corp. .............. [Ownership.. .100.000 ...|The Allstate Corporation
.......... ...| 65-1155697 .. RAC Insurance Partners, LLC . P P = National General Holdings Corp .. Ownership.. .100.000 ...|The Allstate Corporation
.......... ...[82-3749414 .. Renuant, LLC LNV Arity 875, LLC Ounership.. .100.000 ...|The Allstate Corporation
.......... ..| 45-2490045 .. Right Answer Insurance Agency, LLC .... LDE ] Answer Financial Inc. ........ Ownership.. .100.000 ...|The Allstate Corporation
.......... 26-1875142 .. Road Bay Investments, LLC .. DE... .|Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation .
.......... ...| 31-1400020 .. Safe Auto Insurance Group, Inc. .....cccceveenn | .. OH.LLLL] National General Holdings Corp. .............. |Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 25405 ....|31-1379882 .. Safe Auto Insurance Company ...................... . OH..... . .| Safe Auto Insurance Group, Inc. . | Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........cccoeeee |eeeee 16502 .... [83-2241547 .. Safe Auto Choice Insurance Company ............ . OH..... . .| Safe Auto Insurance Company . [Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oceee |eeeee 16503 .... [83-2240671 .. Safe Auto Value Insurance Company .............. . OH..... . Safe Auto Insurance Company . [Ownership.. .100.000 ...|The Allstate Corporation
.......... 31-1400303 .. Safe Auto Group Agency, Inc. ... .. OH... .| Safe Auto Insurance Group, Inc. Ownership.. .100.000 ...|The Allstate Corporation .
.......... ...| 811403504 .. SafeAuto Services, LLC . OH..... Safe Auto Insurance Group, Inc. Ownership.. .100.000 ...|The Allstate Corporation
.......... ...|91-1571314 .. Seattle Specialty Insurance Services, Inc. . |..WA..... National General Management Corp ............ |Ownership.. .100.000 ...|The Allstate Corporation
.......... ...| 36-4295725 .. Signature Agency, Inc. .....coooeeeiiii | L DELLLLL Signature Motor Club, Inc. .................... |Ownership.. .100.000 ...|The Allstate Corporation
.......... ...| 30-0015653 .. Signature Motor Club of California, Inc. .... |..CA..... Signature Motor Club, Inc. .................... |Ownership.. .100.000 ...|The Allstate Corporation
.......... ..| 35-1310961 .. Signature Motor Club, Inc. .......eeeeveueeennnnnn |- DE.. Allstate Motor Club, Inc. ........cccceeeeeeen. |Ouwnership.. .100.000 ...|The Allstate Corporation
Signature Nationwide Auto Club of California,
.......... 30-0015636 .. Inc. ... .|Signature's Nationwide Auto Club, Inc. Ownership.. .100.000 ...|The Allstate Corporation . ... No...
.......... 36-4295727 .. Signature's Nationwide Auto Club, Inc. . . |Signature Motor Club, Inc. .... Ownership.. 100.000 ...| The Allstate Corporation . ... No...
.......... ...| 85-2042736 .. SM202 Development LLC ...ooeveeeeeeieieiiiieeeeeens Allstate Insurance Company .................... |Ownership.. ..95.000 ....| The Allstate Corporation ... No
.......... ..| 75-2249734 .. Socialmine, Inc. ..cccoeeunnnnnnnne IDentityUSA, LLC . | Ownership.. .100.000 ...|The Allstate Corporation ... N0
.......... . SquareTrade Australia Pty Ltd .. . |SquareTrade, Inc. . . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
.......... SquareTrade Canada, Inc. . |SquareTrade, Inc. . . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
.......... SquareTrade Europe BV .... . |SquareTrade, Inc. . . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
.......... SquareTrade Europe Limited SquareTrade, Inc. Ownership.. .100.000 ...|The Allstate Corporation ... N0
. SquareTrade European Services AS .... SquareTrade, INC. .eeeeeevevvvememeeiiiiiiiieeeeens Ownership.. .100.000 ...|The Allstate Corporation ... No
45-4123000 .. SquareTrade Holding Company, Inc. .. . |Allstate Non-Insurance Holdings, Inc. . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
45-4883784 .. SquareTrade Insurance Services, Inc. . |SquareTrade, Inc. ......occeee. . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
......... SquareTrade Japan GK ........ . |SquareTrade, Inc. . . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
SquareTrade Limited SquareTrade, INC. .eeeevevevereemmeeeiiiiieieieeens Ownership.. .100.000 ...|The Allstate Corporation ... No
..| 45-1531873 .. SquareTrade Protection Solutions, Inc. ....... SquareTrade, INC. ..ooevvvvvvvveveennnns Ownership.. .100.000 ...|The Allstate Corporation ... N0
94-3340669 .. SquareTrade, Inc. ......ceeveeeennnnee . | SquareTrade Holding Company, Inc . [Ownership.. .100.000 ...|The Allstate Corporation . ... No...
81-2519511 .. SquareTradeGo, Inc. . |SquareTrade, Inc. ....... .. | Qunership.. .100.000 ...|The Allstate Corporation . ... No...
..| 26-3914106 .. ST Product Care Corporation .............ccceee.. SquareTrade, INC. .eeevvevveeemeeeeeeiiiiiiieeeeens Ownership.. .100.000 ...|The Allstate Corporation ..No
Standard Property & Casualty Insurance
.| 37-0530080 .. COMPANY - .eeeeeeee e e e L. National General Holdings Corp. .............. Ownership .100.000 ...|The Allstate Corporation ..No
...|84-2376118 .. SW Industrial LLC ... ..DE..... Allstate Insurance Company ...........coeeee.. Ownership.. ..95.000 ....|The Allstate Corporation ... N0
...| 46-3746954 .. Syndeste, LLC |- VAL National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation ... No
..| 87-4484576 .. TBR One Riverside Venture, LLC ........ceuu..ee. ..DE..... Allstate Insurance Company Ownership.. ..90.000 ....|The Allstate Corporation ..No
88-3466379 .. TDC Brown Deer Owner, LLC .... . |Allstate Insurance Company . . | Ownership.. .0.100 .... | The Allstate Corporation . .. NO...
...| 88-3466379 .. TDC Brown Deer Owner, LLC .........cceeeeeeeennns . TDC Brown Deer JV, LLC . [Ownership.. ..99.900 ....|The Allstate Corporation ..No
..| 88-3268476 .. TDC Brown Deer JV, LLC ooeeeeeeeeeieieeeeeeeeeees . Allstate Insurance Company . Ownership.. ..81.000 ....| The Allstate Corporation ... No
88-3268476 .. TDC Brown Deer JV, LLC ........ . |Kennett Capital, Inc. ..... Ownership.. .9.000 .... | The Allstate Corporation . ... No...
83-2986881 .. TDC City Center (Phase Il), LLC Allstate Insurance Company . Ownership.. .90.000 ....| The Allstate Corporation . ... No...
81-4727823 .. TDC City Center, LLC ..... . Allstate Insurance Company . Ownership.. .90.000 ....|The Allstate Corporation . ... No...
...| 85-4329860 .. TDC 15TH Street, LLC .. .|Allstate Insurance Company .................... Ownership.. ..85.000 ....| The Allstate Corporation ... No
..| 20-8928827 .. Team Corp. ... National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation ..No
20-0476967 .. Tech-Cor, LLC Allstate Insurance Company .... . | Ownership.. 100.000 ...|The Allstate Corporation . .. NO....
..|61-1888589 .. The Arroyo Parkway, LLC .... .| Allstate Insurance Company .................... Ownership.. ..90.000 ....|The Allstate Corporation .. N0
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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......................................... The Association Benefits Solution, LLC ....... |..DE.....|......NIA....... [ Integon Indemnity Corporation Ownership .100.000 ...|The Allstate Corporation .... vl N0 e
........................... 20-5835314 .. Velapoint, LLC .......eeueeieneiiiiiiinnenn | WAL NTALLL.... [National General Management Corp Ownership .100.000 ...|The Allstate Corporation .... N0 e
........................... 61-1702800 .. West Plaza RE Holdings, LLC ..DE.....].......DS........ | Al Istate Insurance Company ... Ownership .100.000 ...|The Allstate Corporation .... N0
........................... 82-3103258 .. Wihite Oak Real Estate 2017-2, LP ..DE.....|].......DS........ [Al Istate Insurance Company ... Ownership ..90.000 ....| The Allstate Corporation .... N0 e
I Asterisk I Explanation




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

1. FF® e e 70,638 | (17,585) ... (24.9) [ oo (9.1)

2.1 AIIEA LINES .ot e 447,058 |...oooiiceins 396,471 | 88.7 [ 23.1

2.2 LAY LT o] =3 o1 |7 o o A OO AP AP OTOPRTN

2.3  Federal flood

2.4 Private crop ..

25 Private flood ...

3. Farmowners multiple Peril ..........ocovoiiiiiiniii e e o

4. Homeowners multiple peril ...................c....... ..1,009,805,439 |.. ..641,163,680 |..

5.1  Commercial multiple peril (non-liability portion) .............ccceeveveveeeerereree e 67,656,567 |.....ccevennne 56,894,213

5.2  Commercial multiple peril (liability portion) ............ccceeveveveveveveeecceeeeeee e 20,866,512 |....cccceeenve 20,870,921

6. MOrtgage QUAraNLY .........cccooiiiiiiiiiiiieiceteereeeee e . ..

8. OCEAN MAIMNE ....ooeeceeeeeererieeeeeaeeseeeseeeeeeeesesessseeeaessesesesesesessssesssesssssssssesesens|oosssesesssassnesees 137,001 [ 6,708 . .

9. INJANA MAMINE ...ttt e 23,772,892 |.cooine. 8,531,019 | 35.9 | 28.6
10. Financial QUaranty ..........cccocoieiiiiiienieseseeseeie e e [ [ e s
111 Medical professional liability - OCCUITENCE ............ccoiiiiiiiiiiiiiiicn i [ [ [
11.2  Medical professional liability - claims-made ............ccooriiiiiiiininienene e i [ [
12. EArNQUAKE ... et 449,948 ... 41,755 | 9.3 | 19.7
131 Comprehensive (hospital and medical) individual .............cccoooiiiiinnnnien fori e [ [
13.2  Comprehensive (hospital and medical) group ..........ccccoevrviriinininininnen e e e
14. Credit accident and health ... [ [ [
151 AT o] 0 O S O OO UORUORU (SOOI
LT 0 1= T = o) o O A A RO PP RN
15.3  Disability iNCOME .......cociiiiiiiiiiiiciicit e e [ [ [
LT |V T=To [Tz 1 R0 o] o] (=T 4 T=Y | O R A RO PP RPN
15.5  Medicaid Title XIX ......ciiieiiiiiirisieieiceet ettt snsnen oo oo o [
156 Medicare Title XVIII .......ccooiiiiii e
16.7  Long-term care
15.8  Federal employees health benefits plan
15.9  Otherhealth ... [
16. WOrKErs' COMPENSALION ........c.cvouiuieieiieieieeeeeeceee et teseae st s e s esesene e e e s sesesenenennannens [oeeeseneneeneneneeeeeas (4,460))..
17.1  Other liability - OCCUITENCE .......c.ouiiieieieieieieiiieieieieee e | 40,616,247 |....cccoenee 18,568,875
17.2  Other liability - ClAIMS-MAAE .....c..oiiiiiiiiee e [ [ [oeie e es [oeee e s
17.3 EXCeSS WOTKErs’ COMPENSALION .......cceeiuiiiiiiiiiieiie e siesieesieesieesnesnesee e ot eins |orteeieere s s s seene [oeresteesieenie e e e e e e snesne [oreeteene s e e e see e saeeaes
18.1  Products liability - OCCUITENCE ..........c.euiuieeeiieieeeececeeeeeee e e 151,436 |..oovenee 12,920,873 |.ooiicied 8,532.2 |oeiiie 2,160.3
18.2  Products liability - claims-made ...........cccccciiiiiiiiiiiiiiiieiciccicceeececee e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) ..............ccccoev.ferrrrcennnns 72,593,071 | 45,613,022 | 62.8 | 28.6
19.2  Other private passenger auto lability .............ccccovevrueuerereieieeieeeieeeee e 441,995,818 |............... 403,389,128 | ..o 91.3 [ 77.3
19.3  Commercial auto no-fault (personal injury protection) .............cceeevevevevereeferrnncennnns 12,321,957 oo 7,996,051 | 64.9 | 36.5
19.4  Other commercial auto Iability .............cccvrveveviiiiiiirereiiieecere e e 193,435,610 |.....ccoo.c. 203,640,367 |..cocveverrieieirine 105.3 oo 98.6
21.1  Private passenger auto physical damage ................cccceueveeeeeeevereeereeees e 549,949,714 |....coccocee. 239,575,795 | 43,6 | 42.6
212 Commercial auto physical damage ...........ccccoueveueervereieeeeeeeeeiseeeeeeeenes oo 48,133,552 |...ooviicine 38,268,029 |.......oocveeie 795 [ 103.6
22. Aircraft (all PEFIIS) .....oouiiiiiii i
23. FId@IItY oo
24. SUIBLY ettt bbbttt et ettt saeenneas
26. Burglary and theft ...
27. Boiler and machinery ..
28. Credit ...
29. INEEINALIONAL ... s e [ e [
30. Warranty
31. Reinsurance - Nonproportional Assumed Property ...........ccoocoeveoenennnnneesd e XXX b XXX b KKK el KKK
32. Reinsurance - Nonproportional Assumed Liability .................cocoeveveeeeeesfererernenenee XXX s XXX [ XXX v [ XXX
33. Reinsurance - Nonproportional Assumed Financial Lines .................cccoco..fererernenenee XXX s D&, ¢, TR R, D& ¢, TR RO, XXX
34. Aggregate write-ins for other lines of buSINESS ............ccccceeeecuevevereeenecenen. 687,767 620 0.1 0.0
35. Totals 2,608,401,701 1,733,806, 108 66.5 57.2

DETAILS OF WRITE-INS

3401, ldentity Theft .o e 687,767 | 620 [ooeeeeeeeiiecee 0.1 | 0.0
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498. Summary of remaining write-ins for Line 34 from overflow page ...............Joeoi e e [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 687,767 620 0.1 0.0
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. TSRS ISR 5,178 |.. ..12,904 |. 274,881
2.1 ATIEA LINES ..ttt e 203,108 oo 378,273 600,432
22 LY UL o) (SN o 1= 1 ol o o OO P OO OO
2.3 FEdEral flOOM ......c.ciiiiiiciciece ettt e 80,137,926 |............... 121,219,029 |...coocoenee 111,549,710
24 LAY = 1 S o (o] o T P OO OO
2.5 Private flOOT ......ciiiiiiiiii e e [ [
3. Farmowners MUIIPIE Pl ........ooiiiiiiei ettt beesbeenbe e besne oo [oesee e [
4. HOMEOWNETS MUHIIPIE PEFIl .......vceeeeeeeeeeeececece ettt ettt n sttt reesen s s et eseenen s deerenese e 526,681,188 |................ 952,407,744 |.............. 954,918,956
5.1  Commercial multiple peril (non-liability POrtON) ...........cococviveveveieecciiieeieteeceee e e 33,577,480 |......o..c...... 66,331,368 |.......co.c.... 67,679,931
5.2 Commercial multiple peril (liability POFHON) ........cceviieiieiieieieisiieicte et [ 10,094,608 |................. 20,267,667 |.....ccvernnne 21,436,092
6. LY loT g (e E= Yo TN o TUE=T =T o Y P PSP OO
8. OCEEAN IMAIMNE ...ceeoceeteetceetstee e ee et es et ees e es e es b es b 28 b s bt s bbb £e b et b £ b £ bbb bbbttt [eetesies s 81,779 [ 140,392 | 169,110
9. a1 E=Ta o I =T T TSRO TPRSTSTSPORRRVITY NERTRTTRR 14,316,644 |............... 23,902,183 | 25,070,956
10. FINANCIAl QUATANTY ...ttt st b e eefr e e [
111 Medical professional liability - OCCUITENCE ..........ciiiiiiiiiiieiieiei e e oo [
1.2 Medical professional liability - ClaIMS-MaAdE ..........ccciiiiiiiii s e e
12. EArNQUAKE ...ttt 237,375 | 403,150 [ooooeeice 408,207
131 Comprehensive (hospital and medical) INAIVIAUAL ..o e [ [eeseses e
13.2  Comprehensive (hospital and MEdICal) GrOUP ......ccueiiuiiiiiiiiieiierieeriee ettt see e e esnes [ s se oo sieees [oesee e s iee e
14. Credit accident and health ..
15.1 VISION ONY <.ttt ettt e e e s a e sae e s e e e e e s s e en e e eneeeseeeseenseenseenseenneenneannennd
15.2 DENEAL ONIY ...
15.3 Disability income
15.4 Y (=T o= T = T0] o] o] [=T 0 4= o ! KPP PP RO PPRPOPROORRPPR RO PROPIRTY
15.5  MEAICAIA THIE XIX ...eruiuiiieteteteieie sttt ettt ettt bt s et b bt e s e et e se e b b et emene s e [eneeeeessese s e ner et nn s s sesaen [oeieaeisn s ene [
15.6 Medicare Title XVII .........coiiiiiii e [ [
15.7 [ TaTe B Y4 oz TS O P OO OO
15.8 Federal employees health benefitS PIaNn ..o [ s oo oo
TR T O 1 T oY= o Y KT RO PP RN
16. WOTKErS' COMPENSALION .....oouvieiiieiieiiieeiieeiieeiie ettt eieeteeteesteesteeseeeseesseesseesseesseesseesseessesssesssesseesssens|ereenseeseeseeneenreennnennnane [oereesieennesnenneseeseeseens [ooneesseerseeieeeisesne e e e
17.1  Other lability = OCCUITENCE ........c.cveuiuieieieieieeceeeceeceee ettt ss s s s esesnans [eeeeee e e eees 20,976,471 | 39,301,937 |.ooeoee 41,308,106
17.2  Other liability - ClaIMS-MAAE ......ceiiiiiii et e [ [
17.3 EXCESS WOTKErs’ COMPENSALION ......eitiiiiiiiiiieiie e riee sttt sttt ettt seeesbeesbeesbe e beebesneennesnne s fesses s s [oeeie e [
18.1  Products liability - OCCUITENCE .........ooiveieieeiiiieiiieie ettt ettt 62,623 | 129,180 | 158,726
18.2 Products liability = ClaIMS-MAAE ........ooeiiii et ee s [rr s oo [
19.1  Private passenger auto no-fault (personal injury ProteCtion) ...........cccceeiriririririereeeinisesseeie e e 35,094,305 |....cooveene 71,147,193 |................ 77,305,812
19.2  Other private passenger auto lability ..............c..cocvoveveieueuiuiiiieeeeeeee e ] 215,854,226 |................ 438,149,845 |............. 450,092,285
19.3  Commercial auto no-fault (personal iNjury ProteCtION) ...........cccereiririeiereieieeeesie e [t 2,095,367 |....covneene. 11,704,396 |......co.ccc. 23,027,862
19.4  Other commercial auto liability .............. ... 19,446,774 |.. ..180,759,391 |.. ..278,950,376
211 Private passenger auto phySiCal dAmMAJE ...........ccceiiriririririeierereiini sttt et 266,046,276 544,330,922 565,511,143
21.2  Commercial auto PhySICal dAMEAGE ..........covueuiveieeeeeeceeece ettt e nenenenin 21,642,831 |.ccoeeee 45,795,487 |.cooree 60,179,459
22. ATFCTAft (A1 PEIIIS) .ttt
23. 10 =Y 1TSS
24. STV 1= TRV RV RORURPRPRPRPI
26. BUrglary @nd theft ..ottt naeen
27. Boiler and MACKINETY .........coouiiiiiiiii et
28. (07 =T L1 ST PR NPT OO KT TURP RO
29. INEEMNALONAL ... e [ [
30. {TA =T 22T OSSR PSRTSTSTTTY VTR 4,127,767 oo 8,302,831 |..ooee 8,601,875
31. Reinsurance - Nonproportional Assumed Property .........cccccvieiiciiiiiniiniicicneeseeseeseeseeee s o, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
32. Reinsurance - Nonproportional Assumed Liability ............ccccooiiiiiiiiiiiiicececeeeeefo, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
33. Reinsurance - Nonproportional Assumed Financial LINeS ..........ccccceeiiieiiiieniiiiieeceeseeeseeesee s D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
34. Aggregate write-ins for other [iNes Of DUSINESS ..............cccvovueiiueicueieeeieeee e 349,995 623,401 680,088
35. Totals 1,311,766,662 2,526,817,737 2,689,527,290
DETAILS OF WRITE-INS
3401, ldentity Theft ettt 349,995 .. 623,401 [ 680,088
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ...........ccoouiiiiiiininiiinnense o e [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 349,995 623,401 680,088
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

Gl

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOT oo oo 4,878,315 |oeeene 1,840,856 |............ 6,719,170 |ooeeeenne 1,490,882 |....ooeven 83,209 [ 1,534,001 |.............. 3,905,387 [oooeeinee 73,458 |............ 1,564,036 |............. 5,542,882 |...cccooene. 517,955 (160, 153)[.....cveeeneee 357,802
2. 2021 o .3,330,703 |.... .. ...4,103,884 |.... .. 1,258,719 |. . .. 1,245,202 |.. 2,372,103 |.... .. 124,940 |.. ....637,883 |.... .. 3,134,926 |.. 300,119 | (23,875)].. ....276,244
3. Subtotals 2021 + Prior ..........c..foeercene 8,209,018 |............ 2,614,036 |............ 10,823,054 |............. 2,749,601 |.........e0eeenn 29,692 | 2,779,292 6,277,490 |....covnveee. 198,399 2,201,918 | 8,677,807 |..cceeenne 818,073 (184,028)f....cccucvnenve 634,046
4. 2022 oo 8,890,433 |............. 4,436,545 |............ 13,326,978 |............ 4,617,218 |...cocvenee 1,170,336 |..ccvvnnene 5,787,554 |.............. 4,397,309 706,836 |............. 1,885,105 |...coceee 6,989,250 |..coevriiene. 124,094 | (674,267) (550,174)
5. .. ... 1,200,028 |.... .. 8,566,847 |.. 905,235 |.. ... 4,087,023 15,667,058 |.. ....942 167 |.... ....(858,295)/.. ..83,872
6. 2023 ..o XK e et XK e XK e e XK e 7,911,774 |............. 791,774 [ XXX e o 6,197,247 |............. 5,286,813 11,484,060 |............ XXX [ XXX [ XXX
7. 17,099,451 7,050,581 24,150,032 7,366,819 9,111,802 16,478,621 10,674,800 7,102,482 9,373,836 27,151,117 942,167 (858,295) 83,872
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 12,244,484 Line 7 Line 7 Line 7
1. 55 2. (12.2) 3. 0.3
Col. 13, Line 7
As a % of Col. 1
Line 8

4. 0.7




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ..........c.ociiiieiieiie e YES

Explanations:

Bar Codes:

rsieesupre Sement Bosmen dertier =2 |II| I| ||I |I |I| |I ||I II ||| |I ||I |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
1 9 2 % 2 2 0 2 3 4 9 0 O
oppement e Sehecue TRosmen feriter 2 |II| I| ||I |I |I| |I ||I II ||| |I ||I |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II| I
1 9 2 8 2 2 0 2 3§ 4 &5 5 0
e e S Swppement besament Gertier =2 |II| I| ||I |I |I| |I ||I II ||| |I ||I |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II| I
1 9 2 % 2 2 0 2 3§ 3 6 5 0
e e Suppiement bessment Gertier = |II| I| ||I |I |I| |I ||I II ||| |I ||I |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II| I
1 9 2 8 2 2 o0 2 8 5 0 5 0

0 0

o
—

0 2
0 2
0 2
0 2

o o
— T E—
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

1 2 3
Net Admitted Assets
Assets Nonadmitted Assets (Cols. 1-2)

4
December 31
Prior Year Net

Admitted Assets

2504.  Intangible @SSet ..o o 253,184,400 |................ 253,184,400
2505. QPEB prepaid benefits ...55,523,500 |... ...55,523,500 |...
2506.  AQVANCES .....cvoveceeceeeeeeeeee e e e eeae e e eenae e enaeaenas s anan s enannanas |orteseienenannas 43,642,206 |................. 43,642,206
2597.  Summary of remaining write-ins for Line 25 from overflow page 352,350,106 352,350,106

Additional Write-ins for Liabilities Line 25

1 2
Current December 31,
Statement Date Prior Year
2504, DI IVATIVE CASN ..ottt ettt b bt s et et s sttt s et ettt et tesese e s ennn [ereneneenetenenas 8,580,977 [.ooveirene 13,437,775
2505.  Securities 1ending .....ccovvveieeeeiee .6,240,460 |...
2506. Commitments to invest in limited partnerships ... .2,424,910 |...
2507.  Deferred gain on intercompany assel TranSTErS ..o [ere e 52,457
2508. Retroactive reinsurance reServe CABA ..ottt s s s enesenennnes [eresennsnenenas (3,686,036)].........ceev. (3,677,175)
2597. Summary of remaining write-ins for Line 25 from overflow page 13,612,769 15,791,519
Additional Write-ins for Statement of Income Line 14
1 2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
1404.  Fines and PeNAITIBS .....oociuiuieiiieiceceet ettt ettt n s s sessanns [orereseseseseseaeaeas (282,736) |- (35,027)
1405. Miscel laneous income ..3,000,000 |...
1406.  Transition Service agreement EXPENSE ........o.ococoooooiiiiiiieieeeteieeee et seseseas e sesesessnnenes |oresesesssssssesesesesesesssnens oresesesesesesessassesesesesesas
1497. Summary of remaining write-ins for Line 14 from overflow page (282,736) 2,964,973
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccocuevevevevceceeeeeeeeeeeeeeeeeeseseeeaeeesesesessasaesesesessassssesesesssasaesensnas |eeeeescneaeeens 295,623,364 |.....cocenve. 391,679,405
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.ciiiieieieececececcceeete ettt s et ea s s s s et se e s s s s s sesesessansnnns |oeseeseseseseseneieenneneneseneees [oereeeieieeeans 31,340,672
2.2 Additional investment made after CQUISITION ................ccueueuiuiieieeiieie ettt b et es e es e besesessnensnanes [oeeeseeseneeieiene 6,319,346 |... ... 16,114,813
3. Current year change i ENCUMDIANCES .............ccccviviviuiuetetieiieeseseteteteseseaesssesssssesesessssesssesasesesesessassssssesesesesessssssssssssesesesesnanas |oeesesessaeaenene 36,056,412 |....cocnueee. (11,800,283)
4. Total gain (I0SS) ON GISPOSAIS .......c.cvcveviuiuieieiieieteteeeaeeeee et etesese s st e s et et e s eas s st sesesesessssasssssssesesesessssssssasesesessssasasnsesesases [eoeseensesenenas 11,610,183 |..coveeneee 73,764,447
5. Deduct amounts reCeived ON AISPOSAIS ..............ccccueueveiecceeeeeeteeeeeeeeeeetesessaesesesesesssesesesesesssassssesesassssssssesssassssssssesesasssassnssnns eeseseseneaesens 52,130,799 |...covinnne 196,039,917
6. Total foreign exchange change in book/adjusted Carrying ValUE ............coeoiiiiiiiiiiiiii et
7. Deduct current year’s other than temporary impairment recognized ..
8. Deduct CUITENt YEAr'S AEPIECIATION .............cveviveeceeeiecieieeetetee ettt ettt et ae s s st esesesessssasssssesesesesessassasssesesesnanas [oeeeseseseeeeeaene 3,718,633 |..cevie 9,435,774
9. Book/adjusted carrying value at the end of current period (LiNes 1+2+3+4-5+6-7-8) .......c.ceueveverocueuerereeeeeeeeeeeeeseseseeseeeeesenns foeeeseeeensenns 293,759,873 | 295,623,364
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 293,759,873 295,623,364
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovvirerereueereeninesesiseieieeenes e 671,046,303 |.......c........ 737,144,434
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISITION .........c.oiiieeeeeeeecececceeeee ettt s s eseseseasasesasssesesssesessanasnnannn |oeeeeseseeeannens 81,702,400 |................ 85,553,824
2.2 Additional investment made after acquisition . [P 420,321 ool 2,898,124
3. Capitalized deferred interest and other ............. e (200,935)....cceveeernnee (301,916)
4. ACCTUAL OF GISCOUNT ...ttt b st b et bbbttt s bbbttt bbb ettt sesesenas [ooemnananensenennas 689,919 ..o 2,428,664
5. Unrealized valuation INCrEASE (AECIEASE) ..........uiuiiuiiuiiiiitiiti ittt bbbt bbbt b bbbt b bbbt bbbt bt e sttt nbe b [omeeeen oot
6. Total gain (loss) on disposals ............c...... s
7. Deduct amounts received on disposals . e el 29,149,836 |............... 154,969,495
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I S 419,072 | 1,707,331
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveieniniencncnenes foovmne e
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccciiiiiiiiiiiiii e [reeseesee e eeienies [eeee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..724,089,100 ..671,046,303
12, Total valuation @lIOWANCE ..............oooiiiii s e s s e e e e e e s e e s s e e s e saeaas [rseas e s e s e s et et ene [nsee et
13, SUDLOtAl (LINE 11 PIUS LINE 12) w...eviiiiieiicieieieic ettt ea ettt n s es et s s sns st s ssnsnsesens [eoesnscacecees 724,089,100 |................ 671,046,303
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 724,089,100 671,046,303
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEAI ..........cccccueueueveececeeieeeeeeeeeeeieeesesesesae et sessasaesesesesssesesesenenssnanannas [eeesesenas 10,047,956,960 |............ 9,849,355,064
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.eueveiiceceeeeie ettt sttt sae e s s s s s aese e s s nssaeeesesasssasassesesansanansnnas [eeesesncaceesens 183,484,917 |.coovenne 941,052,201
2.2 Additional investment made after acquisition . U IR 427,202,196 |.....coconve. 915,079,631
3. Capitalized deferred INtErest aNd OThET ..........oui ittt ettt st s be et e e bt e beebesnesanesnnes [otesssenssenss e e et e e e aeees [oaeeseeee et e e e e
4. ACCTUAI OF QISCOUNT ...ttt ettt e s e e et s s s saee e s e s s s asaes et s s s s seseses s sassssesesasssassnsesessssanansnsesassssansstesanssasansnsns |eesscseeesnsannsacaas 205,485 |....ccccvvveneee 1,836,119
5. Unrealized valuation INCrEASE (AECTEASE) ............c.cveveveveveeieieeeteieietesesesesee st e setetesessas s s st s sesesesesesess s ssssasesesesesessssesssesesesesesnanans [oeseeesennnenes 128,584,873 |..ccvvvvneee 82,846,696
6. Total gain (loss) on disposals .................... ... (5,147,244)... ..(11,743,851)
7. Deduct amounts received on disposals . I OSTR 712,234,842 |........... 1,422,845,561
8. Deduct amortization of premium and depreciation .................. i e 84,093,788 |........c....... 183,459,819
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..........c.c.c.ovvcueueueeeeeeeceeteeeeeeseeeteeseeesesae e esenesaese s enenssananns oeseesssneeeeens 79,955,719 |...cccoev. (109,739,648)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceeveveveveveuererieieeeeeseeeeteteses s eseseses s snsnans [eoeseeeneneneeas 11,789,280 |.ovovieneene 14,423,873
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 10,054,124,994 |... 10,047,956, 960
12.  Deduct total nonadmitted @mMOUNLS ...........c.coeveveueeuiiieieieeeeceeeeeee e S IR 35,366,133 |.coveveee 34,598,497
13.  Statement value at end of current period (Line 11 minus Line 12) 10,018,758,861 10,013,358,463
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I I 33,729,719,556 |.......... 36,111,559,672
2. Cost of bONAS aNd STOCKS ACQUITEM ...........cueiveuieeeiieietieeeteeeteeee ettt ettt et et e et es et ese s es st es et et e e eseseeseasesensesesesesnans [eeeeseaens 14,463,265,548 |.......... 34,688,897,542
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 45,596,833 |......ccnce.. 841,722,770
4. Unrealized valuation iNCrEaSE (AECIEASE) ............ceuivriiieieireriiitieesitesessssssesesese st sssss st s st sssssste s st sssss et ebesassssssesesesesssnsesesasassnns [eoenscacecees (246,210,372)|....cvenne (998,279,599)
5. Total gain (I0SS) ON QISPOSAIS ......c.c.cueuimiiieieteteieieeets ettt etese ettt et se et sesesesesesesese s et et et esesese e s ssssesesesesenessnsesesesens [oeseieininsainn 260,885,832 |... ....(653,907,447)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eueuiiiiieeeeeeeeeeeeeee e eeeee et n e s seseseseananannnenan |oeeeeeees 13,092,224,308 |.......... 34,839,003,605
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns O FR 49,010,433 |.............. 899,414,918
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............cceueuiuiiniiiririeieieieiesie sttt sesse e sesesesessssssnns |ooeeeeeeseenenens 17,950,577 |.coeovienee (16,358,566)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 40,855,114 |............. 515,861,622
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..............cooovvveeeeeeenes [oeeicicieiiines 1,112,165 |... ... 10,365,329
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceerrrrrrrieiririeieieieeeeesesesieienes [oeeens 35,090,230,285 |.......... 33,729,719,556
12.  Deduct total NONAAMItEEA BMOUNES .......c.curiiieiiiieieieiesceeiet ettt ettt ettt et e et et esenannens [roemennnananannanas 2,360,762 |....covrnvee 2,360,762
13. Statement value at end of current period (Line 11 minus Line 12) 35,087,869,522 33,727,358,794
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 13,471,615,976 |.......... 24,655,931,593 |.......... 21,549,322,866 |................ 246,342,852 |.......... 13,471,615,976 |.......... 16,824 ,567,556 |[....cooveeeeeeecirienrincces e 15,184,321,879
2. NAIC 2 () ettt h bt et b et ekt bt h et b et bt b st ettt ettt ee ettt et et b s ete e ane [erenerees 12,978,590,457 |........... 2,214,399,887 |............ 1,542,022,024 |............... (43,493,391)|.......... 12,978,590,457 |.......... 13,607,474,928 |.........covveeviniinicnis o 12,050,238,712
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 2,053,057,245 |................ 254,013,253 |..oooveenee 142,695,950 |...oovcvnenene (73,070,834)]|............ 2,053,057,245 |............ 2,091,303, 714 [ o 2,225,351,638
. INAIC 4 (@) ettt bttt h bt h et bt bt bttt ettt ettt te e te et [rere s 1,464,124,956 |................ 147,562,419 | 137,109,012 |...ccooeeeen. (34,401,810)|............ 1,464,124,956 |........... 1,440,176,553 |..ocviiicenrcccens [ 1,397,700,005
5. NAIC B () ittt [ 192,919,493 | 8,262,871 |...ovcene. 16,436,228 |.......co....... 24,541,394 |................ 192,919,493 |............... 209,287,530 [..voeoeeneereeieinieieeieieines e 179,334,511
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 12,722,942 3,228,012 (72,943) 12,722,942 9,421,986 13,493,970
7. Total Bonds 30,173,031,068 27,280,170,023 23,390,814,092 119,845,268 30,173,031,068 34,182,232,266 31,050,440,715
PREFERRED STOCK
8. INAIC T ottt ettt ettt a bt s st s SRk b s s s e s s R e s bR st s s et ke sesesene et et esesesesenenennas [erereseinn s eseese e n et einnenens [oretetee st saenes [eeereiei st enee [enes e e n e en s [eesieaeaeinn e ennens[oreen e senaes [eeeeee e e
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 14,322,085 |....ooiiecicierrcccieis o [ (TR 7)) I— 14,322,085 |......cceeveee 13,348,303 |.eeoveeiricererriccens [ 13,782,759
TO0. NAIC 3 bbb e bbbttt b ettt [sere e 20,018,678 |......oeiiecieiciriciriciiis orreeireieireeinse e oreeeinseeineeineas (211,087) [ 20,018,678 |.....cocvnnve. 19,807,641 | o 17,916,798
TR 72 (PSSO TR SETSRRSTSRSTTRRPRY NSRS 1,130,976 oo oo 238,728 | 688 ..o 1,130,976 |, 892,936 [ [
T2, NAIC B bbbt b ettt b ettt eas [seeee et 1,919,920 [ [ [ 479,980 |..ocoviieenne 1,919,920 .o 2,399,900 |[...oeeeeeeeeririericienneees oo 3,383,041
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 48,652,051 869,120 48,652,051 49,521,171 43,961,657
14, Total Preferred StOCK ..o 86,043,709 238,728 164,969 86,043,709 85,969,950 79,044,255
15. Total Bonds and Preferred Stock 30,259,074,776 27,280,170,023 23,391,052,820 120,010,237 30,259,074,776 34,268,202,217 31,129,484,969
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ .o 473,211,084 : NAIC2 $ .ooerernee. 153,378,193 ; NAIC3 $ .cooovveieneee 4,588,311 NAIC4 $ oo i NAICS5 $ i NAICE $oi




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 89,094,842 XXX 87,744,952 259,755 42,422
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueueeeiieieeeteteieeeee et s et ss s eseseseseseanana [eresenenseeeeas 469,560,645 |................ 306,466,016
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 71,985,335 |............ 1,778,657,389
3. ACCTUAN OF GISCOUNL ...ttt ettt es e e ee e s e e aeseseeeeee e s eseseeee e e s eseeeeee a2 e seseseseeee s anses e e e e e e eanseseeeees s s seseseeessansnsesesesssnsnnn [oeteeesnicicecenes 4,612,961 | 5,856,436
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiuiuiieieeetceeececceee et et eteteaeae ettt et seas s s et s es et esesesss st s sesesesessssssasasesesesessssssssssssseseseseas [oeseesesenssesenenens (431,212) [ (2,398,891)
6. Deduct consideration reCeived 0N ISPOSAIS ................ceueuiuiiiieieieietetetesieeeeseete et sessse s s s sesesesesesessesssssesesesesesesssssssasesesesessanas |oeesesesennnens 456,580,280 |............ 1,615,880,097
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieee e tetetet ettt ettt et e e et e s et b et e se s s esssesesesesesess s esssesesesesesesnasssssasasesesesssnas |oeesesesssesenenenennaes 52,607 oo 3,140,208
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 89,004,842 |.............. 469,560,645
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 89,004,842 469,560,645
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuririiuiuererieiiiseeesessessssesesesessssssssesesessssssssesesessssssesesessssssssssesesass  sssssssssssesenns (1,536, 164)
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cueviiiuiueieieiiieieieteieieesese st sesese st st et s s sss s s et st sssses et ssssssssesesessssssssesesessssssssesesanns ebeseerstsssesana 2,531,792
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiieeeeseseietsessesese s s sssses et s ss s seses et st ssss et et s s s s es et et es s asses et et s s s e s e s et s s ssesesesesnsnsnsesesasans | ehesisstatsntesana 3,094,056
SSAP NO. 108 AUJUSEMENTS .......eiitiitiiteitiite ittt bbb bbb bbb bR E £ E £ E e E £ E £ E £ £ E £ E e E £ b e AR E £ E £ 4Rt A E e e b e e b e e b e Rt bbbt e bt n et nne e
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviviiieieiteteiiiiteeete sttt sttt st ssete bt es st et ese st esssseseses st sesesebe b s s se et et bt s s ses e bbbt snses et e s ssssnsnsebesanns basitssssietanas (15,392,352)
Considerations received/(Paid) ON tEIMINALIONS .............cceueuiiueueieieiieieiet et se s et e e sese s ssssesese s s s s ssesese s s s e seses et s sasses et et ssssssesesesessssesesesessnns ebebesssstssenes (10,907,056)
AAMIOTEIZAION ...ttt s e s s a2 s o2 s E s s E £ s e b s E s E S s E S AL E A £ A A LA E A LA e e E Attt ne eheneeb s nes (580,433)
Adjustment to the Book/Adjusted Carrying Value of NeAGEd M ...........oiiiiiii bbbttt n eateasearese s
Total foreign exchange change in BOOK/AJJUSLEA CAITYING VAIUE ...........c.c.ovvuiviviieiiiieiteteieise ettt sttt sss et b ss st be st ssss st bbb s snsssebebessssnns | febebessssessenes (9,968,596)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........cocvuiuiueieiiieiiieieiieieieseteisissese et st sesesssssnanses tstsesesesnenes (10,944,640)
Deduct NONAAMIIEA @SSELS ..........ciiiiiii e bbb e b e b s b e E e e h e s b e e h e e R e e E e e R e E e R R R R R R R R e e R e e e e s AReeEeaEeseeeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viiueuiiiiiiiietetiiie ettt ettt sttt sttt ese bbb sss bbb s sssnsesebesessnsns ehebesesneasees (10,944,640)
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........c.iiuiiieaieeieeiee ettt ettt et e e et e e st e eaeeeaeesa e e s e e s e e s e enseenseenseaaeeesees Saseesaessseasessaeasaesaeeannens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cciiiiiiiiiiiiiii e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinUS ............ccccceveveieieeies coerererereeneneens 4,617,857
3.12 Section 1, COlUMN 15, PrIOT YEAT .....c.cvevivieieieeerereteeeeieeeeseveieseaesssesenes eeeesessssesens (4,409,119) ..o 9,026,976

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS .............cccceeeveieeee ceveerererenens (12,983,861)
3.14 Section 1, Column 18, prior year 13,713,661 ................ (26,697,522) ..o (17,670,545)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....eiviiiiiieiiie sttt ettt see s eesieesbesse s e e e e b b sae e seabesaesssesssessaessressbesareeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveeeieies covverereeieeenns (8,366,004)
3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cueveviuiieeeeeiieiereseinenenes eeeeeesessesenenes 9,304,541
3.25 SSAP NO. 108 @QJUSIMENTS ........ocvivivvieieieieeieieteteteeee ettt et ee e <eesesetaesesesbesebeseneeaeaeans aeressssesesens (17,670,545) ................ (17,670,545)
100y o) =TI (g Lo iy o g UL I L= 0 TP
Cumulative variation margin on terminated contracts during the YEar ................ccocueueueeieieeeieieeieveveees e 3,586,981
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ettt easnnes eeseseseaesesees (5,717,560)
4.23 SSAP NO. 108 AQJUSIMENLS ........oevviereteeieieiee ettt ettt sesesees seteteseneeaesesseseseseseeataene taeassessesesens (5,717,560)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ....eeeeeeeeeceeee ettt te et e s s e eaete e s s s asaese s sz ssssseees s s s asseses s s asssseses s s ssssseses s s sssnseses s s asssseses s ssssansesssasssanansa Sansesesssessnsas 9,304,541
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtIONS IN PIIOT YBAN ...........c.cvcueueueeeieeececeeteteeeesceete e tesesssaesetesesesssastesesesessssssesasssssssesesasesassssssasesssnsssssesesansssnas 2eesesesesasnnas (9,304,541)
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PriIOT YEAT .........ooiiiiiie ettt et e et e eae e s Seseesaeeeaessaeeaesaesaaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt a et et e b e e b e e ae e eaeeeaee s Saaeeaaesaeeaeaaesaaesaaeeaae e
Deduct total NONAAMIEA @MOUNLS ..ottt et e e e e e E e e e e e e oo e e e e e e e e o R e £ R e SR e £ R oo R e e R e SR e £ R e e e e e R e e R e s et e e e e e e seeeeesaeseeaae s maeemeemenseneesseeeeeneeneenes
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiieiiii ettt ettt bttt h e e bt e bt e s bt e b e e bt e a bt e m bt ea e e eae e she e eheeeb e e ke e been Seemeeeaeeeaeeaesaesaeesaeeaaeas
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

GoIs

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
FUTURE US 2YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ... . [Cash Secur i ty-TREASURY NOTE .. 1.AIF ...198,000 |... .185,646 |... ....175,300 |05/24/2023 ..... 09/29/2023 ..... FUTURE US 2YR NOTE SEP 23 .... 91282C-DK-4 . | TREASURY NOTE . 1.A .. ....185,646 .178,393

FUTURE US 2YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i e, 2,360,000 |............ 2,212,748 |............ 2,089,430 (05/24/2023 ..... 09/29/2023 ..... FUTURE US 2YR NOTE SEP 23 ......coee fervvenmnnnniniiinininnns fovveeininnnnnns (36,875)| 91282C-DK-4 . | TREASURY NOTE ........oovvvrirnnnnnnnns TA e e 2,212,748 | 2,126,305
FUTURE US 2YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 220,000 |...evveeennnne 206,273 |..oveeeeenees 194,777 (05/24/2023 ..... 09/29/2023 ..... FUTURE US 2YR NOTE SEP 23 ...coeeies [ooeeiiiiiiieiiiiies o (3,438)| 91282C-DK-4 . [ TREASURY NOTE ......ccocuvvieeeeriinns 1A e [ 206,273 |.eeeeeennne 198,215
FUTURE US 2YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 230,000 |...cvvveennnne 215,649 |...oeeeennnnns 203,631 |05/24/2023 ..... 09/20/2023 ..... FUTURE US 2YR NOTE SEP 23 ......ccooe [erveemmmnnnniniiiniinins fovveeniiiinnnnns (3,594) | 91282C-DK-4 . | TREASURY NOTE .......oovvvirriinnnnnnns TA e e 215,649 [...oooonnnnnns 207,225
FUTURE US 5YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i o, 70,000 foooeeriueinnnns 69,905 |....ceeveeennnne 67,375 | 05/24/2023 ..... 09/29/2023 ..... FUTURE US BYR NOTE SEP 23 ...ocooee [oeriiiiiiieiieiiiiees [ 912828-4R-8 . | TREASURY NOTE .......eoveeeiiiiiiiennns 1A e [ 69,905 |.....oveeeennne 67,375
FUTURE US 5YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 110,000 |..vvveeeennnns 109,851 [oooeeiiiieens 105,875 [05/24/2023 ..... 09/20/2023 ..... FUTURE US 5YR NOTE SEP 23 ......ccc. [oeeeiiinnnieciiiiieens [ 912828-4R-8 . | TREASURY NOTE ......ceevvvrviiiiniiennns TA i [ 109,851 |..ocouirnenns 105,875
FUTURE US 5YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i o, 54,000 |...cceveeennnne 53,927 |.ueeeeeeins 51,975 | 05/24/2023 ..... 09/29/2023 ..... FUTURE US BYR NOTE SEP 23 ...oeooeee [oeriiiniieiiiiiees [ 912828-4R-8 . | TREASURY NOTE .......eoveieiiiiiiiennns 1A e [ 53,927 | 51,975
FUTURE US 5YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i e 22,000 |..cocvnenennne 21,970 | 21,175 | 05/24/2023 ..... 09/29/2023 ..... FUTURE US 5YR NOTE SEP 23 ......ccc. [oeeeeiiiniieciiiiieens o 912828-4R-8 . | TREASURY NOTE .......oevvviiiiininnnnns TA i [ 21,970 |oooeeiiiiieenns 21,175
FUTURE US 5YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i o, 35,000 |..ooeieeeennnne 34,953 |..ooeeeeiiins 33,688 | 05/24/2023 ..... 09/29/2023 ..... FUTURE US BYR NOTE SEP 23 ...ocoeee [oeriiinieeieiiiiees [ 912828-4R-8 . | TREASURY NOTE .......eoveveiiiiiiieenns 1A e [ 34,953 [o.oeeeiiiis 33,688
FUTURE US ULTRA 10YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 3,000 [oeevreiiiiiianns 3,089 |, 3,868 (05/24/2023 ..... 09/20/2023 ..... FUTURE US ULTRA 10YR NOTE SEP 23 . |...ccuveiiieiiiiiienns [, 891 |912820-GP-0 . | TREASLRY NOTE .......cccevvevreeinnnnes TAFE s e 3,089 [oeoviiiiiiinnns 2,978
FUTURE US ULTRA 10YR NOTE SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i o, 25,000 |..oceeieeennnne 25,491 |...ooeeeennns 32,237 |05/24/2023 ..... 09/20/2023 ..... FUTURE US ULTRA 10YR NOTE SEP 28 . |ooieeieiiieiiiiiieees foeeeeiiiiies 7,422 |91282C-GP-0 . | TREASURY NOTE .......ccoiiiiiienneenne TAFE o [ 25,491 | 24,815
FUTURE US ULTRA T-BOND SEP 23,
effective 05/24/2023, attached to

. |Cash Security-TREASURY NOTE .. .
FUTURE US ULTRA T-BOND SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF e [ 4,000 [oeereeriiiiiinns 4,008 [oeoeeeriiiiannns 8,707 |05/24/2023 ..... 09/20/2023 ..... FUTURE US ULTRA T-BOND SEP 23 ..... |oeeiecieeiieriiiiinnes fonieiiiiiiics 5,000 (912828-P4-6 . | TREASURY NOTE .......eoeeriiiiiiuninnns TA e 4,008 [eveeeeeeiinns 3,707
FUTURE US ULTRA T-BOND SEP 23,
effective 05/24/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i e 20,000 f...ocovinnnnnns 20,040 |..oociiiennnne 43,534 |05/24/2023 ..... 09/20/2023 ..... FUTURE US ULTRA T-BOND SEP 23 ..... [ceeiiiiiiiiiiiiiiiins fonniiieniiins 25,000 |912828-P4-6 . | TREASURY NOTE ..........ccccuvveennenne TA i [ 20,040 |.ooooiiiniinnnns 18,534
FUTURE US 5YR NOTE SEP 23,
effective 06/05/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i o, 20,000 foooeeiiiiinnns 19,973 [oveiiiiiiens 19,250 (06/05/2023 ..... 09/29/2023 ..... FUTURE US BYR NOTE SEP 23 ...ocoeee [oeriiinieeieiiiiees [ 912828-4R-8 . | TREASURY NOTE .......eoveeeiiiiiiieenns 1A e [ 19,973 |t 19,250
FUTURE US ULTRA 10YR NOTE SEP 23,
effective 06/05/2023, attached to

PENDING ...

05/24/2023 ..... 09/20/2023 ..... FUTURE US ULTRA T-BOND SEP 23 .....

912828-P4-6 . | TREASURY NOTE .

PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [, 2,000 fouerreiiiniinnnns 2,039 |, 2,579 | 06/05/2023 ..... 09/20/2023 ..... FUTURE US ULTRA 10YR NOTE SEP 23 . |.oeeceviiiiieniiiiinns e 504 [91282C-GP-0 . | TREASURY NOTE ......evvieiiiiiiiiinens TAFE i e 2,039 [oeeeiiiiiienns 1,985
FUTURE RUSSELL 2000 EMINI CME SEP
23, effective 06/12/2023, attached FUTURE RUSSELL 2000 EMINI CME SEP

PENDING ............. to Cash Security-Wl TREASURY ....... TAIF i [ 50,941,476 |........... 51,469,729 |........... 49,819,139 | 06/12/2023 ..... 09/15/2023 ..... 23 e [ o 151,200 (912810-TQ-1 . | WI TREASURY .......ccoviiiiiiiiinnias TA 51,469,729 |........... 49,667,939
FUTURE RUSSELL 2000 EMINI CME SEP
23, effective 06/12/2023, attached FUTURE RUSSELL 2000 EMINI CME SEP

PENDING ............. to Cash Security-Wl TREASURY ....... TAIF i [ 25,942,418 |........... 25,780,385 |........... 25,370,858 | 06/12/2023 ..... 09/15/2023 ..... PR O 77,000 (912810-TQ-1 . | WI TREASURY ......ooevviiiiiinniniinns TA e 25,780,385 |........... 25,293,858

FUTURE US 10YR NOTE SEP 23,
effective 06/12/2023, attached to

. [Cash Secur ity-TREASURY NOTE .........
FUTURE US ULTRA T-BOND SEP 23,
effective 06/12/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i Lo 24,000 |....covveennnnne 23,933 |oeeiiiiinnnes 53,003 | 06/12/2023 ... 09/20/2023 ... FUTURE US ULTRA T-BOND SEP 23 ... |.eeiiccvvviiiiiiiinns fovnneeniniinnns 30,000 [912828-5N-6 . | TREASURY NOTE .....cceeverriiiiunnnnnnss TA i | 23,933 [, 23,003

PENDING ...

....30,000 |...

06/12/2023 ..... 09/20/2023 ..... FUTURE US 10YR NOTE SEP 23 .........

912828-YQ-7 . | TREASURY NOTE .

..27,436




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
FUTURE US 5YR NOTE SEP 23,
effective 06/16/2023, attached to
. [Cash Security-TREASURY NOTE ......... IF .. ...2,510,000 |... 2,506,604 |............ 2,415,875 [06/16/2023 ..... 09/29/2023 ..... FUTURE US 5YR NOTE SEP 23 ... 912828-4R-8 . | TREASURY NOTE . .... 2,506,604 ... 2,415,875

FUTURE US 2YR NOTE SEP 23,

effective 06/16/2023, attached to

Cash Secur i ty-TREASURY NOTE ......... IF o | 11,476,000 |........... 11,446,641 |........... 11,005,753 | 06/16/2023 ..... 09/29/2023 ..... FUTURE US 2YR NOTE SEP 23 ......ccooe [ervvevennnnnniniiniinins fovvenninnnnns (179,313)| 91282C-FA-4 . | TREASURY NOTE .......coeeeiiiiiiinnnnns TAFE e e, 11,446,641 11,185,065

FUTURE US 5YR NOTE SEP 23,

effective 06/21/2023, attached to

Cash Secur i ty-TREASURY NOTE ......... L 5,000 [oeeveerreiiinnnns 4,98 | 4,813 [06/21/2023 ..... 09/29/2023 ..... FUTURE US 5YR NOTE SEP 23 ......ccoe [oeeeerennniiniiiiiiiiins foeeeiiiiiiiicicecieeees 912828-4R-8 . | TREASURY NOTE .....eevnmnnnnn [ 1A e 4,993 oo, 4,813

FUTURE US ULTRA 10YR NOTE SEP 23,

effective 06/21/2023, attached to

Cash Secur i ty-TREASURY NOTE ......... IF o e 6,000 [....ccvnnnnnnnnn 5,986 [oeevveriiiiinnns 7,631 (06/21/2023 ..... 09/20/2023 ..... FUTURE US ULTRA 10YR NOTE SEP 23 . [......evvvvvvmmnnnnnnnns fovveerennnnnnnnns 1,781 1912828-0J-5 . | TREASURY NOTE ....oooeeeeeeeenennnne [ LA s [ 5,986 |..ovviiiiiiennns 5,850

FUTURE US ULTRA 10YR NOTE SEP 23,

effective 06/21/2023, attached to

Cash Secur i ty-TREASURY NOTE ......... L 1,000 |ooeeiiiiiiiiins L1 1,272 (06/21/2023 ..... 09/20/2023 ..... FUTURE US ULTRA 10YR NOTE SEP 23 . [i....evvveiiriiinininnns [eereeninniiiiiienens 207 [912828-WJ-5 . | TREASURY NOTE .....oevmmmmmmmnnnnennen [ 1A o [ I N 975

FUTURE US ULTRA T-BOND SEP 23,

effective 06/21/2023, attached to

Cash Secur i ty-TREASURY NOTE ......... IF o e 4,000 [oeevvverinnnnnns 3,989 |, 8,834 (06/21/2023 ..... 09/20/2023 ... FUTURE US ULTRA T-BOND SEP 23 ..... [i.eevvvvvvmmmninnnnnnns forvveniininnnnnns 5,000 [912828-5N-6 . [ TREASURY NOTE ......eevvvvvvvvvmvnnnnnnn | 1A i e, 3,989 |oeeiiiiiiiis 3,834

FUTURE US 5YR NOTE SEP 23,

effective 06/29/2023, attached to

Cash Secur i ty-TREASURY NOTE ......... IF o 1,024,000 |...ccevenees 1,022,615 |............... 985,600 |06/29/2023 ..... 09/29/2023 ..... FUTURE US 5YR NOTE SEP 23 ......ccoe [eeveereneniiniiiiiiiiins foeeeiiiiiiiciicccceeees 912828-4R-8 . | TREASURY NOTE .....oevmmnnnnn [ 1A 1,022,615 |ooeeeeeeenns 985,600

FUTURE US ULTRA T-BOND SEP 23,

effective 06/30/2023, attached to

Cash Secur i ty-TREASURY NOTE ......... IF o e 1,250,000 |....ceeue..s 1,246,490 | 989,672 06/30/2023 ..... 09/20/2023 ... FUTURE US ULTRA T-BOND SEP 23 ... [i..eeevvvvvvvnnvnnnnnns Jovvveinnnnnes (208,375) [ 912828-5N-6 . | TREASURY NOTE ........oeeeeeeeeeeeeeeees [ 1A iviiiiiiiiiiiiiiiiiiiiiiiins e 1,246,490 |............ 1,198,047
9999999999 - Totals 96,729,680 93,751,857 XXX XXX XXX (123,784)] XXX 96,729,680 93,875,642

L'G0IS
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOTY ..........c.cvoveveueuieiieeeeeieeeieieeeeceee e e 18 | 5,130,240 |.ovoeeieeee 19 [ 6,971,762 |.e.eeeeeeeeeeeeeeeeeeeee oo e | es e 18 | 5,130,240
Add: Opened or Acquired Transactions...............ccccceveveueieereenenennseeeienenenens 50 | 518,039,743 |...ooeeeeeeee 54 o 183,066,035 [.....oeeeeeeeeeeeceeeiee oeeee e |eeeeie e eens feereer e e eenennenes |oeeeeeee e 104 | 701,105,778
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............ccccocveinoinincniforiii XXX veieeiees oo o, XXX eeeveevees oo o, XXX veieevees oo o, XXX eeieerees ooy e, D00 ST RPN
Less: Closed or Disposed of Transactions..............cccceeJoeeccinnnnncccnes 49 | 516,198,222 |.....coveveveeeeeeee 45 |, Lo T T A O OO AEOO OO RORRR IR 9 o 609,506,338
Less: Positions Disposed of for Failing Effectiveness

(@741 (=Y - V) N O OO N RO N RO N OO UT U AU OO OO OO URURURUR NEUROR OO ORURURORPRN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX XXX XXX XXX XXX
Ending Inventory 19 6,971,762 28 96,729,680 28 96,729,680
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14 ... cuiuieiiieereeseeeeee e eeseesee e see s eeseeseesees e s e e e £ 8 £E 284584282 s ettt nrens | eesessensensinns (10,944,640)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................cceueueeeieieieieieeieees erererenesesseeeens 4,617,857

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt e s e s st e s esessssasnssesesesessansnsnsnenenenenenines s (6,326,782)

Part D, SECHON 1, COIUMN B .....eueueuieeeaeeseeeeeeee e s ese s s ees s e e ee e e eeeee s es e s s es s e e s e e e e e e e e e e et ee s et essessessesseeseesnnnes eeeessesssnsinai 14,550,403

Part D, SECHON 1, COIUMN 7 ....ouieieeeeereeeeee et ceeee s es s ees a2 e s s e e esnanes eeeessssscnaions (20,877,185)

Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt st sttt nbe b snesnesnesnesiees
Fair Value Check

Part A, Section 1, Column 16 (10,944 ,640)

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et et et e e e e et et e e e e e e e e e e eeeeeeeeeeaeee eanevesseeseaneas (3,668,931)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt et et easas s s sesesesesesssnnsnssenenenensnenenee e (14,613,570)

o R =Yoo T TR @[V T T OSSOSO P PSPPSR 12,068,271

Part D, SECHON 1, COIUMMN 10 ... eeeeeeesesseeseeseeseesees e e ee e ee e e es e s e s es s e e s ees e e e e e e ee e e e s eesens e esseeseesesnanes eesesssssenaiens (26,681,842)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt ettt eesbeenbesnesnesneneenies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uiuuiuuieieiiiieiieisetse ettt se ettt bbbttt eniee sosessesinsinsneas 2,356,608
Part B, SECHON 1, COIMN 20 ......cuuieuieuieiierrseisetseeesseeseeseesee st se st st sse bbbt bbbt bbbttt enies sosessesnsiniins 75,412,454
Part D, SECHON 1, COIUMN 12 .....cuuiuiuriieeiteieieeese st eeseese et s ettt enne | seeissesssiniens 77,769,062
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiie et nenenneneens i

Si07



STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........cccccvoveueveueeeecieieeeteeeteeeeee ettt sesessa s s s sesesens [eoeneneenes 3,371,900, 113 |........... 2,740,728,191

2. Cost Of Cash eqUIVAIENTS BCGUINET ............cciuiiiieieeeecececeee ettt s s a e s st e st esesea s s s s st eseseseseassssssasesesessasanannas |eeeeesenens 45,615,373,983 |......... 105,072,323, 367

3. ACCTUAN OF GISCOUNL ....eetiecacteeeeeei ettt csssee e e e eseaesesee e eseseseeee 2 eseseeeeee e e seseeee e e e e s esesee e s s e sesesesessassesesesesssnsnsesesesnnnannns [orsensnacacasees 32,341,443 |................ 25,643,064

4. Unrealized valuation iNCrE@SE (JECTEASE) .........cecvcvviveveuetetieieieetetetetetesesee e et e setesesesessss s et esesesesesesssssssssasasesesessassssssssssesesesns [erenenessnsesesesenenens 32,642 | (32,642)

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiuiieieeeteeeeceeie et teteteasae sttt ese s s st eseseseses s sassesesesesessasssasasssesesesessssasasssssesesesnas [oeseeseseneessenenens (348, 721) [ (56,186)

6. Deduct consideration received 0N ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 45,278,804,384 |......... 104,466,577,682

7. Deduct amOrtiZation OF PIrEIMIUM .............c.cuoueuiuiieeieeieietetet ettt et et te s s ae st s e e s et s et et ess s s e s et esetesesessssssssesssesesesessssssssesasesesesnanas [neseseseseseseneneaennanesesesenen [oeseseneenennnnenenas 128,000

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............cceeurururiiiererereeeeeeeeeeeeieeieeeeas [eeeeeenes 3,740,495,075 |........... 3,371,900,113
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 3,740,495,075 3,371,900,113
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Tech-Cor Training Wheel ing 01/01/1973 .......... VARIOUS
Rochel le/Greenfield Data Center .. .|Rochel le .. ... 11/29/2007 .. . | VARIOUS ..
IPC @ Hudson (formerly GLDC) .. Hudson .. ...01/01/1968 .. .. | VARIOUS ..
29 N Wacker ................. Chicago .... ... 01/18/2022 .. . | VARIOUS ..
West Plaza Building .. [ Nor thbrook 05/01/1986 .......... VARIOUS
Pescadero Ranch . | Tracy 10/09/2018 .......... VARIOUS
Joseph Vineyard Bradley 09/11/2020 . | VARIOUS ..
Pooler Retail .. .| Savannah .. ... 04/01/2021 . | VARIOUS ..

Sandstone Ranch Fresno County ... 05/01/2021 .. . | VARIOUS .. 41,779
Rincon Vineyard .. . [ Gonzales 05/01/2021 .......... VARIQUS ....(169,036)
0199999. Acquired by Purchase 3,216,298
0399999 - Totals 3,216,298
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Tempe Industrial Tempe e ...10/02/2021 .. [BCORE TLC Owner LLC ...c.ovvevnvvennnns [onee e PTRTUUUPR A . . . cor e e 3,970
Cour thouse Apartments .. VWiheaton ...01/26/2023 .. [ JWM Cour thouse Apartments, LLC .....foeeeueeeeenveennns fvenneiniiii L L L e e L L L L e 1,650 .. 16,038
20,007

0199999. Property Disposed

0399999 - Totals

20,007
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
400016 ... SAN PEDRO ... 04/14/2022 .... ... 31,000,000
400017 ... FEDERAL WAY ... 39,990,001
123736 ... COCONUT CREEK . ... 22,422,713
123736 CANTON 05/23/2023 . 11,882,469
123737 ... VARIOUS ... ... 06/27/2023 ...34,841,204
123738 LORTON 06/21/2023 16,528,755
0599999. Mortgages in good standing - Commercial mortgages-all other 41,200,000 204,670 156,665,232
0899999. Total Mortgages in good standing 41,200,000 204,670 156,665,232
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 Totals

41,200,000 204,670 156,665, 232
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
128130 oo OGDEN ..o i UTuiiins Jveeeees e [, 03/13/2008 .....|...... 05/31/2023 .....|........ L R 0 O P O FEP O AP PP PPP ETTTTTTTTTTTTTIIPIITIN FRPPPPRY 10,023,361 |........ 10,023,361 |..ooeeeeeeeeeeeeeees Jeveeiiiiiiiiiiiiiiies o,
0199999. Mortgages closed by repayment 10,023,361 10,023,361 10,023,361
123525 .. | EDINA 04/10/2015 ... ... 326,584 |....

... 326,584 |....
123589 ...

. | CHICAGO ....04/22/2016 . . 86,578 | ..86,215 |.
123600 SEATTLE . ... 0673072017 478,839 |.
123627 SUGAR LAND ...04/27/2018

125,153 |.
..78,399 |.

123667
123669
123677
123674
123692
123695
123699
123700
123707
123697
123698 ...

SACRAMENTO
OLATHE .....
DAYTON ..
CLEVELAND .
NASHVILLE .
NORTH HILLS
HENDERSON .
GAINESVILLE ..
ROCKLIN ...
LAKEWOOD ..
- [LINTHICUM ....

....10/04/2019
....10/31/2019
....10/23/2019 .
... 11/01/2019
....04/15/2020 .
....07/15/2021
... 07/07/2021
....07/30/2021
....00/2972021 .
.. 10/01/2021
1072772021 ...
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
123713 Lo SALT LAKE CITY tuvveiiiiiinininiiiiininnns |orvniieeiennnns UT s e e o 01/14/2022 ..o foeeeeeeiiinn e [ R O AP O AP FET PP PP PPPPIN TPTTPPTPPPPN 25,484 1.t 25,484 [ e e
0299999. Mortgages with partial repayments 1,954,882 (1,171) 292 (879) 1,954,003 1,954,003
0599999 - Totals 11,978,244 (1,171) 292 (879) 11,977,364 11,977,364
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 AFFINITY ASIA PACIFIC FUND V LP ... . | SINGAPORE .. .| AFFINITY EQUITY PARTNERS ... . eeeeens |22 1271172018 .... 330,314 .. 18,025,498 |... ... 1.050
000000-00-0 . ..|ACTIS ENERGY 4 LP LONDON ACTIS CAPITAL ..02/02/2017 . . 1,045,825 |.. 8,873,206 0.950
000000-00-0 AMBER CO-INVESTMENT PARTNERS, LLC .. SANTA MONICA .... ..| CLEARLAKE CAPITAL GROWP, L.P. ... [-2:09/06/2018 .. |oeeins Be e e 5,645 .. 4,148,192 |...
000000-00-0 AMERRA-ANDROMEDA CO-INVEST 11, LP NEW YORK ... .| AMERRA CAPITAL MANAGEMENT LLC ... ....11/19/2019 ... B
000000-00-0 . ..|ANTIN INFRASTRUCTURE PARTNERS IV-A SCSP LUXEMBOURG . ANTIN INFRASTRUCTURE PARTNERS . ..12/20/2019 . .438,058 |.. 3,789,415
000000-00-0 . ..|ARCLINE CAPITAL PARTNERS LP ............ SAN FRANCISCO ARCLINE INVESTMENT MANAGEMENT ..11/04/2019 . . 2,527,685 |.. 7,293,317
000000-00-0 . ..| ASTERION INDUSTRIAL INFRA FUND I, FCR MADRID ... ASTERION INDUSTRIAL PARTNERS .. . 11/722/2019 . .. 59,051 |.. 2,896,714
000000-00-0 . ..|ATLAS CAPITAL RESOURCES II L.P. . GREENWICH .. ATLAS HOLDINGS ........ ..06/13/2014 . . 359,815 |.. 9,016,715
000000-00-0 AURORA EQUITY PARTNERS V LP .... LOS ANGELES .. ..| AURORA CAPITAL GROUP . .|....06/10/2016 ... ... 4,101,340 |...
000000-00-0 BOPA1 LP BLACKROCK OPPORTUNISTIC ... NEW YORK ... .| BLACKROCK ....07/21/2016 ... ....877,75%6 . 17,433,734 ...
000000-00-0 . ..|BLUE ROAD CAPITAL LP ............... NEW YORK Blue Road Capital .. .. 11/05/2015 . .. 92,843 |.. ...661,552
000000-00-0 . ..|BROOKFIELD INFRASTRUCTURE FUND IV-B LP . NEW YORK BROOKF IELD ASSET MANAGEMENT ..00/13/2019 . .233,047 |.. 2,355,756
000000-00-0 . ..|BROOKFIELD INFRASTRUCTURE FUND I11-B LP ... NEW YORK BROOKF IELD ASSET MANAGEMENT ..07/07/2016 . .708,392 |.. 5,162,604
000000-00-0 . ..|BLACKSTONE TACTICAL OPPORTUNITIES FUND I LP . NEW YORK BLACKSTONE GROUP ... ..02/08/2019 . 1,804 |.. .. 25,791,431
000000-00-0 . ..|CA ENERGY INVESTMENT PARTNERS LP ... HOUSTON .. JACO OIL CO . 1171272019 . .. 41,504 |.. ... 280,635
000000-00-0 . ..|CCMP CAPITAL INVESTORS I11 LP ....... New York COMP Capital Advisors .. ..01/17/2014 . . .163,710 |.. 1,501,398
000000-00-0 . ..| GCM GROSVENOR - ALLSTATE INSURANCE COMPANY LP . NEW YORK GROSVENOR CAPITAL MANAGEMENT .. 1171472013 . .3 .. 80,943 |.. .. 18,992,467
000000-00-0 . ..|CARLYLE POWER PARTNERS |1, L.P. .......... WASHINGTON . THE CARLYLE GROUP ............. ..02/20/2015 . .3 564,736 |.. 3,141,072
000000-00-0 CENTER ROCK CAPITAL PARTNERS FUND | LP . ROLLING MEADOWS ..| CENTER ROCK CAPITAL PARTNERS .. .|....04/27/2018 ...|...... 3 ....118,318 8,095,300 |...
23280*-10-3 .........[CYPRIUM INVESTORS IV LP Cleveland .. .| Cyprium Partners ....12/30/2013 ... |...... 2 .... 206,314 1,808,078 |...
000000-00-0 . ..|DANIELE HOLDCO LLC ....... CHICAGO .. ENTREPRENEURIAL EQUITY PARTNERS LP ..00/03/2019 . .3 . 4,061,154 |..
000000-00-0 . ..|DATA BRIDGE HOLDINGS, LLC ... BOCA RATON . DIGITAL BRIDGE ..... ..07/11/2016 . .3 .
000000-00-0 DIGITAL BRIDGE SMALL CELLS HOLDINGS, LLC . BOCA RATON ... ..|DIGITAL BRIDGE . |....11/06/2015 ... 3 ,
000000-00-0 EPIRIS FUND Il B LP LONDON ... .|EPIRIS GROUP ....03/12/2018 ... 3 . 3,223,162 4,163,499 |...
000000-00-0 . ..|EQUISTONE PARTNERS EUROPEAN FUND IV London Equistone Partners Europe ..02/20/2012 . .3 .207,482 |.. ... 692,333
000000-00-0 . ..|ENERGY SPECTRUM PARTNERS VII ........... DALLAS ENERGY SPECTRUM PARTNERS . ..12/04/2014 . .3 .. 19,108 |.. ... 485,847
000000-00-0 FRAZIER HEALTHCARE GROWTH BUYOUT FUND IX LP SEATTLE .. ..|FRAZIER HEALTHCARE PARTNERS ... .|-...02/27/2019 ... |...... 3 .... 415,625 1,197,000 |...
000000-00-0 GALLATIN POINT CAPITAL PARTNERS LP GREENWICH .. .| GALLATIN POINT CAPITAL LLC .... ....03/02/2018 ... ... 422,154 4,379,179 |...
000000-00-0 . ..|GAMUT INVESTMENT FUND I, L.P. ....... NEW YORK Gamut Capital ....... ..02/29/2016 . .506,764 |.. 6,670,157
000000-00-0 . ..| GLENDOWER CAPITAL KLEIN CO-INVEST LP LONDON GLENDOWER CAPITAL . ..07/11/2019 . .100,697 |.. ... 338,214
000000-00-0 . ..| ADVENT INTERNATIONAL GPE IX LP .. BOSTON ... ADVENT [NTERNAT [ ONAI ..10/21/2019 . 899,002 |.. 2,337,746
000000-00-0 . ..|HKW CAPITAL PARTNERS V LP ......... NEW YORK HKW MANAGEMENT ........ ..07/26/2018 . . 1,166,866 |.. ...641,686
000000-00-0 . ..| INM ROSEGOLD IV ALPHA-2 PRIVATE EQUITY FUND SEOUL . IMM PRIVATE EQUITY, ..00/27/2019 . 94,241 .. 4,188,173
000000-00-0 . ..| INSIGHT VENTURE PARTNERS FUND VIII LP ..... New Yor INSIGHT VENTURE PARTNERS . ..07/10/2013 . .289,200 |.. ...808,339
000000-00-0 . ..| INSTARAGF ESSENTIAL INFRASTRUCTURE FUND TORONTO .. INSTARAGF ASSET MANAGEMENT | ..10/21/2019 . 1,431,791 |.. ...627,409
000000-00-0 . ..|KKR ASIAN FUND I11 LP ........... NEW YORK KOHLBERG KRAVIS & ROBERTS ..02/12/2018 . . 6,087,243
000000-00-0 LS POWER FUND IV FEEDER 1 LP .. . [ NEW YORK ... ..|LS POWER L. 1172772018 .. ... 2,658,318 |...
000000-00-0 LSV SPECIAL OPPORTUNITIES DOMESTIC FUND V LP .. NEW YORK .| LGK ADVISORS, LP ... ....06/28/2017 ... .. 2,177,946 |...
000000-00-0 . ..[MAIN POST GROWTH CAPITAL Il LP .. SAN FRANCISCO MAIN POST PARTNERS ..06/25/2019 . .3 . 3,022,751 |.. 2,182,019
000000-00-0 . ..|MOUNTAINGATE CAPITAL FUND | LP DENVER MOUNTAINGATE CAPITAL MANAGEMENT LP ..00/15/2017 . .3 .685,727 |.. 1,707,913
000000-00-0 NG CAPITAL PARTNERS || LP . |Lima ... ...| NEXUS GROUP . |....07/22/2013 ... 3
000000-00-0 NGP BRAVO CO-INVEST LLC ... IRVING ... .| NATURAL GAS PARTNERS ... ....05/27/2015 ... 3
000000-00-0 . ..[NATURAL GAS PARTNERS IX ... Irving Natural Gas Partners 1272272011 . .3
000000-00-0 . ..|NGP Natural Resources X LP Irving Natural Gas Partners ..06/04/2012 . .3 ..
000000-00-0 . ..[NGP Natural Resources XI LP . IRVING ... NATURAL GAS PARTNERS . .. 11/05/2014 . .3 .219,178 |..
000000-00-0 . ..[NORDIC CAPITAL IX BETA LP ... SAINT HELIER . NORDIC CAPITAL ..12/31/2018 . .3 476,729 |..
000000-00-0 . ..|NOVAQUEST PRIVATE EQUITY FUND RALEIGH .. QHP CAPITAL LP ..11/05/2019 . .3 .461,846 |..
000000-00-0 . ..[NQ PE PROJECT KIT, LP ..evvvviiiinnnnns RALEIGH .. QHP CAPITAL LP .. ..06/28/2018 . .3 7,138 |..
000000-00-0 . ..| ODYSSEY INVESTMENT PARTNERS FUND V LP NEW YORK ODYSSEY PARTNERS ... ..07/07/2014 . .3
000000-00-0 . ..[MIP IV OLIVIA PARTNERS LP ... NEW YORK MACQUARIE INFRASTRUCTURE PARTNERS . ..10/29/2019 . .3
000000-00-0 . ..|PCP MASTER HAMBURGER HOLDING , CHICAGO ..... PGIM PRIVATE CAPITAL ......... ..10/02/2017 . .2
000000-00-0 . ..|PLATINUM EQUITY CAPITAL PARTNERS IV LP . BEVERLY HILLS PLATINUM EQUITY PARTNERS . ..11/28/2016 . .3
000000-00-0 . ..|PLATINUM EQUITY CAPITAL PARTNERS V LP ..... BEVERLY HILLS PLATINUM EQUITY PARTNERS . ..12/21/2019 . .3
000000-00-0 . ..|PARTNERS GROUP CLIENT ACCESS 15,LP INC/DYNACAST . ST PETER PORT PARTNERS GROUP ... ..01/26/2015 . .3
744646-10-2 .........| PRUDENTIAL CAPITAL PARTNERS IV, LP Chicago .| PGIM PRIVATE CAPI ...12/20/2012 ... 2
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000000-00-0 QUANTUM ENERGY PARTNERS V1| CO-INVESTMENT FUND LP . . | HOUSTON ..| QUANTUM ENERGY PARTNERS .. . eeeeens |22 120172017 L .... 108,989 2,879,072 |... ...0.850
000000-00-0 . ..| QUANTUM ENERGY PARTNERS VII LP HOUSTON .. QUANTUM ENERGY PARTNERS ..08/22/2017 . 995,248 |.. 4,252,238 0.850
000000-00-0 . ..|SAIF PARTNERS IV ... CENTRAL .. SAIF Partners ... ..08/27/2010 . 210,000 [ e 1.570
000000-00-0 . .| SEGULAH IV, LP ... Stockholm .. Segulah Advisor .... ..04/28/2008 . .. 23,126 |.. 1,365,075 1.000
000000-00-0 . ..| SILVER LAKE PARTNEI , . MENLO PARK . SILVER LAKE PARTNER ..10/22/2013 . .. 58,862 |.. 1,025,744 0.350
000000-00-0 . ..|SILVER LAKE PARTNERS V LP ... MENLO PARK . SILVER LAKE PARTNERS ..06/12/2018 . .214,660 |.. 6,376,209 0.310
000000-00-0 . ..|SK CAPITAL PARTNERS III LP New York ... SK Capital Partners .. ..08/26/2011 . 4,492 |.. ...824,016 4.580
000000-00-0 . ..|SILVER LAKE 111, LP Menlo Park . Silver Lake Partners ..10/22/2007 . 180 |.. 1,067,190 0.120
000000-00-0 . ..[SL SPV-1LP .... MENLO PARK . SILVER LAKE PARTNERS ..08/15/2017 . 3,825 |..
000000-00-0 . ..|SL SPV-2 LP . MENLO PARK . SILVER LAKE PARTNERS ..02/22/2019 . .. 281 .
000000-00-0 . ..|TRIDENT V ... Greenwich .. Stone Point Capital .. ..12/20/2010 . .. 26,476 |.. 1,363,527
000000-00-0 . ..| TRIDENT VI LP .. GREENWICH .. STONE POINT CAPITAL .. ..00/12/2014 . . 139,504 |.. 1,862,047
000000-00-0 . ..| TRILANTIC CAPITAL ST PETER POR TRILANTIC CAPITAL PART ..02/13/2015 . .200,774 |.. 3,913,866
000000-00-0 . ..|VISTA EQUITY PARTNERS FUND I LP .. San Francisco VISTA EQUITY PARTNERS ..... ..11/04/2008 . 1,867 1,074,686
000000-00-0 . ..|VISTA EQUITY PARTNERS FUND IV LP ... San Francisco VISTA EQUITY PARTNERS .. ..10/14/2011 . .2,652 7,894,589
000000-00-0 VISTA EQUITY PARTNERS FUND |V PARALLEL LP SAN FRANCISCO ... ..| VISTA EQUITY PARTNERS . |--..12/30/2016 ... 1,079,848 |...
000000-00-0 VICTORIA SOUTH AMERICAN PARTNERS I LP . Buenos Aires . .| VICTORIA CAPITAL PARTNERS ....03/28/2012 ... 1,086,705 |...
000000-00-0 . ..|WHITEHORSE LIQUIDITY PARTNERS |11 LP . TORONTO .. WHITEHORSE LIQUIDITY PARTNERS ..10/30/2019 . 179,120 |.. 2,784,546
000000-00-0 WINDROSE HEALTH INVESTORS V LP NEW YORK ... ..| WINDROSE HEALTH INVESTORS . |....04/08/2019 ... . 1,088,815 1,121,305 |...
000000-00-0 ASCENDENT CAPITAL PARTNERS |11 LP CENTRAL .. .| ASCENDENT CAPITAL PARTNERS LIMITED ... ....01/21/2020 ... .... 157,500 .. 13,634,186 |...
000000-00-0 . ..| SUMMIT PARTNERS GROWTH EQUITY FUND X-A LP BOSTON ... SUMMIT PARTNERS LP ............ ..03/17/2020 . .. 23,328 |.. .5,929, 155
000000-00-0 . ..[BIF IV SIDE-CAR LP ....vvvvvinniininiininnnns NEW YORK BROOKF IELD ASSET MANAGEMENT ..01/16/2020 . 2,627 | e
000000-00-0 . ..|CRAYHILL PRINCIPAL STRATEGIES FUND I LP . NEW YORK ... CRAYHILL CAPITAL MANAGEMENT LP .. ..03/16/2020 . . 2,144,305 |.. 7,935,079
000000-00-0 . ..|EMERALD LAKE PD ACQUISITION LP ..... LOS ANGELES EMERALD LAKE CAPITAL MANAGEMENT ..01/14/2020 . 21,826,507 [ e
000000-00-0 . ..| SHOREVIEN CAPITAL PARTNERS IV LP MINNEAPOLIS SHOREVIEW CAPITAL ....... ..04/08/2020 . . 374,404 |.. .. 13,352,827
000000-00-0 . ..| AMERICAN PACIFIC GROUP FUND | LP ... LARKSPUR . AMERICAN PACIFIC GROUP . ..04/17/2020 . .215,504 |.. .. 11,331,258
000000-00-0 . ..| ODYSSEY INVESTMENT PARTNERS FUND VI LP . NEW YORK ODYSSEY PARTNERS ... ..04/20/2020 . . 3,731,351 |.. 5,104,680
000000-00-0 . ..|AVES SPECIAL OPPORTUNITIES FUND | LP . CHICAGO .. AVES CAPITAL MANAGEMENT .. ..09/23/2020 . . 1,787,979 |.. 3,403,312
000000-00-0 PROVIDENCE EQUITY PARTNERS (JUDITH) LP . .. | PROVIDENCE . ..| PROVIDENCE EQUITY PARTNERS .. . |-..09/01/2020 ... 1,388 [ e 6,894 |...
000000-00-0 CREST ROCK FUND I-A LP . . | DENVER .| CREST ROCK PARTNERS .. ....10/23/2020 ... .... 351,502 .. 10,974,699 |...
000000-00-0 . ..[EPIC FUND I, SLP ........ LUXEMBOURG . CASTIK CAPITAL ........ ..12/03/2020 . . 2,561,142 |.. .. 19,267,725
000000-00-0 . ..|WHITEHORSE LIQUIDITY PARTNERS IV LP TORONTO .. WHITEHORSE LIQUIDITY PARTNERS . 11/25/2020 . . 1,039,766 |.. .. 11,514,309
000000-00-0 . ..| JLC GREENSKIES CO-INVEST LP . CHICAGO .. JLC INFRASTRUCTURE ... ..12/31/2020 . . 146,190 |..
000000-00-0 . ..|MONARCH CAPITAL PARTNERS V LP . NEW YORK MONARCH ALTERNATIVE CAPITAL .. 11/02/2020 . . 4,459,000 |.. 8,281,000
000000-00-0 . ..[MONTAGU VI LP . LONDON ... MONTAGU PRIVATE EQUITY LLP . ..04/01/2021 . 301,224 |.. 8,585,706
000000-00-0 . ..[STRIPES V LP ... NEW YORK STRIPES GROUP . ..01/19/2021 . .271,028 |.. 1,662,350
000000-00-0 . ..| SIXTH STREET FUNDAMENTAL STRATEGIES PARTNERS LP . .. |DALLAS ... SIXTH STREET .. ..01/2772021 . ..4,635,359 |.. .. 12,577,517
000000-00-0 BTOF TICONDEROGA CO-INVEST DE LP . [NEW YORK ... ..| BLACKSTONE GROUP ... o |-..08/17/72021 ... ..18,807,783 |...
000000-00-0 ENCAP ENERGY TRANSITION CO-INVESTMENT FUND | .. HOUSTON .| ENCAP INVESTMENTS ... ....03/10/2021 ... ....100,812 1,889,212 |...
000000-00-0 . ..|ENCAP ENERGY TRANSITION FUND I ........ HOUSTON .. ENCAP INVESTMENTS . ..03/10/2021 . . 345,065 |.. 4,974,418
000000-00-0 . ..[NQ PE PROJECT STINGRAY CO-INVEST LP RALEIGH QHP CAPITAL LP ..01/08/2021 . L792,129 |..
000000-00-0 . ..|EMK CAPITAL PARTNERS Il LP .. LONDON ... EMK CAPITAL ..02/01/2021 . . 6,520,984 |.. .. 12,491,146
000000-00-0 . ..| TPG AAF PARTNERS RNI-A LP ... . | FORT WORTH . TPG CAPITAL ... ..06/28/2021 . ....4,248 |.. .... 65,380
000000-00-0 . ..|FRAZIER HEALTHCARE GROWTH BUYOUT FUND X, LP SEATTLE .. FRAZIER HEALTHCARE PARTNERS ..06/14/2021 . 818,125 .. 12,441,875
000000-00-0 . ..[HURON FUND IV .. Detroit HURON CAPITAL PARTNERS .... ..07/01/2021 . .. 21,533 ... 139,539
000000-00-0 . ..| ASTERION INDUSTR MADRID ASTERION INDUSTRIAL PARTNERS .. ..07/28/2021 . .377,632 |.. .. 17,909,263
000000-00-0 . ..|MOUNTAINGATE CAPITAL FUND |1 LP .... DENVER MOUNTAINGATE CAPITAL MANAGEMENT LP ..08/25/2021 . . 3,428,099 |.. .. 11,331,358
000000-00-0 . ..|PGIM CAPITAL PARTNERS VI LP . CHICAGO .. PGIM PRIVATE CAPITAL ......... ..09/22/2021 . . 1,149,349 |.. ..20,700,227
000000-00-0 . ..[STG VI LP .... PALO ALTO SYMPHONY TECHNOLOGY GROUP ..07/23/2021 . . 8,752,134 |.. 3,754,191
000000-00-0 . ..|EMBER INFRAST NEW YORK EMBER INFRASTRUCTURE . ..00/16/2021 . .2,688,525 |.. .. 12,431,213
000000-00-0 . ..|ACTIS ENERGY 5 LP .....cceeeees LONDON ... ACTIS CAPITAL ....... ..07/01/2021 . . 8,275,990 |.. .. 28,244,311
000000-00-0 . ..|MIDDLEGROUND PARTNERS I LP . NEW YORK MIDDLEGROUND CAPITAL . 1171672021 . L 7,143,819 |.. 4,515,287
000000-00-0 ......... NOVAQUEST PRIVATE EQUITY FUND II LP .. . |RALEIGH .. .| QHP CAPITAL LP ....10/15/2021 ... ... 142,541 s
000000-00-0 ......... GALLATIN POINT CAPITAL PARTNERS | LP GREENIICH GALLATIN POINT CAPITAL LLC ...oooeeeieiiiiiiiiiiieieiiieiiiiieees foviiiiiie e e [ 12/29/2021 | e s | 535,494 [..ooiiiiiiiiiiiiiiiiiiiiiiiins v 16,577,649
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000000-00-0 ......... APOLLO INFRASTRUCTURE OPPORTUNITIES FUND |1 LP .. NEW YORK ... .| APOLLO MANAGEMENT ... ....12/06/2021 ... . 6,950,131 .. 12,952,722 |... ..1.000
000000-00-0 . ..| CARLYLE CREDIT OPPORTUNITIES FUND |1 LP WASHINGTON . THE CARLYLE GROWP .... .. 1271472021 . 85,046 .2,994,331 0.450
000000-00-0 . .| MONTAGU+ SCSP ... LONDON ... MONTAGU PRIVATE EQUITY ..12/02/2021 . 12,740 |.. .3,444,904 0.990
000000-00-0 . ..|OHCP IV BC R, LP . STAMFORD OAK HILL PARTNERS .... 1171772021 .. 67,025 |.. 1,254,030 5.330
000000-00-0 ......... 5TH CENTURY PARTNERS FUND | LP ... CHICAGO ..| 5TH CENTURY PARTNERS . .|....03/28/2022 ... . 1,031,186 .. 2,590,269 |... ...7.070
000000-00-0 BLACKSTONE TACTICAL OPPORTUNITIES FUND SONGS CO-INVEST LP ... . | NEW YORK ... .| BLACKSTONE GROUP ....03/30/2022 ... 3,519,311 |... ..10.190
000000-00-0 . ..| CCMP CAPITAL INVESTORS |11 CV L.P. NEW YORK CCMP CAPITAL ADVISORS .. ..03/25/2022 . ...301,160 0.300
000000-00-0 ORCHID ASIA VIII LP CENTRAL .. ..|ORCHID ASIA GROUP MANAGEMENT .. ...02/14/2022 ... .. 18,241,780 |... .. 1.760

..9.690
6.350
2.760
1.140

....08/26/2022 ...
..05/06/2022 .
..06/14/2022 .
..06/27/2022 .

.|LYRIC CAPITAL MANAGEMENT .
CORAL TREE PARTNERS ..
TPG CAPITAL ............
EQUISTONE PARTNERS EUROPE

.. | NEW YORK

. |LOS ANGELES
FORT WORTH .
LONDON ......

..20,379,691 |...
..21,746,811
.138,653,720
... 474,062

000000-00-0
000000-00-0 .
000000-00-0 .
000000-00-0 .

LYRIC CAPITAL ROYALTY FUND II LP ...
..| CORAL TREE PARTNERS LP .
..| TPG RISE CLIMATE LP ..
..|EQUISTONE SP | SCSP ...

Co150132 |-
S 2152,7% |.

000000-00-0 . ..| ACTIVATE CAPITAL PARTNERS I LP . SAN FRANCISCO ACTIVATE CAPITAL ... ..06/14/2022 . . 2,600,000 |.. 9,837,500 5.080
000000-00-0 . ..| ADVENT INTERNATIONAL GPE X LP . BOSTON ... ADVENT INTERNAT | ONAL ..09/26/2022 . .5,355,000 .. .. 26,095,000 0.370
000000-00-0 . ..| GTCR STRATEGIC GROWTH FUND | ..... CHICAGO [C1103 R ..00/29/2022 . .400,350 |.. .. 10,936,950 0.570
000000-00-0 SUMMIT PARTNERS GROWTH EQUITY FUND XI LP . BOSTON ... .| SUMMIT PARTNERS LP ... ...09/29/2022 ... . 1,580,199 .. 19,276,304 |... ..0.320

. 1.720

...07/15/2022 ...

.|HULL STREET ENERGY ...

000000-00-0 HULL STREET ENERGY PARTNERS |1 LP .. BETHESDA R . 9,382,851 6,846,386 |... .
000000-00-0 . ..| QHP MILKY WAY SPV LP RALEIGH .. GHP CAPITAL LP .. ..09/12/2022 . VA 268,947 0.570
000000-00-0 CCOF CINEMA CO-INVESTMENT LP .. WASHINGTON . .| THE CARLYLE GROUP . ...07/21/2022 ... .... 147,662 100.000

.| STORY3 CAPITAL ...08/17/2022 ...

000000-00-0 STORY3 RECOVER 111 LP LOS ANGELES . NA

000000-00-0 AIMPERA FIBER COINVEST LP SAN FRANCISCO ... ..|AIMPERA CAPITAL PARTNERS .... ... 12/01/2022 ...
000000-00-0 GREYWOLF CONTAINERSHIP OPPORTUNITIES MASTER FUND |1 LP . PURCHASE .| GREYWOLF CAPITAL ... 12/21/2022 ... .. 9,115,155 |...
000000-00-0 . ..| CENTER ROCK CAPITAL PARTNERS FUND II LP ... ROLLING MEADOWS CENTER ROCK CAPITAL PARTNERS 1272172022 . 212,675 |.. .. 30,151,336
000000-00-0 . ..|ENCAP ENERGY TRANSITION FUND |1 LP ... HOUSTON ... ENCAP INVESTMENTS ... ..12/14/2022 . .966,875 |.. .. 37,989,539
000000-00-0 . ..|PLATINUM EQUITY CAPITAL PARTNERS VI LP . BEVERLY HILL PLATINUM EQUITY PARTNERS . .. 12/12/2022 . . 850,415 |.. .. 30,937,747
000000-00-0 . ..|MONARCH CAPITAL PARTNERS VI LP ...... NEW YORK ... MONARCH ALTERNATIVE CAPITAL ..02/13/2023 . . 3,500,000 |.. ..28,000,000
000000-00-0 BROOKFIELD INFRASTRUCTURE FUND V LP .. NEW YORK ... ..|BROOKFIELD ASSET MANAGEMENT ... .|-...05/25/2023 ... 3,734,803 |... ..21,789,938 |...
000000-00-0 ARCLINE CAPITAL PARTNERS II1 LP SAN FRANCISCO ... .| ARCLINE INVESTMENT MANAGEMENT ... ....04/28/2023 ... .. 37,425,883 |...
000000-00-0 . ..|BLACKSTONE TACTICAL OPPORTUNITIES FUND IV LP NEW YORK ... BLACKSTONE GROUP ... ..06/28/2023 . .. 35,000,000
000000-00-0 GTCR EVERGREEN FUND 1/B LP CV CHICAGO . .|....04/04/2023 ... . . ... 2,143,657 |...
000000-00-0 MED PLATFORM I1 SLP .. LYON ..| ARCHIMED ....06/16/2023 ... .. 3,046,329 |... .. 28,233,750 |...
000000-00-0 . ..|NEOS PARTNERS | LP .... SAN DIEGO .. NEOS PARTNERS ... ..05/26/2023 . 1,927,237 .. 26,572,763
000000-00-0 . .| PLATINUM EQUITY DIAMOND CO-INVESTORS (CAYMAN) LP BEVERLY HILLS PLATINUM EQUITY PARTNERS . ..06/28/2023 . 14,250,000 |-eeenieeeinieeeeeenieeeee e eenn e eerenees e
000000-00-0 SUNSTONE PARTNERS 11 LP .. | SAN MATEO .. | SUNSTONE PARTNERS R Ceveeeeenn [0..06/12/2023 ... ... 1,519,900 |... .. 28,230,100 |...
000000-00-0 ......... SUNRAYCER HOLDINGS LLC .evvreeieeieenniseeeennniaeeeeenninseeeeennnnnaaeees NEW YORK .eveeneeieermnninseeennenaneeeees CRAYHILL CAPITAL MANAGEMENT LP .....eiiieevuiiieerrnnnnnaannns Joernnnnnes neeeeees L...05/02/2028 ... foeiiiin i | 5,550,000 [-..oiiiiirenaerrernnnaaraeee fonneerennnnnnaeeennnnaaees fernnnaaseennennnns 9,450,000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 46,476,931 149,722,414 1,191, 178,251
000000-00-0 ......... BLACKSTONE CITY PROPERTY CO-INVESTMENT PARTNERS || LP .| NEW YORK ... .| BLACKSTONE GROUP ... L. 1271772015 ...

000000-00-0 ......... BLACKSTONE REAL ESTATE PARTNERS EUROPE V LP .. |NEW YORK ... .| BLACKSTONE GROUP ... ....06/15/2017 ...

000000-00-0 ......... BLACKSTONE REAL ESTATE PARTNERS VII .. . | New York ... ..|Blackstone Group L. 1271272011 L

000000-00-0 ......... HSRE BRIGHTVIEW CO-INVESTMENT LP CHICAGO .|HARRISON STREET ADVISORS LLC .. .|....12/05/2019 ...

000000-00-0 ......... WESTBROOK REAL ESTATE FUND VI| .. |New York ... .| Westbrook Partners ... . |-..-12/03/2007 ...

000000-00-0 ......... WESTBROOK REAL ESTATE FUND VIII .... ... |New York ... ..[Westbrook Partners ... L. 1272272011 L

000000-00-0 ......... WESTBROOK REAL ESTATE FUND X . | NEW YORK ... .| WESTBROOK PARTNERS ... ...07/18/2016 ...

000000-00-0 . ..| SEASONS RESIDENTIAL HOLDINGS, LLC .. DENVER REDPEAK PROPERTIES

000000-00-0 . ..| DERMODY PROPERTIES INDUSTRIAL FUND |11 LP RENO ... DERMODY PROPERTIES ...

000000-00-0 . .[ML=AT VENTURE 5 LLC ..oevvriviinnnnnns WHIPPANY METLIFE INVESTMENT MANAGEMENT LLC . . .
000000-00-0 ......... ELMTREE U.S. NET LEASE FUND IV LP . .. |ST. LOUIS .. ..|ELMTREE FUNDS .|....10/28/2021 ... .. 11,402,624 |...
000000-00-0 ......... MSP GP FUND I11 LP . | DALLAS .. | MONTGOMERY STREET PARTNERS . .|....09/30/2022 ... . 4,388,916 ... 9,795,809 |...
000000-00-0 .........|BC CO-INVEST BRAMBLETON TECH PARK LP . .. | WASHINGTON . .. | BLACKCHAMBER PARTNERS o eeeeeeens ... 1170172022 ... .... 780,631 .. 29,483,180 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 9,793,166 78,594,728

000000-00-0 ......... | SM202 e PHOENIX oo e, AZ.......... CBRE Global Investors .......cccoeeeeeeeeeeineeeeeiiiiiiiieeeiees o eeeennn | 10/30/2020 o feveeeee e e [ 58,867 |.eeeeeeiiiiiieeeiiiiiiieeees e
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 TBR ONE RIVERSIDE .. Jacksonville .... .|TriBridge Residential ....02/04/2022 ... .... 9,649,209 ... 369,400 |...
000000-00-0 . ..| TDC Brown Deer ... Mi lwaukee .. Transwestern Development Company ..10/20/2022 . . 7,599,713 |..
000000-00-0 . ..|TDC 15TH STREET LLC .. WASHINGTON . Transwestern Development Company ..06/21/2021 . ..57,724 |..

000000-00-0 .

.| TDC CITY CENTER PHASE Il LLC ..

. | PHOENIX

.| Transwestern Development Company ...

...07/01/2021 ...

....5,689

2299999. JOInt

Venture Interests - Real Estate - Affiliated

17,370,901

369,400

000000-00-0 .
000000-00-0 .
000000-00-0

..| BLACKSTONE PROPERTY PARTNERS EUROPE - LO LP .
.| IMPACT PCCP IV LLC
CAPROCK LOGISTICS DEVELOPMENT VENTURE LP .

NEW YORK ...
San Francisc

0

NEWPORT BEACH ...

..| CAPROCK PARTNERS
.| RRG CAPITAL MANAGEMENT .

BLACKSTONE GROUP ...
IMPACT COMMUNITY CAPITAL .

..03/22/2018 .
..10/18/2006 .
oo 1171972021 ..

... 11/15/2021 ...

. 1,255,000

.903,104 |..
....7,183 ..

4,

2,005
142,283 |...

000000-00-0 ......... RRG SWIF GARDEN CO-INVESTMENT PARTNERS LP ... LOS ANGELES . A

000000-00-0 ......... SROA CARDINAL CO-INVEST 2 LP .. [WEST PALM BEACH ... ..| SROA CAPITAL ... 11726/2021 ... . 1,901,466
000000-00-0 ......... SROA CAPITAL FUND VIII LP ... . | WEST PALM BEACH ... ..| SROA CAPITAL e 1172872021 L[ e e 3,569 ... 5,203,936 |...
000000-00-0 ......... ALTERRA 10S VENTURE Il LP ... PHILADELPHIA ..|ALTERRA PROPERTY GROUP . .|....08/09/2022 ... . 6,000,000 ... 4,706,107 |...
000000-00-0 ......... CRAYHILL CO-INVEST FUND 111 LP NEW YORK ... ..|CRAYHILL CAPITAL MANAGEMENT LP . |-...05/24/2022 ... . 5,376,856 ... 1,522,057 |...
000000-00-0 ......... ROCKBRIDGE HOSPITALITY FUND VII LP ... COLUMBUS ... .| ROCKBRIDGE CAPITAL .|....07/01/2022 ... .. 143,885 .. 2,033,743 |...
000000-00-0 ......... BLACKSTONE PROPERTY PARTNERS LP ......iieiiiieisaeicnnnieaeeennninnaaaes NEW YORK BLACKSTONE GROUP .....eeeevuuuneeeennnnaeaerennnnasenennnnnnnaees Joernnnnnss sneeeeees ...03/31/2023 ... 206,886 [--..ieeeunuuiieriiiiiaeereee feaneeeernna e e
2599999. Joint Venture Interests - Other - Unaffiliated 15,838,371 54,610, 131
000000-00-0 ......... AEGON LIHTC FUND 58 LLC CEDAR RAPIDS ... ..| AEGON USA REALTY ADVISORS ... .|-...07/15/2019 ... ...(843,773) 19,459,912 |...
000000-00-0 ......... RED STONE EQUITY - 2011 NATIONAL FUND L.P. . . [Cleveland ..|RED STONE EQUITY PARTNERS ... .|....08/15/2011 ... ... 42,844 ...
000000-00-0 ......... ALLIANT TAX CREDIT FUND 117 LP .. WOODLAND HILLS . .| ALLIANT CAPITAL .|-...06/23/2023 ... .. 33,017,395 |...
000000-00-0 . .[PNC LIHTC FUND 87 LLC PORTLAND .| PNC TAX CREDIT CAPITAL . ...06/30/2023 ... ,908, .. 34,908,609 |...
3799999. Non—Guaranteed Federal Low Income Housing Tax Credlt - Unafflllated 69,908,609 (808,669) 77,428,760
000000-00-0 ......... CREA CORPORATE TAX CREDIT FUND 89 LP ....euviiiiiiiiiiiiiiiiiieee e INDIANAPOLIS .ovvviiiiiiiiie e 10170472022 [ i i 24,009 [ e 1,322,002
000000-00-0 ......... ALLIANT TAX CREDIT FUND 117 LP CA STATE .. WOODLAND HILLS . ....06/23/2023 ... . .. 3,117,632 |...
000000-00-0 . ..|PNC LIHTC FUND 87 LLC CA STATE . PORTLAND . PNC TAX CREDIT CAPITAL . ..06/30/2023 . 2,092,102 2,092,102

000000-00-0 . .|PNC LIHTC FUND 87 LLC SC STATE . PORTLAND . .|PNC TAX CREDIT CAPITAL . ...06/30/2023 ... .. 1,500,992 |... 1,500,992 |...
4199999. Non Guaranteed State Low Income Housing Tax Credit - Unaﬁlllated 6,920,702 24,009 8,032,728
6099999. Total - Unaffiliated 123,306, 242 174,569,292 1,409,844,5%8
6199999. Total - Affiliated 17,370,901 369,400
6299999 - Totals 123,306,242 191,940,193 1,410,213,998
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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1 [ 2 [ Location [ 5 [ 6 [ 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 9,000,050 999,950 10,000,000 | 10,000,000 (807,170)
000000-00-0 ... AFFINITY ASIA PACIFIC FUND V LP . | SINGAPORE ... SGP... AFFINITY EQUITY PARTNERS veee [ 1271172018 ... ]....05/26/2023 ..o 95,784 [ooeicic [ [ foee e [ [ 95,784 [ 95,784 [ e [ el
000000-00-0 ..... ACTIS ENERGY 4 CO-INVESTMENT ATLAS LP Edinburgh .. GBR........ | ACTIS CAPITAL .. ...03/13/2018 ...|....06/30/2023 .. .(86,000) . 5,406,198

. ..06/08/2018 . .05/01/2023 ..
...04/17/2020 ...|....04/25/2023 ...|.

000000-00-0 ..... ALOHOMORA AS HOLDINGS LP PROUNL IMITED
000000-00-0 ..... AVERICAN PACIFIC GROUP FUND | LP
APOLLO INFRASTRUCTURE OPPORTUNITIES FUND ||

GRAND CAYMAN .
LARKSPUR

CYM...
.. CA..

. | INVESTCORP ......
.| AMERICAN PACIFIC GROUP ..

. 252,826

000000-00-0 .....
000000-00-0 ..... APOLLO INVESTMENT FUND VI

NEW YORK ...
New York ...

.| APOLLO MANAGEMENT ...

. ...12/06/2021 ...|....06/21/2023 ...|.
.| Apollo Management ...

. ..09/30/2008 . .06/30/2023 ..

. 1,124,570

000000-00-0 ..... ARCLINE CAPITAL PARTNERS LP ... .. [ SAN FRANCISCO ... -...| ARCLINE INVESTMENT MANAGEMENT ....11/04/2019 ...|....06/27/2023 ...|. 177 984 ................ .. RO R IO 177,984 ....... 177,984 |... JURT U AP UUTTUN R
000000-00-0 ..... ARES CORPORATE OPPORTUNITIES FUND IV Los Angeles .. .| Ares Management LLC ....11/05/2012 ...|....06/26/2023 ...|....... 539,992 |... .. O , 992 [t

000000-00-0 ..... ASTERION INDUSTRIAL INFRA FUND I, FCR MADRID ... ASTERION INDUSTRIAL PARTNERS ....11/22/2019 . .06/30/2023 .. .880,796 . (32,226)

000000-00-0 ..... ASTERION INDUSTRIAL INFRA FUND 11 FCR MADRID ASTERION INDUSTRIAL PARTNERS ...07/28/2021 . .05/03/2023 .. . 256,851

....03/20/2008 ...|....06/30/2023 ...|.
...12/28/2011 ...]....06/30/2023 ...|.
.06/30/2023 ..
.06/29/2023 ..
.05/15/2023 ..
.06/27/2023 ..
.06/28/2023 ..
.06/30/2023 ..
.04/05/2023 ..

000000-00-0 ..... ASTORG IV e Paris ....
000000-00-0 ..... ASTORG V . |Paris
000000-00-0 ..... ATLAS CAPITAL RESOURCES 11 L.P. . GREENWICH ..

000000-00-0 ..... BRAZIL CAPITAL GROWTH PARTNERS Il A, LP Rio de Janeiro
000000-00-0 ..... BCP SPECIAL OPPORTUNITIES FUND |1 LP . NEW YORK ...
000000-00-0 ..... BEHRVAN CAPITAL PEP L.P. .... New York .
000000-00-0 ..... BOPA1 LP BLACKROCK OPPORTUNIS NEW YORK .
000000-00-0 ..... BRAIT IVLP ..eeveans Johannesburg .
000000-00-0 ..... BLUE ROAD CAPITAL LP . NEW YORK .

. |Astorg Partners
... | Astorg Partners ..

.| ATLAS HOLDINGS .
. |Fornax Assessoria
.| BC PARTNERS .....
.| Behrman Capital
.| BLACKROCK ..
. |Brait .......
.|Blue Road Capital

o |--.. 6,142,567 |.
... 91,004 .
..289,764 |.

289,764
27,09
-643.023

144,269 |.

- 11/06/2015

000000-00-0 ..... BRC NATIONAL PECAN CO-INVEST LP . NEW YORK . .|Blue Road Capital . .04/05/2023 .. ..4,973 |.

000000-00-0 ..... BROOKFIELD INFRASTRUCTURE FUND IV B NEW YORK . .| BROOKFIELD ASSET MANA ....09/13/2019 . .06/29/2023 .. ..881,608 |.

000000-00-0 ..... BROOKFIELD INFRASTRUCTURE FUND 111-B LP NEW YORK . .| BROOKFIELD ASSET MANAGEMENT ....07/07/2016 . .06/29/2023 ..

000000-00-0 ..... BROOKFIELD INFRASTRUCTURE FUND V LP .......... NEW YORK ... .| BROOKF IELD ASSET MANAGEMENT .... ...06/25/2023 ...|....06/25/2023 ...|.
BLACKSTONE TACTICAL OPPORTUNITIES FUND 111

000000-00-0 ..... LP NEW YORK oo oo N BLACKSTONE GROUP .......coveeeniiiiiaeenns ....02/08/2019 ...|....06/28/2023 ...|....... 288,482 |.....ccoeiiiiit | e e e [ [0, 288,482 [ 288,482 |.oeeeeiiiieees [ e e
BLACKSTONE TACTICAL OPPORTUNITIES FUND IV LP

000000-00-0 ..cee [ arrreeeaiiiiiiee ettt NEW YORK oo | N BLACKSTONE GROUP .......coveeeniiiiiaeenns ....06/28/2023 ...|....06/30/2023 ...[|......ccennns

000000-00-0 ..... CA ENERGY INVESTMENT PARTNERS LP .............. HOUSTON e | | L ST JACO OIL €O v ....11/12/2019 ...|....06/26/2023 ...|.... 1,415,208

CCMP CAPITAL INVESTOR |l LP/ASF MILLER

000000-00-0 ..... DIRECT B LP ... |Edinburgh .. . | ARDIAN ...01/09/2014 ...]....06/30/2023 ...|.
. |New York ...

E R L7
...01/17/2014 ...]....06/26/2023 ...|.

000000-00-0 ..... CCMP CAPITAL INVESTORS 111 LP . . ....|COMP Capital Advisors . K .. 38,356 |... .. RO , . R .
000000-00-0 ..... CROSS OCEAN AVIATION FUND | DEL FEEDER LP .. [GREENWICH ......ccovviiiiiniiiiiin [ [P CROSS OCEAN PARTNERS 1171472017 .1)....06/28/2023 ... ... 2,762,947 |oeeniiiiiiiiii | [ [ [ e o 2,762,047 [.... 2,762,947 [..ooeeeeriiiis i Lo i,
GREYWOLF CONTAINERSHIP OPPORTUNITIES MASTER

000000-00-0 ..... FUND 11 LP . | PURCHASE ... ....| GREYWOLF CAPITAL ... 12/21/2022 ...|....05/17/2023 ...|....... 982,740 |... 982,740 |....... 982,740 |...

000000-00-0 ..... CORAL TREE PARTNERS LP . ... |LOS ANGELES .| CORAL TREE PARTNERS ... ..05/06/2022 . .06/28/2023 .. .. 33,269 . 33,269

000000-00-0 ..... CRAYHILL PRINCIPAL STRATEGIES FUND Il LP ... |NEW YORK ... .| CRAYHILL CAPITAL MANAGEMENT LP ....03/16/2020 . .04/28/2023 .. .. 34,604 . 34,604

000000-00-0 ..... CENTER ROCK CAPITAL PARTNERS FUND II LP ..... ROLLING MEAD .| CENTER ROCK CAPITAL PARTNERS .. 1272172022 . .05/03/2023 .. .376,426 376,426

000000-00-0 ..... EIG ENERGY FUND XVI ...cooiniiienns .. | HOUSTON ... . .|EIG Global Energy Partners .06/06/2023 .. . 134,365 134,365

000000-00-0 ..... EMBER INFRASTRUCTURE FUND I-A LP . [ NEW YORK . .| EMBER INFRASTRUCTURE .. .04/26/2023 .. .. 27,631 . 27,631

000000-00-0 ..... EMK CAPITAL PARTNERS |1 LP LONDON ... . |EMK CAPITAL .. .04/20/2023 .. 1,858,197 . ....1 858,197 |.... 1,830,454 . (27,743)[..

000000-00-0 ..... EPIC FUND I, SLP ..... LUXEMBOURG . K . | CASTIK CAPITAL . .05/19/2023 .. 16,939,546 ... 16,939,546 |... 16,330,329

000000-00-0 ..... EPIRIS FUND 11 B LP LONDON ... <eeeener |EPIRIS GROUP . .06/26/2023 .. 28,385 [eueeeeeeiiiins o L e i i [0l 28,385 | 23,231 .
000000-00-0 ..... EQT V FUND .............. St Peter Port C|EQT e .06/30/2023 .. .. (1,654,806) . 1,654,806

(1,654,806)|.. K . .. (1,654,806)
000000-00-0 ..... EQUISTONE PARTNERS EUROPEAN FUND 1V
000000-00-0 ..... EQUISTONE PARTNERS EUROPEAN FUND V ...
000000-00-0 EQUISTONE PARTNERS EUROPEAN FUND VI
000000-00-0 ..... [EASTERN GENERATION HOLDINGS, LLC ... BOSTON
202766-10-4 ..... ENERVEST ENERGY INSTITUTIONAL FUND XI ....... [HOUSTON ..
000000-00-0 ..... FRANCISCO PARTNERS 11, LP ...oeviiiinniiiee. San Francisco ...
000000-00-0 ..... GALLATIN POINT CAPITAL PARTNERS Il LP GREENWICH ..
000000-00-0 ..... GAMUT INVESTMENT FUND |, L.P. . NEW YORK .
000000-00-0 ..... GTCR FUND X ... | Chicago
000000-00-0 GTCR FUND XI LP .. . | CHICAGO

.06/30/2023 ..
. .05/12/2023 ..
....07/09/2018 . .05/03/2023 ..
....12/28/2015 . .06/30/2023 ..
....06/22/2007 ...|....06/30/2023 ...|.
...07/10/2006 ...|....06/13/2023 ...|.
.05/05/2023 ..
. .04/24/2023 .. 281,822
....07/18/2011 ...1....06/30/2023 ...|....... 453,343 |... O E .
....09/02/2014 ...|....06/30/2023 ...|.....3,444, .. R U R
..09/29/2003 .

...(76,867)
10,978 .
6,849,643 .(41 982)
887,236

London ...
LONDON
LONDON

. |Equistone Partners Europe .
. |Equistone Partners Europe .
. |EQUISTONE PARTNERS EUROPE .
.| ARCLIGHT PARTNERS ............
ENERVEST MANAGEMENT PARTNERS ...
....|Francisco Partners

.| GALLATIN POINT CAPITAL LLC
.| Gamut Capital ..

. 6 891,625 |.
..887,236 |.

63,793

B R X0 R R e 2 195,561
s aaaste | 3310 |

o | 257 208 | 2,307 208

GTCR ..

000000-00-0 ..... [GTCR FUND VIII ... Chicago .. .|GTCR .. .06/30/2023 .. . 2,030,036 2,030,036 ... (2,022,443)

BAS1AJ-D7-3 ..... [HARDMAN JOHNSTON INTL EQUITY FUND STAMFORD . .| DIRECT ... ..11/05/2021 . .04/03/2023 .. . 2,362,890 K . 2,362,890 . |---- 7,900,000 |.... 7,900,000 ..(2,188,418)

000000-00-0 ..... HULL STREET ENERGY PARTNERS |1 LP . BETHESDA . .|HULL STREET ENERGY .. ...07/15/2022 ...|....06/19/2023 ...|....... 130,326 |.....ereeeennnne .. B O A P IO 130,326 |....... U O N RN
IMM ROSEGOLD IV ALPHA-2 PRIVATE EQUITV FUND

000000-00-0 ..... IMM PRIVATE EQUITY, INC. .. ...00/27/2019 ... |....05/18/2023 ...|........ 36,382 |euvriiiieiiii feniiiiieenins [ [ [ [ [0, 36,382 [0l 36,382 [ e e

.| KAINOS CAPITAL .
.| Kohlberg & Co ..
.|Lexington Partners
.|Lexington Partners
.|LS POWER ............

000000-00-0 ..... KC CULINARTE HOLDINGS LP ..
000000-00-0 ..... KOHLBERG INVESTORS VI, LP .

000000-00-0 ..... LEXINGTON CAPITAL PARTNERS V
000000-00-0 ..... LEXINGTON MIDDLE MARKET INVESTORS LP
000000-00-0 ..... LS PONER FUND IV FEEDER 1 LP ..

.04/28/2023 ..
.06/30/2023 ..
.06/29/2023 ..
.06/29/2023 ..
.04/21/2023 ..

.. (1,610)
... 776
.. 47,526
.. 74,280
117,212

. 459,630

Mount Kisco
New York .
New York .
. [ NEW YORK .

74 280
117,272

. . . 117,272 K
...07/21/2004 .

000000-00-0 ..... LEEDS WELD EQUITY PARTNERS IV . New York . .| LEEDS EQUITY PARTNERS . E .05/23/2023 .. .. 44,346 43,578 |. . 43,578
000000-00-0 ..... MATLIN PATTERSON GLOBAL OPP FUNI ... |New York . .| MATLINPATTERSON GLOBAL ..07/30/2007 . .06/26/2023 .. .. 17,191 17,191 | 17,191
000000-00-0 ..... MIDDLEGROUND PARTNERS 11 LP .....oovvveeeeennee NEW YORK ... - | MIDDLEGROUND CAPITAL ...vvvvveviivieeianns ....11/15/2021 ...|....05/17/2023 ...|....... 265,706 |... 265,706 |....... 265,706 |...
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1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 9,000,050 999,950 999,950 10,000,000 | 10,000,000 (807,170)
000000-00-0 ... MACQUARIE INFRASTRUCTURE PARTNERS IV LP ..... NEW YORK . ... NY.........[MACQUARIE INFRASTRUCTURE PARTNERS ..05/17/2018 ...]....05/1172023 ... |oervein5,555 [eoveeiiies oo [ oo o [ 5,555 [...
000000-00-0 ..... MONTAGU VI LP et LONDON .. GBR........ |MONTAGU PRIVATE EQUITY LLP ... .05/30/2023 .. 92,04 |.

000000-00-0 ..... MAIN POST GROWTH CAPITAL 11 LP
000000-00-0 ..... NGP BRAVO CO-INVEST LLC

SAN FRANCISCO
IRVING

. |MAIN POST PARTNERS .....
.| NATURAL GAS PARTNERS ..

. . .06/15/2023 ..
....05/27/2015 ...|....06/29/2023 ...|.
...12/22/2011 ... |....06/01/2023 ...].

..346,199 .

000000-00-0 ..... NATURAL GAS PARTNERS IX ... Irving ... Natural Gas Partners .. A .. 2,
000000-00-0 ..... NGP Natural Resources X LP .. | Irving .|Natural Gas Partners .. ....06/04/2012 . .05/02/2023 .. .674 721
000000-00-0 ..... MIP IV OLIVIA PARTNERS LP .| NEW YORK . .| MACQUARIE INFRASTRUCTURE PARTNERS ....10/29/2019 . .06/13/2023 .. . 142,188
000000-00-0 ..... ORCHID ASIA VIII LP CENTRAL .| ORCHID ASIA GROUP MANAGEMENT ............. ....02/14/2022 ...|....06/15/2023 ...|....... 783,302 |...

| oz uaNAGENENT

000000-00-0 ..... 0 ASIA OVERSEAS FUD, LTD NEW YORK ... . 05/01/2013 .. [....06/22/2023 ...|. 506)|.. o (12,508)] .. (12,506)|...
000000-00-0 ... |0Z EURGPE OVERSEAS FUND 11 LTD. NEW YORK oz uaaceneNT . 05/01/2013 ... 06/22/2023 . B BT (27.584) (27.584)
000000-00-0 rrvr | PAG ASIA 111 LP rererrrrvveeeees Central |PAG ASIA CAPITAL LINITED 09/27/2019 .. [ -05/25/2028 ... 438,271 438,271

'...12/12/2022 ... |-...06/23/2023 ...|.

000000-00-0 ..... PLATINUM EQUITY CAPITAL PARTNERS VI LP ...... BEVERLY HILLS .| PLATINUM EQUITY PARTNERS ... .251,185 |... 251,155 |...
PARTNERS GROUP CLIENT ACCESS 15,LP
000000-00-0 ..... INC/DYNACAST . | ST PETER PORT ... . | PARTNERS GROUP ...01/26/2015 ...|....06/20/2023 ... | ..eriiiiiiiis e e [ [ [ [ e

000000-00-0 ..... PORTFOL IO PRENDI LP .. ... |NEW YORK .|LYRIC CAPITAL MANAGEMENT .. ...06/11/2021 ...|....06/27/2023 ...|.
QUANTUM ENERGY PARTNERS VI I CO-INVESTMENT

000000-00-0 ..... FUND LP . HOUSTON ..
000000-00-0 ..... QUANTUM ENE .. | HOUSTON ..
000000-00-0 ..... ROCKCL IFF-MESA CO-INVESTMENT PAHTNEHS LP ... | HOUSTON ..
000000-00-0 ..... ROSE DS INVESTMENT LP . | EDINBURGH ..
000000-00-0 ..... RRG SUSTAINABLE WATER IMPACT FUND LP LOS ANGELES
000000-00-0 ..... SAIF PARTNERS IV ...... CENTRAL ..
000000-00-0 ..... SELECT SAPPHIRE LLC .. GLENVIEW ...
SIXTH STREET FUNDAMENTAL STRATEGIES PARTNERS

.| QUANTUM ENERGY PARTNERS .
.| QUANTUM ENERGY PARTNERS .
.| QUANTUM ENERGY PARTNERS .
. | DUKE STREET CAPITAL ...
.| RRG CAPITAL MANAGEMENT
.| SAIF Partners ........
.| SELECT REHAB INC ...

.06/14/2023 .. .. 18,725
.06/13/2023 .. .423,012
.06/30/2023 .. .
.06/30/2023 ... |ceceeeiiiiennn
.05/02/2023 .. .719,187
.06/27/2023 .. . 774,690
.05/01/2023 ...|....... 438,029 |...

738,990

719187 |.
e |
- 438,029

10192022 |

000000-00-0 ..... e SIXTH STREET . ...01/27/2021 ...)....06/22/2023 ...|....... 374,623 |.. P IO 374,623 |....... 374,623 |...
000000-00-0 ..... , .| SYCAMORE PARTN .06/30/2023 .. ,968,227 .. 2,958,227 |.... 2,958,227
000000-00-0 ..... TPG RISE CLIMATE LP .. FORT WORTH .| TPG CAPITAL ..... .04/20/2023 .. . 476,514 476,514
000000-00-0 ..... PG V Fort Worth . .| TPG Capital .. .06/09/2023 .. .. 30,280 . 30,280

....12/22/2011 ...|....06/23/2023 ...|.
....12/20/2010 ...|....06/09/2023 ...|.

..12/29/2016 . .04/05/2023 ..
..12/30/2016 . .06/22/2023 ..
....12/18/2020 ...|....06/14/2023 ...|.
....05/24/2013 ...|....06/21/2023 ...|.

..10/30/2019 . .06/30/2023 ..
.. 11/25/2020 . .06/30/2023 ..
.06/30/2023 ..

000000-00-0 ..... TPG VI ..
000000-00-0 ..... TRIDENT V .. |Greenwich ..
000000-00-0 ..... BRC VANGUARD CO-INVEST LP .. [NEW YORK ...
000000-00-0 ..... VISTA EQUITY PARTNERS FUND IV PARALLEL LP SAN FRANCISCO
000000-00-0 ..... VP SAFETY MANAGEMENT |, LLC ....evvveeeenines NEW YORK
000000-00-0 ..... WAYZATA OPPORTUNITIES FUND 111, Wayzata
000000-00-0 ..... WHITEHORSE LIQUIDITY PARTNERS |11 LP TORONTO ..
000000-00-0 ..... WHITEHORSE LIQUIDITY PARTNERS IV LP .. TORONTO ..
000000-00-0 ..... WARBURG PINCUS PRIVATE EQUITY IX, LP New York .

Fort Worth ....

TPG Capital ..
....|Stone Point Capital .

.| BLUE ROAD CAPITAL ...
.| VISTA EQUITY PARTNERS .
.| VICTOR CAPITAL PARTNERS .
.| Wayzata Partners
WHITEHORSE LIQUIDITY PARTNERS
WHITEHORSE LIQUIDITY PARTNERS
.|Warburg Pincus .......... . |....07/26/2005 .

17,161 ...
.2,995,803 |...
.5,692
. 227,439
.256,907 ...

. 507,013 |.......507,013 |...

1,530,505 |.
..951,773 |.

1,530,505
951,773

150,505 |...
{951,773 .
2 (127

(121)

000000-00-0 ..... WIND POINT PARTNERS VI, LP ..cvveeeeennnee Southfield .... .. Wind Point Partners ... .. |....02/15/2006 ...)....06/30/2023 ...]. ... 161 .. ...(161)[.. e e, . ....(161)]... R R . R .

1999999. Joint Venture Interests - Common Stock - Unaffiliated 69,369,899 (6 700,438) (6,700,438) 6,030 | 62,709,332 | 62,363,518 (852,827) 507,013 (345,814)] 7,693,403
000000-00-0 ..... BEACON CAPITAL STRATEGIC PARTNERS VI ........ Boston ..eeeeiiiii | VA......... BEACON CAPITAL PARTNERS .........cceeeenne. ...02/16/2011 ... |....06/30/2023 ...|.....cooeei(119)].ui 416,460 |oeeniiiiiiiiiss | | [ 416,460 [ [ 416,341 |....... 416,34 oo [ e s (416,341)
000000-00-0 ..... BLACKSTONE REAL ESTATE PARTNERS V ............ New York woeeeeveivieeeeiniiiinins |oereins N Blackstone Group ........cccceeeviiiinnnnnn. ....09/30/2007 ...1....06/30/2023 ...|........ (9,084)].........8,084 |oiiiiiiiiiiiis o | [eeeennn,084 | e [ L L L

BLACKSTONE CITY PROPERTY CO- INVESTMENT

000000-00-0 ..... PARTNERS 11 LP e NEW YORK ... .. | BLACKSTONE GROUP ... ... 12/17/2015 ...|....06/22/2023 ...|. wove [+ (4,191,696))... (4,191,696)|... . 4,3%,172
000000-00-0 ..... BLACKSTONE REAL ESTATE PARTNERS EUROPE I11 . [New York ... .|Blackstone Group .... ....03/31/2009 ...|....04/11/2023 ...|. , B U 4,228 |........ (1,776)]........ (6, . L004) ]

000000-00-0 ..... FOCUS SENIOR HOUSING FUND | LP . | CHICAGO .. FOCUS HEALTHCARE PARTNERS LLC ...06/08/2017 ...]....06/08/2023 ...|.... 1, 499 009 ... .. 1,499,000 |.... 1,499,009 |... . B ..

- 11/15/2019

000000-00-0 ..... HIGH STREET REAL ESTATE FUND VI LP BOSTON .| HIGH STREET REALTY COMPANY LLC .05/10/2023 .. 1,576,862 . |--.- 1,576,862 |.... 1,576,862

000000-00-0 ..... HSRE BRIGHTVIEW CO-INVESTMENT LP CHICAGO .| HARRISON STREET ADVISORS LLC ..12/05/2019 .......04/25/2023 .. . 147,122 . 147122 | 147,122

000000-00-0 ..... LANDMARK REAL ESTATE FUND V, LP ... . | Simsbury ... ... | ARES SECONDARIES ....07/27/2005 ...[....06/30/2023 ... | .eeceeerdh 50T [eoiiis (4,501)|oeeiiiiiis e [ [ (4,501)|-... [SU ISR AU e .
000000-00-0 ..... LONE STAR REAL ESTATE FUND 111 LP .... DALLAS ... ..|LONE STAR FUNDS ... ...06/20/2014 ... |....06/30/2023 ...|........ 21,576 |...... (524,548).eeiin [ e s (524,544).... RV (502,968)|...... (502,968)).... A RV I 502,968
000000-00-0 ..... WIESTBROOK REAL ESTATE PARTNERS VI . New York . .| Westbrook Partners .. .06/30/2023 .. ... 346 |.... 3,469,720 3,469,720 . |--.- 3,470,086 |.... 3,470,066 . (3,470,066)
000000-00-0 ..... ML-A1 VENTURE 4, LLC ...oovvrernene WHIPPANY . .| METLIFE INVESTMENT MANAGEMENT LLC . v e...04728/2023 .. 457,500 ... 457,500 .
000000-00-0 ..... SEASONS RESIDENTIAL HOLDINGS, LLC . DENVER ... .| REDPEAK PROPERTIES ....05/01/2021 ...[....05/25/2023 .. .989,261 989,261

000000-00-0 ..... ML-AI VENTURE 1 LLC .. WHIPPANY . .| METLIFE INVESTMENT MANAGEMENT LLC .. ....07/01/2021 ...]....04/06/2023 .. .. 35,801 (1,842)|.. . (1,842) . 33,959

000000-00-0 ..... ML-Al VENTURE 2, LLC . WIHIPPANY . .| METLIFE INVESTMENT MANAGEMENT LLC ....10/07/2014 ...|....06/30/2023 .. (290,133)]....... 290,133 P2 IR F I

000000-00-0 ..... TRUAMERICA PROPERTIES 1 LLC .. Los Angeles .| TruAmerica Multifamily .. ..08/01/2021 ... |....06/06/2023 .. . 122,000 ..122,000 |

000000-00-0 ..... ELMTREE U.S. NET LEASE FUND IV LP . ST. LoUIS .| ELMTREE FUNDS .............. ..10/28/2021 ...|....04/03/2023 .. .362,786 ..362,786 |

000000-00-0 ... MSP GP FUND 111 LP . . | DALLAS . .. MONTGOMERY STREET PARTNERS ... oo |....09/30/2022 ...|....06/13/2023 ...|....... 154,431 |.. - oo feeriis 154,431 . e .
2199999. Joint Venture Interests - Real Estate - Unafflllated 5,155,772 (616,870) (616,870) (6,004) (6,004)] 1,012,734
000000-00-0 ..... PULLMAN QOZB ...t CHICAGO CBRE Global Investors ........cccerveruene ....07/13/2019 ...[....05/31/2023 ...]....... 337,385 [oveververienns Jorevrerienenes [rererenenens [eeerenenens foerenenenes frereneneniens [0 337,885 [0 837,385 [ [ o foeei
000000-00-0 ..... SI INDUSTRIAL LLC SPARKS .. .| The Bendetti Company .........ccceriirucne ....08/01/2019 ...[....04/21/2023 ...].......617,500 [...

.| Transwestern Development Company . ....07/01/2021 . .06/30/2023 .. (8,657)f..
.| Transwestern Development Company . ...07/01/2021 . .05/31/2023 ..

-|Vihite Oak GP ...oovvvveeeiiiiiiiiiiiiiines .. :...11/07/2017 ...|....06/30/2023 ...|.

000000-00-0 ..... TDC CITY CENTER LLC ..
000000-00-0 ..... TDC CITY CENTER PHASE I LLC

PHOENIX
PHOENIX .

8,657
1,285

000000-00-0 ..... White Oak Real Estate 2017-2, LP . Weslerwlle . . .(19,176)|... .. e |
2299999. Joint Venture Interests - Real Estate - Aff liated 945,651 (8,657) (8,657) 936,993 936,993
000000-00-0 ..... BLACKSTONE PROPERTY PARTNERS EUROPE - LO LP [NEW YORK ... . | BLACKSTONE GROUP 03/22/2018 ...|.... 06/27/2023 ...J........ 10,056 |... R 10,056 |......... 2,671 |...

404738-AA0 ..... CRAYHILL CO-INVEST FUND I LP ..oeeennnee NEW YORK ... .| CRAYHILL CAPITAL MANAGEMENT LP ...08/20/2018 ...J.... 06/07/2023 ...|.

229157 | .. o | 20,157 [....... 220,157 |...
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1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 9,000,050 999,950 10,000,000 | 10,000,000 (807,170)
000000-00-0 ..... INPACT PCCP IV LLC . |San Francisco ... veeeeerer | INPACT COMMUNITY CAPITAL ....10/18/2006 ...[....05/12/2023 ...]....... 160,824 |... .. B 160,824 |....... 160,824 |...
000000-00-0 ..... AGRICULTURE FUND 11 LP ... NEIN YORK . .| BROOKFIELD ASSET MANAGEMENT . ....10/13/2017 ...|....06/30/2023 .. 3,000 (3,000)|...
000000-00-0 ..... ARCLIGHT ENERGY PARTNERS FUND VII LP BOSTON .... .| ARCLIGHT PARTNERS ... ....02/21/2020 ...|....06/07/2023 .. 1,918,279 .
000000-00-0 ..... MWPP FSG HOLDINGS LLC .. | SAN FRANCISCO .. <o | MAIN POST PARTNERS .. ....12/15/2017 ...|....04/27/2023 ...|. ISR SRS EUSIUIURUUIUR IRV [SRUSUUURUN KUV USSR U . B - 290,301
000000-00-0 ..... RRG SIIF GARDEN CO- INVESTMENT PARTNERS LP .. [LOS ANGELES ....|RRG CAPITAL MANAGEMENT .. ... 11/15/2021 ...[....05/02/2023 ...]... 13,131,084 |... 13,131,084 |... 13,131,084 |...
000000-00-0 ..... SROA CARDINAL CO-INVEST 2 LP .. .. | WEST PALM BEACH .| SROA CAPITAL . .. 11/26/2021 ...)....05/24/2023 .. . 326,944 ... 326,944
000000-00-0 ..... SROA CAPITAL FUND VIII LP WIEST PALM BEACH .| SROA CAPITAL . . 11723/2021 ... |....06/12/2023 .. .911,619 911,619
000000-00-0 ..... CRAYHILL CO-INVEST FUND 111 LP . NEI YORK .| CRAYHILL CAPITAL MANAGEVENT LP ....05/24/2022 ... |....04/12/2023 ...|. ,508 |-....... 94,508
000000-00-0 ... BLACKSTONE PROPERTY PARTNERS LP ........cc.... NEN YORK ..veveeeiiienicienes BLACKSTONE GROUP .....vveesernersinninninnes |one .03/31/2023 ... |....06/29/2023 ... R4l 159,571 |ovevveneenenes fooniniiiiiins | i,
2599999. Joint Venture Interests - Other - Unaffiliated (3,000) 16,942,041 | 16,934,656 (7,386) (7,386) 290,301
000000-00-0 ... [AIC COLLATERAL LOAN (AINCO) . .. [Dover .. .. | DIRECT ... ...02/17/2022 ... ]....04/17/2023 ... |.ceeic 16,667 |oovevieeiiicrs oovieriiiainnie Joovneeenainns feorensrsniiens Jrevvenesrsnenies Joovseeennnenes foeeener 16,667 |........ 16,667
3099999. Collateral Loans - Afflllated 16,667 16,667
PNC REAL ESTATE TAX CREDIT CAPITAL
000000-00-0 ..... INSTITUTIONAL FUND 46 ....eonveneeeeeeeeeene Portland <o | PNC TAX CREDIT CAPITAL v ...06/15/2011 ...|....04/27/2023 ...|.
000000-00-0 ... RAYMOND JAVES TAX CREDIT FUND 38, LLC . St Petersburg .. .| RAYMOND JAMES TAX CREDIT FUNDS, INC. ... [....02/29/2012 ...]....05/18/2023 ...|.
3799999. Non-Guaranteed Federal Low Income Housmg Tax Credlt Unafflllated , ,
000000-00-0 ..... GALXY 2013-15A CLO ... .| BAIRD (ROBERT W) & CO. INC. ....01/01/2022 ...[....06/29/2023 ...|...... 365,640 [cevevveriirins [ooreeee (A7,277) e oo [ (7,277 e [ 348,363 |....... 320,550 |+.veveieiees e (27,813)....... (27,813)]...
86176Y-20-1 ..... STCLO 0 04/17/21 PFD . .| DIRECT ...01/01/2022 ... [....08/08/2023 .. |oeeueeereenes ferneniiiii [ e o e e o 79,218 |oeeeiieies e 79,218 |........ 79,218
86176Y-AH-5 ... STCLO 2007-6A SUB ...vevrerrerrirniriirninsenen DIRECT ....01/01/2022 ... |....08/06/2023 ... |eovereiines feniiiiiiiin Joiiiiiiins foviiiiiiies v o foviiies fviciin o, 10,883 [oeviiiiiiins | 10,883 [ 10,883 [oeviiiiiiinins
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 365,640 (17,217) (17,217) 348,363 410,651 62,288 62,288 47,973
INVESTEC ASSET MANAGEMENT GUERNSEY
000000-00-0 ..... INVESTEC AFRICA CRDT OPPORT FD 1A ............ ST PETER PORT ..eoveeeeeennees feeneanas GGY........ LIMITED oveieeeeieeieeieeieeieeicsiceneeneeesoees 12/31/2019 ...|.... 06/30/2023 ... |.... 3,214,931 |...... (289,299) - eveeeneenies fernniiiiiin | o (289,299) ] eveeeeniens feenns 2,925,632 |.... 3,443,613 [coooiiiiiins | 517,981 [....... 517,981 [cooeiienne
5899999. Any Other Class of Assets - Unaffiliated 3,214,931 (289,299) (289,299) 2,925,632 | 3,443,613 517,981 517,981
6099999. Total - Unaffiliated 103,929,990 |  (6,609,657) (17,277) (6,626,934) 6,030 | 97,502,498 [ 97,723,562 (866,217)[ 1,087,281 221,064 [ 8,237,240
6199999. Total - Affiliated 962,317 (8,657) (8,657) 953,660 953,660 17,891
6299999 - Totals 104,892,307 [ (6,618,314) (17,277) (6,635,591) 6,030 | 98,456,158 [ 98,677,222 (866,217)[ 1,087,281 221,064 [ 8,255,132
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91282C-Gli-5 ......... TREASURY (CP1) NOTE ...eeeeeeieiee e ennee e eeans | eeeeeniinenees [eeeed 05/10/2023 ..... BANK MONTREAL / NESBITT BURNS ...
912810-RC-4 ......... TREASURY BOND 06/30/2023 ..... BNP CAPITAL MARKETS

.... 12,066,010 |.
.... 14,680,175 |.

....12,000,000 |...
.... 15,635,400 |...

... 10,699 [1.A FE
..216,067

912810-8A-7 ......... TREASURY BOND ... 06/30/2023 ..... BNP CAPITAL MARKETS .. ... 14,714,6% |. ... 17,422,700 |... .. 109,254
912810-8D-1 ......... TREASURY BOND ... 05/31/2023 ..... BNP CAPITAL MARKETS .. ....20,014,117 |. .... 23,613,300 |... .. 207,432
912810-8T-6 ......... TREASURY BOND ... 06/30/2023 ..... MORGAN STANLEY .... 14,828,508 |. ....22,151,600 |... ... 40,556
912810-8U-3 ......... TREASURY BOND ... 05/31/2023 ..... SANTANDER INVESTMENT SECURITIES INC ... ....20,001,126 |. ....30,347,700 |... .. 166,619
912810-8I1-9 ......... TREASURY BOND ... 06/30/2023 ..... DEUTSCHE BANK AG ... .... 14,754,662 |. ....20,283,500 |... .. 144,082
912810-8X-7 ......... TREASURY BOND ... 06/30/2023 ..... BNP CAPITAL MARKETS .... 14,822,066 |. .... 19,939,300 |... ... 63,055
912810-8Y-5 ......... TREASURY BOND ... 05/31/2023 ..... BANK MONTREAL / NESBITT BURNS ... ....10,061,410 |. .... 12,999,500 |... ... 13,512
912810-TA-6 . ..| TREASURY BOND . 05/31/2023 BANK MONTREAL / NESBITT BURNS ... .20,003,374 |. . 28,335,900 | 145,202
912810-TC-2 . ..| TREASURY BOND . 06/30/2023 SANTANDER INVESTMENT SECURITIES INC . . 15,069,231 |. .20,587,700 | . 54,826
912810-TJ-7 . ..| TREASURY BOND . 05/31/2023 CITADEL SECURITIES LLC . . 19,977,184 |. .23,517,700 | 206,592
912810-TN-8 ......... TREASURY BOND ... 06/30/2023 ..... Var ious ...106,086,079 |. ...108,245,100 |... ..852,658
912810-TS-7 ......... TREASURY BOND ... 06/30/2023 ..... Various ...171,567,120 |. ...176,186,700 |... ..908,745
912828-2R-0 ......... TREASURY NOTE ... 06/07/2023 ..... MORGAN STANLEY ...ttt et e e e et a e e e e e e sinees [oeeeeeeeiiiee e e e e e bae e e e e e eiaes [oreeeeeeniiniea e e 4,949,540 |..eniiiiiiiiis 5,311,600 |... ... 37,306
912828-4N-7 ......... TREASURY NOTE ... 06/07/2023 ..... CITADEL SECURITIES LLC . X .... 10,460,500 |... . 19,613
91282C-BL-4 ......... TREASURY NOTE ... 05/31/2023 ..... BNP CAPITAL MARKETS .... .... 24,999,456 |. ....29,901,700 |... . 98,502
91282-BZ-3 ......... TREASURY NOTE ... 05/31/2023 ..... JPMORGAN CHASE & CO. ... .... 26,528,366 |. ....29,928,000 |...

91282C-CF-6 ......... TREASURY NOTE ... 05/31/2023 ..... CITADEL SECURITIES LLC . ....28,061,581 |. ....30,901,900 |...

91282C-GD-7 TREASURY NOTE ... 06/29/2023 ..... RBS SECURITIES INC .... 49,310,547 |. ....50,000,000 |...

91282C-Gi-7 .........| TREASLRY NOTE . 04/05/2023 TD SECURITIES . .. 2,031,406 |. 2,000,000 |.
91282C-GT-2 ......... | TREASLRY NOTE . 04/11/2023 Var i ous 502,031,250 |. 500,000,000 |-
91282C-GU-9 ......... | TREASLRY NOTE . 04/17/2023 Various .49,709,961 |. .50,000,000 |.
912820-GV-7 .........| TREASLRY NOTE . Var i ous 119,679,688 |. 120,000,000 |.
91282C-GX-3 ......... | TREASLRY NOTE . MORGAN STANLEY . 19,898,438 |. .20,000,000 |.
91282C-HA-2 ......... TREASLRY NOTE ... 04/28/2023 ... DEUTSCHE BANK AG ... ... 54,993,354 |. ....55,000,000 |...
91282C-HC-8 ......... TREASURY NOTE ... 06/30/2023 ... Various ... 95,296,619 |. .... 98,598,300 |...
91282C-HD-6 ......... TREASLRY NOTE ... 06/26/2023 ... CABRERA CAPITAL MARKETS, INC ...veveuvererseseseeseseeseseeseeesenessesessesessesessesessesesnesensssenens |oresseseneeenessenesenssseesnee fooveneseneneneneerens 5,947,969 [ooriiviiniiiiiinnns 6,000,000 |...
91282C-HE4 ........ TREASURY NOTE ... 06/12/2023 ... DEUTSCHE BANK AG +.vvevveeeeteeeseneeseseesesessesessessssesessesassesassesensesessssessssessssesassesasses |oressesesssesessessssessssesnsnass fooveressesessensserens 3,950,938 |ovoviviriiuesiiiinnns 4,000,000 |...
912820-HF-1 ... TREASLRY NOTE ... 06/12/2023 ... RBC DOMINION SECURITIES .. s 5,000,000 ...
91282C-HH-7 ......... | TREASLRY NOTE ... 06/29/2023 ... Various ... 8,941,055 |.vovrverriereennne 9,000,000 |...
91282C-HJ-3 ......... | TREASLRY NOTE . 06/30/2023 Various ... .50,023,838 |. .50,681,200 |.
91282C-HK-0 ......... | TREASLRY NOTE . 06/29/2023 CITADEL SECURITIES LLC . 4,968,945 |. 5,000,000 |.
91282C-HL-8 ......... | TREASLRY NOTE .... 06/30/2023 Various ... 6,968,359 |. 7,000,000 |.
912810-TR-9 .........| UNITED STATES TREASLRY . 06/30/2023 Various . 14,477,561 |. . 15,092,600 |.
91282C-HB-0 ......... | UNITED STATES TREASLRY . 06/12/2023 NOMURA SECURITIES INTERNATIONAL INC . .. 4,918,164 |. ..5,000,000 |.
912810-RB~6 ......... US TREASURY IN/B ..veveeeeteeesiesesaeseseeseeesesessessssesessensssesessesessesassesessesensssensssnnssese | eeenesseneses |oenes 06/30/2023 ... JPMORGAN CHASE & CO. v.vevvveneveneanans ... 14,849,035 |. ... 17,733,500 |...
912810-T0-1 ......... WE TREASURY .ttt ettt nnenennenennens | eeveinnnennne |orenes 04/28/2023 ... Var i ous ...181,589,961 |. ...181,000,000 |... 257,234
912810-P-4 ......... Wil TREASURY BOND I R 06/30/2023 ... MORGAN STANLEY .. ... 14,739,950 |. ... 25,393,200 |...
91282C-AE-1 ..vene.e WIT TREASURY NOTE .. .vessesetensstentssesesiesenneseneeneneanenessenesbenesnenesnenesnenensssensanenssnenens | coverssennnee |ovenes 05/31/2023 ... DEUTSOHE BANK A .xteerttettestentsteneasentstentssentssanessenensssensssensssenessenessenesssnensnsensns |ssenessenessenessanensanensaensae |oosaensaeneseneans 40,022,433 |..ovviiiiiiiiiiiins 49,482,000
0109999999. Subtotal - Bonds - U.S. Governments 1,812,536,899 1,913,750,600 6,304,418
130630-4C-9 ......... CALIFORNTA ST .vteveteeeteneetenee i st seese s s s s e eseesse e ssenesnenesnenesnenesnesessssenns | eevensneienes |ouenes 04/06/2023 ... BANK OF AMERICA/MERRILL LYNCH .. .vvevveneetencetenestenesseneseenessesesseseneeseennenessenessenesnee |orenessensssensssesessesensesensane fooserensesensenenennens 3,510,720 |ovevvveriieririeenes 3,000,000 ...
130630-4D-7 ......... CALIFORNIA ST 1.vveveteeeteeeteseeteseesesessesessesessesessesassesansssenessensssnsessessssesassesessasnnns | eeeressenenes |oenes 04/06/2023 ... BANK OF AMERICA/MERRILL LYNCH .. .veveevevineesenceteseeueseeaessssesessesessesessesensssesssessssnsnssese |osessesessssessssesessesnssssnssass foesesessesensesesensens 3,408,270 |oveureverraierrinnne 3,000,000 |...
130630-460 ......... CALIFORNTA ST .vteveteeeteneetenee i st seese s s s s e eseesse e ssenesnenesnenesnenesnesessssenns | eevensneienes |ouenes 04/06/2023 ... BANK OF AMERICA/MERRILL LYNCH .. .vvevveneetencetenestenesseneseenessesesseseneeseennenessenessenesnee |orenessensssensssesessesensesensane fooserensesensenenennens 4,311,713 | 3,750,000 ...
130630-4T-2 ......... CALIFORNIA ST 1.tvevevieeteeeteseeteseesessssesessesesseseseesassesansasenessensssnsessessssesessesassesnnns | eeenessenenes |oenes 04/06/2023 ... BANK OF AMERICA/MERRILL LYNCH .. .veveevevinieteneeteseeseseeueseesessssesessesessesasnsesssessssnnnssese |osessesessssensssesessesessasnnsass foesesessesessesnsensens 6,041,851 [oovevreereieiiinnns 5,280,000 ...
20772K-TU-3 ......... CONNECTIOUT ST .veteesteseteseseese st eene bt ssenessesesseneesesensesensesenessenssnennnnene | ceevesseienes |ouenes 06/01/2023 ... MORGAN STANLEY .. 1,089,970 |. .. 1,000,000 |...
207726-TV-1 ......... CONNECTICUT ST ... ...06/01/2023 ... MORGAN STANLEY 709,085 |. 650,000 |...

20772K-TW-9 ......... L0 P PP PP PP PPPPPPPIN IEPPPPTTTPPUPPRN PR 06/01/2023 ..... MORGAN STANLEY L A I PPN 850,000
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20772K-TX-T ceveee. CONNECTICUT ST et e ettt e e e e et e e e e e e e e e emeee e e e e emnneeeeernnnaeeeennnnneeeeennnnnneeeenns | seevvnnniinnnes Jonnnd 06/01/2023 ..... MORGAN  STANLEY ...t e e e e et e et e e e e e e e e e e e e e e e e m s e e e eennae e e e eennnnnneeeennnnnnees reeennnnaseeernnnnnseeeennnnnnerees Joermnnnanneennnniaanees 1,127,080 [..oeeeeeeeeeeeeinnnnns 1,000,000 |... 1D2Z ...
20772K-TY-5 ......... L0 O PP [SSUUUUURRUUTIN RN 06/01/2023 ..... T ) RO RN 2,101,151 [ 1,840,000 ... 1Dz ...
20772K-T2-2 ......... CONNECTICUT ST et e ettt e e e e et e e e e eee e e e e eeeee e e e e e mnnn e e e eennnnneseennnnneeeeennnnnneeeenns | seeevenniinnnns Jonnad 06/01/2023 ..... MORGAN STANLEY 1DZ ...
207726-UC-1 ......... L0 O 1 PP [SSUUUUURRRUUUIN RN 06/01/2023 ..... MORGAN STANLEY 1Dz ...
20772K-UD-9 ......... CONNECTICUT ST et e ettt e e e e et e e e e e e e e e emeee e e e e emnneeeeernnnaeeeennnnneeeeennnnnneeeenns | seevvnnniinnnes Jonnnd 06/01/2023 ..... MORGAN STANLEY 1D2Z ...
207726-UG-2 ......... L0 O PP [SSUUUUURRUUTIN RN 06/01/2023 ..... MORGAN STANLEY N . 1Dz ...
20772(-UH-0 ......... CONNECTICUT ST et e ettt e e e et e e e e e e e e e emeee e e e e e enne e e e e ennnnaeeeennnnneeeeennnnnneeeenns | seevennniinnnns Jonnad 06/01/2023 ..... MORGAN STANLEY 2,775,950 |eeeveneeieeenniaens 2,500,000 |... 1DZ ...
20772(-UR-8 ......... L0 O 1 PP [SSUUUUURRRUUUIN RN 06/01/2023 ..... T ) RO RN 2,147,060 [oeviiiiinnnniininns 2,000,000 |... 1Dz ...
20772(-US-6 ......... CONNECTICUT ST et e ettt e e e e et e e e e e e e e e emeee e e e e emnneeeeernnnaeeeennnnneeeeennnnnneeeenns | seevvnnniinnnes Jonnnd 06/01/2023 ..... MORGAN STANLEY ... e e e e eeee e e et e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnnnneeeennnnnnes [oeeernnnnneseermnnnaneeernnnnnnenee [oeernnnnnneeeennnnnenee 1,915,428 |iiiiiis 1,750,000 |... 1D2Z ...
20772K-UT-4 . ..| CONNECTICUT ST 06/01/2023 MORGAN STANLEY .. 1,150,000 |. 102z
20772K-UU-1 . .| CONNECTICUT ST 06/01/2023 MORGAN STANLEY .. 3,000,000 |. 1012
20772K-W-9 . ..| CONNECTICUT ST 06/01/2023 MORGAN STANLEY .. N 4,000,000 |. 102z
20772K-UN-7 ......... CONNECTICUT ST et e ettt e e e e et e e e e e e e e e emeee e e e e emnneeeeernnnaeeeennnnneeeeennnnnneeeenns | seevvnnniinnnes Jonnnd 06/01/2023 ..... MORGAN STANLEY 4,850,473 |oeeeeeiieeeenes 4,175,000 |... 1D2Z ...
452153-EV-7 ......... L0 PR [PSRRUUUUUURRR RN 04/20/2023 ..... WELLS FARGO ... .... 10,864,100 |. ....10,000,000 ... 1627 ...
452153-GQ-6 ......... TLLINOIS ST et e e et e e e e e e e e e e e e e e e e e e e e e e e nnn s e e e eennnneeeeennnnnneees | tneeeessnnnnins [oeeens 04/20/2023 ..... WELLS FARGO . eeeeeeeeeeeiee e e e eemee e e e e emeee e s e e emene e e e e mnnn e s e e eennnneeeeennnnnaseeennnnnnaeeennnn  reeennnnaseeeennnnnaeeeennnnnaeeees Joernnnnnereemnnnnaanees 7,000,000 |.eevvennneeeeennnnnns 7,000,000 |...
546417-GX-8 ......... LOUISIANA ST ... 04/13/2023 ..... L R R ROPURPPPPRRE - .o | 1Y - B EO Y 6,930,000 |...
546417-GY-6 ......... LOUISIANA ST ... 04/13/2023 ..... JPMORGAN CHASE & CO. . ..10,075,000 |...
546417-GZ-3 ......... LOUISIANA ST ... 04/13/2023 ..... JPMORGAN CHASE & CO. . N .
546417-HA-7 ......... LOUISIANA ST ... 04/24/2023 ..... JPMORGAN CHASE & CO. . 7,465,782 |. 1.02Z ...
57582R-2U-9 ......... | MASSACHUSETTS ST ... 06/29/2023 ..... JPMORGAN CHASE & CO. . 691,842 |. 1BZ ...
57582R-2V-7 . .. | MASSACHUSETTS ST 06/29/2023 JPMORGAN CHASE & CO 1BZ
57582R-2-5 . .. | MASSACHUSETTS ST 06/29/2023 JPMORGAN CHASE & CO 1B2Z
57582R-2X-3 . .. | MASSACHUSETTS ST 06/29/2023 JPMORGAN CHASE & CO 1B2Z
57582R-3F-1 .. | MASSACHUSETTS ST JPMORGAN CHASE & CO 1BZ
57582R-3G-9 . . | MASSACHUSETTS ST JPMORGAN CHASE & CO 1B2Z
57582R-3H-7 MASSACHUSETTS ST ... 06/29/2023 ..... JPMORGAN CHASE & CO. . 908,736 |. 1BZ ...
57582R-3J-3 ......... | MASSACHUSETTS ST ... 06/29/2023 ..... JPMORGAN CHASE & C0. rveeeeeeennieeeeeemni e e e eeennne e e e eenen e e e eemnnn e e eeennnnnaeeeennnnnnaeeennnnnn reeennnnaseeeemnnnnneeeennnnnaerees Joemnnnnanreemnnnnaneees 1,800,400 |. 1BZ ...
646039-YM=3 .........[NEW JERSEY ST ..iirrriiiiiiiiiiiiiiiiii e r e s s s nrae s rnnnn s anns | eeennnneeeeenns [oened 06/01/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 22,176,228 |. ... 22,995,000 ... 1.EFE ..
646039-YN-1 ......... NEW JERSEY ST -.eeeeeeiee e e eeeeee e e e e e e e e e e e e e e e e nene e e e e ennnn e e e e e rnnnneeeeennnneneennnnnnenes | seeernnniinnnes Jonnnd 05/31/2023 ..... MORGAN STANLEY ... 11,374,565 |. .... 10,235,000 |... 1.EFE ..
647293-8T-7 ......... L= 0 PR [SSUUUUURRRUUUIN RN 06/01/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... 21,632,912 |. ....20,090,000 ... 1.02Z ...
93974E-B9-6 . o [WASHINGTON ST e e e et e e e e e e e e e e e e e e e e e e e e e e e e nn e e e e eennnnneeeeennnnnes | cevvrnnniinnens [onnnd 06/01/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... 95,164,046 |. ... 84,385,000 |... 1AZ ...
93974E-D5-2 ......... | WASHINGTON ST . 04/26/2023 MORGAN STANLEY ..... .16,773,760 |. .16,000,000 |. 1.AZ
93974E-D9-4 .. .| WASHINGTON ST . 04/26/2023 MORGAN STANLEY ..... . 44,265,191 |. . 38,530,000 |. 1.AZ
93974E-EA-0 . o] WASHINGTON ST 1uveniiiiiuuuiisiiiiuiisiesiiiuiisesssieuussesssesusnsessessnnnsseseessnnnsssseesnnnssessesnns | sneeeeesensnnns [oeeees 05/31/2023 ..... BANK OF AMERICA/MERRILL LYNCH 5,762,435 [....covvvniiiiiiinnnnns 5,260,000 |... 1.B FE ..
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 330,102,909 296,815,000 501,628
016249-UG-7 .........|ALIEF TEX INDPT SCH DIST . 04/04/2023 ..... PIPER JAFFRAY INC. ... 1,406,352 [oeveniiiiiniiinins 1,200,000 ...
016249-UJ-1 . ..|ALIEF TEX INDPT SCH DIST . 04/04/2023 PIPER JAFFRAY INC. ... 2,070,144 |. 1,800,000 |.
181059-3G-9 . ..| CLARK CNTY NEV SCH DIST 06/28/2023 JEFFERIES & COMPANY, INC. 7,091,696 |. 6,210,000 |.
181059-3H-7 . ..| CLARK CNTY NEV SCH DIST 06/28/2023 JEFFERIES & COMPANY, INC. 6,765,240 |. 6,000,000 |.
194740-SL-1 . .| COLLIN ONTY TEX .. 06/28/2023 JEFFERIES & COMPANY, INC. 7,831,608 |. 6,955,000 |.
235219-VC-3 ......... | DALLAS TEX 05/10/2023 ..... JPMORGAN CHASE & CO. 3,804,905 |eeveuiiiieiniiees 3,250,000 |...
235219-D-1 ......... DALLAS TEX 05/10/2023 ..... L O RO RN 2,888,100 [..vvvviinnnnninnnns 2,500,000 |...
235219-VE-9 ......... DALLAS TEX 05/10/2023 ..... JPMORGAN CHASE & C0. rreeeeeeernieeeeeemni e e e eeemnne e e eeennn e e eeemnnneeeeemnnnneeeennnnnnaeeennnnnn reeennnnaseeeemnnnnneeeennnnnaerees Joemnnnnnreemnnnnannees 2,577,015 |eereiiieeiiieees 2,250,000 |...
65000B-A6-5 ......... DORMITORY AUTHORITY OF STATE OF NE ... 05/30/2023 ..... RBC DOMINION SECURITIES ..eevvueniiiiiiiiiieeiiiii e e e s cerii s e s esnni e s s srnni e s snnnnnneees [oeernnsnnsssnnnsnnnsnssnnnnnnenees Jornninnnnnnnn, 4,979,088 |...cevnniiiiiiinnnnnns 4,470,000 |...
65000B-A7-3 ......... DORMITORY AUTHORITY OF STATE OF NE ... 05/31/2023 ..... RBC DOMINION SECURITIES ...eeeeeeeeeeeeeeeeeemne e e e e eens e s e e eeens e e e eeenne e e e e emnnnseeennnnnnnaees eeeennnnseeeennnnnseeeennnnnaenees Joemnnnnanneemnnnnannees 4,079,697 |eevveiiieiniieens 3,610,000 |...
65000B-C5-5 ......... DORMITORY AUTHORITY OF STATE OF NE ... 05/30/2023 ..... RBC DOMINION SECURITIES .. N
65000B-YL-6 ......... DORMITORY AUTHORITY OF STATE OF NE ... ...05/30/2023 ..... RBC DOMINION SECURITIES .. .... 23,068,662 |. ....20,710,000 |...
262615-KV-8 ......... DU PAGE COOK & WILL CNTYS ILL CMNT 04/28/2023 ..... TD SECURITIES ...iiiiiuuuuniiiiiiuiiii s ittt s s s sttt s e s s eesii s e sssesnsssesssesnnnssessesnnnnsesseennnnss [seeersssnnssesrensnnsssssnnsnnnsnns |ooeeessnssssernnnnnnenes 5,857,525 |...oiiiiiiiiiiiiiinnnns 5,220,000
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283734-66-1 ......... EL PASD TEX et e e eeeeie e e e e eeee e e e e eeee e s e e eenee e e e e ennna e e e eennnneeeeeennnneeeeennnnnneeeennnnn | seeerenniinenns Joonnd 06/01/2023 ..... JEFFERIES & COMPANY, INC. ... 1,367,324 oo 1,175,000 |...
283734-6H-9 ......... =1 R [N RN 06/01/2023 ..... JEFFERIES & COMPANY, INC. ... 2,019,952 [...ccovvenniiiiinnnnns 1,760,000 |...
283734-6J-5 ......... EL PASO TEX eeeeeieeeeeieee e e e et e e e eee e e e e e enn e e e e ennna e e e e emnnnn e e eeennnneeeeennnnnnseeennnnn | seeernnniinnens Jennnd 06/01/2023 ..... JEFFERIES & COMPANY, INC. -.eeeieeeneeeeeieei e e e eeeeee e e e e eee e e e e emnne e e e eemnnn e e e eennnnnaeeeennnn  eeeennnnaaeeeennnnnneeeennnnnaerees Joemmnaanreennnnnannees 1,980,104 [..oeeeeeeieieeinnnnns 1,745,000 |...
283734-6K-2 ......... =1 R [N RN 06/01/2023 ..... L o 0 R R RO DY < < LT FO . 1,190,000 ...
283734-6X-4 ......... EL PASD TEX et e e eeeeie e e e e eeee e e e e eeee e s e e eenee e e e e ennna e e e eennnneeeeeennnneeeeennnnnneeeennnnn | seeerenniinenns Joonnd 06/01/2023 ..... JEFFERIES & COMPANY,
349426-GM-2 ......... FORT WORTH TEX ..eeriieie ittt eenni e snnnna e s s snnnnnnees | aeeeennnnnnenes [ounnd 05/10/2023 ..... MORGAN STANLEY - N
364496-RD-3 ......... [ GALVESTON TEX INDPT SCH DIST ..eireeiieeeeeieie e e e eeene e e e eeene e e e e eenn s e e e e e nne e e e eennnneeeeenn | eevnnnnnennnnns [oeees 04/05/2023 ..... HILLTOP SECURITIES INC . 1,885,274 |oeeeeeeiiiieeeeee 1,000,000 |...
530574-SC-7 . .. [LIBERTY HILL TEX INDPT SCH DIS .oervvviiiiiiiiiiieiiciiiis e sscnnin s ennnnnnees | eeeeennninnenes fonnnd 06/29/2023 ..... BOSC, INC. .ovvvvvininnnns 1,237,368 [oveneiiiiiinininanns 1,105,000 |...
530574-8D-5 ......... [LIBERTY HILL TEX INDPT SCH DIS ..ereunieieeieeneeeeeemeneeeeeemnneeeeeeeeneeeeeennne e e eeennnneeeenns | sevnnnnneenenns [oaees 06/29/2023 ..... BOSC, INC. ...eeeeeen 1,315,287 |oeeeeieeiiieeeeeee 1,180,000 |...
63165T-4T-9 . ..|NASSAU CNTY N Y .. 04/26/2023 JPMORGAN CHASE & CO 1,500,000 |.
63165T-4U-6 . .| NASSAU CNTY N Y 04/26/2023 JPMORGAN CHASE & CO 1,200,000 |.
63165T-4V-4 . ..|NASSAU CNTY N Y 04/26/2023 JPMORGAN CHASE & CO N 1,200,000 |.
63165T-40-2 ......... NASSAU CNTY N Y .. 04/26/2023 ..... JPMORGAN CHASE & CO. . 1,110,330 |. 1,000,000 |...
649660-2E-9 ......... NEW YORK N Y ... 06/02/2023 ..... JEFFERIES & COMPANY, INC. ... 3,195,420 |. 3,000,000 |...
649660-2F-6 ......... NEW YORK N Y ... 06/02/2023 ..... JEFFERIES & COMPANY, INC. ... 1,081,590 |. 1,000,000 |...
649660-2H-2 ......... NEW YORK N Y ... 06/02/2023 ..... JEFFERIES & COMPANY, INC. ... 5,586,650 |. 5,000,000 |...
649660-2J-8 ......... NEW YORK N Y ... 06/02/2023 ..... JEFFERIES & COMPANY, INC. ... 2,266,640 |. 2,000,000 |...
649660-2N-9 ......... NEW YORK N Y ... 06/02/2023 ..... JEFFERIES & COMPANY, INC. ... 1,148,160 |. 1,000,000 |...
649660-20-2 ......... NEW YORK N Y ... 06/02/2023 ..... JEFFERIES & COMPANY, INC. ... 1,126,090 |. 1,000,000 |...
64966Q-2R-0 NEW YORK N Y ... 06/02/2023 ..... JEFFERIES & COMPANY, INC. ... .. 1,117,940 |.
649660-25-8 . .| NEW YORK N Y 06/02/2023 JEFFERIES & COMPANY,
64966Q-3L-2 . .| NEW YORK N Y 06/02/2023 JEFFERIES & COMPANY,
727177-C3-9 . .| PLANO TEX . 05/04/2023 JPMORGAN CHASE & CO. .

T27177-£8-6 .
729429-RN-2 ..

..|PLANO TEX .
.. | PLYMOUTH-CANTON MICH CMNTY SCH
- [ PLYMOUTH-CANTON MICH CMNTY SCH ...

JPMORGAN CHASE & CO
PIPER JAFFRAY INC.

729429-SA-9 ......... [ PLYMOUTH-CANTON MICH CMNTY SCH .....uviiiiiiiiiiiiiiiiie it cevii e csnni e eennnn [ eeennnneeeeenns [oonesd 04/06/2023 ..... PIPER JAFFRAY INC. ... 5,697,846 |.....ouviiiiiinnnnnnnns 4,950,000 |...
73536A-EE-3 ......... PORT ST LUCIE FLA et e e e e e ee e e e e e e e e e e e e e e eennn e e e eennnnnneeeennnns | oeeevnnnninnnns Joennnd 06/01/2023 ..... JEFFERIES & COMPANY, INC. ... 4,217,084 |.eoveeiieeiiiees 3,770,000 |...
73536A-EF-0 ......... PORT ST LUCIE FLA +.eiiiiiiiie it sesn s sennn s snnnnn e s sennnns | aeeeennnnnneees [onnnd 06/01/2023 ..... JEFFERIES & COMPANY, INC. ... 4,467,820 |.oevvvnniiiiiininnnnns 3,920,000 |...
73536A-EG-8 ......... PORT ST LUCIE FLA et e e e e e ee e e e e e e e e e e e e e e eennn e e e eennnnnneeeennnns | oeeevnnnninnnns Joennnd 06/01/2023 ..... JEFFERIES & COMPANY, INC. ... 4,815,084 | 4,160,000 |...
73536A-EH-6 ......... PORT ST LUCIE FLA «.iiiiiiiie i senna s snnnnn s snnnnns | aeeeennnnnneens [onnid 06/01/2023 ..... JEFFERIES & COMPANY, INC. ... 25,133,395 | 4,370,000 |...
844215-RK-1 . .| SOUTHFIELD MICH PUB SCHS .. 04/06/2023 ..... STIFEL CAPITAL MARKETS ... 865,962 |. ..725,000 |...
844215-RN-5 .. .| SOUTHFIELD MICH PUB SCHS . 04/06/2023 STIFEL CAPITAL MARKETS .. 748,176 |.

844215-RR-6 . o« [ SOUTHFIELD MICH PUB SCHS ... ....eseeeesuuseeeennnunseerennneaseeennnnnsseennnnsseerennnnaseeenennnnnas 04/06/2023 ..... STIFEL CAPITAL MARKETS ... ..808,897 |. .. 725,
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 163,902,839 145,150,000
478271-KG-3 BALLAD HEALTH .... 05/05/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... 1,084,690 [oeeeeieeeiniieeeeens 1,000,000 |...
478271-KN-8 . ..| BALLAD HEALTH . 05/05/2023 BANK OF AMERICA/MERRILL LYNCH . 15,020,734 |. . 13,310,000 |.
478271-KP-3 . ..| BALLAD HEALTH . 05/18/2023 BANK OF AMERICA/MERRILL LYNCH . 17,407,568 |. . 15,330,000 |.
478271-KQ-1 . ..| BALLAD HEALTH . 05/05/2023 BANK OF AMERICA/MERRILL LYNCH . 12,823,048 |. .11,170,000 |.
478271-KR-9 . ..| BALLAD HEALTH . 05/05/2023 BANK OF AMERICA/MERRILL LYNCH 5,702,900 |. 5,000,000 |.
478271-KS-7 . ..| BALLAD HEALTH .... 05/05/2023 BANK OF AMERICA/MERRILL LYNCH .16,071,860 |. . 14,000,000 |.
059134-EN-2 ......... BALTIMORE CNTY MD CTFS PARTN ...eeeeeeieeeeeein e eeeeeee e e eeeenneeeeerenneeeeeennnneeeeennnnnnneees | seevvnnnninnnns Jonnnd 05/30/2023 ..... WELLS FARGO 4,986,512 |oeeveniieeiiiiens 4,665,000 |...
60637A-VY-5 ......... BJC HEALTHCARE .....iiiriiiiiiciiii i crri s srrnn s s esnnns s s snnnnn e ssnnnnnns | aeeeennnnnnenes [oiuand 04/21/2023 ..... RBC DOMINION SECURITIES .. ... 23,433,600 |. ....20,000,000 ...
60637A-B-4 ......... BJC HEALTHCARE ... eeeeiie e e eeeei e e e e eee e e e e e re e e e em e e e e e eennn e e eeennnnaeeeeennnnneeeeennnnnns | seeernnniinnnns Jonnnd 04/21/2023 ..... RBC DOMINION SECURITIES .. ... 23,846,760 |. ....21,000,000 |...
181012-C6-8 ......... CLARK COUNTY OF (NEVADA) ...iiiiiiiniiiiiiiis e e ceini e e cceiii e e eenni s e snnnnn s e sennnnnsessnnnnns | aeeeennnnnneees founid 06/01/2023 ..... o 0 R RO (0 o1- -1 < T O, 6,530,000 |...
181012-CH-6 ......... CLARK COUNTY OF (NEVADA) ...eeeeeieeeeeenneeeeeeeenee s e e eeenne e e e eeenna e e e eeennnneeeeennnnnneeeennnns | sevvvnnnninnnns Jonnnd 06/01/2023 ..... JEFFERIES & COMPANY, INC. ..eieeieeeeeeeeeiei e e e e e eeiee e e e e eeene e e e eemnni e e eeennnn e e eeennnnnneeeennn [oeeernnnnnereermnnnaneeermnnnnnnnes [reeennnnneeeeennnnnnees 1,982,990 |oooiiiiiiiiiiiiiinnis 6,855,000 |...
181012-CK-9 ......... CLARK COUNTY OF (NEVADA) ...iiiiiiiniiiiiiiiie e e ceesii e e scvnii s e ensn s e ssnnnn s e sennnnnsessnnnnns | aeeeeennnnnenes founid 06/01/2023 ..... JEFFERIES & COMPANY, R 7,560,000 |...
181012-CL-7 ......... CLARK COUNTY OF (NEVADA) .... ...06/01/2023 ..... JEFFERIES & COMPANY, e 9,006,066 |. 7,935,000 |...
181012-CM-5 ......... CLARK COUNTY OF (NEVADA) ..vvvvvvvsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | eeeeeeeeeeeees [oeeeed 06/01/2023 ..... JEFFERIES & COMPANY, INC. ...iiiieuuusiiiiiuunniiiiiesnnnsisiiessnssissrnsnnsssssresssnssssrnnsnnsssrress  [oosressnnsessenssnnsssssnnnnnnsnses |oorsssnnssesrnnnnnnnnes 9,422,207 |..oiiiiiiiiiiiiiinnnnns 8,335,000
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24487R-EN-8 ......... DEKALB CNTY NEWTON CNTY GIINNE ...eeeeeeeeeeeeeneeeeeeemene e e eeeenneeeeeeeene e e eeennnneeeeennnnnees | oevevnnnnnnnnns Joennnd 05/16/2023 ..... EXCHANGE .... ..420,000 |...
2448TR-EP-3 ......... DEKALB CNTY NEWTON CNTY GWINNE ....cevvvnniiiiiiniiniiiiiiiinieecinnin e eecrnnni s esrnnnnsessnnnnnnnees | aeeevennnnnenes fonnid 05/16/2023 ..... EXCHANGE ....
24487R-EQ-1 ......... DEKALB CNTY NEWTON CNTY GIINNE ...eeeeeeneeeeeenneeeeeeeni e e eeerneeeeeeereneseeeennnneeeeennnnnees | oeevvnnnninnees Joennnd 05/16/2023 ..... EXCHANGE ....
2448TR-EY-4 ......... DEKALB CNTY NEWTON CNTY GWINNE ....cevvvnniiiiiiiiiniiiiiiiin i eeciniis e eeernni s esennnnissssnnnnnnnees | aeeeeennnnnenns fonnnd 05/16/2023 ..... EXCHANGE ....
24487R-EZ-1 ......... DEKALB CNTY NEWTON CNTY GIINNE ...eeeeeeeeeeeeeneeeeeeemene e e eeeenneeeeeeeene e e eeennnneeeeennnnnees | oevevnnnnnnnnns Joennnd 05/16/2023 ..... EXCHANGE ....
2448TR-FA-5 ......... DEKALB CNTY NEWTON CNTY GWINNE ....cevvvnniiiiiiniiniiiiiiiinieecinnin e eecrnnni s esrnnnnsessnnnnnnnees | aeeevennnnnenes fonnid 05/16/2023 ..... EXCHANGE .... .
29270C-5H-4 ......... [ENERGY NORTHWEST WASH ELEC REV ...eeeeeeeeeerieeeeeeeee e e e eeene e e e eeene e e e e eenn e e eennnnneeees | cvvnninnnnnnnns [oneead 05/10/2023 ..... JPMORGAN CHASE & CO. . ,500,000 |...
29270C-5J-0 . .| ENERGY NORTHWEST WASH ELEC REV ....cevvveniiiiiiiiiiiiciiiin e ccvninessnnnnnnnes | eeeeennnnnnenes fonnndd 05/10/2023 ..... T Y RO ROUPPPPRRRY 38 < 2 1) I EO . 4,250,000 |...
373064-R9-7 GEORGETOWN TEX UTIL SYS ... 05/25/2023 ..... BOSC, INC. .eeieeeeeei e e e e eee e e e e ee e e e e e e e e e e e e e e e e e e enn e e e e eennnn e e e e ennnaneeeennnnnnaeene [reeernnnnnaneeennnaaneernnnnnenes [oeernnnnnneeennnnnneeee 1,020,413 |l 1,370,000 |...
373064-S2-1 .. | GEORGETOWN TEX UTILITY SYS 05/25/2023 BOSC, INC. .. 1,130,000 |.
462475-DJ-0 . ..| TOWA ST FINANCE AUTHORITY 06/02/2023 RBC DOMINION SECURITIES 1,300,000 |.
462475-D0-4 ......... [ IOWA ST FINANCE AUTHORITY 06/02/2023 RBC DOMINION SECURITIES N 5,500,000 |.
46247S-DR-2 ......... [ IOWA ST FINANCE AUTHORITY .eeeeeeieeemnn e eeeeenee e e e eenne e e e eeene e e e eemnne e e e eennnneeeeennnnnnes | sevnnnnnennenns [oeeend 06/02/2023 ..... RBC DOMINION SECURITIES .. 5,815,400 |eevvuniiieinnninns 5,000,000 |...
462478-DS-0 ......... TOWA ST FINANCE AUTHORITY ..euniiiiiiiiiiiiiiii it ernsi s rnnei e snnnnn s eeens | neeeeesnnnnnes [oeeens 06/02/2023 ..... RBC DOMINION SECURITIES .. 22,591,505 | 2,250,000 |...
462475-DT-8 ......... TOWA ST FINANCE AUTHORITY .. .eeeeeeeiie e eeeeeeee e e e e ee s e e e e e e e e e ennne e e e e eennn e e eeennnnnneeeens | cneeeessnnnnins [oeeens 06/02/2023 ..... RBC DOMINION SECURITIES .. 083,427,590 |oeeiiiiieeiis 3,000,000 |...
46247S-DU-5 ......... [ IOWA ST FINANCE AUTHORITY .iivreeniiiiiiiiiiiiiiiiiis e cinii e s rnnni e s nennn s s snnnnnnes | eennnnneeeeenns [ooned 06/02/2023 ..... RBC DOMINION SECURITIES .. 2,274,000 |.eevvnnniiiiinniinnnns 2,000,000 |...
462475-DV-3 . .. [ TOWA ST FINANCE AUTHORITY ..o e eeeeeiee e e e e eeeee e e e eeee e e e eenn e e e e eennne e e eeennnneeeeennnnn | eevvvnnninnens [onnnd 06/02/2023 ..... RBC DOMINION SECURITIES .. 3,111,625 |oeeeeeiieeeeies 2,750,000 |...
46247S-EB-6 ......... TOWA ST FINANCE AUTHORITY ..euniiiiiiiiiiiiiiii it ernsi s rnnei e snnnnn s eeens | neeeeesnnnnnes [oeeens 06/02/2023 ..... RBC DOMINION SECURITIES .. 1,500,000 [..oevvvveenniiiiinnnnns 1,500,000 ...
46247S-EC4 ......... TOWA ST FINANCE AUTHORITY .. .eeeeeeeiie e eeeeeeee e e e e ee s e e e e e e e e e ennne e e e e eennn e e eeennnnnneeeens | cneeeessnnnnins [oeeens 06/02/2023 ..... RBC DOMINION SECURITIES .. 2,450,000 |.eeveuneiieininiens 2,450,000 |...
462475-ED-2 TOWA ST FINANCE AUTHORITY ..euiiiiiiiieiiiiiiiie i eresi s ennsis e snnnnn s eeans | neeeeesesnnnes [oeeens 06/02/2023 ..... RBC DOMINION SECURITIES .. 1,250,000 |.
463601-AL-0 . ..| IRVINE CA CFD NO 2013-3 IMPROVEMEN 04/13/2023 STIFEL CAPITAL MARKETS 1,057,000 |.
463600-AM-8 . ..| IRVINE CA CFD NO 2013-3 IMPROVEMEN 04/13/2023 STIFEL CAPITAL MARKETS 1,431,684 |.
463601-AN-6 . ..| IRVINE CA CFD NO 2013-3 IMPROVEMEN 04/13/2023 STIFEL CAPITAL MARKETS 1,683,324 |.
463600-AP-1 . ..| IRVINE CA CFD NO 2013-3 IMPROVEMEN STIFEL CAPITAL MARKETS 2,346,980
463601-AQ-9 . ..| IRVINE CA CFD NO 2013-3 IMPROVEMEN STIFEL CAPITAL MARKETS 2,325,780
46360W-AR-7 ......... IRVINE CA CFD NO 2013-3 IMPROVEMEN ... 04/13/2023 ..... STIFEL CAPITAL MARKETS ... 4,613,400 |.
463601-AS-5 ......... IRVINE CA CFD NO 2013-3 IMPROVEMEN ... 04/13/2023 ..... STIFEL CAPITAL MARKETS ... 5,257,757 |
463600-AT-3 ......... IRVINE CA CFD NO 2013-3 IMPROVEMEN ... 04/13/2023 ..... STIFEL CAPITAL MARKETS ... 5,985,840 |.
485106-2U-5 ......... KANSAS CITY MO SPL OBLIG -.eevreeneeeeennnneeeeemnnneeeeeennneeeeeennnaeeeeennnneeeeennnneeeeennnnnns | seevvnnnninnnns Jonnnd 04/06/2023 ..... BARCLAYS ...
485106-2V-3 ......... KANSAS CITY MO SPL OBLIG ...evvvvvnniiiiiniiniiiiiiiis e scinii e sereni s e rnnnns s ennnns s essnnnnnns | aeeevennnnnenes founnd 04/06/2023 ..... BARCLAYS ... N
485106-Z0-1 .........[KANSAS CITY MO SPL OBLIG evrruuneeeemnnnneeeermnnneeeeemnnneeeeemnnnnaeeeeennnneeeernnnneeeennnnnnneees | sevsssnneneenns [oneed 04/06/2023 ..... BARCLAYS 1,068,468 |.
523494-RB-0 .. |LEE CNTY FLA SCH BRD . 05/05/2023 BANK OF AMERICA/MERRILL LYNCH 1,151,820 |.
523494-RC-8 .. |LEE CNTY FLA SCH BRD . 05/05/2023 BANK OF AMERICA/MERRILL LYNCH 1,567,074 |.
523494-RE-4 .. |LEE CNTY FLA SCH BRD . 05/05/2023 BANK OF AMERICA/MERRILL LYNCH 3,934,210 |.
523494-RF-1 .. |LEE CNTY FLA SCH BRD . 05/05/2023 BANK OF AMERICA/MERRILL LYNCH 5,583,950 |.
54811B-G4-7 . .| LOWER COLO RIV AUTH TEX TRANSM 05/10/2023 JPMORGAN CHASE & CO. . 1,991,142 |. N
54811B-G5-4 ......... LOWER COLO RIV AUTH TEX TRANSM ....eeeeeeeeeeceeeee e e eeeie e e eeeee e e e eenn e e e eenne e e eennnes | eevevnnnninnnes Jeennid 05/10/2023 ..... JPMORGAN CHASE & C0. rreieeeeeneieeeeeenni e e e eeennne e e e eemen e e e eemnnn e e eeemnnnneeeennnnnnaeeennnnnn reeennnnaaeeeemnnnnneeeennnnnaerees Joemnnnannreemnnnnaneees 1,850,128 [..eeeeeeiiieieeeninnns 1,600,000 |...
54811B-G6-2 ......... LOWER COLO RIV AUTH TEX TRANSM ...eeivviiniiiiiiiiiiie i eecevnieesennnnnnes | eeeeeennnnneens fonnnd 05/10/2023 ..... JPMORGAN CHASE & CO. ..vevvnvvvrnnnnns 1,719,285 [oveniiiiiiiiieie 1,500,000 ...
56185N-GG-7 ......... MANATEE CNTY FLA SCH BRD CTFS .... 05/11/2023 ..... RAYMOND JAMES & ASSOCIATES, INC. ..eeieeeeeeeeeeeeeeene e e e eenn e e eeeenn e e e e eennnneeeemnnnnnneeeee [ereernnnnnereeennnnaneeeennnnnnenes Joeernnnnnneeeennnnennes 4,713,981 | 4,015,000 |...
56185N-GH-5 ......... MANATEE CNTY FLA SCH BRD CTFS . 05/11/2023 ..... RAYMOND JAMES & ASSOCIATES, INC. ..euviiiiiiiiiiiiiiiiiiiieecciii e e csni s s crsni e s rennineeees [oreeerninnreeenssnnnnessensnnees foeveesinnneeeennnee... 6,608,808 | 5,750,000 |...
56185N-GJ-1 ......... MANATEE CNTY FLA SCH BRD CTFS . 05/11/2023 ..... RAYMOND JAMES & ASSOCIATES, INC. ..eeeeeeeeeeieeeeeenneeeeeenne e e e eeenn e e e eeennnneeeeennnnnaeees [oeeernnnnneseermnnnaneeeennnnnnenes Jreernnnnneeeeennnnnnnes 8,025,511 | 7,015,000 |...
592647-LJ-8 ......... METROPOLITAN WASH D C ARPTS AU .. 05/25/2023 ..... BARCLAYS ... R 2,805,000 |...
592647-LK-5 ......... METROPOLITAN WASH D C ARPTS AU .. ...05/25/2023 ..... BARCLAYS ... 6,074,899 |.eeveeiiiiieiiies 5,795,000 |...
592647-LL-3 ......... METROPOLITAN WASH D C ARPTS AU .. ...05/25/2028 ..... BARCLAYS ... L 14,117,765 . .... 13,335,000 |...
592647-LM-1 . .| METROPOL I TAN WASH D C ARPTS AU .. 05/31/2023 BARCLAYS . . 12,249,045 |. . 11,480,000 |.
592647-LP-4 . .. [METROPOLITAN WASHINGTON AIRPORTS A 05/31/2023 BARCLAYS .... 2,370,091 |.
594712-XX-4 . . [MICHIGAN ST UNIV REVS .. 05/10/2023 MORGAN STANLEY

594712-XY-2 .........

MICHIGAN ST UNIV REVS ..

05/10/2023

MORGAN STANLEY
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594712-X2-9 ......... MICHIGAN ST UNIV REVS ... e et e e e e e e e e e e e e e e e e e e ennnn e e e eennnnnees | oeevvnnnninnnns Joennad 05/10/2023 ..... MORGAN STANLEY ..450,000 |...
594712-YA-3 ......... MICHIGAN ST UNIV REVS ...iiiiiiiiiii it cennn s s nnnnnnnees | aeeeeenninnenes fonnid 05/10/2023 ..... MORGAN STANLEY ..800,000 |...
594712-YB-1 ......... MICHIGAN ST UNIV REVS ... e et e e e e e e e e e e e e e e ennn e e e ennnn e e eennnnnees | oeeevnnnninnnns Jonnnd 05/10/2023 ..... MORGAN STANLEY
594712-YC-9 ......... MICHIGAN ST UNIV REVS ...iiiiiiiiiii it cennn s s nnnnnnnees | aeeeeenninnenes fonnid 05/10/2023 ..... MORGAN STANLEY
594712-YD-7 ......... MICHIGAN ST UNIV REVS ... e et e e e e e e e e e e e e e e ennn e e e ennnn e e eennnnnees | oeeevnnnninnnns Jonnnd 05/10/2023 ..... MORGAN STANLEY
613105-MG-7 ......... MONTGOMERY ALA WTRWKS & SAN SH .evvveniiiiiiiiii e erenniieeeees | eeeeeenniineens fonnid 06/29/2023 ..... STIFEL CAPITAL MARKETS ... N
613105-MH-5 ......... MONTGOMERY ALA WTRWKS & SAN SHR ...ceeeeeeeeeeee e e e eee e e eeen e e e eenne e e ee e e e eeenneees | eeeevnnininnnns Joennid 06/29/2023 ..... STIFEL CAPITAL MARKETS ... 3,909,227 [..eeeeeieieeeeeinnnnns 3,510,000 |...
613105-MJ-1 ......... MONTGOMERY ALA WTRWKS & SAN SHR ...evvveniiiiiiiiiieiiicin v ecnnninees | eeeeeennineees fonnnd 06/29/2023 ..... E LI = O R RO RN 4,783,566 |...evvnniiiiiinnnnnns 4,315,000 |...
613105-MK-8 ......... MONTGOMERY ALA WTRWKS & SAN SHR ...creeeeeeeeeeee e e eeei e e e e e e eene e e eenn e e eennnneees | eevvvnnniinnnns Joennnd 06/29/2023 ..... STIFEL CAPITAL MARKETS .. .eeeeeeeeeeeeeeen s e e e eeee s s e e eenne s e e eeenne s e e eennna s e eeeennnnnaeeeennn eeeennnnaseeermnnnnseeeennnnnaenees Joemnnnanreemnnnnaneees 2,213,760 |eeveneeieeiniiens 2,000,000 |...
63968A-7W-9 . ..| NEBRASKA PUBLIC POWER DISTRICT .. 06/01/2023 BANK OF AMERICA/MERRILL LYNCH 7,551,250 |. 7,000,000 |.
64577X-EM-4 . .| NEW JERSEY ECONOMIC DEVELOPMENT AU 04/21/2023 BARCLAYS .. . 20,635,200 |. .20,000,000 |.
64577X-EN-2 . .| NEW JERSEY ECONOMIC DEVELOPMENT AU 04/21/2023 BARCLAYS . . 31,488,900 |. .30,000,000 |.
64577X-EQ-5 ......... NEW JERSEY ECONOMIC DEVELOPMENT AU ....eeeeeieeeieeeeemnneeeeeemnnneeeeeennnneeeeennnneeeeennnnnnees | aeevvnnnninnens Jonnid 04/21/2023 ..... BARCLAYS ... .... 59,664,550 |. ....55,000,000 ...
64613C-CQ-9 ......... NEW JERSEY ST TRANSN TR FD AUT .. 05/26/2023 ..... JEFFERIES & COMPANY, INC. ...iiiiiiiiiiiiiiiiie e it r e s e srer s sennnn e e ennns oeerenninneernnnnnenssnnnnneeees i 1,103,750 [.oovvvvvenniiiiiinnnns 1,000,000 |...
64613C-CR-7 ......... NEW JERSEY ST TRANSN TR FD AUT .. 05/26/2023 ..... JEFFERIES & COMPANY, INC. -.eieeieeeieeeeeiene e e e e eenee e e e e eene e e e e emnne s e eeemnnneeeeennnnnneeeennnn eeeennnnaseeeemnnnnseeeennnnnaeeees Joermnnannreennnnnannees 1,086,300 [-.oeevvvnnneeeeennnnnns 1,000,000 |...
64613C-CS-5 ......... NEW JERSEY ST TRANSN TR FD AUT .. 05/26/2023 ..... L o o PR RO RN 2,681,450 |..oevuniiiiiiiiinns 2,500,000 |...
64613C-CT-3 ......... NEW JERSEY ST TRANSN TR FD AUT .. 05/26/2023 ..... JEFFERIES & COMPANY, INC. -.eeeeeeeeeeeeeieie e e e eeeeee e e e e eeee e e e e ernnie e e eeennnn s e eeennnnnneeeennn [oeeernnnnnereermnnnnaeeeennnnnneees [reeennnnneeeeennnnnnees 2,126,540 |ooiiiiiiiiiiiiiiinnns 2,000,000 |...
64613C-CV-8 ......... NEW JERSEY ST TRANSN TR FD AUT .. 05/26/2023 ..... JEFFERIES & COMPANY, INC. ... N .. 1,000,000 |...
64613C-CY-2 ......... NEW JERSEY ST TRANSN TR FD AUT .. 05/26/2023 ..... JEFFERIES & COMPANY, INC. ... 513,135 |.
64613C-CZ-9 NEW JERSEY ST TRANSN TR FD AUT .. 05/26/2023 ..... JEFFERIES & COMPANY, INC. ... 519,970 |.
64613C-DA-3 . .. |NEW JERSEY ST TRANSN TR FD AUT 05/26/2023 JEFFERIES & COMPANY,
64613C-DB-1 . ..|NEW JERSEY ST TRANSN TR FD AUT 05/26/2023 JEFFERIES & COMPANY,
64613C-DC-9 . .. |NEW JERSEY ST TRANSN TR FD AUT 05/26/2023 JEFFERIES & COMPANY,
64613C-DJ-4 . .. |NEW JERSEY ST TRANSN TR FD AUT JEFFERIES & COMPANY,
64613C-DK-1 . ..|NEW JERSEY ST TRANSN TR FD AUT JEFFERIES & COMPANY,
64613C-DL-9 ......... NEW JERSEY ST TRANSN TR FD AUT .. 05/26/2023 ..... JEFFERIES & COMPANY, 2,145,160 |. 2,000,000 |...
64613C-DN-7 ......... NEW JERSEY ST TRANSN TR FD AUT .. 05/26/2023 ..... JEFFERIES & COMPANY, .. 2,126,540 |. 2,000,000 |... .
64711N-3A-1 ......... NEW MEXICO FINANCE AUTHORITY 05/31/2023 ..... PIPER JAFFRAY INC. ...2,924,297 |. 2,655,000 |... 1.
662850-2L-3 ......... NORTH TEXAS TOLLWAY AUTHORITY . 05/31/2023 ..... JPMORGAN CHASE & CO. . 3,091,222 |. 2,805,000 |... 1.
677650-G0-3 ......... OHIO ST WTR DEV AUTH 05/31/2023 ..... WELLS FARGO 5,010,499 |. 4,545,000 |... 1.
681725-LL-9 OMAHA NEB ARPT AUTH ARPT REV 04/27/2023 ..... EXCHANGE .... 233,855 |. ..225,000 |... 1.
681725-MA-2 . ..| OMAHA NEB ARPT AUTH ARPT REV 04/27/2023 EXCHANGE . 285,823 ..275,000 |. 1.
68607D-WJ-0 . ..| OREGON ST DEPT TRANSN 05/25/2023 WELLS FARGO 4,048,905 3,500,000 |. 1.
68607D-WK-7 . ..| OREGON ST DEPT TRANSN 05/25/2023 WELLS FARGO 3,322,820 2,900,000 |. 1.
68607D-WL-5 . ..| OREGON ST DEPT TRANSN 05/25/2023 WELLS FARGO 4,525,160 |. 4,000,000 |. 1.
68607D-WN-3 . ..| OREGON ST DEPT TRANSN ... 05/25/2023 WELLS FARGO ... 2,808,050 |. 2,500,000 |. 1.
70870J-EQ-7 ......... PENNSYLVANIA ECONOMIC DEV FING .. 04/05/2023 ..... RBC DOMINION SECURITIES .. 6,871,380 |. 6,000,000 |... 1.
736742-E7-8 ......... PORTLAND ORE SHR SYS REV ..eevvviniiiiiiiiiiiiiiiii e s s ernni s snnnnnssesnnnnnnnees | aeeeennnnnneens fonnnd 05/03/2023 ..... MORGAN STANLEY .. 17,634,509 |. .. 15,240,000 |... 1.
736742-F7-7 ......... PORTLAND ORE SHR SYS REV ...eeeeeeeeeeenieeeeeeeeie e e e eeeene e e e eeenneeeeemnnnneeeeennnneeeennnnnnnees | oevvvnnnninnnns Jonnnd 05/10/2023 ..... MORGAN STANLEY 5,889,700 |. 5,000,000 |... 1.
79625G-GJ-6 ......... SAN ANTONIO TEX ELEC & GAS ..eevvvieiiiiiiiiiieiiiiii s cer e seerniis s srnni s snnnnnnsssennnnns | aeeeeennnnneens fonnnd 05/24/2023 ..... LOOP CAPITAL MARKETS ... 3,106,043 |. 2,750,000 |... 1.
796256-GK-3 ......... SAN ANTONIO TEX ELEC & GAS ..eeereeieeeeemnniaeeeeemnneeeeeennneeeeennnnnaeeeemnnnnaeeeennnnnnneeeennnns | sevevnnniinnnns Jonnnd 05/24/2023 ..... LOOP CAPITAL MARKETS ... 2,008,638 |. 1,800,000 |... 1.
850269-EH-0 ......... SPRINGDALE ARK SALES TAX ..iiiveieiiiiiiiiisiiiiiiiis s cinnis s erneni s ennnnns s s snnnnnsessnnnnnns | aeeeeennnnneees fonnid 04/06/2023 ..... STIFEL CAPITAL MARKETS ... 1,208,382 |. 1,290,000 ... 1.
850269-EJ-6 ......... SPRINGDALE ARK SALES TAX .... ...04/06/2023 ..... STIFEL CAPITAL MARKETS ... 2,824,637 |. 3,080,000 |... .25,379 [1.CFE ..........
850269-EK-3 ......... SPRINGDALE ARK SALES TAX .... ...04/06/2023 ..... STIFEL CAPITAL MARKETS ... 2,143,071 |. 2,380,000 |... .21,124 [1.CFE ..........
850269-EL-1 . .| SPRINGDALE ARK SALES TAX . 04/06/2023 STIFEL CAPITAL MARKETS 1,444,213 |. 1,630,000 |.
45203N-AQ-2 ......... [UNIVERSITY OF ILLINOIS . 04/26/2023 RBC DOMINION SECURITIES 2,315,239 |. 2,090,000 |.
45203N-AR-0 . .. |UNIVERSITY OF ILLINOIS . 04/26/2023 RBC DOMINION SECURITIES 2,454,687 |. 2,225,000 |.
45203N-AS-8 ......... UNTVERSITY OF TLLINOIS ...iiiierenniiiiiuunniiiiiuunisiiiiusnnssirsressnnssssssssnssssssrnsnnsssssnnssnnses | aeeerennnnnenes |oussnd 04/26/2023 ..... RBC DOMINION SECURITIES .. 2,543,537 i 2,315,000 |...
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45203N-AT-6 ......... UNIVERSITY OF ILLINOIS 04/26/2023 ..... RBC DOMINION SECURITIES .. .. 1,592,090 |. .. 1,455,000 |...
611530-DU-7 ......... UNIVERSITY OF PITTSBURGH MEDICAL C 04/05/2023 ..... KEYBANC CAPITAL MARKETS ..
611530-DU-3 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... KEYBANC CAPITAL MARKETS
611530-DY-9 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... KEYBANC CAPITAL MARKETS
611530-DZ-6 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... KEYBANC CAPITAL MARKETS
611530-EA-0 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... KEYBANC CAPITAL MARKETS
611530-EB-8 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... KEYBANC CAPITAL MARKETS
611530-EF-9 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... KEYBANC CAPITAL MARKETS
70870J-ES-3 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... RBC DOMINION SECURITIES ..
70870J-EU-8 . ..|UNIVERSITY OF PITTSBURGH MEDICAL C 04/05/2023 RBC DOMINION SECURITIES
70870J-EV-6 . ..|UNIVERSITY OF PITTSBURGH MEDICAL C 04/05/2023 RBC DOMINION SECURITIES
70870J-EW-4 . ..|UNIVERSITY OF PITTSBURGH MEDICAL C 04/05/2023 RBC DOMINION SECURITIES
70870J-EY-0 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... RBC DOMINION SECURITIES ..
70870J-EZ-7 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... RBC DOMINION SECURITIES ..
70870J-FA-1 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... RBC DOMINION SECURITIES ..
70870J-FB-9 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... RBC DOMINION SECURITIES ..
70870J-FC-7 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... RBC DOMINION SECURITIES ..
70870J-FD-5 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... RBC DOMINION SECURITIES ..
70870J-FE-3 ......... UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... RBC DOMINION SECURITIES .. .
70870J-FF-0 UNIVERSITY OF PITTSBURGH MEDICAL C ... 04/05/2023 ..... RBC DOMINION SECURITIES .. 800,000 |...
70870J-FH-6 . ..|UNIVERSITY OF PITTSBURGH MEDICAL C 04/05/2023 RBC DOMINION SECURITIES 1,670,000 |.
70870J-FJ-2 . ..| UNIVERSITY OF PITTSBURGH MEDICAL C 04/05/2023 RBC DOMINION SECURITIES 1,300,000 |.
70870J-FK-9 . ..|UNIVERSITY OF PITTSBURGH MEDICAL C 04/05/2023 RBC DOMINION SECURITIES 1,000,000 |.
70870J-FL-7 . ..|UNIVERSITY OF PITTSBURGH MEDICAL C RBC DOMINION SECURITIES
70870J-FM-5 . .| UNIVERSITY OF PITTSBURGH MEDICAL C RBC DOMINION SECURITIES

708700-FN-3 .........
70870J-FP-8 .........
70870J-FQ-6 .........
70870J-FR-4 .........
70870J-FS-2 .........
70870J-FU-7

70870J-FV-5 .
70870J-FW-3 .
70870J-FX-1 .
70870J-FY-9 .
70870-FZ-6 . .
708704-GA-0 .........
70870J-GB-8 .........
708704-GC6 .........
70870-GD-4 .........
70870J-GE-2 .........
70870J-GF-9 .........
70870J-GG-7 .........
70870-GH-5 .........
70870-GJ-1 .
915183-3N-5 .
915183-3P-0 . .
915183-30-8 .........

UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
..|UNIVERSITY OF PITTSBURGH MEDICAL C
..|UNIVERSITY OF PITTSBURGH MEDICAL C
..|UNIVERSITY OF PITTSBURGH MEDICAL C
..|UNIVERSITY OF PITTSBURGH MEDICAL C
.| UNIVERSITY OF PITTSBURGH MEDICAL C
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
UNIVERSITY OF PITTSBURGH MEDICAL C ...
..|UNIVERSITY OF PITTSBURGH MEDICAL C
.. |UNIVERSITY OF UTAH .

.| UNIVERSITY OF UTAH .

UNIVERSITY OF UTAH ...

04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023
04/05/2023

...04/05/2023
...04/05/2023

04/05/2023
06/02/2023
06/02/2023
06/02/2023

RBC DOMINION SECURITIES ..
BARCLAYS ...

BARCLAYS ...

BARCLAYS ...

BARCLAYS ...

BARCLAYS ...

BARCLAYS .
BARCLAYS .
BARCLAYS .
BARCLAYS .
BARCLAYS .
BARCLAYS ...
BARCLAYS ...
BARCLAYS ...
BARCLAYS ...
BARCLAYS ...
BARCLAYS ...
BARCLAYS ...
BARCLAYS ...
BARCLAYS .
WELLS FARGO
WELLS FARGO
WELLS FARGO ...

973,580 |.
743,075 |.

..... 1,567,860 |.

..... 1,400,000 |...
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915183-3R-6 ......... UNTVERSITY OF UTAH e et e e e e e e e e e e e e e e e e e e e nnnn e e e eennnnneeeennn | aeeevnnnninnnns Jonnad 06/02/2023 ..... WELLS FARGO 2,483,812 |. 2,225,000 |... 1BZ ...
Q778V-MM-7 ......... VIRGINIA (COMMONWEALTH OF ) +.vvvvvvvvurunssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnnss | seeeeeeannenees [ooond 06/01/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...evvviniiiiiiiiie it scrnsi s ernni s srnnnisneens [oeernnninneernnsnnsnsernnnnnnees oo, 6,182,086 [.......cevvvnnniirnnnns 5,540,000 |... 1BZ ...
930876-GS-0 ......... WAKE CNTY N € e e e et e e e e e e e e e e e e e e e e e e e e nnn s e e e eennnneeeeennnnnnneees | sevevnnninnnns Jonnnd 04/21/2023 ..... WELLS FARGO . eeeeeeeeeeeie e e e eemeee e e e e emeee e e e e emene e s e e e mnnna e e eeennnneeeeennnnnaseeennnnnnaeeennnn  |reeennnnaseeeennnnnneeeennnnnaerees Joernnnaaneeemnnnannees 1,789,065 |[..oeevvveeeeeeeennnnns 1,500,000 ... 1BZ ...
930876-GT-8 ......... L (=0 L PR [SSUUUUURSRUUUIN RN 04/21/2023 ..... L= S P RO KON 3,782,631 |oevveiniiiiiiiiis 3,220,000 |... 1BZ ...
930876-Gli-1 ......... WAKE CNTY N € et e e et e e e e e e e e e e e e e e e e e e e e e enn s e e e eennnneeeennnnnnneeees | seevennniinnnns Jonnnd 04/21/2023 ..... BANK OF AMERICA/MERRILL LYNCH 1BZ ...

9'v03

971697-KS5 ......... WILMINGTON N C LTD OBLIG +.vuvevrevenereneetesessesessesesseneseeseseeseseeseneesenessenssnenesnesesnees | eeevnsevenes |ouenes 06/29/2023 ... RAYMOND JAVES & ASSOCIATES, INC. .. 1.BZ ...
971697-KU-0 ......... WILMINGTON N C LTD OBLIG +eveuvverevesereseesesesesessesessesesaeseseesessesesssessssensssessssesnsseses | eeeressenenes |oenes 06/29/2023 ... RAYMOND JAVES & ASSOCIATES, INC. 857,663 |. 1BZ ...
971697-KV-8 ......... WILMINGTON N C LTD OBLIG +.vuvevrevenereneetesessesessesesseneseeseseeseseeseneesenessenssnenesnesesnees | eeevnsevenes |ouenes 06/29/2023 ... RAYMOND JAVES & ASSOCIATES, INC. 852,128 |.

971697-KlI-6 ......... WILMINGTON N C LTD OBLIG +eveuveverevesereseeseseesesessesessesesaesessesessesessesessssensssessssennsseses | eeeressenenes |oenes 06/29/2023 ... RAYMOND JAMES & ASSOCIATES, INC. weuveververeuereieseseeseessesessessssesessesessesessesessesessssnsnss |osessesessssesssesessesessasnnsans foesesessesensesassasans 1,411,063 |.

971697-KX-4 ......... WILMINGTON N C LTD OBLIG ... R 06/29/2023 ... RAYMOND JAMES & ASSOCIATES, INC. o e 1,407,650 [.eeoveiiiiiiiianias 1,250,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 615,160,990 555,105,000 286,168
817826-AE-0 ......... TELEVEN INC 1.ttt ettt ettt nnenennesenens | eeveinsnennne |ouenes 04/18/2023 ... VAFTOUS +.vveavesesteseeeseeeseseeseseetes e tesesses e st ese e ese s et e e benesbesesbesessesessesensesennesensasen |ouenessenessesensesensesensssennane foesenenssseenseneans 12,599,679 [.evvvevvieriinne 15,729,000

00130H-CH-6 ......... AES CORPORATION (THE) .vvvevevesvereeeseseeseseeseseeseassenessesessessssesessesessesessssessssesnssennns | eeesessenenes |oenes 05/15/2023 ... JPMORGAN CHASE & CO. +uveveavereneseneaseseeseseesesessesessesessesessesaseesensesensssessssnsessesassasasses |oessesessssesssesessesessasnssase foesesessesessesansasans 3,997,600 |-vovrverrrierrinnnes 4,000,000 |...

00817Y-AJ-7 . .| AETNA INC 04/06/2023 JPMORGAN CHASE & CO .10,799,703 |. . 11,792,000 |.

008685-AB-5 AHOLD FINANCE USA INC ... 04/24/2023 ..... Millennium Advisors .. 814,481 |. 740,000 |...
010392-FM-5 ALABAMA POWER CO 04/06/2023 BANK OF AMERICA/MERRILL LYNCH ...

013092-AG-6 . ..| ALBERTSONS COS LLC/SAFEWAY INC/NEW 04/04/2023 Market Axess ..........

02007V-AA-8 . ..| ALLWYN ENTERTAINMENT FINANCING (UK 04/21/2023 GOLDMAN, SACHS & CO

023610-BA-7 . .| AMEREN ILLINOIS COMPANY .............. 05/23/2023 MUFG SECURITIES AMERICAS INC .19,939,200 |. .20,000,000 |

02557T-AD-1 ......... AMERICAN ELECTRIC POWER COMPANY IN .....ooiiiiiiiiiiiiiiiiiiie et esins | e [onnd 05/31/2023 ..... JPMORGAN CHASE & CO. ............ .. 14,932,800 |

. .... 15,000,000 |...
..... 9,971,200 |.

03027X-CC-2 ......... AMERICAN TOWER CORPORATION ...eeeeeiiiiieeeeiiiie e eeiieees | eeeeeniiinnees [eeeed 05/22/2023 ..... JPMORGAN CHASE & CO. . ....10,000,000 |...
03027X-CD-0 ......... AMERICAN TOWER CORPORATION ...eeiuiiiiiieeeiiiiiiee s ettt snnnees | ceeeeniiieenes [onnd 05/22/2023 ..... 0 O O 9,965,000 |. ....10,000,000 |...
03073E-AT-2 ......... AMERISOURCEBERGEN CORPORATION ..eeeiiiiieeeeiiiie e eeies | eeeeeniiienees [eened 06/21/2023 ..... LT USSR SRR UUUUURRI RO 1,002,764 |, 1,180,000 |...
03768U-AA-T ......... APID 2021-35A A CLO ..eeiieeiiiiiiiee ettt nns | eeeeenineeees [oend 06/30/2023 ..... GOLDMAN, SACHS & CO. .. 18,648,500 |. .... 19,000,000 |...
038522-AR-9 ARAMARK  SERVICES INC ...eeeeeieiiie e eins | eeeeeniiieeees [eened 05/19/2023 ..... CANTOR FITZGERALD .... 1,408,125 [..oeeeeeiiiiiie, 1,500,000 |...
040555-DG-6 . ..| ARIZONA PUBLIC SERVICE COMPANY 06/27/2023 JPMORGAN CHASE & CO .19,971,000 |. .20,000,000 |.
00206R-BH-4 . ..|AT&T INC .. 04/20/2023 Various ... . 17,134,573 | . 19,857,000 |.
00206R-BK-7 . .| AT&T INC .. 04/20/2023 U.S. BANCORP .. 3,030,479 |. .. 3,582,000 |
00206R-CP-5 . .| AT&T INC .. 04/10/2023 Various ... . 15,705,569 |. . 16,533,000 |
00206R-DR-0 . ..|ATET INC .. 04/06/2023 GOLDMAN, SACHS & CO 3,930,813 |. 3,877,000 |.
00206R-FW-7 ......... AT&T 04/10/2023 ..... U8 BANCORP ..ot e e e e e e e anees [eeeeeeeeeiiee e e e e e e e e e s [eraneee e e e 4,786,960 |....coeeuniiiineenns 5,000,000 |...
00206R-HK-1 ......... AT&T 04/10/2023 ..... TD SECURITIES . 4,416,622 [..ooooiiiiiiiiees 4,676,000 |...
00206R-JZ-6 ......... AT&T 05/11/2023 ..... Var ious .... 13,654,725 |. .... 17,500,000 |...
00206R-MT-6 ......... AT&T 05/30/2023 BNP CAPITAL MARKETS .. ..21,927,620 |. ....22,000,000 |...
053773-BF-3 . ..|AVIS BUDGET CAR RENTAL LLC 04/21/2023 MORGAN STANLEY ..... 4,518,750 |. ..5,000,000 |
05635J-AA-8 . .. | BACARDI LTD ... 06/06/2023 JPMORGAN CHASE & CO 9,997,600 |. .10,000,000 |.
05635J-AB-6 . .. | BACARDI LTD . 06/06/2023 BANK OF AVERICA/MERRI .29,888,100 | .30,000,000 |
05635J-AC-4 . ..|BACARDI LTD ... 06/06/2023 BNP CAPITAL MARKETS ....... .16,938,970 |. .17,000,000 |.
059165-EQ-9 ......... BALTIMORE GAS AND ELECTRIC CO . 05/08/2023 ..... SCOTIA CAPITAL (USA) INC. .... 16,991,670 |. ....17,000,000 |...
060516-LG-2 ......... BANK' OF AMERICA CORP ...eeuiiiiiiieeeeiiiiie ettt sinnnee e ssnns | ceeeesinnneees [oned 04/19/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 15,000,000 |. .... 15,000,000 |...
06406R-BQ-9 ......... BANK OF NEW YORK MELLON CORP/THE .......ceeiieiiieieiiiiiie et | eeeeeiiiienees [eeeed 04/19/2023 ..... GOLDMAN, SACHS & CO. ....ccevveeeees ....10,000,000 |. ....10,000,000 |...
06406R-BR-7 BANK OF NEW YORK MELLON CORP/THE 04/19/2023 GOLDMAN, SACHS & CO. ....20,000,000 |. ....20,000,000 |...
06738E-CH-6 . ..|BARCLAYS PLC ....oevennnnes 06/20/2023 BARCLAYS . ..8,000,000 | ..8,000,000 |
07274N-AL-7 . .| BAYER US FINANCE 11 LLC 04/07/2023 Various ... . 13,150,323 |. . 13,432,000 |.

..|BAYER US FINANCE Il LLC
073170-AJ-4 . .| BAYTEX ENERGY CORP ......
073685-AH-2 BEACON ROOFING SUPPLY INC ...
126149-AD-5 ......... BEST FOODS INC
103730-BV-1 ......... BP CAPITAL MARKETS AMERICA INC ..

07274N-AN-3 . 04/10/2023 MORGAN STANLEY
04/13/2023 RBC DOMINION SECURITIES ..
06/21/2023 ..... SUNTRUST INVESTMENT SERVICES, INC.
...... 05/02/2023 ..... [ JPMORGAN CHASE & CO. .

...... 05/09/2023 ..... [MORGAN STANLEY

..866,000 |.
1,000,000 |.
500,000 |...
520,000 |...
....10,000,000 |...

ooo;

..987,090 |.
439,500 |.
568,693 |.
.. 9,999,800 |.
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11135F-BL4 ......... BROADCOM INC .. e e et e e e e e e e e e e e e e e e e e e e e nn e e e e e nnan e e e eennnnneeeennnnnns | seeevnnniinenns [onnnd 04/10/2023 ..... BARCLAYS .... 16,487,800 |. ....20,000,000 ... ..341,118 |2.CFE ..........
11136F-BV-2 ......... LU [SSUUUUURRRUUUI RN 06/13/2023 ..... RBC DOMINION SECURITIES ..eevvunniiiiiiiiiieeiiiiii e e e s seriis e s esni e s s srani e s snnnnneees [oeernnnnnneessnnnnnnsssennnnnnneess Jornninnnnnnnn, 8,902,000 |. ....10,000,000 ...
12189L-BK-6 ......... BURL INGTON NORTHERN SANTA FE LLC .eeeeieeeeeie e eeeeeee e eerene e e eeenne e e eennne e eennnnnenees | evvvvnnnninnnes Jeennid 06/05/2023 ..... BARCLAYS ... 14,991,900 |. .... 15,000,000 |...
136385-AZ-4 . .| CANADIAN NATURAL RESOURCES LTD ... . 06/29/2023 MIZUHO SECURITIES USA INC. . 10,425,338 |. . 11,198,000 |.
13648T-AC-1 CANADIAN PACIFIC RAILWAY COMPANY R AP 04/19/2023 ..... EXCHANGE .. 32,246,359 |. .. 33,354,000 |...
14040H-BG-9 ......... CAPITAL ONE FINANCIAL CORP .....cevivvrunneeiiiiiinieseciiiis e e cesnii e e sesnnnseesennnan s esssnnnnnseeens | aeeeeennnnnenns founnd 06/05/2023 ..... Market Axess
14149Y-BA-5 ......... CARDINAL HEALTH INC ...eeeeetie e e e eeeee e e eeeee e e e e e e e e e e e e e eennne e e e e ennn e e e e ennnnnnneees | seevvnnnninnnns Jonnnd 06/05/2023 ..... JPMORGAN CHASE & CO N
141781-CA-0 ......... L0 RPN [SSUUUUURRUUTIN RN 04/17/2023 ..... GOLDMAN, SACHS & CO. ... 13,972,140 |. .... 14,000,000 ...
141781-CB-8 ......... CARGILL INC e e e e et e e e e e e e e e e s e e e e e e e e e e e nnnn e e e e e nnnnneeeeennnnneeeennn | seeevnnninnnns [oennnd 04/17/2023 ..... BARCLAYS ... 11,965,080 |. ..12,000,000 |...
143658-BN-1 CARNIVAL CORP ... 06/05/2023 ..... Various ...5,494,285 |. 6,394,000 |...
143658-BR-2 . .| CARNIVAL CORP ... 05/09/2023 SMBC Nikko Securities America, Inc 3,366,765 |. 4,131,000 |.
14879E-AK-4 . .| CATALENT PHARMA SOLUTIONS INC . 05/19/2023 UNION BANK OF SWITZERLAND 1,565,000 |. 2,000,000 |.
15135B-AW-1 . ..| CENTENE CORPORATION ........eeeenn 04/13/2023 JPMORGAN CHASE & CO. . 2,787,862 |. 3,267,000 |.
15189Y-AG-1 . ..| CENTERPOINT ENERGY RESOURCES CORPO . JPMORGAN CHASE & CO 4,107,080 4,000,000
16115Q-AF-7 . .| CHART INDUSTRIES INC ... GOLDMAN, SACHS & CO. 2,050,000 2,000,000

163851-AH-1 .........
164110-AP-6 .........
171484-AJ-7 .........
12566L-BJ-4 .........
172067-LP-4 .........
17888H-AA-1

17888H-AB-9 .
185899-AN-1 .
125720-AG-0 .
125928-A0-7 .
20030N-ED-9 . .
20030N-EE-7 .........
20030N-EF-4 .........
20030N-EG-2 .........
207597-EQ-4 .........
20826F-BE-5 .........
21036P-BP-2 .........
21871X-AB-5 .........
21871X-AD-1 ...
224044-CR-6
225310-AM-3 .
22822V-BB-6 . .
22822V-BC-4 .........
2282V-AX-9 .........
126307-8M-8 .........
126408-GU-1 .........
126650-DH-7 .........
126650-DX-5 .........
126650-DY-3 .........
126650-D2-0 .........
126650-EA-4 .
235822-AB-9 . .
237266-AH-4 .........

..| CIVITAS RESOURCES INC
.| CLEVELAND-CLIFFS INC .
.. | CME GROUP INC ..........
..| CNH INDUSTRIAL CAPITAL LLC
.| COMCAST CORPORATION ..

..| COREBRIDGE FINANCIAL INC ..
..| COX' COMMUNICATIONS INC ....
..| CREDIT ACCEPTANCE CORPORATION .
.| CROWN CASTLE INC ...

..|CVS HEALTH CORP ..
.| DANA FINANCING LUXEMBOURG SARL

CHEMOURS COMPANY
CHENIERE ENERGY PARTNERS LP ...
CHURCHILL DOWNS INCORPORATED ...
CIT BANK NA ...
CITIGROUP INC .
CIVITAS RESOURCES INC ...

COMCAST CORPORATION ..
COMCAST CORPORATION ..
COMCAST CORPORATION ..

CONNECTICUT LIGHT AND POWER COMPAN ...

CONOCOPHILLIPS CO
CONSTELLATION BRANDS INC ..
COREBRIDGE FINANCIAL INC ..

CROWN CASTLE INC ...
CROWN CASTLE INTERNATIONAL CORP .

CVS HEALTH CORP ..
CVS HEALTH CORP ..
CVS HEALTH CORP ..
CVS HEALTH CORP ..

DARLING INGREDIENTS INC

...... 06/21/2023
...... 06/06/2023
...... 04/11/2023
...... 04/05/2023
...... 05/01/2023
...... 06/22/2023
06/27/2023
04/27/2023
04/05/2023
04/04/2023
05/01/2023
...... 05/01/2023
...... 05/01/2023
...... 05/01/2023
...... 06/26/2023
05/09/2023
04/27/2023
...05/31/2023
...05/31/2023
06/12/2023
04/04/2023
04/24/2023
04/24/2023
04/21/2023
04/18/2023
04/06/2023
05/30/2023
05/30/2023
05/30/2023
05/30/2023
05/30/2023
04/24/2023
06/05/2023

JEFFERIES & COMPANY, INC.
MORGAN STANLEY
JPMORGAN CHASE & CO. .
GOLDMAN, SACHS & CO.
WELLS FARGO
BANK OF AMERICA/MERRILL LYNCH
Various ...
Various ...
GOLDMAN, SACHS & CO
DEUTSCHE BANK AG ...
MORGAN STANLEY ..

SMBC Nikko Securities America,

WELLS FARGO ...
WELLS FARGO ...
WELLS FARGO ...
TD SECURITIES .

BANK OF AMERICA/MERRILL LYNCH ...

EXCHANGE
EXCHANGE
JPMORGAN CHASE & CO
BARCLAYS ...
BANK OF AMERICA/MERRILL LYNCH

BANK OF AMERICA/MERRILL LYNCH ...

Various
GOLDMAN, SACHS & CO.
JEFFERIES & COMPANY,
JPMORGAN CHASE & CO.
WELLS FARGO
GOLDMAN, SACHS & CO.
BARCLAYS ...
BARCLAYS .
WELLS FARGO ...
JEFFERIES & COMPANY,

NC.

444,988 |.
....11,972,880 |.
..... 6,000,000 |.

..... 8,350,000 |.
. 12,405,000 |.
17,122,500 |
..517,768 |.
19,771,400 |.
9,978,400 |.
9,969,200 |.
9,956,900 |.
.... 11,943,600 |.
.. 14,970,750 |.

6,992,311 |.
9,999,100 |.
.. 475,080 |.
. 19,954,600 |.
.... 19,982,800 |.
.... 18,597,919 |.
..... 4,000,000 |.
..... 1,986,715 |.
..... 9,964,100 |.

.... 35,889,480 |.
... 14,922,450 |.
.16,842,070 |.
3,975,000 |.
489,875 |.

..... 8,
.12,
7,

.25,

..... 1,

530,000 |...
....12,000,000 |...
..... 6,000,000 |...
..... 1,000,000 |...
..10,000,000 |...
350,000 |...
350,000 |.
250,000 |
530,000 |
.20,000,000 |
.10,000,000 |.
....10,000,000 |...
....10,000,000 |...
....12,000,000 |...
.... 15,000,000 |...
..... 7,000,000 |...
....10,000,000 |...
..... 5,000,000 |...
..... 7,000,000 |...
.10,000,000 |
500,000 |.
.20,000,000 |
...20,000,000 |...
. 873,000 |...
..... 4,000,000 |...
899,000 |...
....10,000,000 |...
....10,000,000 |...
....36,000,000 |...
...15,000,000 |...
.17,000,000 |.
4,000,000 |.
500,000 |...
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28918K-AT=5 .eeeeru [DAVITA INC e eeee e e e e e e e e e e e e e e e e e e ene e e e e eenn e e e e ennnneeeeennnnnnnes | sevssnnnenennns [oreees 05/22/2023 ..... Market Axess .. 931,213 e 1,160,000 |... 4AFE oot
233331-BJ-5 ......... [DTE ENERGY COMPANY ...erreiniiiiiiiiii i crsi e s ennna e s s ennnnns | sennnnnneeeenns [ooned 05/08/2023 ..... WELLS FARGO ... .... 19,989,600 [. ....20,000,000 ...
26442C-BJ-2 ......... |DUKE ENERGY CAROLINAS LLC 06/13/2023 PNC CAPITAL MARKETS LLC .. 14,837,100 |. .... 15,000,000 |...
26969P-AB-4 . .. |EAGLE MATERIALS INC ..... 04/05/2023 JEFFERIES & COMPANY, INC. . 942,431 .. 1,130,000 |.
28504D-AC-7 . .. |ELECTRICITE DE FRANCE SA . 05/17/2023 WELLS FARGO ... .. 9,989,700 .10,000,000 |.
28504D-AD-5 . .. |ELECTRICITE DE FRANCE SA . 05/17/2023 BANK OF AMERICA/MERRILL LYNCH . 16,884,910 |. .17,000,000 |.
532457-BP-2 .. CJELT LILLY AND COMPANY . .eeeeeie e e e eeeee e e e e ee e e e e e e e e e e e s e e e ee e e e e e e nnnneeeeennnnns | evnnnnnesennnns [oeeed 06/05/2023 ..... DEUTSCHE BANK AG ... eeeeeeueeeemnneeeeeeenn e e e eeennna e e eeemnne e e eeemnnnaeeeennnnnseeennnnnnnseeennnnn reeennnnaseeernnnnnneeeennnnnaerees Joemnnnaaneeemmnnnnneees 1,070,619 [oooeeeeeieieeeinnnnns 1,120,000 |...
29103C-AA-6 EMERALD DEBT MERGER SUB LLC ....evvviiiiiiiiiiiiiiiiiie e ecrnni e sevnninesennnnns | eeeeeennnnnenns fonnndd 05/08/2023 ..... 0 R RN 3,975,000 |.eevvrnniiiiiiniinnnns 4,000,000 |...
29278G-BA-5 . ..|ENEL FINANCE INTERNATIONAL NV . 06/13/2023 RBC DOMINION SECURITIES 7,706,580 |. 7,000,000 |.
2036401-A-8 ......... ENTERGY LOUISTANA LLC ..vviiiiiiiiiiiiiis e srrni s ennni s s ennnnnsnees | aeeeennnnnneens fonnnd 04/17/2023 ... | BARCLAYS ...eiieiiiii ittt e r e e senanans eeerraeeereeerran s errneeeees | 9,59,768 |. .... 10,250,000 |...
293661I-AD-8 ......... ENTERGY MISSISSIPPI LLC ..ueeeeeeeneeeeeennieeeeeeneie e e e eeeeee e e e eeenneeeeeeennnaeeeeennnnneeeennnns | seeevnnninnnes Jonnnd 05/09/2023 ..... MUFG SECURITIES AMERICAS INC .. .. 14,991,450 |. .... 15,000,000 |...
29365T-AK-0 ......... ENTERGY TEXAS INC ..eevviiiiiiiiiie i cnsis s ennnn s snnnnnns | eeeeennnnineees [oaand 04/04/2023 ..... JEFFERIES & COMPANY, INC. ..... R 3,000,000 |...
26885B-AF-7 ......... EQM MIDSTREAM PARTNERS LP .....eeeeeieeeeeeeee e e e ceen e e e eee e e e eenne e e ee s e e eennnnneeeennn | oevernnnninnnns Jennnd 06/08/2023 ..... CANTOR FITZGERALD .... 6,450,926 |. 6,459,000 |...
268858-AL-4 ......... EQM MIDSTREAM PARTNERS LP ....ciiiviiiiiiiiiiiiiee i ersni s eennnnnneseenns | aeeeeennnnnenns fonnnd 06/26/2023 ..... LT RO RN 5,609,110 [ooeiiiiinniniinnnns 6,350,000 |...
26884L-AH-2 ......... =0 I PP PPPORRRPPUPPRRPPUPTR RN PPN 06/21/2023 ..... VAT TOUS . eeeeeie e e e eeeee e e e e e et e e e e e e e e e e e e s e e e e e nn e e e e e ennnn e e e e ennnnnneeeennnnnnneeeennnnnaes [oeeernnnnnereernnnnaaneeennnnaeees [oeernnnnaneeeennnnneees 1,220,986 |oeiiiiiiiiiiiiiis 1,230,000 |...
268858-AC4 ......... EQT MIDSTREAM PARTNERS LP ....ciiiiiiiiiiiiiiiii e srvni s s ennnnnnesennns | eeeeeennnnneens fonnnd 06/02/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...evvvniiiiiiiiiii it crnii s ssnnnniinenes orrernniinnnesrnsssnnnssnnnnnnees foevennnnnnneennnnnnn 2,379,000 |, 2,500,000 |...
26885B-AE-0 .........[EQT MIDSTREAM PARTNERS LP ....eeeeieeeeeeee e e eeeee e e e ee e e e e eenn e e e e enn e e e e ennnn e e e eennnas | sevnnnnnennnnns [oneend 06/05/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... e 4,400,000 |...
204429-AW-5 ......... [EQUIFAX INC ............ JPMORGAN CHASE & CO. ...... . 14,955,450 |. . 15,000,000 |.
26884T-AV-4 . ..| ERAC USA FINANCE LLC . RBC DOMINION SECURITIES .. . 14,943,750 |. . 15,000,000 |.
30037D-AB-1 . ..|EVERGY METRO INC ... BANK OF AMERICA/MERRILL LYNCH .. 9,987,300 |. .10,000,000 |.
300400-AT-5 ......... EVERSOURCE ENERGY .. GOLDMAN, SACHS & CO. ....oeeeeenne .... 12,327,840 |. ....12,000,000 ...
30040W-AU-2 ......... EVERSOURCE ENERGY .....iiiiiiiiniiiiiiiiiie e s scsni s snnni s s sennnn e s sennnnnseenns | aeeeennnnnneees fouand 05/08/2023 ..... ...21,965,680 |. ...22,000,000 |...
30190A-AA-2 ......... F&G ANNUITIES & LIFE INC eveeneieeeeieee e e eeeiie e e e eeeee e e e eennee e e e eennne e e e eennnneeeeennnnnneeees | sevvvnnnninnees Jonnnd 06/05/2023 ..... STIFEL CAPITAL MARKETS
341081-GP-6 FLORIDA POWER & LIGHT CO .... 05/15/2023 JPMORGAN CHASE & CO. .
341081-G0-4 . ..| FLORIDA PONER & LIGHT CO .... 05/15/2023 JPMORGAN CHASE & CO
30251G-BC-0 . ..|FMG RESOURCES (AUGUST 2006) PTY LT 05/30/2023 MORGAN STANLEY .....
345397-86-9 . .| FORD MOTOR CREDIT COMPANY LLC .... 05/08/2023 BANK OF AMERICA/MERRILL LYNCH

345397-09-2 ..
345397-D4-2 ..
345397245 ...
34965K-AAS .........
34960P-AC-S .........
B17L-AJ4
500BU-AED ...
3616406115 ........
36267V-AH-6 .

36267V-AK-9 .

37045X-EG-7 .

373334KS-9 ........
373334KT7 oo
361680-AN4 ...
37960K-AB-3 ........
38431A-AA-4 .
308905-AN-0 .
418056-AY-3 .......
404119-CP2 ........
404119-C0-0 ........
404119-CR-8 ........
436440-AP6 .........

..|FORD MOTOR CREDIT COMPANY LLC ....
..| FORD MOTOR CREDIT COMPANY LLC ....
.| FORD MOTOR CREDIT COMPANY LLC ...

..| GE HEALTHCARE TECHNOLOGIES INC ..
..| GE HEALTHCARE TECHNOLOGIES INC ..
..| GENERAL MOTORS FINANCIAL CO INC .
.| GEORGIA POWER COMPANY

..| GRAFTECH GLOBAL ENTERPRISES INC .
.. | GROUP 1 AUTOMOTIVE INC .
.| HASBRO INC ..

FORTREA HOLDINGS INC
FORTRESS TRANSPORTATION AND INFRAS ...

FRONTIER COMMUNICATIONS HOLDINGS L
GE CAPITAL INTERNATIONAL FUNDING C ...

GEORGIA POWER COMPANY ...
GFL ENVIRONMENTAL INC ..

GLOBAL INFRASTRUCTURE SOLUTIONS IN ...

HCA INC
HCA INC ...
HCA INC ...
HOLOGIC INC et

04/03/2023
06/05/2023
06/21/2023
06/12/2023
04/04/2023
04/10/2023
05/05/2023
05/02/2023
06/08/2023
06/08/2023
04/03/2023
05/01/2023
05/01/2023

...05/08/2023
...05/01/2023

06/21/2023

05/01/2023
05/01/2023
05/01/2023
04/04/2023

MORGAN STANLEY
BNP CAPITAL MARKETS

Jane Street Execution Services, LLC .

JEFFERIES & COMPANY, INC.
UNION BANK OF SWITZERLAND
Various

Jane Street Execution Services, LLC ....

EXCHANGE ...
EXCHANGE ...
JPMORGAN CHASE & CO
MORGAN STANLEY
MORGAN STANLEY
JPMORGAN CHASE & CO. .
JEFFERIES & COMPANY, INC.
JPMORGAN CHASE & CO. ......
BANK OF AMERICA/MERRILL LYNCH
MORGAN STANLEY .................
BANK OF AMERICA/MERRILL LYNCH
WELLS FARGO
JPMORGAN CHASE & CO. .

MORGAN STANLEY ....eseeeeee ettt

.......................... 499,800

.... 12,998,310 |.
..11,400,000 |.

996,808 |.
6,999,869 |.
.10,000,000 |
..9,980,200 |
... 24,968,500 |.

.. 19,965,200 |.
1,832,500 |.

..... 1,717,500 |.
5,847,360 |.

.... 24,983,000 |.
..... 5,803,080 |.

.......................... 560,000

.... 13,000,000 |...
..11,400,000 |...

..... 1,030,000 |...
7,000,000 |.
.10,000,000 |
.10,000,000 |.
...25,000,000 |...

....20,000,000 |...
..... 2,000,000 |...

..... 2,000,000 |...

....25,000,000 |...
....25,000,000 |...
..... 6,000,000 |...




6'v03

STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
404280-CM-9 ......... HSBC HOLDINGS PLC .. | IR IR 05/02/2023 ..... SOCIETE GENERALE ... e eeeeeee e e e eeet e e e e e e e e e e e e e e e e eenne e e e eennne s e e eennnnnneeeennnnnns [oeeernnnnnneeeemnnnnneeeemnnnnnenes [reernnnnneeeeennnnnneee 1,247,316 |oiiiiiiiiiis 1,400,000 |... .. 9,887 [1.G FE .
40434C-AD-7 ......... L2 LU R [SSUUUUURRUUUIN IR 05/22/2023 ..... R o R RSP RPPPPRRRPP: .1, i (1) I FE, 1,010,000 |...
443510-AH-5 HUBBELL INCORPORATED ......eeeeeennaeeeemnnneeeeeennneeeeemnnneeeeennnnnaeeeennnnneeeennnnnnseeennnnns | seevvnnniinnnns Jonnnd 05/22/2023 ..... Jane Street Execution Services, LLC .
444859-BK-7 . .. [HMANA INC ........... DEUTSCHE BANK AG ...... .11,100,000 |.
448579-A0-5 . .. |HYATT HOTELS CORP ..... GOLDMAN, SACHS & CO . 14,996,250 |. .15,000,000 |.
44891A-CF-2 . .. |HYUNDAT CAPITAL AMERICA Various ......cceeeeeens . 14,977,850 |. .15,000,000 |.
451102-BT-3 . ..| ICAHN ENTERPRISES LP . JEFFERIES & COMPANY, INC. 2,750,000 |.
451102-CC-9 . .. [ ICAHN ENTERPRISES LP . GOLDMAN, SACHS & CO
45256#-AB-8 ......... IMPACT CIL PARENT CMBS .....eeeeeeneeeeemmnneeeeeeenee e e e eemeneeeeernnna e e eeennnneeeeennnnnaeeeennnnns | cneeeessnnnnins [oeeens 04/25/2023 .....
457187-AC-6 ......... 1L PP [PSRRUUUUURRRR R 06/05/2023 ..... Market Axess
46266T-AB-4 ......... L0 1 SO URUPPIPRRRUUPPPPI IR IO 06/22/2023 ..... GOLDMAN, SACHS & CO. ....21,026,000 |...
46656P-AA-2 ......... L R [ RN 04/10/2023 ..... L O R KO o ot 1. () B FE . 7,000,000 |...
47216F-AA-5 ......... JAZZ SECURITIES DAC .. 06/08/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeeeeie e e eeeeeee e e e emee e e e e emene e e e eennn e e e eemnnnnnneees [oreernnnnnseeermnnnaneeeennnnnnenes Jreernnnnnneeeennnnenees 3,580,000 |oeeviiiiiiiiiiininnes 4,000,000 |...
2842265 ........ JOHN DEERE CAPITAL CORP ... 06/05/2023 ..... JPMORGAN CHASE & CO. . ....10,000,000 ...
24422EVX-3 ......... JOHN DEERE CAPITAL CORP ... ...06/05/2023 ..... JPMORGAN CHASE & CO. . ....10,000,000 |...
28422ENZ-8 ......... JOHN DEERE CAPITAL CORP ... ...06/05/2023 ..... JPMORGAN CHASE & CO. . ....10,000,000 ...
46647P-DR-4 . .. | JPMORGAN CHASE & CO ........ JPMORGAN CHASE & CO .40,000,000 |.
485170-BD-5 . .| KANSAS CITY SOUTHERN RAILWAY CO . Various ... N v |
48666K-AZ-2 . |KB HOME ........cc.... Market Axess .. 451,266 |. 520,000 |.
491674-BG-1 ......... KENTUCKY UTILITIES ©oevvriniiiiiiii et ennns s e ennna s s cnnnnnns | aeeeeennnnneees founnd 04/18/2023 ..... SEAPORT GROUP ... .. 12,455,037 |. .... 12,710,000 |...
494550-Al-6 ......... KINDER MORGAN ENER PART ......ieeeeeeeeeeeemnneeeeeeennieeeeeeennseeeeennnnneeeeennnnseeeennnnnneeeeenns | sevevnnninnnns Jonnnd 06/22/2023 ..... GOLDMAN, SACHS & C0. ...ueeeeeeruueeeeeenni e e e e eeene e e e eeenne s e e e eennae e e e eennnaneeeeennnnnneeeennnnnns [oeeernnnnneeeermnnnnneeermnnnnneees Joeeennnnneeeeennnnneees 4,300,240 |oooiiiiiiiiiiiiniinnns 4,000,000 |...
498894-AA-2 ......... KNIFE RIVER HOLDING CO ....covvvvvinniiiiiiiiieeeciiiii e cceiiis s e ccsni e s sennii e s sesnnnn e ssennnnnns | aeeeeennnnnenes founid 04/11/2023 ..... O R R RORPPPR 3 1o | 111 EO . 4,650,000 |...
513272-AE-4 ......... LAMB WESTON HOLDINGS INC ....eeeeeeneeeeemnneeeeeeenne e e e eeenneeeeernnneeeeeennnneeeeennnnneeeenns | oevevnnninnnns Jonnnd 04/04/2023 ..... JPMORGAN CHASE & CO. eveveveeveninnnnnes
526107-AE-7 ......... LENNOX INTERNATIONAL INC. ..oviiiiiiiiiiieiiiiie i v s e sennni s esnnnans s snnnn | aeeeennnnnnenes founnd 05/22/2023 ..... Jane Street Execution Services, LLC .
84610W-AB-1 ......... LIFESTORAGE LP .. eeeeeeee e e e eeee e e e e eeeee e e e eenn e e e e rnnn e e e ernnnnaeeeeennnneeeeennnnnneeees | seevrnnniinnnes Jonnad 04/24/2023 ..... Market Axess
538034-AN-9 ......... LIVE NATION ENTERTAINMENT INC .evvvviiiiiiiiiiie i eesernni s esennnnisneeens | oeeeeennnnnenes fonnid 06/05/2023 ..... JEFFERIES & COMPANY, INC.
501889-AC-3 ....ceeuu [LKQ CORP . ee e et e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e eennnnns | serrninneeernnn [erees 05/15/2023 ..... WELLS FARGO

501889-AE-9 .
539830-BZ-1 .
539830-CA-5 . .
539830-CB-3 .........
50249A-AF-0
55600N-AA-6 . .
56501R-AE-6 .........
571676-AT-2 .........
571676-AU-9
571676-AV-7
573284-AV-8 .........
57629M-6F-2

576485-AF-3 .
579780-AT-4 .
581557-BR-5 .
55817H-AN-9 .
58933Y-BK-0 . .
58933Y-BL-8 .........
58933Y-BM-6 .........
58933Y-BN-4 .........
303031-8L-9 .........

.. | LOCKHEED MARTIN CORPORATION .
.| LOCKHEED MARTIN CORPORATION .

.| MACQUARIE AIRFINANCE HOLDINGS LTD .

.. | MATADOR RESOURCES CO ........cccunns
.| MCCORMICK & COMPANY INCORPORATED
.. | MCKESSON CORP .............
.. | MDPK 2022-62A AR CLO .
.| MERCK & CO INC ...

LOCKHEED MARTIN CORPORATION .
LYB INTERNATIONAL FINANCE |11 LLC ....

MANULIFE FINANCIAL CORP
MARS INC

MARTIN MARIETTA MATERIALS INC .
MASSACHUSETTS MUTUAL LIFE INSURANC ...

MERCK & CO INC ...
MERCK & CO INC ...
MERCK & CO INC ...
META PLATFORMS INC .....teetiteiiitiiie ettt ettt

...... 04/24/2023 .....
04/11/2023

o os02r203 .

...... 04/17/2023 .....
...... 04/17/2023 .....
...... 04/17/2023 .....
...... 05/22/2023 .....
...... 04/04/2023 .....
04/03/2023

...... 05/08/2023 .....
...... 05/08/2023 .....
...... 05/01/2023 .....

BANK OF AMERICA/MERRILL LYNCH
BARCLAYS ...
CREDIT AGRICOLE .

Market Axess
JPMORGAN CHASE & CO
Jane Street Execution Services, LLC .
JPMORGAN CHASE & CO. .
BNP CAPITAL MARKETS ..
JPMORGAN CHASE & CO. .
BARCLAYS
JPMORGAN CHASE & CO. .......ceeen...
BANK OF AVERICA/MERRILL LYNCH
BANK OF AMERICA/MERRILL LYNCH
Millennium Advisors ..

JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO. .
BNP CAPITAL MARKETS ..
BNP CAPITAL MARKETS .

BANK OF AMERICA/MERRILL LYNCH

. 14,973,000 |.
. 14,951,100 |.
..... 8,931,600 |.
..... 1,028,718 |.
6,500,000 |.
474,955 |.
.... 19,985,800 |.
..... 1,000,000 |.
.... 39,936,800 |.
..... 1,001,040 |.
.. 14,989,650 |.

.. 767,516 |.
.10,000,000 |
.. 5,994,720 |.
.. 17,892,540 |.

...................... 35,000,000

. 15,000,000 |
. 15,000,000 |.
..... 9,000,000 |...
..... 1,130,000 |...
6,500,000 |.
500,000 |...
....20,000,000 |...
..... 1,000,000 |...
....40,000,000 |...
..... 1,190,000 |...
.... 15,000,000 |...

.. 1,900,000 |.
.10,000,000 |
..860,000 |.
.10,000,000 |
..6,000,000 |
....18,000,000 |...
..... 8,000,000 |...
..... 6,000,000 |...
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30303M-8\-7 ......... META PLATFORMS INC ...eeeee e eeeeeee e e ee e e e e ee e e e e e e e e e e e emnne e e e eemnnnseeeennnnnneeeennnnn | oeeevnnnninnnns Joennnd 05/01/2023 ..... BANK OF AMERICA/MERRILL LYNCH .... 14,966,100 |. .... 15,000,000 |... 1.EFE
3030311-80-8 ......... META PLATFORMS INC ...evvviiiiiiiiiiis e sresi e ennnns s snnnne s snnnns | aeeeeennnnnenes [ounnd 05/01/2023 ..... MORGAN STANLEY .oe. 14,958,450 |. .... 15,000,000 |...
3030311-8R-6 META PLATFORMS INC 05/01/2023 MORGAN STANLEY .. 14,955,300 |. .... 15,000,000 |...
59562V-BD-8 . .. | MIDAMERICAN ENERGY HOLDINGS CO .. 04/10/2023 JPMORGAN CHASE & CO . 11,490,000 |.
606822-BJ-2 . ..|MITSUBISHI UFJ FINANCIAL GROUP INC 05/22/2023 Millenniun Advisors ..500,000
606822-CY-8 . ..[MITSUBISHI UFJ FINANCIAL GROUP INC 04/11/2023 MORGAN STANLEY ........ 5,000,000
606822-DC-5 . ..[MITSUBISHI UFJ FINANCIAL GROUP INC 04/11/2023 MUFG SECURITIES AMERICAS INC 5,000,000
60871R-AD-2 . .| MOLSON COORS BREWING CO ... 05/19/2023 DEUTSCHE BANK AG 5,000,000
609207-AU-9 . ..| MONDELEZ INTERNATIONAL INC 04/24/2023 MORGAN STANLEY .. N 1,120,000 |.
606950-AA-1 ......... MONEYGRAM INTERNATIONAL INC ...eiiviiiniiiiiiiine e i ceeri e cevni s eenni e ennnnnnneeens | eeeeeenninneens fonnnd 05/31/2023 ..... GOLDMAN, SACHS & CO. .... 10,541,000 |. .... 12,700,000 |...
61690U-4T-4 ......... MORGAN  STANLEY ... e e e e et et e e e e e e e e e e e e e e e e e enn e e e e e nnnnneeeennnnnees | seeernnnninnnns [onnad 04/19/2023 ..... MORGAN STANLEY ....10,000,000 |. ....10,000,000 |...
61747Y-FD-2 ......... MORGAN STANLEY ....ieeiiiiei it ennnn e sennna e s s ennnnnnees | aeeeennnnnneees [ouand 04/19/2023 ..... MORGAN STANLEY ....25,000,000 [. .... 25,000,000 ...
61747Y-FE-0 ......... MORGAN  STANLEY ... e e e e e e e e e e e e e e e e e e e e e e eennnn e e e e ennnnneeeennnnnnnes | oeevrnnnninnnes Jonnad 04/19/2023 ..... MORGAN STANLEY ....12,000,000 |. ....12,000,000 ...
63111X-AG6 ......... NASDAQ INC 06/22/2023 ..... L T ) RN KON 4,996,000 |..eevnnniiiiiininnnnnns 5,000,000 |...
63111X-AH-4 NASDAQ INC .. 06/22/2023 ..... GOLDMAN, SACHS & C0. ...eeeeeernuieeeeeenni e e e e eeene e e e e eene e e e e eennae e e e eennnaseeeeennnnneeeennnnnns [oeeernnnnnnreermnnnaaneeennnnnneeee [reeennnnneeeeennnnneees 1,485,075 |oiiiiiiiiiiinns 7,500,000 |...
63111X-AJ-0 . ..|NASDAQ INC .. 06/22/2023 GOLDMAN, SACHS & CO. ... ,998, N 5,000,000 |.
636274-AD-4 ......... NATIONAL GRID PLC .. D.. P 06/07/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ....20,000,000 |. ....20,000,000 ...
636274-AE-2 NATIONAL GRID PLC | I RN 06/07/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ...20,000,000 {. ...20,000,000 |...

63743H-FJ-6 .
637639-AK-1 .
64015-AD-9 .
65473P-AN-5 .
65473P-AP-0 .
654740-BS-7
65505P-AA-5
665530-AB-7 .
665772-CX-5 .
62944T-AF-2 . .
674599-DC-6 .........
674599-DD-4 ..
674599-DF-9 . .
674599-EE-1 .........
677050-A8-5 .........
68233J-CP-7 .........
682695-AA-9 .........
68902V-AH-0

69007T-AB-0 .
69047Q-AB-8 .
69047Q-AC-6 .
69047Q-AD-4 .
69073T-AU-7 . .
694308-H-2 .........
694308-HP-5 .........
694308-KH-9 .........
694308-KM-8 .........
695114-DA-3 .........
69754A-AA-8

70137W-AG-3 .
693304-BF-3

..|NATIONAL RURAL UTILITIES COOPERATI
..[NATIONAL SECURITIES CLEARING CORP ..
..|NEIGHBORHOOD LEND SVC MTG LN RUBS ..
.. |NISOURCE INC ...
. |NISOURCE INC ...

..|NORTHERN OIL AND GAS INC
..|NORTHERN STATES POWER COMPANY (MIN
NVR NG

.. | OCCIDENTAL PETROLEUM CORPORATION ...
.| OCCIDENTAL PETROLEUM CORPORATION ...

..| OUTFRONT MEDIA CAPITAL LLC
..|OVINTIV INC .
..|OVINTIV INC .
.| QVINTIV INC .
.| OWENS-BROCKWAY GLASS CONTAINER INC

.| PARKLAND CORP ...

NISSAN MOTOR ACCEPTANCE CORP ..
NOBLE FINANCE Il LLC ....

OCCIDENTAL PETROLEUM CORPORATION ...

OCCIDENTAL PETROLEUM CORPORATION ...
OGLETHORPE POWER CORPORATION
ONCOR ELECTRIC DELIVERY COMPANY LL ...
ONEMAIN FINANCE CORP
OTIS WORLDWIDE CORP

PACIFIC GAS & ELECTRIC UTILITIES
PACIFIC GAS AND ELECTRIC CO
PACIFIC GAS AND ELECTRIC COMPANY ...
PACIFIC GAS AND ELECTRIC COMPANY ...
PACIFICORP
PALOMINO FUNDING TRUST | ..

PECO ENERGY (O ...

04/24/2023
04/04/2023
05/08/2023
05/01/2023
04/05/2023
06/07/2023
06/29/2023
06/15/2023
06/28/2023
05/11/2023
05/08/2023
06/20/2023
05/02/2023

05/02/2023
04/05/2023
06/01/2023
06/29/2023
05/15/2023
06/08/2023
04/04/2023
06/15/2023

JPMORGAN CHASE & CO. ............
BANK OF AMERICA/MERRILL LYNCH
SCHEDULED PAY P ..............
MUFG SECURITIES AMERICAS INC
MUFG SECURITIES AMERICAS INC ..

Jane Street Execution Services, LLC ....

JPMORGAN CHASE & CO. .......ceeen...
BANK OF AVERICA/MERRILL LYNCH
MIZUHO SECURITIES USA INC.
GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO. ...
GOLDMAN, SACHS & CO. .....ceveeennn
BANK OF AMERICA/MERRILL LYNCH ...
Various ...
EXCHANGE .
U.S. BANCORP ..
BARCLAYS

Jane Street Execution Services, LLC .

Market Axess ..........
GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO.
WELLS FARGO ...
WELLS FARGO ...
GOLDMAN, SACHS & CO.
JPMORGAN CHASE & CO. .
Various

SWBC Nikko Securities America, Inc ..

JPMORGAN CHASE & CO. .
JPMORGAN CHASE & CO. .

SMBC Nikko Securities America, Inc ..

. 14,998,350 |.

5,014,000 |.
. 11,985,240 |.
864,654 |.
..... 4,400,000 |.
3,361,312 |.
9,925,400 |.
.. 950,555 |.
.... 19,864,000 |.
.... 10,888,400 |.
... 14,284 641 |.
..10,413,782 |.

601,517 |.
.... 13,084,085 |.
....27,607,400 |.
.... 13,993,840 |.
...20,000,000 |.
.. 456,333 |.
.. 11,975,760 |.

. 15,000,000 |
.10,000,000 |.

5,000,000 |.
.12,000,000 |
980,000 |...
..... 4,400,000 |...
3,400,000 |.
.10,000,000 |
.. 1,060,000 |.
....20,000,000 |...
....10,000,000 |...
.... 13,940,000 |...
.... 10,547,000 |...
..... 2,000,000 |...
....10,000,000 |...
..... 3,250,000 ...

640,000 |...
.... 13,500,000 |...
....27,761,000 |...
.... 14,000,000 |...
...20,000,000 |...
..510,000 |.
.. 12,000,000 |...
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716973-AA-0 ......... PFIZER INVESTMENT ENTERPRISES PTE .... 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 47,972,640 |. ....48,000,000 ... 1.EFE
716973-AB-8 ......... PFIZER INVESTMENT ENTERPRISES PTE .... 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 47,943,840 |. .... 48,000,000 ...
716973-AC-6 ......... PFIZER INVESTMENT ENTERPRISES PTE .... 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 24,970,000 [. ....25,000,000 ...
716973-AD-4 ......... PFIZER INVESTMENT ENTERPRISES PTE .... 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .00 27,950,440 |. ....28,000,000 ...
716973-AE-2 ......... PFIZER INVESTMENT ENTERPRISES PTE .... 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 44,932,500 |. ....45,000,000 ...
716973-AF-9 ......... PFIZER INVESTMENT ENTERPRISES PTE .... 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 18,620,000 [. .... 19,000,000 ...
716973-AG-7 ......... PFIZER INVESTMENT ENTERPRISES PTE .... 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 39,940,400 |. ....40,000,000 ...
716973-AH-5 ......... PFIZER INVESTMENT ENTERPRISES PTE .... 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .. 24,514,250 |. .... 25,000,000 ...
T18172-AP-4 ......... PHILIP MORRIS INTERNATIONAL INC ABS .. 04/06/2023 ..... MORGAN STANLEY e 6,284,000 |...
718172-BD-0 . ..|PHILIP MORRIS INTERNATIONAL INC ABS .. 04/13/2023 JPMORGAN CHASE & CO . 18,136,400 |. .20,000,000 |.
718172-CY-3 . .| PHILIP MORRIS INTERNATIONAL INC ABS .. 04/27/2023 GOLDMAN, SACHS & CO .. 5,018,900 |. .. 5,000,000 |.
718172-CZ-0 . ..|PHILIP MORRIS INTERNATIONAL INC ABS .. 04/27/2023 WELLS FARGO ... .20,101,800 |. .20,000,000 |.
718172-DA-4 ......... PHILIP MORRIS INTERNATIONAL INC ABS ...eeeeieeereeneeeeemmnneeeeeennnaeeeeennnneeeeennnneeeeennnnnes | cevvvnnnninnnns Jonnnd 04/27/2023 ..... WELLS FARGO ... ... 25,141,500 |. ....25,000,000 ...
718172-DB-2 ......... PHILIP MORRIS INTERNATIONAL INC ABS ...eevniiiiiiiiiiiiiiiiiiiieiiiiinesccnnisseerennnnensnnnnnns | eeeeeennnnnenns fonnid 04/27/2023 ..... GOLDMAN, SACHS & CO. .... 20,296,000 [. ....20,000,000 ...
718547-AB-8 ......... PHILLIPS 86 CO ....eeeereuueeeeennnaeeeeennnaeeeeemnneeeeemnnnaeeeernnnnaeeeennnnsseeennnnnseeeennnnnns | seeevnnniinnnns Jonnad 05/02/2028 ... |EXCHANGE ....eeeeeeeeeeee e e e e eee e e e ee e e e e e e e e e e e e e e e e eenne e e e e eennnn e e e eennnaneeeennnnns reeennnnaeneeennnnaaeeeernnnnaaeees Joernniaaereenn s 8,488,287 |ceeeieeeiieeeeeeee 8,500,000 |...
720186-AQ-8 ......... PIEDMONT NATURAL GAS COMPANY INC ....evvniiiiiiiiiiiiiiiiie e ciinniseeernnin s cennis s snnnnnneees | eeeevennnnnenns fonnnd 06/05/2023 ..... U.S. BANCORP ... 14,999,850 |. .... 15,000,000 ...
T2147K-AK-4 ......... PILGRIMS PRIDE CORP ......eeeeeeeeeeeeeennee e e eeennn e e e e eenneeeeeennnneeeeennnnneeeeennnnnneeeennnnnns | seeevnnniinnnns Jonnnd 04/04/2023 ..... MIZUHO SECURITIES USA INC. ... 24,828,000 |. ....25,000,000 ...
T23484-AH-4 ......... PINNACLE WEST CAPITAL CORPORATION ...evvvuniiiiiiiiiiiiiiiiisieeiieis s esceniis e eeernnissssnnnnines | eeeeeennnnneens fonnid 06/21/2023 ..... Jane Street Execution Services, LLC .... .. 1,060,000 |...
72815L-AA-5 ......... PLAYTIKA HOLDING CORP 04/04/2023 ..... JEFFERIES & COMPANY, INC. ...eeevvrennnnnns
74005P-BN-3 PRAXAIR INC 05/02/2023 ..... Jane Street Execution Services, LLC ....
745867-AW-1 . ..| PULTEGROUP INC ... 04/05/2023
75513E-CB-5 . .. |RAYTHEON TECHNOLOGIES CORPORATION 04/06/2023 DEUTSCHE BANK AG
75886F-AE-7 . ..| REGENERON PHARMACEUTICALS INC. 04/05/2023 BARCLAYS ..........
759509-AF-9 . .. |RELIANCE STEEL & ALUMINUM CO .. Jane Street Execution Services, LLC .
75968N-AD-3 . .| RENATSSANCERE HOLDINGS LTD JPMORGAN CHASE & CO. evevenveveennnnns
760759-AY-6 REPUBLIC SERVICES INC ...uuviiiiiiiiniiiiiiiiii e cesii e sennnn s sennnns | aeeeennnnnneens founnd 05/02/2023 ..... Jane Street Execution Services, LLC .
749571-AG-0 RHP HOTEL PROPERTIES LP / RHP FINA ... 05/22/2023 Market Axess
749571-AJ-4 . .. |RHP HOTEL PROPERTIES LP / RHP FINA 06/07/2023 JPMORGAN CHASE & CO N N
77578J-AB-4 . .| ROLLS ROYCE CORP . 04/12/2023 BAIRD (ROBERT W.) & CO. INC. .. 7,796,250 |. .. 8,250,000 |.
78016F-ZY-3 . ..|ROYAL BANK OF CANADA . 04/24/2023 RBC DOMINION SECURITIES .. . 14,990,250 |. . 15,000,000 |.
78016H-20-6 . ..| ROYAL BANK OF CANADA .... 04/24/2023 RBC DOMINION SECURITIES . 19,957,800 |. .20,000,000 |.
780153-BG-6 . ..|ROYAL CARIBBEAN CRUISES LTD . 05/11/2023 RBC DOMINION SECURITIES
780153-BK-7 . .| ROYAL CARIBBEAN CRUISES LTD . 05/09/2023 JPMORGAN CHASE & CO. ...
80283L-AX-1 B0 R ) N RPN 04/05/2023 ..... Jane Street Execution Services, .
81180W-AL-5 ......... SEAGATE HDD CAYMAN ...t eee et e et e e e e e e e e e e e e ennne e e e eemnnneeeeennnnnneeeennnnn | seeevnnnninnnns Jonnnd 04/04/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... eeeeeeie e e eeeee e e e e e e e e e emene s e e eennne e e eemnnnnneeee [oeeernnnnneneernnnnnneeernnnnnnenee Joeernnnnneeeeennnnnneeeens 078,750 |oviiiiiiiiiiiiiiinns 1,000,000 |...
81180W-BH-3 . ..| SEAGATE HDD CAYMAN . 05/24/2023 MORGAN STANLEY ..... 2,600,000 |.
81180W-BJ-9 . ..| SEAGATE HDD CAYMAN . 05/24/2023 MORGAN STANLEY .....
816851-BR-9 . ..| SEMPRA ENERGY ....... 06/20/2023 RBC DOMINION SECURITIES
829259-BA-7 ......... SINCLAIR TELEVISION GROUP INC ...eeeeeeeemenieeeeemnneeeeeeneieeeeeemeneeeeeemnnneeeeennnnnneeeennnnn | seevvnnnninnnns Jonnnd 04/24/2023 ..... BARCLAYS
842400-HP-1 ......... SOUTHERN CALIFORNIA EDISON COMPANY .....iiviriiiniiiiiniinieeiiniie e ecennis e eeernnn s esennnnnseeenns | oeeevennnnnenns fonnnd 05/02/2023 ..... Millennium Advisors ..
842587-D0-7 ......... SOUTHERN COMPANY  (THE) v eeeeee e e e e eeee e e e e e e e e e e e e e e e e e e mnnn e e e eennnnneeeennn | oevevnnnninnnns Joennad 05/15/2023 ..... BARCLAYS ....10,000,000 |...
842587-DR-5 SOUTHERN COMPANY (THE) .vvvenieiiiinii e e cciii et csri e eesni e s esnia e s eennnannesennns | aeeeennnnnnenes founsd 05/15/2023 ..... BARCLAYS .. 15,000,000 |...
84265V-AH-8 . ..| SOUTHERN COPPER CORP ....... GOLDMAN, SACHS & CO ..980,000 |.
84749A-AA-5 . ..| SPECIALTY BUILDING PRODUCTS/SBP FI Various . 10,400,000 |.
84859B-AA-9 . .| SPIRIT IP CAYMAN LTD .... BARCLAYS . 2,750,000 |.
85172F-AM-1 SPRINGLEAF FINANCE CORP .....uuiiiiiriiiiiiiiiii s ciiii e ecesnis s sennnis s e ennnnes s s snnnnnnssesnns | oeeeeennnnnenes founnd 06/05/2023 ..... Various ... 1,654,941 | 1,590,000 |...
852060-AD-4 SPRINT CAPITAL CORP ....eeeeeeeeeieeeeeeenie e e e eeene e e e e eenne e e e e ennne e e e eennnnneeeeennnnnneeeennnnnns | seevvnnninnnes Joonnad 04/18/2023 ..... BARCLAYS .... 12,990,000 |. .... 12,000,000 |...
86562\-BV-1 . .| SUMITOMO MITSUI FINANCIAL GROUP IN 04/24/2023 JPMORGAN CHASE & CO .. 1,719,029 |. .. 1,810,000 |.
874054-AJ-8 TAKE-TWO INTERACTIVE SOFTWARE INC. .....iiieeeeuuuseermennnnaaeennnnunsaaeennnnnssaernnnnnssaesnnnnnnnaes | seeerenssnnenes |oennnd 04/10/2023 ..... JPMORGAN CHASE & CO. . 9,994,500 |. .. 10,000,000 |...
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874054-AK-5 ......... TAKE-TWO INTERACTIVE SOFTWARE INC. .eeeeeeeeneieeeeeenn e e e eeenneeeeeennie e e e eennne e eeennnnnees | oevevnnnninnnes Joennid 04/10/2023 ..... WELLS FARGO .... 15,987,200 |. .... 16,000,000 |...
875127-BC-5 ......... TAMPA ELECTRIC €O ..vvvvviiiiecciii et sean e s snnna s e sesnnn e sennnnns | aeeeeennnnneees founnd 04/21/2023 ..... MIZUHO SECURITIES USA INC. eevvrnniiiiiiiiiiiiiiiiis s ciniie s errii s rnnis s snnnis s snnnnnes [oreernnnnnnnennnnnnnnnesnnnnnnnees foevrnnennneeennnnnens 1,784,740 |, 2,000,000 |...
879360-AC-9 ......... TELEDYNE TECHNOLOGIES INCORPORATED .....eeeeeeeeennneeeeeemnnieeeeemnnnaeeeernnnneeeemnnnnneeeennnns | sevevnnnninnnns Jonnnd 04/05/2023 ..... Jane Street Execution Services, LLC .....iiiiieeeiie i eeeeeee e e e eee e e eeenn e e e eennnnees [oeeeennnneeeeennnneeeennnnneeee [eernnneeeeeennnneeeee. 985,641 | 1,070,000 |...
88033G-CZ-1 ......... TENET HEALTHCARE CORPORATION ....vevriiiiiininiiiiiiiii e e e ceiii e e cesnis e e cenni e s sennnn s esennnnns | aeeevennnnneees founid 06/05/2023 ..... U I R KPR RPUPPPRRR B 11+ X | FO . 1,850,000 |...
882508-CB-8 ......... TEXAS INSTRUMENTS INC ...eeeeeeeieeeeeeeeie e e e e eeeie e e e ee e e e e eeene e e e e ennne e e e eennnneeeeennnnnns | oeeevnnnninenns Jonnad 05/11/2023 ..... U8 BANCORP ... e e e e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e e ennnneeeeennnnnneeeennnnn [ereernnnnaeeeernnnaneeeennnnaenes [reernnnnnereeennnnnenes 5,187,550 | 5,000,000 |...
882926-AA-6 ......... TEXAS INSTRUMENTS INC ...eniiiiiiiiiiiiiiiii e eceris e eenni e ennns s ennsns e s snnnnnns | aeeeeennnnneees founnd 05/11/2023 ..... MORGAN STANLEY .. R 9,000,000 |...
88947E-AS-9 ......... TOLL BROTHERS FINANCE CORP. ...eeeeieeeeinnieeeeennneeeeeeennaeseeeennneseeennnnnaeeeeennnnneeeennnns | cevevnnninnnes Jonnnd 05/02/2023 ..... MORGAN STANLEY 511,316 |. ..520,000 |...
893647-BH-9 ......... LT PR [SSUUUUURRRUUUIN RN 05/02/2023 ..... SMBC Nikko Securities America, Inc .. 631,449 |. ..630,000 |...
896522-AJ-8 ......... TRINITY INDUSTRIES INC. .eeeeeeeenieeeeeeee e e e e eeee e e e ee e e e e eene e e e eenn e e e eennnneeeeennn | oevevnnnninnens Joennid 06/28/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 12,300,000 |. .... 12,300,000 |...
902613-AX-6 . .| UBS GROUP AG 06/12/2023 MERGER .. 1,260,363 |. .. 1,326,000 |.
92332Y-AA-9 VENTURE GLOBAL LNG INC ..eeeeeeeeeeeiee e e eeene e e e eee e e e e e e e e eenne e e e emnn e e e ennnnnneees | aeeevnnnninnnns Joennnd 05/24/2023 ..... JPMORGAN CHASE & CO .... 30,050,000 |. ....30,050,000 ...
92332Y-AB-7 ......... VENTURE GLOBAL LNG INC ..eevvvenniiiiiiiiiiieiiiii et senni e snnni s e snnnnneeees | aeeeennnnnneens founnd 05/24/2023 ..... JPMORGAN CHASE & CO. . ....30,050,000 [. .... 30,050,000 ...
92343V-FT-6 ......... VERIZON COMMUNICATIONS INC ..eveeeeeeennieeeeeen e e e e eenne e e e eeens e e e eennne e e e e emnneneeeennnnnns | oevevnnnninnnns Joennnd 0472772023 ... | BARCLAYS ...t eeeee e e e ee e e e e et e e e e e e e e e e e nna e e e e e e nnn e e e e eennnn e e e eennnaneeeennnns reeennnnaeeeeennnaaeeeernnnaaeees |oerrniaae e 2,818,840 [ooeieeeiiiiiieeeee 4,000,000 |...
92343V-GJ-7 ......... VERIZON COMMUNICATIONS INC ..eevveniiiiiiiiiiiiiiiii e ccvii s eeni e e ennnn s e cnnnnnns | aeeeennnninenes founnd 04/27/2023 ..... Various .... 16,975,000 [. ....20,000,000 ...
92343V-GK-4 ......... VERIZON COMMUNICATIONS INC ...04/27/2023 ..... DEUTSCHE BANK AG ... eeereueeeemnnueeeeeemnneeeeeemnna e s eeemnna e s eeemnnnaeeeemnnnnseeennnnnnaseennnnnn  reeennnnaaeeeemnnnnneeeennnnnaeeees Joemnnnnnnreemmnnnnnnees 6,001,843 [ooeeieiiieieeeeeene 7,680,000 |...
92343V-GN-8 ......... VERIZON COMMUNICATIONS INC ...04/13/2023 ..... Various .... 25,949,319 [. ....31,527,000 |...
92343V-GT-5 . .. | VERIZON COMMUNICATIONS INC 05/05/2023 WELLS FARGO . 19,967,400 |. .20,000,000 |.
92676X-AG-2 . .| VIKING CRUISES LTD ... 06/26/2023 WELLS FARGO ... .. 6,250,000 |. .. 6,250,000 |.
92841H-AA-0 . .| VISTAJET MALTA FINANCE 05/01/2023 BANK OF AMERICA . 10,642,285 |. .10,750,000 |.
92840V-AB-8 VISTRA OPERATIONS COMPANY LLC .evvvnniiiiiiiiiiiiiiiiie i sereniis s essensi e snnnns | eeeeeennnnneens fonnnd 05/02/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... 1,474,856 |oevviiiiiiniiinnns 1,520,000 |...
928881-AF-8 ......... VONTIER CORP 04/05/2023 ..... BARCLAYS 972,876 |oeeeeeeeeeeiaeeeenee 1,200,000 |...
929566-AL-1 . ..| WABASH NATIONAL CORPORATION . 04/26/2023 BANK OF AMERICA/MERRILL LYNCH 2,628,750 3,000,000 |.
931142-FD-0 . .| WALMART INC ... 04/12/2023 MIZUHO SECURITIES USA INC. 8,000,000 |. .. 8,000,000 |.
55903V-AZ-6 . ..| WARNERMEDIA HOLDINGS INC 05/01/2023 EXCHANGE .... . 40,010,409 |. .40,000,000 |.
55903V-BA-0 . ..| WARNERMEDIA HOLDINGS INC 05/01/2023 EXCHANGE . . 43,000,000 |. . 43,000,000 |.
55903v-BB-8 . ..| WARNERMEDIA HOLDINGS INC 05/01/2023 EXCHANGE . . 13,000,000 |. . 13,000,000 |.
55903V-BC-6 ......... WARNERMEDIA HOLDINGS INC ...eeeeeeeneieeeeeenne e e eeenne e e e eeene e e e e eenn e e e eennnneeeeennnnnneeees | oeevvnnnninnnns Joennnd 05/01/2023 ..... EXCHANGE .... 8,334,000 |. 8,334,000 |...
55903V-BD-4 . .. [ WARNERMEDIA HOLDINGS INC .....oiiivvriniiiiiiiiiieeeiiiii e cciii e e cvnnin e e sevnna s esnnnnnennens | oeeeennnnnnenns fonnndd 05/01/2023 ..... EXCHANGE .... ....10,000,000 [. ....10,000,000 ...
92939U-AK-2 ......... [WEC ENERGY GROUP INC ...eeeeeeeeeeeeenee e e e eeen e e e e eee e e e e enne e e e e e e e e e e eenn s e e e ennnnnneeeee | sevnnnnnensnnns [oeees 04/04/2023 ..... BARCLAYS ... ... 25,070,750 |. ...25,000,000 |...
95000U-3D-3 ......... WELLS FARGO & COMPANY ...iiiveieiiiiiiiis e eiiiii e ecerii e rrnri s rnnn s s ennnns s s snnnnnsnnns | aeeeennnnnnenes fonnnd 04/17/2023 ..... WELLS FARGO
384802-AE-4 ......... W GRAINGER INC e e et e e e e e e e e e e e e e eeene e e e e ernnnneeeernnnnneeeennnnnnnes | sevevnnniinnnes Jonnnd 04/05/2023 ..... Millennium Advisors .. N
9838%B-AV-2 ......... (0= I = RN [SSUUUURRRRRUUUIN RN 04/06/2023 ..... BARCLAYS . ... 12,727,572 |. .... 13,007,000 |...
9837K-AA-0 ......... XPO INC ...06/07/2023 ..... Various ... .... 10,565,000 |. ....10,600,000 |...
98379K-AB-8 ......... XPO INC ...05/18/2023 ..... GOLDMAN, SACHS & CO. .. 14,271,500 |. .. 14,300,000 |...
98877D-AD-7 . .| ZF NA CAPITAL . 04/04/2023 JPMORGAN CHASE & CO 4,386,272 |. 4,400,000 |.
98877D-AE-5 A o PPN 04/13/2023 ..... JPMORGAN CHASE & CO. . 8,612,092 |..evvuniiiiiiiinnnnnns 8,400,000 |...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

3,061,261,271

3,124,724,500

10,041,376

28504K-AA-5 ... ELECTRICITE DE FRANCE SA ...oivviiniiiiiiiiiiiiciiiis e ecriniis s eeernnis s ssenssni s esesnnsnnssessnnnness | Dovevvvenennnns [100...06/08/2023 ... BNP CAPITAL MARKETS .. 2,000,000 |. .. 2,000,000 |...
637432-PB-5 ......... [NATIONAL RURAL UTILITIES COOPERATI ...eeeereuuieeeemunnuaaeeennnnsaaaeennnnnaaeennnnnasennnnnnnsaeeenns | soveesnnnneenne |onnn.09/17/2023 ... |RBC DOMINION SECURITIES ... ..eeieeieenuueeeeennnuseasennnunasseeennnnsasesennnnnssasnnnnnnseeennnnnnsaeee  reennnnnsseeennnnnssseernnnnnnseeee |oerennnseseennnnnnaeees 5,000,000 f..oiieiiininaaeaennes 5,000,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 7,000,000 7,000,000
464288-41-4 . ISHARES NATIONAL MUNI BOND ETF .....eeieeeenieeeeeeeeiee e e eeeen e e e eeeenne e e eeennnneeeeennnnnneeeenns | ceeeeeseennnnes [+ee...08/01/2023 ... Various ... ....0.000 |.... ...215,363,702 |.

464288-63-8 .........[ ISHARES TRUST ISHARES 5-10 YEA .....ceevuiiiiiiinniiiiiiiiiiiiiiiiniiininsiinensnnscnsnnsnsssnnsnnnnss | eesnnnneeeennns [on....06/01/2023 ... BANK OF AMERICA/MERRILL LYNCH 255,725 |.

1619999999. Subtotal - Bonds - SVO Identified Funds 215,619,427

BASOXO-WE-5 .........[AEP | HOLDCO LLC LOAN ... SCHEDULED PAY UP .. 325,333 |.

01260H-AH-8 . .| ALBAUGH LLC TLB ...
05549D-AK-4 . .. | AVEANNA HEALTHCARE LLC DD TL
05549D-AJ-7 ......... AVEANNA HEALTHCARE LLC TLB ....

F6456U-AB-9 ......... BANIJAY GROUP S.A.S TL uiiriiieeiiiiiiiet ittt ettt .

...... 06/12/2023 .....

Do o |onii05/15/2023 ...

HSBC SECURITIES, INC.
BARCLAYS .
Various ...

DEUTSCHE BANK B cooosesseesammossessessmmmmssssssssmeesesssssmmeessssssssmeessesssssoseessssssssmeesssees

e, 3,465,000

..913,106 |.
R

159,724 |.

....................... 3,500,000




€L'v03

STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
07768Y-AK-8 ......... BELFOR HOLDINGS INC TRANCHE B=2 ....eeueeeeeeeiieeeeennieeeeeeeni e e eeeenne s e e eeennnneeeeennnnnnneees | cevevnnnninnnns Jonnnd 05/01/2023 ..... JPMORGAN CHASE & CO. ...... .. 333,000 |... 4BFE ..........
11565H-AD-8 ......... BROWN BIDCO LTD TL B2 ...vieiiiiiiiiiiiiiiiiieecciii e cceii e s eenni e cnnni s s sennnn e s ssnnnnnnees | aeeevennnnneees founnd 05/24/2023 ..... RBC DOMINION SECURITIES .. .. 375,000 |...
16115E-AQ-0 ......... CHART INDUSTRIES INC TLB .eeeeeeeeeeeeeeeeei e e e eeene e e e e eene e e e e eenn e e e eennnn e e e eennnnnnneees | ovvevnnnninnnns Jonnnd 05/01/2023 ..... JPMORGAN CHASE & CO. . .. 4,020,000 |...
17187M-AS-9 ......... CINCINNATI BELL INC TLB2 ...ivvveriiiiiiiiiiniiniiiiis e s cinni s srnnii s s ernnnns s s snnnnnsessnnnnnns | aeeeeennnnneees founid 05/08/2023 ..... Various 300,000 |...
18449E-AF-7 ......... CLEAN HARBORS INC ITLB ...eeeeeeieeeeenne e e e eeen e e e e eemne e e e eenne e e e eennne e e e e ennnnneeeennnnnns | seeevnnnninnnes Jonnnd 04/12/2023 ..... GOLDMAN SACHS .
18972F-AC-6 ......... CLYDESDALE ACQUISITION HOLDINGS TL evvvunniiiiiininiieiiiiiieecciniieeeeceniinneseensnineessnnnnnnes | aeeevennnnneens fonnnd 05/04/2023 ..... Various
BASOXM-R6-0 ......... COUNTRY FRESH HLDG 2ND LIEN TL eeereieeeeeennaeeeeennneeeeemnneeeeeennneeeeeennnneeeennnnnnnneenns | sevvrnnninnnns Jonnnd 03/31/2023 ..... DIRECT
03356#-AA-0 . ..| EASTLAND ESTATE LMT PROJ MAUI LOAN 06/30/2023 SCHEDULED PAY UP
BASTDW-FY-0 ......... ELEMENT MATERIALS TECH DDTL eveeueeeeennieeeeemnnieeeeemnnneeeeeennnneeeeennnneseeennnnnneeennnnnnns | sevvvnnninnnns Jonnnd 05/12/2023 ..... Various
284375-LE-0 ......... ELEMENT MATERIALS TECHNOLOGY GRO ...eevvveniiiininiiiiiiiniisiesiiiiis e sersni s eeernsnnssssnnnnnnnes | oeeeeennnnnenes fonand 05/12/2023 ..... Various ...
33718F-AD-2 ......... FIRST STUDENT BIDCO INC TL-B ..eeeeeeeeiieeeeennieeeeeeenn e e e eeenne e e e eenns e e e eennne e e e eennnnnees | oevevnnnninnnes Jonnnd 05/15/2023 ..... Various ... . .
33718F-AB-6 ......... FIRST STUDENT BIDCO INC. TL=C .eevniiiiiiiiiniiiiiiiiise e ccciii e sevii s eennni s s nnnnnnns | oeeeeennnnneees fonnnd 05/15/2023 ..... Various 101,660 |...
38101J-AE-6 ......... GOLDEN ENTERTAINMENT 2023 TLBT ...eeeeiieeeeieeieeeeeeeeieeeeeeenne e e eeerene e e eeennnneeeeennnnnees | ovevvnnnninnnns Jonnid 06/02/2023 ..... JPMORGAN CHASE & CO. . .. 2,700,000 |...
36250L-AV-6 ......... GTT COMMUNICATIONS INC CLOSING TL .evvuneiiiinniniiiiiiiineeeceniie e e cennnieeesennninesessnnnnenees | aeeevennnnneens fonnsd 03/31/2023 ..... SCHEDULED PAY WP ... ... 16,295 |...
36250L-AS-3 ......... GTT COMMUNICATIONS OPCO TL ...05/30/2023 ..... SCHEDULED PAY UP ...
3624V-Ad-5 ......... GYP HOLDINGS 111 CORP TL .. ...06/01/2023 ..... EXCHANGE ....
44332E-AN-6 . .|HUB INTERNATIONAL LTD TL . 06/20/2023 EXCHANGE ....
G4712J-AT-9 HYPERION REFINANCE SARL TL .. 04/21/2023 ..... MORGAN STANLEY ..
50204E-AB-4 ......... LHS BORROWER LLC TLB .... 06/26/2023 ..... Various
50217U-AS-6 ......... LTI HOLDINGS (BOYD) TL . 06/08/2023 ..... RBC DOMINION SECURITIES ..
45567Y-AN-5 MH SUB | LLC TL 06/01/2023 ..... EXCHANGE
609350-AR-7 . .. | MONEYGRAM INTERNATIONAL INC TL 06/09/2023 GOLDMAN SACHS .
629730-AA-9 . ..|NTM HLDGS LLC (NORTHSTAR TVL) TLB . 03/31/2023 DIRECT .
68371Y-AN-3 . .| OPEN TEXT CORP ONTARIO TLB ........ 04/18/2023 BARCLAYS .
68764J-AD-3 ORYX MIDSTREAM SERVICES PERMIAN TL ... 06/08/2023 ..... Various ... 3,717,580 |. . .
74345H-AB-7 PROOFPOINT TL 06/02/2023 ..... Various 1,962,775 |. 2,000,000 |...
74530D-AC-9 . ..|PUG LLC TERM LOAN (USD) ... 06/20/2023 JPMORGAN CHASE & CO 1,537,947 |. 1,725,000 |.
BAS19C-0B-5 ......... QUEENSLAND CITRUS PTY LTD LOAN | I RN 05/23/2023 ..... DIRECT 993,900 |. 993,900 |...
78638J-AK-0 ......... SAFE FLEET HOLDINGS LLC  ITL wereeeeeeeeeie e e eeene e e e e eeeee e e e eeene e e e emne e e e ennn e e eennnnnns | oevevnnnninnnns Joennid 05/17/2023 ..... Various 541,463 |. ..550,000 |...
78466D-BG-8 ......... SS&C TECHNOLOGIES HOLDINGS TLBB ......uiviivviiiiiiiiiiiiieeciiiin e eceniin e scesni e esnnnnnnneeees | aeeevennnnnenns fonnid 06/20/2023 ..... RBC DOMINION SECURITIES .. 363,060 |. .. 367,294 |...
78466D-BH-6 ......... SS&C TECHNOLOGIES HOLDINGS TLB7 ...eeeeeeeeeeieeeeeeene e e eeeenne e e e eeenn e e e eennneeeeeennnnnneeees | oevvvnnnninnnns Jonnid 06/20/2023 ..... RBC DOMINION SECURITIES
855031-AR-1 ......... STAPLES INC TERM LOAN 2019 TL ..vivvieiniiiiiiiiiie et cevni s ennne s snnnnnneeees | aeeeennnnnneees fonnnd 05/22/2023 ..... MITSUBISHI UFJ SECURITIES (USA) .
86880N-AX-1 ......... SURGERY CENTER HOLDINGS INC TL eeereueeeemnnnaeeeeennneeeeeeenneeeeemnnneeeeernnnneeeeennnnnneeenns | seevvnnnninnnns Jonnnd 05/11/2023 ..... Jefferies & Company, Inc.
89364M-BZ-6 ......... TRANSDIGM INC TL +.eiiiiiie i e iiiiiie et e e eerrai e s ennnne e s s rnnnnssssnnnnns | aeeeennninenes founnd 04/05/2023 ..... WELLS FARGO B
96925H-AF-9 ......... WILLIAM MORRIS ENDEAVOR TLB=1 L ...euiiieeiunnueeeeennnissaeeennnunsaaernnnnnsaesnnnnnsaeennnnnnseesenns | seeesenssnnenes |oennnd 05/01/2023 ..... GOLDMAN SACHS ... teeeeuuieeeeenunueseeeennnaesaernneasseeennnssseennnnnnaseesnnnnnnssannnnnnnsseennnnns |reeennnnnsseennnnnnnseennnnnnnereee |oerennnssseennnnnnaeees 4,968,425 [.....oovniiiiiiiinnnnns 5,000,000
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 48,978,105 50,379,016
2509999997. Total - Bonds - Part 3 6,254,562, 441 6,092,924,116 17,139,620 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 6,254,562, 441 6,092,924,116 17,139,620 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks
88579Y-10-1 ......... B COMPANY e e e e e e e e e e e e e e e e e e e e nnae e e e e e nnnn e e e e eennnneeeeennnnnneees | rieneneennnn oo 06/22/2023 ..... GOLDMAN, SACHS & CO. ... ..822.000 |....
009066-10-1 ......... AIRBNB INC CLASS A ..eiiiiiiieiiieiii et sesn e sesnna s eennnnnneeeens | cennnnneneennns [oannd 06/22/2023 ..... GOLDMAN, SACHS & CO. ... ... 15.000 |....
013872-10-6 ......... ALCOA CORP ... eeeeeeeeeeeeeeee e e e e eeene e e e e eeee e e e e ennne e e e eemnnnseeeennnnaaeeeennnnnneseennnnnnnees | vvisneeeennnn Jonnad 06/22/2023 ..... GOLDMAN, SACHS & CO. ....oeeeeennnnn 101.000 |....
015271-10-9 ......... ALEXANDRIA REAL ESTATE ..oueniiiiiiiiieiiiii e s evnai s s cnnna s s esnnnnsesnnnns | cennnnneeeennns founnd 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .. 8,058.000 |....
018802-10-8 ......... ALLIANT ENERGY CORP COM ....eeeeeeneeeemnnneeeeeemnieeeeeemenaeeeeemnnneeeeennnnnneeeennnnnnneeennnnns | conninnenssnnnn Jonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ... ..307.000 |....
02005N-10-0 ......... LAV o U PPPPN IR TETTTUUUUUURRS FPPTN 06/22/2023 ..... GOLDMAN, SACHS & C0. ... ...67.000 |....
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023608-10-2 ......... AMEREN CORP 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
03064D-10-8 ......... AMERICOLD REALTY TRUST . 04/13/2023 ..... GOLDMAN, SACHS & CO. ... ....15,932.000 [....
035710-83-9 ......... ANNALY CAPITAL MANAGEMENT REIT INC ... 06/22/2023 ..... GOLDMAN, SACHS & CO. ... ..528.000 |....
29109X-10-6 ......... ASPEN TECHNOLOGY CORP 06/22/2023 ..... GOLDMAN, SACHS & CO. ... ... 45.000 |....
04621X-10-8 ......... ASSURANT | NC 06/22/2023 ..... GOLDMAN, SACHS & CO. ... ... 45.000 |....
049468-10-1 ......... ATLASSIAN CORP CLASS A ... 06/22/2023 ..... GOLDMAN, SACHS & CO. ... veen 3,000 |....
057226-10-0 ......... BAKER HUGHES CO 06/22/2023 ..... GOLDMAN, SACHS & CO. ... 392.000 |....
058498-10-6 ......... BALL CORP 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
070830-10-4 ......... BATH AND BODY WORKS INC ... 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
090043-10-0 . ..|BILL COM HOLDINGS INC ... 06/22/2023 GOLDMAN, SACHS & CO.
090572-20-7 . ..|BI0 RAD LABORATORIES INC .. 06/22/2023 GOLDMAN, SACHS & CO.
09073\-10-4 . ..|BIO TECHNE CORP .. 06/22/2023 GOLDMAN, SACHS & CO.
101121-10-1 ......... BOSTON PPTYS INC eeeeeeeeeeeee e e e eeete e e e e e e e e e e e e e e e e e e e e eennne e e e e ennnnneeeennnnnnnees | cvnnninensnnnnn Jonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
111200-10-5 ......... BRIXMOR PROPERTY GROUP INC ....eevveeniiiiiiiiiiiiiiiii e eernsiessscnsiis e eeeennis s essennnisnsnnnns | cennnnneneennns fonnnd 06/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...
115637-20-9 ......... BROWN FORM AN CORP CLASS B iiiieeeieeeeeeii e e ecenne e e eeenn e e eennn e eennnnees | cvnninnnnnnnnn Joonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ....oeeeeennne
G16962-10-5 ......... L1 PR RN 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
134429-10-9 ......... CAMPBELL SOUP €0 ... eeeeeeeeeeeeemnneeeeeeeenieeeeeeenne e e eemnnnaeeeeennnneeeeennnnnaeeeennnnnneneens | connienensennnn Jonnad 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
14040H-10-5 ......... CAPITAL ONE FINL CORP ....iiiveruuensirrinnnisiesiinsisesssinnn s e ssrnsnnssssrnsnnssessnnsnsssssnnnnns | sennnnneneennns fovnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
143130-10-2 ......... CARMAX. INC -t e et e e e e e e e e emen e e e e emnna e e e eennnnnneeeennnnneseennnnnnneeeens | consiineensnnnn Jonnad 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
143658-30-0 L0 RN [PURURRSUUUURRRR RN 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
150870-10-3 . ..| CELANESE CORP ... 06/22/2023 GOLDMAN, SACHS & CO.
125269-10-0 . ..| CF INDUSTRIES HOLDINGS . 06/22/2023 GOLDMAN, SACHS & CO.
16679L-10-9 . .| CHEWY INC CLASS A .. 06/22/2023 GOLDMAN, SACHS & CO.
172967-42-4 . ..[CITIGROUP INC . GOLDMAN, SACHS & CO.
125896-10-0 . ..| CMS ENERGY CORP .. GOLDMAN, SACHS & CO.
194162-10-3 ......... COLGATE PALMOLIVE €O .evvvvieiiiiiiii s eccrii e cinis s eennis s s ernnni s s snnnnnnssessnnnnnnnsens | cennnnneneennns foounnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
209115-10-4 ......... CONSOL IDATED EDISON INC ...eeeeeeieeeeeeeeee e e e eeeee e e e e e e e e eeene e e e eeenneeeeernnnnneeennnnnnes | cvnnninnnnnnnnn Jonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
23804L-10-3 ......... DATADOG INC CLASS A I N 06/22/2023 ..... GOLDMAN, SACHS & CO. ... ..432.000 |....
DITOKZ-10-3 ......... DELIVERY HERO P AP 06/30/2023 ..... STOCK DIVIDEND LPS ... ... 33,562.000 |....
252784-30-1 ......... DIAMONDROCK HOSPITALITY €O ..evvvineieiiiiiineeecieii e ccenin e crvni s eesni s sennnan s sennnnns | eennnnneeeennns founnd 05/16/2023 ..... Various ...94,500.000 |....
26441C-20-4 DUKE ENERGY HLDG CORP 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
281020-10-7 . ..|EDISON INTL .... 06/22/2023 GOLDMAN, SACHS & CO.
29364G6-10-3 . .. | ENTERGY CORP ... 06/22/2023 GOLDMAN, SACHS & CO. . N
26884L-10-9 . ..| EQT CORPORATION .. 06/22/2023 GOLDMAN, SACHS & CO. ..110.000 |.
20472R-10-8 . ..|EQUITY LIFESTYLE PROPERTIES 04/13/2023 GOLDMAN, SACHS & CO. ..6,618.000 |.
29670G-10-2 . .| ESSENTIAL UTILITIES INC 06/22/2023 GOLDMAN, SACHS & CO.
207178-10-5 ......... ESSEX PROPERTY ... eeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e enn e e e e eennnneeeeennnnnneeeennnn | cenninennnnnns Jonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
G3223R-10-8 ......... EVEREST RE GROUP LTD ...uiiiiiiiiiiiiiiiii s eeieii e ceniis s crsnis s s snnnn s s snnnnnnssessnnnnnnses | sennnnneneennns founnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
300341106 ......... EVERGY INC e e e et e e e e e e e e e e e e e e e e e e e enn e e e e eennnn e e e eennnnnneeeennnn | neieneesennnn Jeonnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
30225T-10-2 ......... EXTRA SPACE STORAGE INC ....ciiiiriiniiiiiiiiie i ee s s srnnn e nnnnnssseennnns | cennnnneeeennns fonnnd 04/18/2023 ..... Various
315616-10-2 ......... FS NETWORKS INC . .eeeeeeeee e e e e eeee e e e e eeee e e e e e e e e e e e e e e e emnne e e e eemnnnneeeennnnnnneeennnn | cenniineeennnnn Jonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO.
313745-10-1 ......... FEDERAL REALTY INVESTMENT TRUST RE ....evvniiiiiiiiiiiiiiiiiiinieeciniisesernnin s ecnninnneesnnnnes | cennnnneneeenns fonnid 06/01/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...
31620M-10-6 ......... FIDELITY N ATL INFORMATION SVC COM ... ...06/22/2023 ..... GOLDMAN, SACHS & CO. ....oeeeeenn
31946M-10-3 ......... FIRST CITIZENS BCSH CL A ...06/22/2023 ..... GOLDMAN, SACHS & C0. ......ceevvnnen
32054K-10-3 . ..|FIRST INDUSTRIAL REALTY TRUST . 06/01/2023 BANK OF AMERICA/MERRILL LYNCH .. 7,637.000 |.
339041-10-5 . .. |FLEETCOR TECHNOLOGIES | 06/22/2023 GOLDMAN, SACHS & CO. . . 3.000 |.
35137L-10-5 . ..| FOX CORP CLASS A ... 06/22/2023 GOLDMAN, SACHS & CO. .. 342.000 |.
35137L-20-4 ......... LR O - PPN IR TETTUUUUUURRS FPPTN 06/22/2023 ..... GOLDMAN, SACHS & C0. ... ... 3.000 |....
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36467J-10-8 ......... GAMING AND LEISURE PROPERTIES INC ....eeeeeeennieeeeemnnieeeeeenneeeeeeennneeeeeennnneeeennnnneees | cvnnninennnnnnn Jennid 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 14,324,000 |....
42226K-10-5 ......... HEALTHCARE REALTY TRUST INC CLASS .....oiiiiiiiiiiiiiiiiiinieciiiiiseesceniisnnerrnnisesennnnnnneens | eennnnnenennnns fonnnd 06/22/2023 ..... GOLDMAN, SACHS & C0. .....eeeeevenn 289.000 |....
42250P-10-3 ......... HEALTHPEAK PROPERTIES INC ....eeeeeeeeeeeeeeeeeenee e e eeenie e e eeennne e e eeennnes e e eennnnneeeennnnnnnees | cvnnnnnennnnnnn Jonnad 06/01/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ....69,423.000 |....
G46188-10-1 ......... HORIZON THERAPEUTICS PUBLIC PLC ...evvviiniiiciiiineeecciiin e cceni e ccvsis e cnnni s snnnnnnes | cennnnnenennnns fonnnd 06/22/2023 ..... GOLDMAN, SACHS & C0. .....eeevevennn
44107P-10-4 ......... HOST HOTELS & RESORTS INC ...eereeeieeeeiieeeeeeeeie e e eeeeee e e eeeenie e e e eennne e e e eennnneeeeennnnns | cvnnninensnnnnn Jonnnd 06/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...
446150-10-4 ......... HUNTINGTON  BANCSHARES INC ....evvvviiiiiiiiiiiieiiiiii e eecrnii s ennni s sennnesnnennns | cennnnneeeennns fonnnd 06/22/2023 ..... GOLDMAN, SACHS & C0. .....eeeeevenn
T6032P-10-2 ......... INFRASTRUTTURE WIRELESS ITALIANE ....eeeeeeiieeeeeenieeeeeeenieeeeeeenneseeeeennnneeeeennnnnneseeens | Bevevrninneees Joeeens 06/16/2023 ..... JONES TRADING
458140-10-0 ......... INTEL CORP 06/22/2023 ..... GOLDMAN, SACHS & CO.
460146-10-3 ......... INTERNATIONAL PAPER CO . 06/22/2023 ..... GOLDMAN, SACHS & CO.
46187W-10-7 . ..| INVITATION HOMES INC .... 06/16/2023 Various ... . 34,461.000 |.
464289-51-1 . ..| ISHARES + YEAR INVESTMENT GRADE CO 06/01/2023 Various .38,494.000 |. N
464288-28-1 . ..| ISHARES JPMORGAN USD EMERGING MARK 04/28/2023 Various ... . 10,332,792 |.
464288-58-8 ......... ISHARES MBS ETF ...eeeeeie e e ee et e e e e eeeee e e e e e e e e e e enen e e e e e ennna e e eeennnneeeeennnnnnneeennnnn | teevesninnenns [oeeees 04/28/2023 ..... GOLDMAN, SACHS & CO. ....25,100,800 |.
46434G-82-2 ......... ISHARES MSCI JAPAN ETF .oeeeniiiiiii it seeni e sennnan e ennns | eeeeennnnneeens [oeeens 06/23/2023 ..... Various
464287-52-3 ......... ISHARES SEMICONDUCTOR ETF ....eeeeiieeeeeeeiieeeeeeneie e e e ermene e e e eeenne e e e ernnnaeeeeennnnaeeeennn | eeveennninnnnns oeeens 04/04/2023 ..... BANK OF AMERICA/MERRILL LYNCH
464287-65-5 ......... ISHARES TRUST RUSSELL 2000 INDEX FUND .......cevuniiiiiimiiniiiiiiiiiineniiniin e ecrnnisesennnnnees | eeevesnnineeens foeeens 06/12/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...
G50871-10-5 ......... JAZZ PHARMACEUTICALS PLC ...eeeeeeeeieeeeeemnneeeeeemene e e e eeenneeeeemnnnaeeeeennnneeeeennnnneeeens | censineennnnnn Joonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ....oeeeeennnn
§75825-56-2 ......... LU TS [ - PR RN 04/18/2023 ..... JONES TRADING ....13,371.000 |....
G5480U-12-0 ......... LIBERTY GLOBAL PLC SERIES C .eevveeeeeeeennieeeeeeenieeeeeeennieeeeeennneeeeeennnnneeeeennnnnneeeennns | Devevnninnneens Joennid 06/22/2023 ..... GOLDMAN, SACHS & CO. 557.000 |....
53223X-10-7 LIFE STORAGE INC ...evvriiiiiiiiiii e eensn s s e ssnna s s snnnnnnes | cennnneeneennns [ounnd 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ..6,076.000 |....
654950-10-3 . ..|LINDE PLC ............ 06/22/2023 GOLDMAN, SACHS & CO. ... ...58.000 |.
50212V-10-0 . ..|LPL FINANCIAL HOLDINGS INC 06/22/2023 GOLDMAN, SACHS & CO.
549498-10-3 . .[LUCID GROUP INC .. 06/22/2023 GOLDMAN, SACHS & CO.

55261F-10-4 .
57667L-10-7 . .
58463J-30-4 .........
50522J-10-3 ...
609839-10-5 ........
56354G-10-0 .........
631103-10-8 .........
64125C-10-9

65249B-10-9 .
665859-10-4 .
668771-10-8 .
G6674U-10-8 .
629377-50-8 . .
67066G-10-4 .........
NB596X-10-9 .........
704320-17-6 .........
719430-10-4 .........
72201U-63-8 .........
693475-10-5 .........
73278L-10-5 .........
743400-10-3 .........
744600-10-9 .
754730-10-9 .
756109-10-4 . .
758849-10-3 .........

..[M & T BANK CORP ..
.| MATCH GROUP INC ..

..|MID AMERICA APT
.| MONOLITHIC POWER SYSTEMS ..

..|NEWS CORP CLASS A .....
.| NORTHERN TRUST CORP
..|NortonLife Lock Inc
..| NOVOCURE LTD ...
.| NRG ENERGY INC

..|PUBLIC STORAGE
.. | RAYMOND JAMES FINANCIAL INC .
.| REALTY INCOME CORP .........

MEDICAL PPTYS TRUST INC ...

MSCI INC A
NASDAQ OMX GROUP ...
NEUROCRINE BIOSCIENCES INC ..

NVIDIA CORP
NXP SEMICONDUCTORS N.V. ...............
PAYDEN EMERGING MKT CRP BND CL SI .
PHYSICIANS REALTY TRUST REIT
PINCO MORTGAGE OPPO CL INSTL
PNC FINL SVCS GROUP INC ...
POOL CORP
PROLOGIS INC ...

REGENCY CENTERS CORPORATION .

04/18/2023
04/13/2023
06/22/2023
06/22/2023
06/22/2023
06/22/2023
06/22/2023
06/22/2023
06/22/2023
06/22/2023
06/22/2023
06/22/2023
06/22/2023
05/31/2023
04/13/2023
06/30/2023
06/22/2023

...06/22/2023
...06/16/2023

06/16/2023
06/22/2023
05/16/2023
06/01/2023

GOLDMAN, SACHS & CO.
GOLDMAN,
Various
GOLDMAN, SACHS & CO. ...
GOLDMAN, SACHS & CO. ...
GOLDMAN, SACHS & CO. ...
GOLDMAN, SACHS & CO. ...
GOLDMAN, SACHS & CO. ...
GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO. ...
GOLDMAN, SACHS & CO.
DIRECT
GOLDMAN,
DIRECT
GOLDMAN, SACHS & CO. ...
GOLDMAN, SACHS & CO. ...
Various ...
Various ...
GOLDMAN, SACHS & CO. ...
BANK OF AMERICA/MERRILL LYNCH
BANK OF AMERICA/MERRILL LYNCH ...

... 32,343.440 |....
....27,659.000 |....
.. 14,602.480 |....
...66.000 |....
... 1.000 |....
....15,106.000 |....
..8,767.000 |
... 44.000 |.
.23,508.000 |
..... 4,475.000 |....
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76131N-10-1 ......... RETAIL OPPORTUNITY INVESTMEN .....eeeeeeeeeeeeee e e e eeene e e e e een e e e e e e e e eennne e e eennnnees | cvnninnnnnnnnn Joennnd 06/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ....46,733.000 |....
76169C-10-0 ......... REXFORD INDUSTRIAL REALTY REIT INC ..ovviiiiiiiiiiiiiiiie e ecennnineees | eennnnenennnns fonnnd 06/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ....52,291.000 [....
76954A-10-3 ......... RIVIAN AUTOMOTIVE INC CLASS A .eeeeeeeeeeeeeeee e e e e eee e e e eenne e e e eennne e e e e eenn e e eeennnneees | cvnnninnnnnnnnn Jonnad 06/22/2023 ..... GOLDMAN, SACHS & C0. ..eeeeeeernieeeeeeene e e e e e e s e e e eenne e e e e ennn e e e e eennan e e e eennnaneeeeennnnns [eeeeernnnnaseeeennnnnns 1,777.000 |....
74965L-10-1 ......... RLJ LODGING TRUST ..eeeiiiiiiiiieeieiiii e e e cesii s eeeni e s s eeni e s s senni e s s ennnnn s e ssnnnnnseens | cennnnneeeennns founnd 06/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ...45,988.000 |....
771049-10-3 ......... ROBLOX CORP CLASS A ..eeeeeeeeeeieeeeeeene e e e e een e e e e eenne e e e eenna e e e eennnneeeeennnnnneeeennnnns | cvvnineensnnnn Jonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ... ... 34.000 |....
G77090-10-4 ......... ROYALTY PHARMA PLC CLASS A ..eviiiiiiiiiiiiiiiiie e s s ernnn e ssnnnnnsneens | cennnnnenenenns fonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ... .. 756.000 |....
78573L-10-6 ......... SABRA HEALTHCARE REIT INC ...eeiereieeeeeeene e e e eeenee e e e eeenie e e e eennne e e e eemnnneeeeennnnnneeeennnn | cvnnneneenennns Joennnd 05/16/2023 ..... Various ....99,515.000 |....
78646V-10-7 ......... BT o 0 R ORI RN 06/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ..17,049.000 |....
81211K-10-0 ......... SEALED AIR CORP ....eeeeeeeeeeeeeienne e e eeemnne e e eeemnnneseeeennnnaeeeennnnnneeeennnnneeeeennnnnneeeennnn | convinnenesnnnn Jonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ....oeeeeenn
828806-10-9 . ..| SIMON PPTY GROUP INC . 05/16/2023 BANK OF AMERICA/MERRILL LYNCH .. 4,978.000 |.
83417M-10-4 . ..| SOLAREDGE TECHNOLOGIES INC 06/22/2023 GOLDMAN, SACHS & CO. . . 1.000 |.
842587-10-7 . .| SOUTHERN CO ..o 06/22/2023 GOLDMAN, SACHS & CO.
854502-10-1 ......... STANLEY BLACK & DECKER INC .. 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
858119-10-0 ......... STEEL DYNAMICS INC ...eiiviiiieecciiiie e esni e srsnns e sennnanneeeens | cennnnneeeennns fonnnd 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
GBATBT-10-0 eeveeee e [ STERIS et e e e e e e e e e e e e e e e e e e e e e nnne e e e e ennnnneeeennnnnnneeee | seeeeesrnnninns [enees 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
866674-10-4 ......... SUN COMMUNITIES .veeieieeiiie et eennn e s s ssnnn s s snnnanneseens | eennnnnenennnns fovuand 06/22/2023 ..... GOLDMAN, SACHS & C0. .....eeeeevenen
875465-10-6 ......... TANGER FACTORY OUTLETS ...eeeeeeieeeeeennieeeeeeneie e e eeerena e e e eeennaeeeeennnneseeernnnnneeeennnnnnes | cennieneenennnn Jonnnd 05/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...
87612E-10-6 ......... L R ORI RN 06/22/2023 ..... GOLDMAN, SACHS & CO. ...
88160R-10-1 ......... TESLA INC et e et e e e e e e e e e e e e e e e e e e s e e ernnn e e e eennnnn e e eeennnnneneeennnns | rniineeeennen oo 06/22/2023 ..... GOLDMAN, SACHS & CO. ... .
888787-10-8 ......... TOAST INC CLASS A ittt erran s s nnnan e s ennnnnssnsens | cennnnneeeennns [oinand 06/22/2023 ..... GOLDMAN, SACHS & CO. ... 445.000 |....
90138F-10-2 . .| TWILIO INC CLASS A ... 06/22/2023 GOLDMAN, SACHS & CO. ..195.000 |.
902494-10-3 . .. | TYSON FOODS INC CLASS A 06/22/2023 GOLDMAN, SACHS & CO. . 8.000 |.
903537-10-0 . .| UBER TECHNOLOGIES INC 06/22/2023 GOLDMAN, SACHS & CO. ..504.000 |.

90364P-10-5 .
913320-10-1 .
922475-10-8 .........

..|UIPATH INC CLASS A .
- |UNITY SOFTWARE INC .

GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO.

..824.000 |.
..257.000 |.

VEEVA SYSTEMS INC CLASS A ...vvvvieiiiiiiiiiiiiiiiiiiiiiiiiii i nnnnnn | nnnnnnnnnnnnnn [ 06/22/2023 ... GOLDMAN, SACHS & CO. ... ....9.000 |....
92276F-10-0 ......... B U DOOOOORPP RN 06/01/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ....23,076.000 |....
918204-10-8 ... | VF CORP ooeeeiiiiiiiieccceceeeeneeeeeeeees | e o 06/22/2023 ... GOLDMAN, SACHS & C0. .uuuuuuniui s [seseseeeeneeeeeeneanee 1,331.000 |....
92556V-10-6 .........|VIATRIS INC ..oooiiiiiiiiiiii e | e e 06/22/2023 ... GOLDMAN, SACHS & C0. ..uueeeiiiiiiiii s [essesesseenneneeaeeene 2,010.000 |....
925652-10-9 ......... VICH PPTYS INC ..vvviriiiiiiiiiiiiiiiii s nnnnnns | ennsnnnnnnnnns [oonnd 06/01/2023 ..... Various ...54,686.000 |....
947890-10-9 WEBSTER FINANCIAL CORP . 06/22/2023 ..... GOLDMAN, SACHS & CO. ...oooeennnnn 430.000 |....
950400-10-4 . ..| WELLTOWER INC .... 05/16/2023 BANK OF AMERICA/MERRILL LYNCH ..5,002.000 |. N
$49486-23-6 . .| WERELDHAVE NV . 06/21/2023 JONES TRADING ... . 13,605.000 |. ..208,292 |.
96145D-10-5 . .. | WESTROCK ........ 06/22/2023 GOLDMAN, SACHS & CO ... 72.000 |. 1,989 |.
9895411-20-0 . ..| ZILLOW GROUP INC CLASS C 06/22/2023 GOLDMAN, SACHS & CO. . 3.000 |. 146 |.
98980L-10-1 . ..[ZOOM VIDEO COMMUNICATIONS INC CLAS 06/22/2023 GOLDMAN, SACHS & CO. ..385.000 |. 25,968 |.
98980G-10-2 ......... ZSCALER INC ..oooveiiiiiiiiiiiiiiieee P 06/22/2023 ... GOLDMAN, SACHS & CO. ... ... 89.000 |.... ... 12,891 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 79,017,937
000850-14-2 .........| AMERICAN COM BARG SER A ANTI DILUT ... R N 05/17/2023 ..... 0 NN 2,791.000 |.... ... 25,332 |.
00085Q-18-3 . ..| AMERICAN COM BARG SER B ANTI DILUT 05/17/2023 DIRECT . 1,771.000 |.
BAS178-AU-3 ......... AURELIUS EUROPEAN OPPORTUNITIES 1V .eeevviiiiiiiiiiiiiiiiicicciccccccccccccceeeseseeeesssseessesssseneees | Buvviviiiiiinns [ 06/22/2023 ... DIRECT .... 1,984.270 |....
BAS1H2-MD-O ......... L 0 R (PPN R 05/26/2023 ... DIRECT .... ...229,786.000 |....
BASTHU-25-1 ......... GENERATE CAPITAL PBC WARRANTS ....cooiiiiiiiiii i [ i [ 05/26/2023 ... DIRECT .... ....10,212.000 |....
BASOVD-CC-5 ......... JP ACQUISITION CORP. ................ N N 10/20/2022 ..... P Morgan ...
BAS19C-08-2 ......... QUEENSLAND CITRUS PTY LTD COMMON | R R 05/23/2023 ..... DIRECT ...331,300.000 |.... K
BAS1JJ-J5-2 ......... RAPTOR AGGREGATOR S.A.R.L. .eeiiiiiiiiiiiiiiiiiiiiiiiiiiiceeccce e eeeeesesseereennenenees | nnnnnnnnnnnnns [ 04/28/2023 ... DIRECT .... ...142,500.000 |.... .. 14,349,067 |.
BAS1K1-CB-3 ......... SERIES A ANTI-DILUTION WRNT MAY 23 ...iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiciciiccccccccccccccscecsecccceeees | vvsssssssnnnns [ooead 05/17/2023 ..... EXCHANGE . 588.000 |.... 284,350 |.

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated)

Other

35,617,783
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SBFZCN-V7-1 ......... INVESTEC GSF EMD TOTAL RETURN FUND ... D.. 06/15/2023 ..... Various 259,717.080 |.... .. 3,364,519
464287-72-1 .........| ISHARES US TECHNOLOGY ETF TRUST . ....04/04/2023 ..... GOLDMAN, SACHS & CO. ... ...28,137.000 |. 2,597,889 |...
78462F-10-3 . .| SPDR S&P 500 ETF TRUST ......... ....06/15/2023 ..... BANK OF AMERICA/MERRILL LYNCH . ..111,445.000 |. . 48,530,840 |...
SBYYTS-H3-9 ......... INVESTEC GSF EM CORPORATE DEBT .. 06/15/2023 ..... Var ious 520,159.180 |..evvvniiiiiinnnnnnnns 8,859,484
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 63,352,731
5989999997. Total - Common Stocks - Part 3 177,988,452
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 177,988,452
5999999999. Total - Preferred and Common Stocks 177,988,452
6009999999 - Totals 6,432,550, 893 XXX 17,139,620 XXX
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..36297F-06-2 | GOVT NATL MTG ASSOC | #710677 ......covvvvvvenns [ereenn . 06/01/2023 . | SCHEDULED REDEMPTION ... .... 4,400 ....4,468 |.... ... (68)]. . 4,400 |.. . 07/15/2024 . [1.A ........
..36241L-KS-4 | GOVT NATL MTG ASSOC | #783005 .......ccovveeeees [eeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... ... (162) | 4,910 |.. . 06/15/2025 . [1.A ........
..36202F-JC-1 | GOVT NATL MTG ASSOC Il #004759 ........eevumunnn [erreenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . (20) ). ....819 |.. . 08/20/2025 . [1.A ........
..36202F-N4-4 | GOVT NATL MTG ASSOC Il #004911 .....ccoeennnnn [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... .3,666 |.. . 01/20/2026 . [1.A ........
..746388-AA-5 |PURPLE CHEN 2011 LLC ..ooovvvrniiiiiiiiiiiiiiieeens [ . 05/01/2023 . | SCHEDULED REDEMPTION ... K ....121,084 |.. . 08/01/2023 . [1.A ........
..912810-TN-8 | TREASURY BOND .......coeeereeiniiieieeeeeeeieeeens [ . 05/17/2023 . | Various ......ccceeevviiiin Joeveeeennnnnnnnnnnns |00 71,096,484 L. 75,000,000 |....... 73,487,305 |.... 1,237 ). .......73,488,541 |.. ... (1,492,067) ... (1,492,057) ) . 02/15/2083 . [1.A ........
..912828-4U-1 | TREASURY NOTE ....ooovriiiiiiiiiiiiiiiiiiiiiiceieeees [ . 05/02/2023 . |HSBC SECURITIES, INC. .. |.eeeeeeerrnnnnnnnnns ... 74,709,061 |....... 75,000,000 |....... 74,618,164 |.......74,816,109 [.....cccoccn [oerenns 124,637 |oeovvveiiiiiiins [ennnnn 124,837 [ ot 74,940,746 |..oovvvvvvnnnnnn founne (230,785) |...... (230,785) |........ 1,653,315 |. 06/30/2023 . |1.A ........
NOMURA SECURITIES
..912828-52-9 | TREASURY NOTE .....oovvviiiiiiiiiiiiiiiiiiiiiciieeens [ . 05/31/2023 . | INTERNATIONAL INC ....oo. |ooeeeeeiiiiniiiiiens | 2,527,358 |........ 2,573,500 |........ 2,773,650 |........ 2,638,129 [oeeveiiiiiiinnn oo (38X R [0 R R, 2,613,296 [o.oovvveveinnnnn founnne (85,938) |....... (85,938) ... 53,674 |. 01/31/2024 . |1.A ........
BANK MONTREAL / NESBIT
..912828-6R-6 | TREASURY NOTE . 05/31/2023 . | BURNS ... JN R R 12,006,824 |....... 12,340,400 |....... 13,182,679 |....... 12,676,111 |.... (104,929) [cevvvvvvnnnnnnnn oo (104,929) | s 12,571,182 |.. (564,358) |...... (564,358) . 04/30/2024 .
..912828-X7-0 | TREASURY NOTE .. 05/31/2023 . [Various | 19,748,816 .20,316,800 .19,972,367 |. 20,065,128 |. 65,917 |. 20,131,045 (382,229) |. (382,229) |.. . 04/30/2024 .
..91282C-Ali-1 | TREASURY NOTE .. 06/07/2023 . |CITADEL SECURITIES LLC | 5,282,930 ..5,400,000 ..5,415,188 |. . 5,404,625 |. .5,402,311 (119,382) | (119,382) |.. . 11/15/2023 .
..91282C-BE-0 | TREASURY NOTE .. 06/02/2023 . [Various ..........cceeeennns |- 96,892,578 100,000,000 .95,216,797 |. 95,447,317 |. 97,299,370 (406,792) |. (406,792) |.. . 01/15/2024 .
..91282C-EG-2 | TREASURY NOTE .. 05/31/2023 . [HSBC SECURITIES, INC. .. |. . 1,617,195 .. 1,657,400 1,653,645 |. .1,655,044 |. . 1,655,820 . (38,625) |. (38,625) |.. . 03/31/2024 .
..91282C-EK-3 | TREASURY NOTE .. 05/31/2023 . [Various .........ccceeennnn |- 39,493,632 .40,420,200 .39,908,406 |. . 40,196,171 (702,539) |. (702,539) |.. . 04/30/2024 .
..91282C-FH-9 | TREASURY NOTE . 06/14/2023 . | CITADEL SECURITIES LLC |.oeeeeeeeieiieiiiies |eees 3,852,969 |........ 4,000,000 |........ 3,889,063 |........3,8%4,867 [.....ccocuvnnnnn [ 9,408 | 9,403 [ [ 3,904,270 |.. ....... (51,301) [....... (51,301) . 08/31/2027 .
..91282C-GP-0 | TREASURY NOTE . 06/30/2023 . | Various ......cceeeviiiiinnn Joereeeniniininnnnnns |oeees 39,214,872 |....... 39,506,600 |....... 39,703,208 |oevvvvvviiiiniieens fervevvnnnninnnnn oo (10,751 [ e (10,751) | [ 30,692,547 |ooooviiiiiiiiins e (477,675) |...... (477,675) . 02/29/2028 .
BANK OF AMERICA/MERRILL
..91282C-GT-2 | TREASURY NOTE . 04/26/2023 . |LYNCH ...ovvvviiiiiiiiiiiinn Jereeieieiieeeeenns ....504,101,563 |..... 500,000,000 |..... 502,031,250 |.ooeeeeieiiiiiiiiins s e (15,462) |.oeeeeeeeeeeeees e (15,462) |..ooeeeeeeeeeees e 502,015,788 |......ovvvvrvnnn foune 2,085,774 |..... 2,085,774 |........ 1,337,000 |. 03/31/2028 . |1.A ........
..91282C-GU-9 | TREASURY NOTE . 06/29/2023 . | DEUTSCHE BANK AG ........ [ R 49,017,578 |....... 50,000,000 |....... 49,709,961 |.... .. 28,716 | B A (T PR N 49,738,677 |cuevvvrrvvrvnnnn founnne (721,009) |...... (721,009) ...481,728 |. 03/31/2025 . [1.A FE .
..91282C-GV-7 | TREASURY NOTE .....ooovviriiiiiiiiiiiiiiiicieeeeeeens [ . 06/01/2023 . | JPMORGAN CHASE & CO. ... |.... .. 119,363,125 |..... 120,000,000 |..... 119,679,688 |.... C12,887 | e 119,692,574 |...ovvvvviininnn fonnne (339,449) |...... (339,449) ...545,082 |. 04/15/2026 . [1.A FE .
BANK MONTREAL / NESBITT
..91282C-HC-8 | TREASURY NOTE .....ooovvriiiiiiiiiiiiiiiiieeeeeeeeens [ . 06/30/2023 . |BURNS ...oovvvviiiiiiiiiiins Joereeeeeieeeeeeeeens | 9,644,141 |...... 10,000,000 |........ 9,645,156 [..vvvvvvvvnninnnnnns o s L O N 624 |oooeiiiiiiiiiins e 9,645,780 [.ooeeeiiiiiiiins |eeeens (1,639) |........ (1,639) |..ceeennnn 44,939 . 05/15/2033 . |1.A FE .
BANK OF AMERICA/MERRILL
..91282C-HE-4 | TREASURY NOTE .....ooovviiiiiiiiiiiiiiiiiiiieeeeeeens [ . 06/14/2023 . |LYNCH ...ovvvviiiiiiiiiiiins Joeeeeeeeiieeieeenens | 3,940,156 |........ 4,000,000 |........ 3,950,938 |..oeeiiiiiiiiiiieens e [, 49 [ o 49 [ s 3,950,987 [ovvvvvvvrrrnnnnn fornnnne (10,831) |....... (10,831) [cevvveennnns 5,943 |. 05/31/2028 . |1.A FE .
..912810-TQ-1 | WI TREASURY ....oevnniniiiiiiiiiiis [ eeeeenn . 06/30/2023 . | Various .......cceeevvnnnnn fooverrnnniniinnnnnns foeees 93,477,734 |....... 95,000,000 |....... 92,088,281 [c.evveeeiiniiiiiiinn oo 23,283 | 23,288 [ e R 1,514 [ e 1,366,220 |..... 1,366,220 . 02/15/2043 . [1.A ........
..91282C-GR-6 | WI TREASURY NOTE . 04/04/2023 . | GOLDMAN, SACHS & CO. ... | 205,515,625 |..... 200,000,000 205,050,781 |. . 204,963,377 . 552,248 |. 552,248 |.. . 03/15/2026 . 1.A .
..91282C-GS-4 | WI TREASURY NOTE .... s . 05/08/2023 . | CITADEL SECURITIES LLC ....100,843,750 |..... 100,000,000 |..... 100,464,844 |.... A ... (5, B | e 100,459,027 |.. ...... 384,723 |....... 384,723 , . 03/31/2030 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 1,453,372, 169 1,455,349,779 1,452,667,260 256,861,755 1,944,648 1,944,648 1,454,607,904 (1,235,735) [  (1,235,735) 8,402,076 XXX XXX
..B7164K-AH-7 [ SYNGENTA FINANCE NV ....ovoviveeieieessaenennns Ib..... [. 04/24/2023 . TMATURED .....vvovvevenines Jooeereneneinennines Joenens 4,250,000 |........ 4,250,000 |........ 4,250,000 |........ 4,250,000 f..oeeeeeennnnnne fooeiiiiiiiiiiins v e e foeeees 4,250,000 foooooeiiiiiiiies fooveiiiiiiiiins v foveiiieens 94,371 |. 04/24/2023 . |2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 4,250,000 4,250,000 4,250,000 4,250,000 4,250,000 %371 XXX XXX
..005158-IL-0 | ADA & CANYON CNTYS IDAHO JT SC ...evvvvvvvnnnnnn [ereeenn . 06/08/2023 . | STERN BROTHERS ... 525,000 609,751 |.... ... (6,282) | . (6,282) ... . 09/15/2024 . (1.B FE .
RAYMOND JAMES &
..005482-211-3 | ADAMS & ARAPAHOE CNTYS COLO JT ..ooeoeeeeiiieees [ eeennn . 05/09/2023 . | ASSOCIATES, INC. ... .... 900,000 ..1,082,538 |........... ... (8,808) | . (8,808) ... . 12/01/2024 . [1.C FE ....
..032879-SX-7 | ANCHOR BAY MICH SCH DIST .. . |- 05/12/2023 . [UMB BANK .. K ..289,315 |. (2,882) |. . (2,882) . 11/01/2024 . (1.C FE ....
..038699-TQ-7 | ARAPAHOE CNTY COLO SCH DIST NO ...ccvvvvvvveiens [eeeennn . 05/09/2023 . | JPMORGAN CHASE & CO. ... |.... . 1,029,000 1,057,285 |.... .. (10,630) | .. (10,630) |... . 12/01/2024 . [1.C FE ....
THE HUNT INGTON
..038699-TY-0 | ARAPAHOE CNTY COLO SCH DIST NO ..oevvvvvvvenens [eeeennn . 04/14/2023 . | INVESTMENT COMPANY ... |oeeeeeeeiiiininnnnns |oeees 1,815,903 |........ 1,550,000 |........ 1,941,499 |........ 1,796,842 [oeeenninis oo [QAIRK) N R R [QRIRKE) N R R 1,785,300 |.ooveeeieeiiiins |oeeeees 30,594 |......... 30,594 |............ 32,442 |. 12/01/2032 . |1.C FE .
JEFFERIES & COMPANY,
..082744~CY-7 |BENTON & LINN CNTYS ORE SCH DI ....evvvvvvnnnnnn [ereenn . 05/10/2023 . | INC. ooooeeiiiiiiiiiiiiieens e | 4,782,600 |........ 4,280,000 |........ 4,647,738 |........ 4,633,696 [.....ovvvernnnnn forreenn (274 1 PO R [ 74:) 1 PO T 4,612,018 [oooeeeiiiiiiies |t 170,582 |....... 170,582 |.....oeeeee. 87,383 |. 06/15/2031 . |1.B FE .
SUNTRUST INVESTMENT
..105295-L0-0 | BRANDON SCH DIST MICH ......eevvmmmmeneniiiniinnnnn [ eeeeenn . 05/09/2023 . | SERVICES, INC. ....evvveen |ovvviniiiiiinninnns | 2,180,843 |........ 2,145,000 |........ 2,375,480 |........ 2,275,430 |ooevviiiiiiiinnn fevenee (7270 R R [(1 3270 U R 2,240,183 |o.oevviiiiiiinnn fonnnne (59,340) |....... (59,340) |t 56,604 |. 05/01/2024 . |1.C FE ....
.. 13063D-XA-1 | CALIFORNIA ST ..eovvvviviiiiiiiiiiiieriieinieiniennns [eeeees . 06/06/2023 . |UMB BANK . ..685,978 .... 650,000 785,382 |[...........756,619 [.... ... (5,560) | . (5,560) |... . (65,082) |....... (65,082) . 11/01/2036 . [1.C FE ....
..182810-CL-3 | CLATSOP CNTY ORE SCH DIST NO 0 ....evvvvvvvvnnnn [ereenn . 06/15/2023 . | MATURED ... ..110,000 .... 110,000 ... 119,706 |...........111,082 |.... ... (1,052) | . (1,052) |... . 06/15/2023 . (1.B FE ....
..20772K-QY-8 | CONNECTICUT (STATE OF) .oovvveeeieiiieeieeeeeeees oo . 05/10/2023 . | MORGAN STANLEY .. .. 465,532 .... 400,000 ..455,665 |.... ....(2,449) |. ..(2,449) |... . 06/15/2030 . (1.D FE ....
..20772K-RU-5 | CONNECTICUT (STATE OF) ..ooooeeveienieiieeeeeeeens [ . 05/10/2023 . | MORGAN STANLEY .. .. 760,201 |.......... 650,000 |... eeeeeen 742,656 ... ....(3,925) |. . 09/15/2030 . (1.D FE ....
..20772K—KX-6 | CONNECTICUT ST ....ceeeeeeiiiiiiiiiiiiiiiiiiiiiiieee oo . 06/26/2023 . | INCAPITAL .vvvvvvvvvvnnnne Jovveeeieeiiieeeeeens |oeees 1,071,440 |........ 1,000,000 |........ 1,170,510 |........ 1,130,580 ..ovvvvveeiiines fovennns (8,047) . 06/01/2034 . [1.D FE ....
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..20772K-KZ-1 | CONNECTICUT ST ..eveeniiiiis [ eeeenn . 05/18/2023 . |UMB BANK ... .... 750,000 876,420 |.... ....(4,743) | ..(4,743) |... (48,107) . 06/01/2035 . [1.D FE ....
..20772K-LE-7 | CONNECTICUT ST ... U PRI . 05/22/2023 . |UMB BANK ... .... 280,000 |... 349,042 |.... .. (2,620) | . (2,620) |... (21,634) . 06/01/2040 . (1.D FE ....
..227183-DX-5 | CROOK CNTY ORE SCH DIST ...covvvvvviiiiiiiiiiiiens [eeeenn . 04/26/2023 . | WELLS FARGO .......ooevvee |oovvvvnnnninnnnnnnns Joeeennn 303,101 [ 385,000 |........... 385,000 |...........385,000 |..ccooviriiiiins fovveviiiiiiiiinn foiiiiiiiii (81,809) . 06/15/2087 . (1.B FE ....
MESIROW FINANCIAL, INC.
..25476F-ZR-2 | DISTRICT OF COLUMBIA WASHINGTON DC .........co. [.eeennn . 04/10/2023 . | .. v e 3,167,000 |........ 2,500,000 |........ 2,976,675 |.... e (2287) | [ (2,287) [ e 2,974,428 |.. 192,572 . 01/01/2033 . (1.B FE ....
BANK OF AMERICA/MERRILL
..25476F-Z8-0 | DISTRICT OF COLUMBIA WASHINGTON DC .... . . 04/11/2023 . |LYNCH ...ovvvvviiiiiniinnnns ..5,549,494 |........ 4,445,000 |........ 5,250,745 |.... ... (3,977) . R ER 740 ) I R 5,246,768 |.. . 302,726 . 01/01/2034 . (1.B FE ....
..26476F-ZT-8 | DISTRICT OF COLUMBIA WASHINGTON DC .... . 04/11/2023 . | JPMORGAN CHASE & CO. ... |.... ..3,352,077 |........ 2,700,000 |........ 3,169,314 |.... .. (2,307) | (2,307) | s 3,167,007 |. . 185,070 |....... 185,070 . 01/01/2035 . (1.B FE ....
RBC DOMINION SECURITIES
..341530-E-2 |FLORIDA (STATE OF) ..ooovvevreiiniieieiieeeeeeeeens [ . 04/10/2023 . 5,831,500 |........ 5,000,000 |........ 5,492,900 |........ 5,481,693 [oovvvviiiiiinn foeeenn (19,020) [evvvvvvveiinnnn fornnnns (19,020) |vvvvvvvviiiinns fervnnnns 5,462,673 [..oovvvvriiinnnn fonnne 368,827 . 06/01/2029 . [1.A FE ....
. 34115P-BD-6 | FLORIDA ST ..evenniiiiiiin oo . 04/10/2023 . |LLC .. |-..... 3,516,071 ..3,010,000 ..3,304,378 |........3,207,821 |.... .. (11,223) | . (11,223) |... .3,286,5%8 |.. . 229,473 |.... . 07/01/2029 . [1.A FE ....
..351280-PD-8 | FOWLERVILLE MICH CMNTY SCHS SC ... . |- 05/01/2023 . | MATURED ... 285,000 308,379 |...........286,909 |[.... ....285,000 |.. . 05/01/2023 . [1.C FE ....
..357334-KR-1 | FREMONT MICH PUB SCHS DIST ... . |. 04/10/2023 . |PIPER JAFFRAY INC. ...... .. 1,965,000 ..2,271,788 |........2,148,3%6 |.... . 05/01/2032 . [1.C FE ....
..385064-SF-8 | GRANBURY TEX INDPT SCH DIST . 04/25/2023 . [FIRST TENNESSEE BANK ..495,000 415,736 |. . 08/01/2028 . [1.A FE ....
.. 448492-3F-3 | HUTTO TEX INDPT SCH DIST 04/04/2023 . [UMB BANK .... ..350,000 ..403,431 |. . 08/01/2029 . [1.A FE ....
..452153-AC-3 | ILLINOIS (STATE OF) ... 04/10/2023 . [LOOP CAPITAL MARKETS K ..3,160,000 .. 3,426,630 |. K . 03/01/2024 . (1.G FE ....
..452153-AD-1 | ILLINOIS (STATE OF) ...ocovveeeeeeeeieeeeeeeeeeeens [ . 04/10/2023 . | MORGAN STANLEY ........... .......2,849,495 |........ 2,750,000 |........ 3,139,153 |........2,966,641 |.... S (27,708) |veeieeiiieeeien e 2,938,933 |.. (89,438) .84,410 |. 03/01/2025 . [1.G FE ....
L. 452152-7L-9 | ILLINOIS ST ..eviiiiiiiiiis [ eeeeenn . 04/10/2023 . | WELLS FARGO .....covvvveee Jooveviiniiiiinnennns |ees 10,089,500 |...... 10,000,000 |....... 10,374,600 |.......10,193,378 |.... L (71861) | e 10,121,517 |.. (32,017) ...265,278 |. 10/01/2023 . [1.G FE ....
.. 452152-L6-6 | ILLINOIS ST ...uvuniiiiiiiiiiiiiiiiiiiiiiiiii oo . 04/10/2023 . | WELLS FARGO ... [ R 5,052,650 |........ 5,000,000 |........ 5,196,200 |.... v [eeennn. (35,601) ... U RN 5,070,905 |.. PP (18,255) .. 111,806 |. 11/01/2023 . [1.G FE ....
.. 452152-P7-0 | ILLINOIS ST ..eviiiiiiiiins [ e . 04/10/2023 . | BARCLAYS ...oovvvviiiiiiins Jooeeeieieieeieeeeens e 4,909,864 |........ 4,860,000 |........ 5,050,706 |........4,963,524 |............ooe. |t [(Z2CI0Z T R [RZNC0Z Y R R 4,928,920 [..oovvveiiinnnnn fornnne (19,057) |....... (19,057) [..ceeeeen 108,675 |. 11/01/2023 . [1.G FE ....
BANK OF AMERICA/MERRILL
.. 452152-P8-8 | ILLINOIS ST ...oeiiiiiiiiiiis [ eeeenn . 04/10/2023 . |LYNCH ...ovvvvviiiiiiiiiiins Jooeeeiieiiiieeeeenns | 9,110,024 |........ 8,855,000 |........ 9,351,155 |........ 9,215,692 |..ocovvvvviiinnn fevnnne (53,990) |.eoeeeiiiiiieens |oeeens (53,990) |oeeeveiiiiiiiens |oeeees 9,161,701 |oooeeeeiiiiiiies o (51,677) |....... (51,677) |cevveennn 198,008 |. 11/01/2024 . [1.G FE ....
..472736-P9-2 | JEFFERSON CNTY COLO SCH DIST NO R- ....ovvvvnnn [oeeenns . 05/09/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeereeieeeeeenns |oeees 1,126,580 |........ 1,090,000 |........ 1,295,149 |........ 1,152,203 [oeeiiiis s (11,290) [eevvvviiiiiiinnn fovnnns (11,290) |ovvvvvviiiiiinns fernnnnns 1,140,913 | | (14,333) |....... (14,333) |..ooeenns 23,208 |. 12/15/2024 . |1.C FE ....
THE HUNT INGTON
..495080-VS-9 |KING CNTY WASH SCH DIST NO 403 REN ............ [....... . 04/11/2023 . | INVESTMENT COMPANY ...... |oeceeeeieeiiiininnns |oeeeens 822,934 |.......... 700,000 |...........798,987 |[........... L7 FO (3,442) [cvvnniis oo (73] R RN 789,011 |ooveeeiiiiiiiies i 33,928 [........n 33,923 [ouviinnnne 12,833 |. 12/01/2029 . [1.A FE ....
THE HUNT INGTON
..495080-VU-4 |KING CNTY WASH SCH DIST NO 403 REN ............ [....... . 04/11/2023 . | INVESTMENT COMPANY ...... ..610,800 .. 500,000 ..576,451 |.... ....(2,129) |. .574,322 |.. . . 12/01/2031 . [1.A FE ....
..495242-P7-8 | KING CNTY WASH SCH DIST NO 412 . |- 06/27/2023 . [UMB BANK ... .. 256,143 ..297,637 |.... ... (2,819) | .294,818 |.. . (38,675) |.... . 12/01/2039 . (1.B FE ....
..512264-JP-8 | LAKEVIEW MICH PUB SCH DIST MAC ... . |- 05/10/2023 . [UMB BANK . .. 706,527 ..723,860 |.... ... (6,690) | 717,170 |.. . (10,643) |.... . 05/01/2025 . (1.B FE ....
..515182-DC-4 |LANE CMNTY COLLEGE ORE ........ 06/15/2023 . | MATURED .. 265,000 ..267,947 |. [(2,947) | .265,000 . 06/15/2023 . (1.B FE ....
..515408-BN-1 | LANE CNTY ORE SCH DIST NO 069 06/15/2023 . | MATURED .. 205,000 ..208,405 |. .(3,405) | .205,000 o . 06/15/2023 . [1.B FE ....
..516598-CG-2 | LAPEER MICH CMNTY SCHS ........ 05/10/2023 . [UMB BANK . .. 317,009 ..322,420 |. .(3,356) | .319,065 (2,056) |. . (2,056) |.. . 05/01/2024 . (1.B FE ....
..517138-XV-0 |LARIMER CNTY COLO SCH DIST NO ....ccovvviiaes [ereenn . 04/14/2023 . | WELLS FARGO ... oo |e.... 4,551,600 |........ ........ 4,453,995 |.... ... 4,433,107 .. vee |eee... 118,493 |....... 118,403 . 12/15/2031 . (1.B FE ....
..556819-GY-0 | MADISON CNTY [DAHO SCH DIST NO ...cevvvvvvvvnnns [ereennn . 05/16/2023 . |UMB BANK ....ovvvveiiniinnn Jooeeeiiiiiiiiiiiins s 658,848 |.......... 600,000 |...........743,268 |.......... 718,028 |ooooeeeiiiiiins oo (9,394) [ [ (9,394) s e 708,634 |..ooooiiiiiiiins e (49,786) |....... (49,786) . 09/15/2031 . [1.A FE ....
THE HUNT INGTON
..569203-NC-2 |MARION & POLK CNTYS ORE SCH DI .....eevvvvvvnnnn [ereenn . 04/11/2023 . | INVESTMENT COMPANY ... |oeceeeeeeiiiiiiinnns |oeees 2,269,780 |........ 2,000,000 |........ 2,392,980 |........ 2,229,700 |ooooeveinnnnnns eveeens (11,134) [ [ (134 | s 2,218,574 206 |........ 51,206 |..eeevennnnn 32,778 |. 06/15/2031 . |1.B FE ....
..575181-HB-1 | MASON & KITSAP CNTYS WASH SCH DIST ..........o. [eeennn . 04/25/2023 . |PIPER JAFFRAY INC. .... 750,000 .... 750,000 |.......... 750,000 |.... 750,000 |.. (100,418) . 12/01/2028 . [1.A FE ....
..575181-HC-9 | MASON & KITSAP CNTYS WASH SCH DIST ......cceees [ernnnn . 04/25/2023 . |Market Axess R R .... 600,000 .... 600,000 |.......... 600,000 |.... ... 600,000 |.ccooeeeeeennns |oe. (86,718) |.o..e. (86,718) . 12/01/2029 . [1.A FE ....
RBC DOMINION SECURITIES
..60412A-PE=7 | MINNESOTA ST ..eevviiiiriiiiiniiiiniiiiiiniininnnnens [ eeeeenn . 04/10/2023 . | .uvvvrriiiniiiiie e |0.2,064,469 )L 1,805,000 |........ 1,971,241 |.... e (7,392) | [ (7,392) [ e 1,957,795 |.. 106,674 . 08/01/2030 . [1.A FE ....
..606581-KY=2 |MISSISSIPPI ST .ooeeeieiiiiiiieeeiiee [ . 04/10/2023 . | SEIBERT, BRANFORD INC. |.... ...... 2,848,014 |........ 2,600,000 |........ 2,919,592 |.... e (9,168) | [ (9,166) [ e 2,762,238 |.. . 11/01/2032 . [1.C FE ....
..605581-KZ-9 |MISSISSIPPI ST .oooeeeiiiiiiiiiiiiiiii [ . 04/10/2023 . | MORGAN STANLEY ........... U R 1,747,370 |........ 1,595,000 |........ 1,783,928 |.... ... (5,418)|. (5 48) | s 1,691,019 |.. . 11/01/2033 . [1.C FE ....
..605581-LA-3 |MISSISSIPPI ST ..ooeeeeiiiiiiiieiiiieee [ . 04/11/2023 . |PIPER JAFFRAY INC. ...... R 4,001,004 |........ 3,650,000 |........ 4,066,064 |.... ... (12,048) ). coee foreenn (12,048) ... U RN 3,861,585 |.. . 11/01/2034 . (1.C FE ....
..605581-LB-1 |MISSISSIPPI ST ..oooeviiiiiiiiiiiiiiiii [ . 04/14/2023 . |PIPER JAFFRAY INC. ......|oeeeeeiiiiiiiiiiiins | 4,022,288 |........ 3,675,000 |........ 4,077,633 |........ 3,891,650 [.....oevuunnnnnn [oeeennn [QF37i:) R R [QF37i:) R R 3,879,421 . 11/01/2035 . [1.C FE ....
SUNTRUST INVESTMENT
..650367-PL-3 | NEWARK N J ..ooenns oo . 06/08/2023 . | SERVICES, INC. ....eevvvee |ooveviniiiiiiniinnns | 1,018,250 |........ 1,000,000 |........ 1,171,480 |........ 1,073,920 [oeeeeiiiiiis foeeens [QE2R: 1173 FO (L2810 PO R 1,085,118 |..ooooeeeiiiiins |eeens (36,868) |....... (36,868) |..ecevennnn 34,861 |. 10/01/2024 . |1.E FE ....
..68609T-P7-7 | OREGON (STATE OF) .....ooeeeeeeeeeeeeeeeeeeeeeeeeees [eeeen . 04/26/2023 . |WELLS FARGO .....ooevvvvee Jovveeeeeieeeeeeieees Joveeeens 820,140 |........ 1,000,000 |........... 998,330 [........... 998,465 [...cooeiiiiiiins e A | o B i o 998,508 [...oooeeeieiiees oo (178,368) |...... (178,368) |...ovveeees 10,448 |. 05/01/2033 . [1.B FE ....
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JANNEY MONTGOMERY SCOTT
..68600T-5R-5 | OREGON ST ........evvvmmmmmmnnnininiiiiniiiiiiiiiiinn [ eeeees L 04/10/2023 . |LLC oooeeeeeeei e | 2,144,694 |........ 1,815,000 |........ 2,058,373 |........ 2,038,489 [o.eevviiiiiiinn e (9,059) |.evvveviiiiiiins fevvnnnnns (9,059) |ovvvvviiiiiiins fevninns 2,029,430 [o.evvvvrrvninnnn fornnnnns 82,467 |........ 82,467 |.eevvvenenns 40,585 |. 05/01/2029 . |1.B FE ....
JANNEY MONTGOMERY SCOT
..68600T-55-3 | OREGON ST .......evvvrrmmnnmnnnniiniiiiiiiiiiiiiiinnn [ eeeees . 04/10/2023 . |LLC ..... [ T R 2,260,411 |........ 1,900,000 |........ 2,175,804 |........2,156,448 |.... .. (8,821) ] L (8,821) | e 2,147,628 |. . 112,783 . 05/01/2030 . (1.B FE ....
..691259-DE-2 | OWOSSO MICH PUB SCH DIST . |- 04/10/2023 . [PIPER JAFFRAY INC. K . 1,170,083 ..1,040,000 1,133,226 |. (4,518) |. K .1,128,708 41,375 |. . 05/01/2031 . [1.C FE ....
..691259-DF-9 | OWOSSO MICH PUB SCH DIST ....ceeeeeeeeeeeeeeeeeens oo . 04/10/2023 . | PIPER JAFFRAY INC. ...... I R 1,480,367 |........ 1,320,000 1,434,045 |.... cnn(5,563) | [ (5,563) [ e 1,429,381 .50,985 |.... . 05/01/2032 . [1.C FE ....
..720424-C6-5 |PIERCE CNTY WASH SCH DIST NO 10 TA ....cvvvvens [erennn . 06/27/2023 . |UMB BANK ... .. 256,143 . 288,018 |.... ... (2,210) | . (29,666) . 12/01/2039 . (1.B FE ....
..744890-TT-1 |PUEBLO CNTY COLO SCH DIST NO 70 ...eevvvvvvvnnns [eeeennn . 06/06/2023 . |UMB BANK ... . 1,175,450 .1,368,565 |.... .. (11,396) | (181,720) . 12/01/2038 . [1.C FE ....
..744890-TU-8 | PUEBLO CNTY COLO SCH DIST NO 70 ...cevvvvvvvvnnn [eeeennn . 06/27/2023 . |UMB BANK . .. 256,143 ..296,690 |.... ... (2,758) | . (37,790) |.... . 12/01/2039 . [1.C FE ....
..795200-JG-0 | SALINE MICH AREA SCHS .......covvveieeeeieeeeeeeens [ . 05/01/2023 . | MATURED ... ..700,000 . 706,719 |.... ... (6,719) | . 05/01/2023 . [1.C FE ....
..882724-FII-2 | TEXAS ST ovviiiiiiiiiiiiiiiiiiiiicciicccccccceieeeens [ . 05/18/2023 . |UMB BANK ....oevvvvieiiinnn Jooreiiiiiiiiieins e, 308,412 |.......... 300,000 |...........344,589 |........... 312,377 [oeeiiiiiiis oo [E0ZX) 1 . . 08/01/2028 . [1.A FE ....
BANK OF AMERICA/MERRILL
..901580-DD-9 | TWIN FALLS CNTY IDAHO SCH DIST ....coovvveieeens [ orennn . 05/09/2023 . |LYNCH ...ovvvvenniiiiiiinnnn Jooeeeeiiieiiiiiieens oo, 921,708 |.......... 900,000 |........1,036,108 [........... 940,352 |oevvviiiiiiiiinn fevnnnns (8,414) ..ol . 09/15/2024 . (1.A FE ....
..938429-V4-6 | WASHINGTON CNTY ORE SCH DIST N ... . |- 06/15/2023 . | MATURED ... . 3,710,000 .3,710,000 |.... . . 06/15/2023 . (1.B FE ....
.. 97942N-FB-7 | WiOODHAVEN BROWNSTONN MICH SCH .. oo |eeeennn [ 05/10/2023 . | UMB BANK . ........ 316,259 .. , ..322,004 |.... ....(3,241)]. ..(3,241) ... . 05/01/2024 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 120,157,113 111,185,000 123,400, 192 108, 154,322 (633,245) (633,245) XXX XXX
..003430-BD-6 | ABILENE KANS PUB BLDG COMMN RE ..........ccevuwn [errenn . 06/07/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeeveiiriiiinies Joeeeeees 541,166 |........... 540,000 |.......... 600,107 |........... 549,708 |[....ovvvrvinnnnn foeeeenns (7231 P (4,625) |...coeeeeeenns . 12/01/2023 . (1.D FE ....
SUNTRUST  INVESTMENT
047772-H8-4 | ATLANTA GA oo [ eeeeen . 04/10/2023 . | SERVICES, INC. ....oevvvee Jooverniiiiiiiniinnns oo 2,829,819 |........ 2,405,000 |........ 2,638,838 |........ 2,634,118 [ooeeeiiiiiiiin oo [R:2::) ) SR R [R:2:1:) ) SR R 2,625,830 [.....evvveennnns . 12/01/2029 . (1.B FE .
THE HUNT INGTON
..047772-H3-2 | ATLANTA GA .oovvviiiiiiiiiiiiceecccccceecceccceeeeees [ e . 04/10/2023 . | INVESTMENT COMPANY ...... |oeeeeeeeiiiiiiininns |oeeees 4,508,250 |........ 3,750,000 |........ 4,145,475 |........ 4,138,617 | s (27 R RO [QAZ7) R R 4,126,575 [oeeveveernnnnnns . 12/01/2030 . (1.B FE ....
MESIROW FINANCIAL, INC.
..055022-A0-0 | AZUSA CALIF PENSION OBLIG ...ccoeeeeeeeeieeeeeees [eeenn . 05/03/2023 . | .evvvviiinniiiiiiiiiiiiiinnnns e | 1,059,624 |........ 1,285,000 |........ 1,285,000 |........ 1,285,000 |ooveeeiiiiiiins o feenviiiiiiiiiens fo e e 1,285,000 |ooeeeeeieiennes |eens (225,376) |...... (225,376) |............ 30,661 |. 08/01/2035 . [1.D FE ....
UNION BANK OF
..072887-4M-1 |BAYONNE N J ..ovvviiiiiiiiniiinneineeneenensnennnnnnes [ eeeeens . 04/26/2023 . | SWITZERLAND ....oooovvvvees Joonnnniiiiiiiiieens e 2,343,853 |........ 2,750,000 |........ 2,750,000 |........ 2,750,000 [ooeeiiiiiiiiiins v o e o o 2,750,000 [ooeeiiiiiiiiiies foeens (406,148) |...... (406, 148) . 07/01/2029 . (1.G FE ....
..108152-KR-9 | BRIDGEPORT CONN ......evvvvvvvvvvnnnnnnnnnnnnnnnnnnns [ eeeeens . 05/09/2023 . | Various ......cceeevviiiinn foeveeeeneninnnnennns Joeeens 1,361,890 |........ 1,330,000 |........ 1,427,816 |........ 1,384,530 |oooeverrnnnnnnns fovnnnns (11,793) [ennnnniniiiis [ (11,793) | s 1,372,737 |.. .(10,847) |....... (10,847) . 08/15/2024 . (1.E FE ....
.. 118565-YK-0 | BUCKS CNTY PA .ooovriiiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2023 . |MATURED ......eevvvvvvnnnnns Jooveerniiiiieeeeenns s 1,260,000 |........ 1,260,000 |........ 1,260,000 |........1,260,000 |....ccovvvrnnnns fouvvvnnnnnnnnnnn fovvnnnininins fovi e e 1,260,000 |.. . 06/01/2023 . (1.B FE ....
..122062-ZG-0 | BURLINGTON VT ..eevvvvvviriiriiiinrirniieniennninenns [ eeeeens . 04/10/2023 . |UMB BANK ... .. 171,236 .... 165,000 184,592 |.......... 171,410 |.... 170,451 . 11/01/2024 . (1.D FE ....
..122062-ZH-8 | BURLINGTON VT .. 05/17/2023 . [UMB BANK . , ..135,000 .. 142,580 |. 141,501 . 11/01/2025 . (1.D FE ....
..133303-4D-6 | CAMERON CNTY TEX .... 04/03/2023 . [UMB BANK . 667,492 .. 1,465,000 1,651,271 |. . 1,643,940 . 02/15/2029 . (1.D FE ....
..144783-CZ-8 | CARROLL CNTY GA SCH DIST .. 04/01/2023 . | MATURED ... .. 185,000 . 185,000 . 186,621 |. 185,000 [..eevvvvvvennnnn fonnnnninninnne K . 04/01/2023 . (1.B FE ....
.. 147249-HK-5 | CASCADE CNTY MONT HIGH SCH DIS . |- 06/08/2023 . [PIPER JAFFRAY INC. .. 979,986 ..965,000 .1,006,983 |. .. (12,390) | .994,592 . (14,606) |. . 07/01/2024 . (1.E FE ....
.. 152339-RW-9 | CENTINELA VALLEY CALIF UN HIGH . |- 04/26/2023 . | WELLS FARGO K .. 782,590 ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 (217,410) | . 08/01/2034 . [1.C FE ....
.. 162339-RY-5 | CENTINELA VALLEY CALIF UN HIGH ... . 05/03/2023 . |PIPER JAFFRAY INC. ...... .. 428,976 565,000 565,000 |...........565,000 |.... N ....565,000 |.. (136,024) . 08/01/2040 . (1.C FE ....
..169583-GV~7 | CHINO VY UNI SCH DIST CALIF ..ooevvvviiiiiiiiiees [ eeenn . 05/30/2023 . |UMB BANK ... .. 196,516 .... 175,000 ... 211,187 ...l 202,688 |.... ... (1,382) | .201,307 |.. .. (4,790) |.... . 08/01/2087 . 1.D FE ....
..169583-GY-1 | CHINO VY UNI SCH DIST CALIF ..oovvvveeieeeieeees [ eeennn . 06/21/2023 . |UMB BANK ... .. 335,919 .... 300,000 ..344,801 |.... ....(2,553) | 342,248 |.. ...(6,329) [.... . 08/01/2040 . (1.D FE ....
..181144-VH-6 | CLARK CNTY WASH SCH DIST NO 03 .......evvvuvnnnn [ereeenn . 06/07/2023 . | UMB BANK . .. 255,038 ..297,637 |.... .. (2,500) | .295,136 |.. . (40,099) |.... . 12/01/2039 . [1.A FE ....
..259327-09-8 | DOUGLAS CNTY NEB SCH DIST NO 0 ...vvvvvvvvvnnnnn [ernenn . 06/15/2023 . | MATURED ... .. 155,000 ..155,000 |.... . .155,000 |.. . 06/15/2023 . [1.C FE ....
..270083-R3-4 |EANES TEX INDPT SCH DIST ....evvninnnin oo . 04/14/2023 . |PIPER JAFFRAY INC. ...... ,504,403 . ,436,623 |.... .. (5,191) . . (5,191) ... ,431,432 |.. . 08/01/2029 . [1.A FE ....
..278698-BM-6 | EBERT MET DIST COLO ... 04/04/2023 . [UMB BANK ....... . 210,000 231,534 (881) |. . (881) 230,654 . 12/01/2028 . [1.E FE ....
..283299-A0-8 |EL MONTE CALIF . 05/03/2023 . (Market Axess . 900,000 N 900,000 |. 900,000 . 08/01/2035 . [1.G FE ....
..346766-1U-8 | FORT BEND CNTY TEX .... . 04/25/2023 . |HILLTOP SECURITIES INC .... 650,000 .... 650,000 |.......... 650,000 |.... .. 650,000 |.. . 03/01/2030 . (1.B FE ....
THE HUNT INGTON
..378280-UR-0 | GLENDALE ARIZ ...ovvnnnnnnniin oo . 05/10/2023 . | INVESTMENT COMPANY ...... |.... 655,000 772,304 |...........722,667 |.... .. (4,156) | . (4,156) [... .. 718,510 |.. . 07/01/2030 . [1.C FE ....
THE HUNT INGTON
..378280-US-8 | GLENDALE ARIZ ...ovvvnnnniiiin oo . 05/10/2023 . | INVESTMENT COMPANY ...... |oeceeeereieiiinienes |oeeeeeens 807,487 |.......... 720,000 |........... 845,467 |........... 792,453 |ovvvviviiiiiinns fovnnnnnns [C5) ) R R (7)) R RN 788,009 . 07/01/2031 . [1.C FE ....
THE HUNT INGTON
..378280-UT-6 | GLENDALE ARIZ ....eevvnnnniin [ oo . 05/10/2023 . | INVESTMENT COMPANY ...... |.... .. 852,348 .... 760,000 889,512 |[...........834,853 [.... .. (4,587) . . (4,587) ... .830,266 |. . 07/01/2032 . [1.C FE ....
..425200-7U-0 | HENDERSON NEV ....oooeeieiiiiiiiiiiiiiiiiiiiiiiiieees oo . 06/01/2023 . |MATURED .........cevevnnnnnn |ouee .. 315,000 315,000 315,000 |...........315,000 |.... .315,000 |.. . 06/01/2023 . [1.C FE ....
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.. 442331-U2-8 | HOUSTON TEX ....evvvvvviiiiieiiiiniiiiieiiiiecicnnenes [ eeeeenn . 04/04/2023 . |UMB BANK ... .... 850,000 ....(5,365) |. ..2,046 |.... . 03/01/2026 . [1.D FE ....
.. 482124-SE-5 | JURUPA CALIF UNI SCH DIST ...coevveeieeeeeeeeeeens [ . 06/12/2023 . |UMB BANK ... .... 510,000 .(4,313) |.... . 08/01/2038 . (1.D FE ....
..484873-Pli-8 | KANSAS CITY MO .eovvvvvviiiiiiiiiiiiieccccciiceceees [ oo . 05/22/2023 . |UMB BANK ........eevvennnee . 02/01/2034 . (1.D FE ....
..508205-JU-6 |LAKE COOK KANE AND MCHENRY ONTYS | ......cccoe [ereenn . 04/10/2023 . | SEIBERT, BRANFORD INC. . 12/01/2029 . [1.A FE ....

JEFFERIES & COMPANY,
..508206-JV-4 | LAKE COOK KANE AND MCHENRY ONTYS | ......cccoe [ereenn . 04/10/2023 . | INC. ....... . (13,419 |... . 12/01/2030 . [1.A FE ....
..514282-XC-1 |LANCASTER PA .....eevvvvivinrriiiiiiiiniinniininnnnns [ eeeeenn . 04/27/2023 . |UMB BANK . R . ... (1,940) |... . 11/01/2024 . (1.G FE ....
..522218-KU-9 | LEAVENWORTH CNTY KANS UNI SCH .........ccceeeees [ oennn . 04/11/2023 . |PIPER JAFFRAY INC. ...... .. 782,698 ... (2,681)]... . 09/01/2032 . (1.D FE ....
..534247-QR-5 |LINCOLN NEB ARPT AUTH ....coovvviiiiiiiiiiiieneeens [ . 05/16/2023 . |UMB BANK .........evvvnnnee . 1,102,620 .. (13,379) |... . 07/01/2029 . (1.B FE ....
ASSIGNMENT OF SECURITIES

..547675-AA-6 | LOWELL METRO DIST CO G O LTD TAX 04 .......... [....... . 06/20/2023 . . 6,121,39% .3,368,905 |.... ...2,911,027 .. 171,819 |. 12/01/2033 . [6. * .......

.... 190,000 ....202,530 |..

..566865-JL-6 | MARICOPA CNTY ARIZ SCH DIST NO ...c.evvviveieis | eeeens . 04/04/2023 . [UMB BANK . .. 200,461 203,976 |ooiiiiieeiin [ (1,446) |. .. (2,068) |........ (2,088) [.eeruveennne 7,257 |.07/01/2025 . |1.C FE ....
RAYMOND JAMES &
..566897-VY-7 | MARICOPA CNTY ARIZ SCH DIST NO ...cevvviveiiis | eeeens . 06/08/2023 . [ASSOCIATES, INC. ..ccooet [eeveeiiiiiiineniis foeeeens 584,781 |....eees 575,000 |.......... 679,018 |........... 597,932 |oeveiiiiieiens [ (8,760) [ovvveeeeiraens Joeennnn (8,760) [ovveeiiiiiiins Lo 891,172 [ | (6,391) [........ (6,301) |eeniiiens 27,233 (. 07/01/2024 . |1.D FE ...
FIDELITY CAPITAL MARKETS
..567426-Pli-5 | MARICOPA CNTY ARIZ SCH DIST NO . 05/09/2023 . | .. .. 1,020,580 ..1,000,000 ..1,176,810 |. .1,039,130 |.. (9,311) ). . (9,311) .1,029,818 .(9,238) |. (9,238) |.. . 07/01/2024 . |1.B FE ....
..611305-MY-6 | MONROE TWP MIDDLESEX CNTY N J .. 04/26/2023 . | Market Axess ..945,000 ..958,788 |. ..965,500 |. (488) |. . (488) .9585,012 (148,720) |...... (148,720) |.. . 08/01/2031 . |1.D FE ...
..611305-Mi-0 | MONROE TWP MIDDLESEX CNTY N J BRD .....cccoviun | eeeeans . 04/26/2023 . |Market Axess ..1,000,000 ..1,000,000 |........1,000,000 |.... .1,000,000 |.. (118,340) |...... (118,340) . 08/01/2029 . |1.D FE ....
..611305-MX-8 | MONROE TWP MIDDLESEX CNTY N J BRD ........cccc |eeeens . 04/26/2023 . Market Axess ... 850,000 .... 850,000 |[.......... 850,000 |[.... 850,000 |.. (115,090) |...... (115,090) . 08/01/2030 . |1.D FE ....
..611305-MZ-3 | MONROE TWP MIDDLESEX CNTY N J BRD ......ccoviun | eeeeens . 04/26/2023 . |Market Axess ... 650,000 .... 650,000 |[.......... 650,000 |.... ... 650,000 [.. (105,950) |...... (105,950) . 08/01/2032 . |1.D FE ....
..611305-NA-7 | MONROE TWP MIDDLESEX CNTY N J BRD .........ccc |eeeens . 04/26/2023 . [Market Axess .. ... 650,000 .... 650,000 |[.......... 650,000 |.... ... 650,000 [.. (117,969) |...... (117,969) . 08/01/2033 . |1.D FE ....
..612285-AC-0 | MONTEBELLO CALIF PENSION OBLIG ......ccevveurns | ueeeans . 06/01/2023 . ..1,170,000 .1,170,000 |.... .1,170,000 |.. . 06/01/2023 . |1.C FE ....
..612582-EH-5 | MONTEREY PENINSULA CALIF UNI S ....ooocciiies | e . 05/16/2023 . .... 510,000 ..525,440 |.... ... (964) |... ....524,476 |.. . 08/01/2038 . |1.D FE ....
..645020-2V-9 | NEW HAVEN CONN N . 06/08/2023 . [ JPMORGAN CHASE & CO. ... [.... o | ........3,000,000 |........ ... 3,151,775 | .. (41,418) |... v |oeeennnn 3,110,358 .. . 08/15/2024 . |1.E FE ....
..65000B-NP-9 | NEW YORK ST SCHOOL DIST FING PG 20 ............ | .eeeees . 04/14/2023 . [ SEIBERT, BRANFORD INC. |.....cccuierieeiis foeees 4,320,601 |........ 3,775,000 |........ 4,177,566 |........ 4,145,785 | oo (17,858) [ | (17,885) |euvveeeeceeiis e 4,128,199 158,865 |. 10/01/2028 . |1.D FE ....
SUNTRUST  INVESTMENT
..65000B-NQ-7 | NEW YORK ST SCHOOL DIST FING PG 20 ........... |.eeeees . 04/10/2023 . [ SERVICES, INC. .. . 3,800,680 ..3,250,000 ..3,600,873 |........ 3,585,857 |.... .. (12,507) |... .3,573,350 |.. 227,330 |....... 227,330 134,063 |. 10/01/2029 . (1.D FE ....
..650367-PT-6 | NEWARK N J ... 05/02/2023 . | UMB BANK . .. 508,575 . 500,000 . 567,180 |. ..516,395 |. . (7,460) .508,935 (5,360) |. . (5,360) |.. . 14,792 |. 10/01/2023 . |1.E FE ...
..715382-M9-5 | PERTH AMBOY N J .. 05/16/2023 . | UMB BANK . .. 445,008 ..395,000 ..485,024 |. ..457,539 |. . (4,120) .453,419 (8,416) | . (8,416) |.. 17,391 |. 07/01/2028 . |1.C FE ....
..725726-MU-4 | PITTSTON PA AREA SCH DIST . - |- 04/19/2023 . [UMB BANK . . 410,000 ..436,379 |. ..413,159 | . (1,79) .411,369 (332) | .. (332) . 12,573 | 07/15/2023 . |1.C FE ....
..73208P-BS-9 | POMONA CALIF PENSION OBLIG weeenen |- 05/03/2023 . | BARCLAYS .. ..2,925,000 ..2,925,000 |. 2,925,000 T S (514,742) |...... (514,742) .82,727 |. 08/01/2040 . |1.E FE ...
.. 73723R-YG-2 | PORTSMOUTH VA ..oooiiiiiiiiiiiiiiiiieeeiiiines [ eeeeens . 05/02/2023 . |UMB BANK . ...(5,228) |. . 07/15/2024 . |1.C FE ....
..741701-7P-5 | PRINCE GEORGES CNTY MD .....ceevviiiiiiiiiiiiees | aieens . 04/26/2023 . [Market Axess .. 655,000 . 09/15/2031 . [1.A FE ...
..769036-BK-9 | RIVERSIDE CALIF ...oooiiiiiiiiiiiiiiiiiieiiiiiins | eeeeens . 06/01/2023 . [ MATURED 450,000 K . 06/01/2023 . |1.D FE ....
..77016C-AQ-6 | ROARING FORK TRANSN AUTH COLO ........coeeeeecuns | venenns . 06/23/2023 . [UMB BANK .... .... 100,000 ... (1,044) |, (13,215) . 12/01/2036 . |1.D FE ....
..77016C-AS-2 | ROARING FORK TRANSN AUTH COLO ........cevveeiuns | eeeeans . 05/16/2023 . UMB BANK ... .... 970,000 . ..(7,444) 1. (138,367) . 12/01/2038 . |1.D FE ....
..79758U-AP-6 | SAN FERNANDO CALIF POB ......covvvieeeiiiiinees | aeeees . 05/03/2023 . [WELLS FARGO ... ..1,235,000 1,235,000 |.... K (285,594) . 01/01/2035 . |1.C FE ....
..799306-0B-4 | SAN RAFAEL CALIF ELEM SCH DIST .ocuvvviiieeiis | eeeens . 06/27/2023 . [UMB BANK 515,000 ..544,583 |.... ...(2,948) |. ..(2,948) |... (15,343) . 08/01/2038 . |1.C FE ....
SUNTRUST  INVESTMENT
..815662-JA-0 | SEDGHICK CNTY KANS UNI SCH DIS ... - |- 05/09/2023 . [ SERVICES, INC. ........... 1,139,117 ..1,115,000 21,162,064 |..ooeeeeiiiinn | (10,044) |. .. (10,044) ... . weeeen (12,902) . 09/01/2024 . |1.E FE ...
..815668-LV-8 | SEDGHICK CNTY KANS UNI SCH DIS ... 06/07/2023 . | JPMORGAN CHASE & CO .. 778,379 . 775,000 ..792,500 |. .. (10,217) |. (10,217) .(3,904) | . 10/01/2023 . |1.D FE ....
..83412P-FV-9 | SOLANO CNTY CALIF CMNTY COLLEGE DI . 04/26/2023 . | PIPER JAFFRAY INC. .. 538,025 625,000 ..625,000 |. - . (86,975) | . 08/01/2033 . |1.C FE ....
..793185-MV-8 | ST PETERS MO . 04/04/2023 . [UMB BANK .................. .. 98,430 100,000 ..102,897 |.... .. (351) ). . (361) |... 102,546 |.. .. (4,116)|.... . 03/01/2027 . |1.B FE ...
JEFFERIES & COMPANY,
..886644-BL-6 | TIFT ONTY GA SCH DIST .eevviiiiiiiiiiieceeis | e . 04/14/2023 . [INC. oooeeeniiiiiieiiis [ [ 1,570,415 |........ 1,350,000 |........ 1,513,566 |........ 1,502,499 | el (6,150) fouvreeeeiiiins s (6,150) fouvreeeaiiiias s 1,496,349 | it 74,065 |........ 74,065 |............ 56,625 |. 09/01/2029 . (1.B FE ....

..886644-BM-4 | TIFT ONTY GA SCH DIST ...vvvvreeiiiiiiieiiiiis | eeeees . 04/14/2023 . [PIPER JAFFRAY INC. ......oeeeeiiiiviiiinnsn foueen 1,827,210 |........ 1,540,000 |........ 1,737,459 |........ 1,726,989 ..o founenns (6,393) )i founinnns (6,393) )..oovvviiaenes foureens 1,719,566 [.oooeeeiiinnns Jonnnns 107,644 |....... 107,644 |............ 64,594 |. 09/01/2030 . |1.B FE ....
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JEFFERIES & COMPANY,
..886644-BN-2 | TIFT CNTY GA SCH DIST ...evvvvvvvrivnnnnnnninnnnnns [ eeeeenn . 04/14/2023 | INC. ooooeeiiiiiiiiiiiiiiin e e 1,610,338 |........ 1,250,000 |........ 1,416,438 |........ 1,407,978 |ooevvveiieeeenns e (4,705) |.evvveeiiiieiins fevninns (4,705) |evvveeiiiiiiins fevninns 1,403,273 |ovvveviiiiiinnn fornnne 107,065 |....... 107,065 |............ 52,431 (. 09/01/2031 . |1.B FE ....
JEFFERIES & COMPANY,
..886644-BP-7 | TIFT CNTY GA SCH DIST ...evvvvvvvvivnvnnnnninnnnnns [ eeeeenn . 04/14/2023 . | INC. .... U 1,637,113 |........ 1,250,000 |........ 1,422,375 |........ 1,414,639 [.... ....(4,304) |. L (4,304) | e 1,410,334 |. .126,778 |....... 126,778 . 09/01/2032 . (1.B FE ....
..91882R-GM-8 | VAL VERDE UNIFIED SCHOOL DISTRIC ....evvvvvvvnns [ eeeennn . 06/07/2023 . | UMB BANK . R .. 102,089 .... 100,000 115,318 |...........110,795 |.... ... (807) ... ....109,988 |.. .. (7,899)[.... . 08/01/2087 . [1.C FE ....
CABRERA CAPITAL MARKETS,
..941247-7C-6 | WATERBURY CONN .......ooovvveriiiiiiiiiiiins [ L 04/1172023 L | INC oo e | 1,192,300 |........ 1,000,000 |........ 1,118,770 |........ TA771 [ [ (8,699) | s [RTCE) 1 A N 1,108,072 [oevvvvvvviiiinnn fornnnnne 84,228 . 08/01/2030 . 1.D FE ....
THE HUNT INGTON
..941247-7D-4 | WATERBURY CONN .......coovveirriiiiiiiinnins [ . 04/14/2023 . | INVESTMENT COMPANY ...... |oeceeeeeiiiiiiiiinns | 2,123,975 |........ 1,750,000 |........ 1,966,598 |........ 1,955,471 [ e [(CARTK)) SRR R [(CARTK)) SRR R 1,949,298 |...oevvvvvnnnnnn founnne 174,677 |....... 174,677 |............ 73,646 |. 08/01/2031 .|1.D FE ....
Headlands Tech Global
..969872-28-2 | WILLIAMSON CNTY TENN ......ovvvemmmmmmmmnennnnnnnnn [ereeenn . 04/10/2023 . |Markets LLC ....ccevvvvvee Jooveeeiiiiiiinniiins foeeees 2,029,749 |........ 2,515,000 |........ 2,756,264 |........ 2,751,496 [oeevveriininnnn foeeeenns [CRZ) T R R (9,443) [cevvnnniiiis oo 2,742,082 |eovvviiiiiiinnn fonnnne 187,6% |....... 187,6%6 |............ 53,094 |. 05/01/2029 . |1.A FE .
RBC DOMINION SECURITIES
..069872-ZT-0 | WILLIAMSON CNTY TENN . 04/10/2023 . | .evvvrniiiiniiiie ....(9,94) |. , 249,580 . 05/01/2030 . [1.A FE ....
..982671-7V=5 | WYANDOTTE CNTY/KANS CITY KANS . 06/08/2023 . [ STIFEL CAPITAL MARKETS .(6,942) |. (8,564) . (8,564) |.. . 08/01/2024 . (1.E FE ....
..986082-YU-3 | YONKERS N Y ....ovvvvvinninnnnnnnnees oo |eeeenes [ 04/03/2023 . [UMB BANK ...t .. . 471, ....(3,209) |. . .......(2,402) . 10/01/2024 . [1.G FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 89,180,556 (500,068) 2,435,937 2,435,937 2,435,084 XXX XXX
..01354M-HY-0 | ALBUQUERQUE NM GROSS RECPTS TAX RE .... . 04/26/2023 . |PIPER JAFFRAY INC. ...... .. 395,370 . 500,000 |.... 500,000 |.. (104,630) |...... (104,630) .10,251 |. 07/01/2035 . [1.A FE ....
..015086-NG-2 | ALEXANDRIA LA UTILITIES SYSTEM FUN . 05/01/2023 . | MATURED ... e | .. 250,000 ..250,000 |. .250,000 . 05/01/2023 . [1.C FE ....
..015086-NN-7 | ALEXANDRIA LA UTILITIES SYSTEM FUN ... . 04/26/2023 . | STIFEL CAPITAL MARKETS |.... . 1,228,696 .1,400,000 |.... . 05/01/2029 . 1.C FE ....
BANK OF AMERICA/MERRILL
..01728A-3T-1 | ALLEGHENY CNTY PA HOSP DEV AUT .....ccovvvvveees [ereenn . 04/12/2023 . |LYNCH ..ovvvvviiiiiiiiiiinns Jooveeieeieieeeeeens | 1,615,071 |........ 1,490,000 |........ 1,669,115 |........ 1,589,671 |oovveevieiiiiies e (4,952) [cvnnniniiniiinn foeeeeenn (4,952) [cevnnnniniininn foeeeenn 1,684,718 | |l 30,352 |......... 30,352 |ooeeeennns 39,940 |. 04/01/2033 . |1.F FE .
JANNEY MONTGOMERY SCOTT
..017357-L7-7 | ALLEGHENY CNTY PA SAN AUTH .....oooeeiiiiiiiiiins [ oeiens . 04/14/2023 . |LLC .oooeveiiiiiiiieeeees e | 1,275,483 1,100,000 |........ 1,193,236 |.... ....(3,799) |. L(3,799) | s 1,187,639 |.. . 06/01/2029 . (1.D FE ....
..017357-L8-5 | ALLEGHENY CNTY PA SAN AUTH .....coooeeeiiiiiinens [ oeeennn . 04/11/2023 . | JPMORGAN CHASE & CO. ... |oeeererrreernnnnnnns o 1,649,206 |, 1,395,000 |[........ 1,527,065 |.... ... (4,367) ] C(4,367) | e 1,520,530 |.. . 06/01/2030 . (1.D FE ....
JANNEY MONTGOMERY SCOTT
..017367-L9-3 | ALLEGHENY CNTY PA SAN AUTH .....cooveeiiiniiinnns [ oeennn L 04/11/2023 L |LLC cooeeeeeeiei e e 841,022 |.......... 700,000 |........... 770,532 [..eevneeeee 769,531 [ovvvviiiiiiiies oeeeenn (2,017) feuveeniiiiiiinns foeeens (2,017) [euveeniiiiiins oo 767,514 | | 73,508 |........ 73,508 |ovevverennns 14,875 |. 06/01/2031 . [1.D FE .
JANNEY MONTGOMERY SCOTT
..017357-M2-7 | ALLEGHENY CNTY PA SAN AUTH .....coooeeeiiiiinnnns [ oeeens . 04/14/2023 . |LLC ooooeeeeeeii e | 1,226,570 |........ 1,000,000 |........ 1,101,300 |........ 1,100,043 |ooovvvvveieiiens fovnnnns (2,657) |evveeiiiiiiiies fevninns (2,657) |evveeiiiiiiiins v 1,097,387 |ooeeeeeeieeeees | 129,183 |....... 129,183 |ooveeeenns 21,944 (. 06/01/2032 . |1.D FE ....
..017357-M5-0 | ALLEGHENY CNTY PA SAN AUTH ....ocooeiiiiiiiiinens [ oeens . 06/15/2023 . | UMB BANK 1,515,428 .. 1,290,000 ..1,381,010 |........1,379,901 |[.... ..(3,238) |... .1,376,662 |.. . 138,766 . 06/01/2035 . (1.D FE ....
..032556-FK-3 | ANAHEIM HOUSING AND PUBLIC IMPRO .......ccevvves [oeennn . 04/26/2023 . | TD SECLRITIES .... ......... 558,915 |.......... 700,000 |.......... 700,000 |.......... 700,000 |.... .eeeeee... 700,000 .. ......(141,085) |...... (141,085) ) . 10/01/2035 . (1.B FE ....
..04780M-ZP-7 | ATLANTA GA (CITY OF) eevvvvveiviiiiiiiiiiiiiieeens [ eeeenn . 05/16/2023 . |UMB BANK ....ovvvvenininnnn Jooeeniiiiiiiiiiins oo, 280,790 |oeeeeeeenns 250,000 |........... 278,400 |.......... 276,807 |ooeeeeeeniinies Jooeeeens (1,207) [eveiiiiiiiiiiinn [ (1,207) [ oo 275,600 [oooeeiiiiiiiiins foeeeenns 5,190 [oeeeeene 5190 |.ooeeens 11,007 |. 07/01/2030 . |1.D FE ....
FIDELITY CAPITAL MARKETS
..047870-NP-1 | ATLANTA GA WTR & WASTE WTR REV ....oevvvvvevenns [eeeenn . 06/08/2023 . | .evvvvrrrrinniinnnniiininiinns fereeeiieeenenneeees o 547,685 |........... 535,000 |.......... 604,887 |..........579,873 |...cooooiiiiiins [eennnnn (10,916) fevvnnninnininnnn [ (10,916) | s 568,958 . 11/01/2024 . [1.C FE ....
BANK OF AMERICA/MERRILL
..047870-QJ-2 | ATLANTA GA WTR & WASTE WTR REV ....oevvvvvevnnns [eeeenn . 04/14/2023 . | LYNCH . ..2,896,452 |........ 2,600,000 |........ 3,073,096 |........2,861,758 [....oevvunnnnnnn ooeeenn (15,001) | | (15,09) [ fevieees 2,846,668 |.. . 11/01/20382 . (1.D FE ....
..050589-0E-3 | AUBURN UNIV ALA GEN FEE REV ..........ooeeeeees [oeennn . 06/01/2023 . |MATURED ........ovvvvvvvnnnn Joovereennnnnnnnnnnns [0 3,230,000 |ooeeeees 3,230,000 |........ 3,230,000 |.... . . 06/01/2023 . (1.D FE ....
..052398-HD-9 | AUSTIN BERGSTROM INTERNATIONAL AIR .....eeevunn [oreennn . 05/16/2023 . |UMB BANK ... .... 280,000 ... (1,625) |. . (1,625) |... . 11/15/2028 . [1.E FE ....
..052398-HF-4 | AUSTIN BERGSTROM INTERNATIONAL AIR ......ccooen [oeeenn . 05/16/2023 . |UMB BANK ... ..1,400,000 ... (6,649) |. . (6,649) |... . 11/15/2030 . [1.E FE ....
..05922K-B7-3 | BALTIMORE MD PROJ REV .....evvvvvvvviiiiiiiiiiiinns [ eeeenn . 06/23/2023 . |UMB BANK . . 07/01/2044 . (1.D FE ....
..075554-AC-9 | BEAVERTON ORE SPL REV ........cevvvvvvvvvvvvvnnnnns [eenenn . 06/01/2023 . | MATURED ... . 06/01/2023 . (1.D FE ....
..075554-AP-0 | BEAVERTON ORE SPL REV ... . 04/26/2023 . |Market Axess .. (68,971) . 06/01/2034 . (1.D FE ....
..075554-A0-8 | BEAVERTON ORE SPL REV 04/26/2023 . | WELLS FARGO (100,394) |.. . 06/01/2035 . (1.D FE ....
..075554-AS-4 | BEAVERTON ORE SPL REV 04/26/2023 . | WELLS FARGO . . (71,458) |.. . 06/01/2087 . (1.D FE ....
..075554-AT-2 | BEAVERTON ORE SPL REV ... . 04/26/2023 . | WELLS FARGO ... . (184,696) . 06/01/2038 . (1.D FE ....
OPPENHEINER & CO., INC.
..57584Y-N-0 |BETH ISRAEL LAHEY HEALTH INC .......cceeeeeeiiss [ oeennn . 04/12/2023 . | evvriiiniiiniiniininiinininns e e 312,180 [ 280,000 |........... 316,736 |........... 301,383 [ovvvviiiiiiiins oo (1,019) fouvvvniiiiiiiis foeeens (1,019) feuvvvniiiiiiiis oo 300,363 |.ooeeeiiiiiiiies e 1,817 [........ 1,817 |l 11,006 |. 07/01/2033 . |1.G FE .
BANK OF AMERICA/MERRILL
..01757L-GP-5 |BON SECOURS MERCY HEALTH .........ccvvvvvvvvvvnnns [erneenn . 06/08/2023 . |LYNCH ...ovvvviiiiiiiiiiiins Joeeeeeeieiieeeeeenns | 2,377,150 |........ 2,325,000 |........ 2,637,271 |........ 2,457,732 |oeeeviieiiiiinnn v (30,523) |-oeeeeeeieeeeees e [RR7) ) R RO 2,427,210 [ovevrrviiininnnn fonnns (50,060) |....... (50,080) [-.vvvevnens 61,677 |. 12/01/2024 . (1.E FE ....
..01757L-6G0-3 | BON SECOURS MERCY HEALTH ........ceeevvvevveeennne [eeeenn . 04/12/2023 . |UMB BANK ....oevvvvnnnnnnne Joovereiiiiiniieennns |oeeens 1,984,453 |........ 1,865,000 |........ 2,161,349 |[........ 2,022,721 [oeviiiiiiiiinnn [ (15,079) |.oevvvviiniiinns fovennns (15,079) |.eevvvviviiiiins fovennnes 2,007,642 [..cooooeeiiiinns oo (23,189) |....... (23,189) ..o 34,451 |. 12/01/2025 . |[1.E FE ....
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..762197-J6-9 | BROWN UNIVERSITY ..o [ . 04/10/2023 . | JPMORGAN CHASE & CO. ... |.... 12,504,700 |...... 10,000,000 |....... 11,701,900 11,639,732 |.... .. (41,159) |. .. (41,159) |... 11,598,573 |.. . 906,127 |....... 906,127 . 09/01/2033 . (1.B FE ....
..130487-2C-6 | CALIFORNIA MUN FIN AUTH REV ........oevvvmmunnnnn [erneenn . 06/01/2023 . |MATURED ..........ovvvvnnns ... 230,000 ....232,760 |.... ... (2,760) |. ... (2,760) |... ....230,000 |.. . 06/01/2023 . [1.G FE ....
..13048V-DG-0 | CALIFORNIA MUN FIN AUTH REV ......eevvvmmmnmnnnnn [ereeenn . 05/10/2023 . |UMB BANK ... ..280,310 ..286,501 |.... ....(2,349) |. ..(2,349) |... .284,152 |.. .. (3,841) [.... . 10/01/2024 . [2.A FE ....
..13068L-5N-1 | CALIFORNIA ST PUB WKS BRD LEAS .........cooevees [eeennn . 05/12/2023 . |UMB BANK ... .. 530,945 ..560,105 |.... ....(2,920) | ..(2,920) |... .567,185 |.. . (26,240) |.... . 03/01/2035 . (1.D FE ....
..13068L-5P-6 | CALIFORNIA ST PUB WKS BRD LEAS ........coovvvees [erennn . 06/12/2023 . |UMB BANK ... ..334,590 |.... ... (2,026) |. .332,564 |.. . (20,141) . 03/01/2036 . [1.D FE ....
..13068L-50-4 | CALIFORNIA ST PUB WKS BRD LEAS .........ccoevees [eeennn . 06/12/2023 . |UMB BANK ... .. 400,000 ....(2,597) | 441,845 |.. . (28,937) . 03/01/2037 . (1.D FE ....
..13068L-5R-2 | CALIFORNIA ST PUB WKS BRD LEAS .......ccovvvvees [ereennn . 06/12/2023 . |UMB BANK ........evvvvnnnee 445,000 509,262 |.... .. (2,813) ] ....490,388 |.. . (33,560) . 03/01/2038 . (1.D FE ....
..13077D-KG-6 | CALIFORNIA STATE UNIVERSITY ....ccoeeiin [ eeennn . 04/25/2023 . | JPMORGAN CHASE & CO. ... |.... ..1,650,000 ..1,650,000 |.... .1,650,000 |.. (177,359) . 11/01/2028 . (1.D FE ....
UNION BANK OF
.. 13077D-KH-4 | CALIFORNIA STATE UNIVERSITY ...ccoovnnn [ . 04/26/2023 . | SWITZERLAND ......cooeveen |ovnnnnnnnnnnnnnnnnns [000nn2,197,125 |, 2,500,000 |........ 2,500,000 |.... . N 2,500,000 |.. (302,875) |...... (302,875) . 11/01/2029 . (1.D FE ....
.. 14045A-AU-9 | CAPITAL REGION WTR PA WTR REV . 05/10/2023 . [UMB BANK ... K ..1,400,000 1,620,052 |. (7,780) |. . (7,780) . 1,520,654 25,660 |. . 25,660 |.. . 07/15/2030 . (1.E FE ....
..161036-TU-2 | CHARLOTTE DOUGLAS INTERNATIONAL Al ... . 06/08/2023 . | GOLDMAN, SACHS & CO. ... |.... 895,000 |........... 935,427 |.... .. (8,641) . . (8,641) ... 916,742 |.. .. (8,811)]........ (8,811) . 07/01/2024 . (1.D FE ....
BAIRD (ROBERT W.) & CO.
..16514P-AG-4 | CHESAPEAKE BAY BRDG & TUNL DIST VA ............ [.oeees . 06/07/2023 | INC. ooooeiiiiiiiiiiiiiiien e s 12,555,125 |....... 12,500,000 |....... 13,881,700 |....... 12,894,871 |.ooooeeeeeiiinns |ees [(QEP-T) R RN (172,554) [evvvvvnniniinnn foeeenn 12,722,317 [oeeeeiiiiiiiines |oens (167,192) |...... (167,192) . 11/01/2023 . |2.B FE
MESIROW FINANCIAL, INC
..167727-YT-7 | CHICAGO ILL WASTEWATER TRANSMI ........ccocviin [erreenn . 06/08/2023 . | .evvverrnnnnnnnniiininnininnns e | 1,610,272 |........ 1,600,000 |........ 1,863,616 |........ 1,642,946 [ oeeenn (19,098) [vvvvvveviinnnnn fevnnnns (19,098) |evvvvvvvvrennns fernnnnns 1,623,848 |..oooeeeeeeeenns | (13,576) |....... (13,576) . 01/01/2024 . (1.F FE ....
MESIROW FINANCIAL, INC
.. 167736-K2-2 | CHICAGO ILL WTR REV .ooovviiiiiiieiiiiiiiiiiieeees [ . 06/08/2023 . | .evverririnniiniiniiinnninnnns e | 2,129,966 |........ 2,095,000 |........ 2,354,612 |........ 2,261,878 |ooeeeeeeeeeeens s (40,533) |.ooeeeeeeeeeeees |eeeens (40,533) |.oeeeeeeeeeeeens e 2,221,345 oo | (91,379) |....... (91,379) . 11/01/2024 . (1.F FE ....
..181000-PQ-7 | CLARK CNTY NEV HWY IMPT REV .......oooeeeeeeeiins [oennnn . 06/08/2023 . | JPMORGAN CHASE & CO. ... |.... .... 700,000 .... 850,780 |...........733,642 |.... ....(9,943) | (9, ....723,6%8 |.. . (11,462) |....... (11,462) . 07/01/2024 . (1.D FE ....
..183628-AR-7 | CLAY JACKSON & PLATTE ONTYS MO .....ocovvvereees [oeennn . 06/08/2023 . | MORGAN STANLEY ........... .. 1,425,000 ..1,623,645 |........1,467,510 |.... .. (16,168) |. . (11,764) |....... (11,764) . 03/01/2024 . (1.D FE ....
RAYMOND JAMES &
..19668Q-JZ-9 | COLORADO ST BLDG EXCELLENT SCH ........cooeeeees [oeennnn . 06/08/2023 . | ASSOCIATES, INC. ... .... 600,000 . 619,868 |.... ... (7,314) ). ...(5,384) [.... . 03/15/2024 . (1.D FE ....
..196680-LZ-6 | COLORADO ST CTFS PARTN ....eevvvvvvvevnnnnnnnnnnnns [ ereeenn . 06/29/2023 . | UMB BANK U .... 900,000 ..976,085 |.... ....(5,435) |. . 03/15/2038 . [1.D FE ....
..212582-CS-7 | CONWAY ARK ELEC REV ....ooooveiiiiiiiiiiiiiiiiennns [eenns . 06/07/2023 . | JPMORGAN CHASE & CO. ... |.... 547,777 ... ... (6,082) | . 12/01/2023 . (1.D FE ....
..235586-BU-7 |DALTON GA UTILS REV .ooooveeiiiiiiiiiiiiiiiieeeeens e . 06/08/2023 . | WELLS FARGO .............. ..569,440 |.... ... (7,405) |. . 03/01/2024 . 2.A FE ....
..23867P-BC-1 |DAVIE FLA EDL FACS REV ..ooooeviiiiiiiiiiiiieieens oo . 04/01/2023 . | MATURED ... ....(3,424) | . 04/01/2023 . [1.G FE ....
.. 246045-NJ-3 | DELAWARE CNTY PA REGL WTR QUAL 05/01/2023 . | MATURED ... . (2,447) ). o . 05/01/2023 . (1.D FE ....
..249182-KH-8 | DENVER COLO CITY & CNTY ARPT R 06/07/2023 . | SEIBERT, BRANFORD INC. | .. (61,743) | . (27,830) |. . 11/15/2023 . (1.D FE ....
..249182-KI\-5 |DENVER COLO CITY & CNTY ARPT R ... . 06/07/2023 . | GOLDMAN, SACHS & CO. ... |.eeeeeerrrnrnnnnnnns |- 19,427,027 |.......19,315,000 |.......21,568,856 |.......19,851,724 [.....ccccccunnn |oonnn (255,898) |. (168,799) . 12/01/2023 . (1.E FE ....
SUNTRUST  INVESTMENT
..254845-PT-1 | DISTRICT COLUMBIA WTR & SWR AU ...ooovvvvveennes [ eennnn . 04/10/2023 . | SERVICES, INC. ...eevvveen |oovvveiiiiiienninnns |oeees 1,588,118 |........ 1,400,000 |........ 1,677,186 |.... e (TT67) | e (7U767) [ o 1,548,103 |.. .. 40,015 |[.... . 10/01/2031 . (1.B FE .
JANNEY MONTGOMERY
..254845-PU-8 | DISTRICT COLUMBIA WTR & SWR AU ...ooovvvreeeeens [ eeennn . 04/10/2023 . |LLC oooeeeiiiiieiiieeees 1,133,530 |........ 1,000,000 |........ 1,196,070 |.... e (5,494) | [ (5,494) [ e 1,104,810 |.. .. 28,720 |.... . 10/01/2032 . (1.B FE ....
..254845-PV-6 | DISTRICT COLUMBIA WTR & SWR AU .....ooovveeennns [eeennn . 04/11/2023 . | GOLDMAN, SACHS & CO. ... |.... . 1,175,398 |........ 1,040,000 |........ 1,237,933 |.... o (5,800) |oeeeeieeieeieees [ereeenns (5,800 [onniiiiiiiiiiii e 1,145,894 |.. ...29,503 |.... . 10/01/2033 . (1.B FE ....
THE HUNT INGTON
..25477G-UH-6 | DISTRICT OF COLUMBIA WASHINGTON DC ............ [.ceeens . 04/11/2023 . | INVESTMENT COMPANY ...... |oecoeeeiiiiieenienns |oeeees 1,095,102 |.......... 900,000 |........ 1,071,090 |........ 1,063,767 |oovvvvvvvieennns fovnnnnns (4,913) oo o (913) | e 1,058,854 |..coooeeeeieeens | 36,248 |......... 36,248 |............ 32,000 |.07/01/2031 .|1.B FE .
JANNEY MONTGOMERY SCOTT
..25477G-UJ-2 | DISTRICT OF COLUMBIA WASHINGTON DC ..........o. [.eeennn . 04/14/2023 . |LLC ooooeeeeeii e e 2,335,044 |........ 1,885,000 |........ 2,274,893 |........ 2,260,102 [oovvviiinnninnn foeeenn (10,412) |eoiiiieeees [ (10,412) | e 2,249,690 [..oovvvvvivinnnn fornnnnnns 85,354 |......... 85,354 |............ 68,331 |. 07/01/2032 . |1.B FE ....
JANNEY MONTGOMERY SCOTT
..25477G-UK-9 | DISTRICT OF COLUMBIA WASHINGTON DC ............ [..eeees . 04/14/2023 . |LLC ooooeeeeeeii e | 2,468,100 |........ 2,000,000 |........ 2,390,500 |........ 2,375,773 ovvviiiiininnnn foeeenn (10,373) |eeeiviiieenes o (10,373) | [ 2,365,400 [..eevvvrrrrnnnnn fornnnne 102,700 |....... 102,700 |............ 72,500 |. 07/01/2033 . |1.B FE ....
JANNEY MONTGOMERY SCOTT
..25477G-UL-7 |DISTRICT OF COLUMBIA WASHINGTON DC ............ [..eeees . 04/14/2023 . |LLC ooooeeeeeeii e | 3,684,180 |........ 3,000,000 |........ 3,548,550 |........ 3,527,995 |oooovviiiiiiinns e (14,487) |oeeoiiiienees o (14,487) | [ 3,513,508 [...evvvvvvrinnnn fornnns 170,672 |....... 170,672 |.......... 108,750 |. 07/01/2034 . (1.B FE .
..258864-AL-1 |DOUGLAS ARIZ PLEDGED REV OBLIG .......cevvvvvenn [ereenn . 04/26/2023 . |Market AXeSS ........eeeen |ooveiiiiiiiiiiiiinns Joeeinnns 552,030 |.......... 665,000 |.......... 665,000 |.......... 665,000 |.oooeeeiiiiiiins Joeriiiiiiiis e feieiiiiiiiie o e 665,000 |..oooovviiiiinns eunens (112,970) |...... (112,970) |..ceeenns 12,5% |. 01/01/2032 . (1.D FE .
FIFTH THIRD SECURITIES,
..27149T-AX-9 |EAST CENT REGL WASTEWATER TREA .........ooeees [oeennn . 04/10/2023 . | INC. oooeeiiiiiiiiiiiieeiens e | 3,593,456 |........ 3,220,000 |........ 3,993,186 |........ 3,616,710 |ooeeeeeeeeiiiins | (22,289) |veiiiiiiiiiiies feveeee [(730721+) | SR RN 3,504,472 | | (1,016) |........ (1,016) . 10/01/2030 . (1.B FE .
..205542-TL-8 |ERIE PA WTR AUTH WTR REV .....cevvvvrvriniiinnnnns [ oo . 04/26/2023 . | WELLS FARGO .............. .... 500,000 .... 500,000 |.......... 500,000 |.... 500,000 |.. (120,750) |...... (120,750) . 12/01/2035 . [1.C FE .
..31296K-7L-1 |FED HOME LOAN MTG CORP GOLD #A11799 ...........|....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2033 . [1.A ........
..312965-A9-7 | FED HOME LOAN MTG CORP GOLD #A17232 ...........[....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2033 . [1.A ........
..31296S-KM-7 | FED HOME LOAN MTG CORP GOLD #A17500 .......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2034 . [1.A ........
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..31297A-ZM-9 | FED HOME LOAN MTG CORP GOLD #A23448 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2034 . [1.A ........
..31297C-ZT-0 |FED HOME LOAN MTG CORP GOLD #A25254 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A ........
..31297E-KV~7 | FED HOME LOAN MTG CORP GOLD #A26608 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2034 . [1.A ........
..31297E-1I3-6 | FED HOME LOAN MTG CORP GOLD #A26966 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2034 . [1.A ........
..31207K-GE-6 | FED HOME LOAN MTG CORP GOLD #A30197 ........... [.eeeeen . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2034 . [1.A ........
..31297P-UZ-2 | FED HOME LOAN MTG CORP GOLD #A34200 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2035 . [1.A ........
..3128KW-SK-0 | FED HOME LOAN MTG CORP GOLD #A65922 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2087 . [1.A ........
..31292G-HR-0 | FED HOME LOAN MTG CORP GOLD #C00240 ........... [....... . 06/01/2023 . | Various ........ccceeunnne . 06/01/2023 . [1.A ........
..31292G-HV-1 |FED HOME LOAN MTG CORP GOLD #C00244 ........... [....... . 05/01/2023 . |Various ........cccceunnee . 05/01/2023 . [1.A ........
..31292G-H5-8 | FED HOME LOAN MTG CORP GOLD #C00252 06/01/2023 . [ SCHEDULED REDEMPTION . . 08/01/2023 . [1.A .
..31202G-H7-4 | FED HOME LOAN MTG CORP GOLD #C00254 06/01/2023 . |Various ... . 06/01/2023 . [1.A .
..312026-U5-3 | FED HOME LOAN MTG CORP GOLD #C00604 06/01/2023 . [ SCHEDULED REDEMPTION . . 04/01/2028 . [1.A .
..31292G-VA-1 |FED HOME LOAN MTG CORP GOLD #C00609 ........... [.ceeen . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2028 . [1.A ........
..31292G-1K-8 | FED HOME LOAN MTG CORP GOLD #C00650 ........... [.eeeens . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2028 . [1.A ........
..31292G-112-8 | FED HOME LOAN MTG CORP GOLD #C00665 ........... [.eeeeen . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2028 . [1.A ........
..31292G-Y3-4 | FED HOME LOAN MTG CORP GOLD #C00730 .........es [eeeens . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2029 . [1.A ........
..31292G-ZM-1 |FED HOME LOAN MTG CORP GOLD #C00748 ........... [.ceeeen . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2029 . [1.A ........
..31292H-AV-6 | FED HOME LOAN MTG CORP GOLD #C00920 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31202H-J9-6 | FED HOME LOAN MTG CORP GOLD #CO1188 .......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2031 . [1.A ........
..31202H-M2-7 | FED HOME LOAN MTG CORP GOLD #C01277 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 1170172031 . [1.A ........
.. 31202H-N4-2 | FED HOME LOAN MTG CORP GOLD #C01311 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2032 . (1.
..31292H-P6-5 |FED HOME LOAN MTG CORP GOLD #C01345 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2032 . (1.
..31202H-0C-1 |FED HOME LOAN MTG CORP GOLD #C01351 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2082 . (1.
.. 31292H-04-9 | FED HOME LOAN MTG CORP GOLD #C01375 . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 07/01/2032 . (1.
..31202-J0-8 | FED HOME LOAN MTG CORP GOLD #C10260 . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 05/01/2028 . (1.
..31292Y-3V-7 |FED HOME LOAN MTG CORP GOLD #C14412 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2028 . (1.
..31203E-4T-4 | FED HOME LOAN MTG CORP GOLD #C18934 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2028 . [1.A ........
..31203L-H0-0 | FED HOME LOAN MTG CORP GOLD #C22939 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2029 . [1.A ........
..31203R-KG-5 |FED HOME LOAN MTG CORP GOLD #C27495 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2029 . [1.A ........
..312038-CZ-0 | FED HOME LOAN MTG CORP GOLD #C28188 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2029 . [1.A ........
..31293V-J8-6 | FED HOME LOAN MTG CORP GOLD #C30287 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2029 . [1.A ........
..31204B-5X-9 | FED HOME LOAN MTG CORP GOLD #C35362 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2030 . (1.
..31294E-G3-7 | FED HOME LOAN MTG CORP GOLD #C37418 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2030 . (1.
..31294E-YK-9 | FED HOME LOAN MTG CORP GOLD #C37914 06/01/2023 . | SCHEDULED REDEMPTION ... |. . 05/01/2030 . (1.
..31298E-YB-5 |FED HOME LOAN MTG CORP GOLD #C46106 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2029 . (1.
..31298G-XT-2 | FED HOME LOAN MTG CORP GOLD #C47890 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2031 . (1.
..31298M-0R-1 |FED HOME LOAN MTG CORP GOLD #C51364 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2031 . (1.
..31208Q-CA-4 | FED HOME LOAN MTG CORP GOLD #C53665 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2031 . [1.A ........
..31208S-RN-6 | FED HOME LOAN MTG CORP GOLD #C55893 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..312988-VJ-0 |FED HOME LOAN MTG CORP GOLD #C56017 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31287M-T6-7 |FED HOME LOAN MTG CORP GOLD #C62373 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2082 . [1.A ........
..31287M-Y9-5 |FED HOME LOAN MTG CORP GOLD #C62536 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2032 . [1.A ........
..31287Q-FH-9 | FED HOME LOAN MTG CORP GOLD #C64668 .. . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 03/01/2032 . [1.A ........
..31287T-FX-8 | FED HOME LOAN MTG CORP GOLD #C67382 .. . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 05/01/2032 . [1.A ........
..31287V-UZ-1 |FED HOME LOAN MTG CORP GOLD #C69600 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2032 . [1.A .
..31287W-Bli-7 | FED HOME LOAN MTG CORP GOLD #C69953 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2032 . [1.A ........
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..31287X-2K-1 | FED HOME LOAN MTG CORP GOLD #C70778 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2032 . [1.A ........
..31288D-ZS-1 |FED HOME LOAN MTG CORP GOLD #C75253 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2033 . [1.A ........
..31288G-6U-1 |FED HOME LOAN MTG CORP GOLD #C78083 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2033 . [1.A ........
..3128P7-K3-6 | FED HOME LOAN MTG CORP GOLD #C91214 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2028 . [1.A ........
..3128FV-DU-2 |FED HOME LOAN MTG CORP GOLD #D85515 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2028 . [1.A ........
..3128E6-DM-6 | FED HOME LOAN MTG CORP GOLD #D99108 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2082 . [1.A ........
..31283G-23-4 |FED HOME LOAN MTG CORP GOLD #G00762 .......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2027 . [1.A ........
..31283G-3H-8 |FED HOME LOAN MTG CORP GOLD #G0080O .......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2026 . [1.A ........
..31283G-5H-6 |FED HOME LOAN MTG CORP GOLD #G00848 .......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2026 . [1.A ........
..31283H-Q3-2 | FED HOME LOAN MTG CORP GOLD #G01374 .. 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2032 . [1.A .
..31283H-RA-5 | FED HOME LOAN MTG CORP GOLD #G01381 .. 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2032 . [1.A .
..31283H-RL-1 |FED HOME LOAN MTG CORP GOLD #G01391 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2032 . [1.A .
..31283H-S8-9 | FED HOME LOAN MTG CORP GOLD #G01443 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2032 . [1.A ........
..31283H-X2-6 | FED HOME LOAN MTG CORP GOLD #G01597 ........... [.eeeeen . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2033 . [1.A ........
..31283H-4V-4 | FED HOME LOAN MTG CORP GOLD #G01736 .......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2034 . [1.A ........
..3128\14-BB-8 | FED HOME LOAN MTG CORP GOLD #G02434 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2036 . [1.A ........
..3128MB-VP-9 | FED HOME LOAN MTG CORP GOLD #G13122 ........... [....... . 04/01/2023 . |MATURED .........eevvvrnnnee . 04/01/2023 . [1.A ........
..3128\B-YB-7 |FED HOME LOAN MTG CORP GOLD #G13206 ........... [....... . 04/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2023 . [1.A ........
..3128\B-Y5-0 |FED HOME LOAN MTG CORP GOLD #G13232 ........... [....... . 06/01/2023 . | Various ........ccceeennnnee . 06/01/2023 . [1.A ........
..3128MB-5M-5 |FED HOME LOAN MTG CORP GOLD #G13352 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2023 . [1.A ........
..3128MC-CR-4 | FED HOME LOAN MTG CORP GOLD #G13480 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2024 . (1.
..3128MC-C5-2 | FED HOME LOAN MTG CORP GOLD #G13492 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2024 . (1.
..3128MC-DE-2 |FED HOME LOAN MTG CORP GOLD #G13501 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2024 . (1.
..3128IC-ET-8 |FED HOME LOAN MTG CORP GOLD #G13546 . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 04/01/2024 . (1.
..3128PK-XU-3 | FED HOME LOAN MTG CORP GOLD #J07891 . |- 05/12/2023 . | Various . 05/01/2023 . (1.
..3128PL-PJ-5 |FED HOME LOAN MTG CORP GOLD #J08525 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... . 08/01/2023 . (1.
..3128PL-3G-5 |FED HOME LOAN MTG CORP GOLD #J08899 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2023 . [1.A ........
..3128PL-7G-1 |FED HOME LOAN MTG CORP GOLD #J089% ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 1170172023 . [1.A ........
..3128PP-ML-4 |FED HOME LOAN MTG CORP GOLD #J10363 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2024 . (1.A ........
..3128PY-K2-9 | FED HOME LOAN MTG CORP GOLD #J18413 ...........|....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2027 . [1.A ........
..3128Q0-CY-1 |FED HOME LOAN MTG CORP GOLD #J19087 ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2027 . [1.A ........
..312800-GE-1 |FED HOME LOAN MTG CORP GOLD #J19197 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2027 . (1.
..31283Y-5N-4 | FED HOME LOAN MTG CORP GOLD #P20054 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2028 . (1.
..31283Y-5Y-0 |FED HOME LOAN MTG CORP GOLD #P20064 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2028 . (1.
..31371E-ZT-5 |FED NATL MTG ASSOC #250154 .. 06/01/2023 . | SCHEDULED REDEMPTION ... 2 |. 12/01/2024 . |1.
..31371J-DS-0 | FED NATL MTG ASSOC #253113 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2030 . (1.
..31371J-SC-9 |FED NATL MTG ASSOC #253515 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... 5 |. 11/01/2030 . |1.
..31371J-WC-4 |FED NATL MTG ASSOC #253643 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
..31371J-XA-7 | FED NATL MTG ASSOC #253673 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31371J-XB-5 |FED NATL MTG ASSOC #253674 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... ... |- 03/01/2031 . [1.A ........
..31371J-7C-2 |FED NATL MTG ASSOC #253891 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... ..5.07/01/2031 . [1.A ........
..31371K-DV-0 |FED NATL MTG ASSOC #254016 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 1].09/01/2031 . [1.A ........
..31371M-SB-4 | FED NATL MTG ASSOC #256214 ... . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... .. 3. 03/01/2036 . [1.A ........
..31371N-3T-0 |FED NATL MTG ASSOC #257410 .. . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... .14 . 10/01/2023 . [1.A ........
..31376C-BM-5 |FED NATL MTG ASSOC #351144 06/01/2023 . | SCHEDULED REDEMPTION ... .. 2 |.06/01/2026 . 1.A .
..31379H-VS-6 |FED NATL MTG ASSQC #420125 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... ...20 |. 05/01/2026 . [1.A ........
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..31379J-G6-7 |FED NATL MTG ASSOC #420621 ........ccoeevvveeeees [eeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2027 . [1.A ........
..31380J-V4-2 |FED NATL MTG ASSOC #441735 .......evvvvvmunnnnnnn [erreenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2027 . [1.A ........
..313820-5U-2 | FED NATL MTG ASSOC #495059 ..........evvvvvvvnenn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2029 . [1.A ........
..31383L-CG-8 |FED NATL MTG ASSOC #505971 ......ccovvvieieinnens [ oeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2029 . [1.A ........
..313835-FY-1 |FED NATL MTG ASSOC #511483 .....ccooveeiiiiieinns [oeeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2029 . [1.A ........
..31383T-KR-8 |FED NATL MTG ASSOC #512504 .........vvvvmunnnnn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2029 . [1.A ........
..31383W-N7-2 |FED NATL MTG ASSOC #515314 ........evvvvvnnnnnnnn [ereeenn . 05/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2029 . [1.A ........
..31384A-G8-5 |FED NATL MTG ASSOC #517823 .......coovveieeieeens [oeeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31384K-GS-9 | FED NATL MTG ASSOC #525909 ..........eevvvvvvuenn [erreenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2029 . [1.A ........
..31384L-YT-5 |FED NATL MTG ASSOC #527322 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2030 . [1.A .
..31384M-G2-2 | FED NATL MTG ASSOC #527717 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2030 . [1.A .
..31384T-VT-1 |FED NATL MTG ASSOC #533526 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2030 . [1.A .
..31384U-NK-6 | FED NATL MTG ASSOC #534194 .........eevvvvvvvnnnn [erreenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2030 . [1.A ........
..31384V-BT-8 |FED NATL MTG ASSOC #534750 ........eevvvvuvnnnnnn [erreenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2030 . [1.A ........
..31384V-0G-0 |FED NATL MTG ASSOC #535155 ........eevvvvvvvvnnnn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31384V-UY-6 |FED NATL MTG ASSOC #535299 .........ccvvvvvvvvnns [oeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2030 . [1.A ........
..31384V-Yli-6 | FED NATL MTG ASSOC #535425 ........ccevvvvvvvnnns [ereenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2030 . [1.A ........
..31384W-E6-3 |FED NATL MTG ASSOC #535757 .......vvvvvvvnnnnnnnn [oreeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 0170172031 . [1.A ........
..31384W-KQ-2 |FED NATL MTG ASSOC #535903 .........eevvvvvvvnnnn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..313840-LB-4 | FED NATL MTG ASSOC #535922 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..313841-LX-6 |FED NATL MTG ASSOC #535942 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2031 . (1.
..31384W-S8-4 |FED NATL MTG ASSOC #536143 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2030 . (1.
..31384W-XN-5 |FED NATL MTG ASSOC #536285 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2030 . (1.
..313840-Y3-8 | FED NATL MTG ASSOC #536330 . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 04/01/2030 . (1.
..31385A-RX-7 |FED NATL MTG ASSOC #538802 . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 06/01/2030 . (1.
..31385C-WQ-2 |FED NATL MTG ASSOC #5407565 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... . 05/01/2030 . (1.
..31385E-IIH-8 | FED NATL MTG ASSOC #542548 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385F-EM-4 |FED NATL MTG ASSOC #542040 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385F-0Z-2 |FED NATL MTG ASSOC #543272 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385G-ZH-0 |FED NATL MTG ASSOC #544444 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2030 . [1.A ........
..31385H-52-9 | FED NATL MTG ASSOC #545137 ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2031 . [1.A ........
..31385K-3Y-9 | FED NATL MTG ASSQC #547215 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2030 . (1.
..31385N-GV-5 |FED NATL MTG ASSOC #547512 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2030 . (1.
..313855-K5-6 | FED NATL MTG ASSOC #551216 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2030 . (1.
..31386B-UH-5 |FED NATL MTG ASSOC #558684 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2031 . (1.
..31386D-TN-0 | FED NATL MTG ASSOC #560457 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2030 . (1.
..31386H-MR-9 | FED NATL MTG ASSOC #563868 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2031 . (1.
..31386H-4A-6 | FED NATL MTG ASSOC #564317 ......ccoovvvvieinnens [eeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 1170172030 . [1.A ........
..31386J-FQ-5 |FED NATL MTG ASSOC #564575 .........evvvvrvnnnnnn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31386N-XE-3 |FED NATL MTG ASSOC #568677 ........ccvvvvvvvenens [eeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2031 . [1.A ........
..31386N-6A-1 |FED NATL MTG ASSOC #568865 .............ccoeveees [errennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2030 . [1.A ........
..31386X-TB-2 |FED NATL MTG ASSOC #576646 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
..31388D-Y7-7 |FED NATL MTG ASSOC #602034 .. . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 08/01/2031 . [1.A ........
..31388T-IE-9 |FED NATL MTG ASSOC #614545 ... . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 07/01/2031 . [1.A ........
..31389E-AK-1 |FED NATL MTG ASSOC #622910 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2031 . [1.A .
..31389F-SU-7 |FED NATL MTG ASSQC #624331 .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2082 . [1.A ........
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..313890-MM-7 |FED NATL MTG ASSOC #632264 ..........ccocvunnnnn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2032 .
..313898-DD-3 |FED NATL MTG ASSOC #633800 ............cceveeeens [eeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2031 .
..31389X-JK-0 |FED NATL MTG ASSOC #638466 .............cooeeeees [errnnn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2032 .
..31390B-YA-0 |FED NATL MTG ASSOC #641605 ...............cceeees [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2032 .
..31390K-MJ-4 | FED NATL MTG ASSOC #648461 .............cooeeeees [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2032 .
..31391M-GG-2 |FED NATL MTG ASSOC #670799 ..............coeeeees [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2032 .
..31403G-Xi-7 |FED NATL MTG ASSOC #748693 .........coeevvereeens [eerenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2033 .
..31406T-MF-5 |FED NATL MTG ASSOC #819458 ..........ccooeeeeeees [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2034 .
..31406Y-SP-6 |FED NATL MTG ASSOC #824126 .........coooeveeeeees [eeeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2035 .
..31407F-VJ-6 |FED NATL MTG ASSOC #829617 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2035 .
..31407Q-4E-3 | FED NATL MTG ASSOC #837921 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2035 .
..314077-UQ-1 |FED NATL MTG ASSOC #840391 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2035 .
..31407T-7E-4 |FED NATL MTG ASSOC #840693 ..........ccoeveveeens [ereenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2035 .
..31400Y-L5-4 |FED NATL MTG ASSOC #882448 .............cooeeeers [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2036 .
..31410R-7C-7 |FED NATL MTG ASSOC #895591 .........cccumvunnnnn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2036 .
..31410S-TH-0 |FED NATL MTG ASSOC #896152 .........cooeverreeens [oeeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2036 .
..31410T-7H-2 | FED NATL MTG ASSOC #897396 .........ccoovvereeens [ereenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2036 .
..31410V-SA-9 | FED NATL MTG ASSOC #898813 ..............coeeeees [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2036 .
..31412C-B3-3 |FED NATL MTG ASSOC #920858 ...........ccooveeeees [ereenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2036 .
..31412N-EC-6 |FED NATL MTG ASSOC #929931 ...........eevvvvvvunn [erreenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2023 .
..31412N-RU-2 | FED NATL MTG ASSOC #930299 06/01/2023 . [ SCHEDULED REDEMPTION . . 12/01/2023 .
..31414D-U3-8 | FED NATL MTG ASSOC #963302 05/01/2023 . |Various ... . 05/01/2023 .
..31414)1-56-7 |FED NATL MTG ASSQC #970747 06/01/2023 . [ SCHEDULED REDEMPTION . . 11/01/2023 .
..31415L-MC-8 |FED NATL MTG ASSOC #983355 . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 08/01/2023 .
..31415L-83-2 | FED NATL MTG ASSOC #983538 . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 04/01/2038 .
..314158-6Z-0 |FED NATL MTG ASSOC #988388 ...............cceees [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2023 .
..31416B-72-7 |FED NATL MTG ASSOC #995461 ..........eevvvvuunnnn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2023 .
..31417B-ZA-8 | FED NATL MTG ASSOC #AB5236 ...........coovveeeens [oeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2027 .
..3138LT-YP-7 |FED NATL MTG ASSOC #A03417 .....ccooevviviiiennns [oreenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2027 .
..3138LT-28-4 |FED NATL MTG ASSOC #A03466 ...........coovveeeens [eeeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2027 .
..31418A-F2-9 | FED NATL MTG ASSOC #MA1084 .........ccovvvvveeens [errenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2032 .
..31392F-ES-2 |FNR 2002-71 AP RMBS ... 06/01/2023 . | SCHEDULED REDEMPTION ... K . 11/25/2032 .
..313970-ZP-6 |FNR 2011-17 KA RWBS ... 06/01/2023 . | SCHEDULED REDEMPTION ... N 13,514 | . 03/25/2041 .
..34710R-AM-2 | FORT COLLINS COLO ELEC UTIL EN 04/14/2023 . | JPMORGAN CHASE & CO ..1,360,000 ..1,601,726 |. .1,500,040 |. . 12/01/2033 .
.. 348430-PD-5 |FORT PIERCE FLA UTILS AUTH .. 05/22/2023 . [UMB BANK ... ..350,000 ..303,173 |. ..389,829 |. . 10/01/2028 .
.. 348430-PR-4 | FORT PIERCE FLA UTILS AUTH .. 06/21/2023 . [UMB BANK . . 500,000 ..567,840 |. . 10/01/2040 .
..353204-AF-7 | FRANKLIN CNTY OHIO SALES TAX R .oevvvvviviieenes [ eeeenn . 06/08/2023 . | INTL FCStone .. . . . 06/01/2024 .
..373064-N9-1 | GEORGETONN TEX UTILITY SYS ..oovvvvviriiiiiieeins [ eeenn . 05/16/2023 . |UMB BANK ..........eevvnne 1,376,519 |.. . 08/15/2030 .
..38375D0-F2-9 | GNR 2008-94 JB RMBS ..........eevvvevvemnnnnnnnnnns [ereeen . 06/01/2023 . | SCHEDULED REDEMPTION ... ....2,622 |.... ...2,362 |.. . 12/20/2038 .
..38376X-SK-0 | GNR 2010-29 AG RMBS .........evvvmmmmmmmnnnnnnnnnnn [eeneenn . 06/01/2023 . | SCHEDULED REDEMPTION ... ....5,660 |.... 5,374 |.. . 10/20/2039 .
..38377F-Z3-8 |GNR 2010-73 LA RMBS ... [ . 06/01/2023 . | SCHEDULED REDEMPTION ... ....5,937 |.... 5,749 |.. . 03/20/2038 .
..38377V-HF-6 | GNR 2011-52 NK RMBS .........evvvvvrvmnnnnnnnnnnnns [eeeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... . 04/16/2041 .
..387883-YP-0 | GRANT CNTY WASH PUB UTIL DIST NO 2 .... . |- 04/26/2023 . |PIPER JAFFRAY INC. ...... K . . . (61,123) |....... (61,123) . 01/01/2031 .
..392274-3R-5 | GREATER ORLANDO AVIATION AUTH .. . |- 06/07/2023 . | JPMORGAN CHASE & CO. ... |.... . ... (8,033) ] . (8,033) ... ....600,725 |.. (3,684) |........ (3,684) . 10/01/2023 .
..414005-WP-9 | HARRIS CNTY TEX . 05/12/2023 . |UMB BANK .........eeeeeees . 1,069,913 |.... .. (6,904) . . (6,904)]... .1,063,009 |.. .. 891 .. 891 . 08/15/2034 .




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

0lL's03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
ASSIGNMENT OF SECURITIES
..414158-NT-8 |HARRIS CNTY TX HSG FIN WINDSOR 95 A ........... [....... . 06/01/2023 . | evvvevinnininiiinniiiinninnns e e 315,000 [oveveeenns 315,000 |........... 310,804 |........... ILN(172 R R 139 [ovviiiiiiiis oo 139 [ovviiiiiiis oo 314,541 [, . 06/01/2025 . [1.A ........
..422503-BS-0 |HEBER SPRINGS ARK SALES & USE .............ccee. [ oeeinn . 06/01/2023 . | MATURED ... ..210,000 .... 210,000 .... 210,000 |.......... 210,000 |.... ... 210,000 |.. . 06/01/2023 . [1.G FE .
..423297-CT-5 |HELIX CALIF WTR DIST WTR REV ... 04/01/2023 . | MATURED ... ..300,000 . 300,000 . 300,807 |. 300,000 |vvvvrriiiiiiins fornnniniiiiinnn . 300,000 K . 04/01/2023 . [1.C FE .
..432308-M4-3 | HILLSBOROUGH CNTY FLA AVIATION AUT . 06/08/2023 . [MORGAN STANLEY . 2,811,328 ..2,770,000 .. 3,000,744 |. .2,934,801 .. (41,706) |. .2,893,09% . (81,767) |. . 10/01/2024 . (1.D FE ....
..438701-112-6 | HONOLULU HAWAIT CITY & CNTY WA ... 06/22/2023 . |Various ...... . 1,640,546 ..1,600,000 ..1,819,360 |. 1,753,198 |. .. (10,320) | 1,742,878 (102,332) | . 07/01/2037 . [1.C FE ....
..438701-Z3-1 |HONOLULU HAWAIT CITY & CNTY WA 04/25/2023 . (Market Axess . 1,050,213 .. 1,250,000 ..1,250,000 |. .1,250,000 |. .1,250,000 (199,788) |. . 07/01/2029 . [1.C FE .
..438689-NB-3 | HONOLULU HAWAIT CITY AND CNTY BRD 04/25/2023 . | JPMORGAN CHASE & CO K 3,058,382 .. 3,475,000 ..3,475,000 |. .3,475,000 |. .3,475,000 (416,618) |. . 07/01/2028 . [1.A FE .
..438689-NC-1 | HONOLULU HAWAIT CITY AND CNTY BRD ......eeevvnn [oreeenn . 04/25/2023 . | JPMORGAN CHASE & CO. ... |.... oo oo 541,304 ...........625,000 |.... e e K T vo Jeeeeenn....625,000 .. e |-...... (83,606) . 07/01/2029 . [1.A FE .
..438701-T7-9 | HONOLULU HAWAIT CITY CNTY WST WTR .......coeee [oennnn . 06/26/2023 . |UMB BANK .....ovvviiiiiinnn Joeeeeeiiieieienienns o 326,458 |...........320,000 |...........361,517 |........... 349,029 |ooevvviiiiiiiins ferninnns (2,037) |eeeeeeeiieeeies fereennnn (2,087) [ oo 346,992 [ovevvviiiiiiiinn fonnnns (20,534) . 07/01/2039 . [1.C FE .
BANK OF AMERICA/MERRILL
..56678P-BN-6 | HONORHEALTH ......cooevieiiiiiieeie [ . 05/03/2023 . |LYNCH ...ovvvviiiiniiiiiiinn foeeeeeeiiieeieeeeens | 1,344,140 |........ 2,000,000 |........ 2,000,000 |........ 0 P R (SRR R 2,000,000 |oeeveeiiiiiinns evees (655,860) . 09/01/2051 . [1.F FE ....
..45204E-LP-1 | ILLINOIS FIN AUTH REV ....eevvvvrvrnnnnnnnnnnnnnnns [ eeeenn . 05/15/2023 . |MATURED .........eevvvvnnnee 525,000 630,231 |.... ... (6,236) |. . (6,236) |... .525,000 |.. . 05/15/2023 . [1.F FE ....
..45204E-TM-0 | ILLINOIS FIN AUTH REV .....evvvvvvvmnnnnnnnnnnnnnns [ eeeeenn . 06/08/2023 . | JPMORGAN CHASE & CO. ... |.... .. 650,000 773,026 |.... ....(7,99) | ..(7,99) |... 671,368 |.. . (10,312) |.... . 08/15/2024 . (1.D FE ....
RAYMOND JAMES &
..60636S-KV-5 | INDEPENDENCE MO POWER & LIGHT ...........ooeees [oeennn . 06/08/2023 . | ASSOCIATES, INC. .... 900,000 ... (8,737) . (8,737) ... 919,317 |.. .. (8,508) [.... . 06/01/2024 . (1.F FE ....
..45471A-PG-1 | INDIANA FIN AUTH HOSP REV .......evvvvvvevvmnnnnns [eeeeenn . 06/08/2023 . | STERN BROTHERS ... .. 615,000 ... (7,906) | . (7,906) |... .641,490 |.. . (18,797) |.... . 12/01/2024 . [1.C FE ....
..455050-GX-8 | INDIANA ST FIN AUTH WASTEWATER ........coovvinn [oreeenn . 06/20/2023 . |UMB BANK ... . 250,000 , . .. (1,69) | . (1,69) ... .274,239 |.. . (17,79) . 10/01/2036 . (1.D FE ....
..455051-GZ-3 | INDIANA ST FIN AUTH WASTEWATER ... 05/24/2023 . [UMB BANK . .. 249,675 ..250,000 ..285,085 |. ..274,622 |. (1,360) |. . (1,360) .273,262 . (28,587) |. . 10/01/2038 . (1.D FE ....
..30382V-AB-2 | INDUSTRIAL DEVELOPMENT AUTHORITY O . 05/15/2023 . | MATURED ... ..600,000 . 600,000 ..619,278 |. . 606,766 |. (6,766) |. . (6,766) 600,000 o . 056/15/2023 . [1.C FE ....
..30382V-AH-9 | INDUSTRIAL DEVELOPMENT AUTHORITY O . 04/14/2023 . [TD SECURITIES . . 2,876,025 ..2,500,000 ..2,869,350 |. . 2,836,051 .. (14,426) |. (14,426) .2,821,625 .54,400 |. . . 05/15/2029 . 1.C FE ....
.. 469487-NP-3 | JACKSONVILLE FLA SPL REV ..... . |- 06/07/2023 . [ JPMORGAN CHASE & CO .. 703,062 . 700,000 ..792,960 |. ..714,539 |. (8,486) |. . (8,486) .706,053 (3,001) | . (3,001) .. . 10/01/2023 . [1.C FE ....
..472628-QU-3 | JEFFERSON CNTY ALA . veeeee. |- 05/16/2023 . [UMB BANK . . 805,000 ..967,497 |. ..875,485 |. .(6,943) | ..(6,943) .868,542 . (10,235) |. (10,235) |.. . 09/15/2026 . (1.D FE ....
..485106-TD-0 |KANSAS CITY MO ...ovvvvvviiiiiiiiiiiiiiiiieeieieceees [ oo . 04/01/2023 . | MATURED ... .. 400,000 .. 400,000 |.......... 400,000 |.... 400,000 |.. . 04/01/2023 . [1.F FE ....
..485106-UB-2 | KANSAS CITY MO ..ovvvvvviiiiiiiiiiiiiiiieciiiiiecees [ oo . 03/30/2023 . |UMB BANK . K .. . 04/01/2025 . [1.F FE ....
..491449-AY-0 | KENTUCKY ST CTFS PARTN .....ooovveiriininnnnnenns [ oeens . 04/15/2023 . | MATURED ... .... 500,000 . .. (2,197) ). L (2,197) )... 500,000 |.. . 04/15/2023 . [1.E FE ....
..613520-NF-8 |KETTERING HEALTH NETWORK ........coevvvvvvvivnenns [eeneenn . 05/31/2023 . | UMB BANK ... 700,000 ... 828,807 |........... . .. (5,114)]. . (5,114) ... ....801,149 |.. (130,059) |...... (130,059) . 08/01/2041 . [1.F FE ....
..495731-BB-6 | KINGMAN ARIZ EXCISE TAX REV .... . 04/26/2023 . |Market Axess .. PO R ..1,000,000 |........1,000,000 |........1,000,000 |.... .1,000,000 |.. (178,060) |...... (178,080) . 07/15/2032 . [1.C FE ....
..495731-BC-4 | KINGMAN ARIZ EXCISE TAX REV .... . 04/26/2023 . |Market Axess ............. e | 807,740 )l 1,000,000 |........ 1,000,000 |........ 1,000,000 [...eevvmmernnnnn fooveiiiiiiiiiins oo s e feeeiens 1,000,000 |.. (192,260) |...... (192,260) . 07/15/2083 . [1.C FE ....
..495731-BD-2 | KINGMAN ARIZ EXCISE TAX REV . 04/26/2023 . | JPMORGAN CHASE & CO ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 (209,210) |. (209,210) |.. . 07/15/2034 . [1.C FE ....
..495731-BE-0 | KINGMAN ARIZ EXCISE TAX REV ... . 04/26/2023 . |Market Axess .. .. 789,370 |........ 1,000,000 |........ 1,000,000 |.... ,000,000 |.... ,000,000 |.. (210,630) |...... (210,630) . 07/15/2085 . [1.C FE ....
BAIRD (ROBERT W.) & CO.
..495731-BF-7 |KINGMAN ARIZ EXCISE TAX REV ...eevvvvvvviiinnnnns [eeeenn . 05/03/2023 . | INC. ooooiiiiiiiiiiiiiiieees e e 505,284 |.......... 650,000 |.......... 650,000 |.......... 650,000 650,000 |..ooovvviiiinins ounens (144,716) |...... (144,716) . 07/15/2036 . [1.C FE ....
BAIRD (ROBERT W.) & CO.
..495731-BG-5 |KINGMAN ARIZ EXCISE TAX REV ... 05/03/2023 . | INC. .... K .. 775,850 ..1,000,000 ..1,000,000 |. .1,000,000 |.. .1,000,000 . (224,150) |. (224,150) |.. . 07/15/2087 . [1.C FE ....
..498622-KS-7 | KLICKITAT CNTY WASH PUB UTIL DIST .. . 04/26/2023 . |PIPER JAFFRAY INC. ...... .. 298,309 340,000 340,000 |...........340,000 |.... ...340,000 |.. . (41,691) |....... (41,691) . 12/01/2031 . (1.E FE ....
RAYMOND JAMES &
..51166F-EQ-8 | LAKELAND FLA ENERGY SYS REV .... PO [P . 06/08/2023 . | ASSOCIATES, INC. ... .. 729,972 .... 715,000 819,340 |[...........746,909 [.... ... (8,032) ] . (8,032) ... ... 738,877 | .. (8,905) [........ (8,905) . 10/01/2024 . (1.C FE ....
..541372-BK-3 | LOGANVILLE GA WTR & SIR REV ... veeeee. |- 06/01/2023 . |MATURED ...... .. 125,000 ..125,000 .. 141,865 |. ..126,495 |. .(1,495) |. ..(1,495) .125,000 . 06/01/2023 . (1.D FE ....
..543573-DX-4 | LORAIN CNTY OHIO CMNTY COLLEGE DIS .......ccevn [eeennn . 04/26/2023 . |Market Axess .. .... 260,000 253,484 |.... . 12/01/2031 . [1.C FE ....
..543573-EB-1 |LORAIN CNTY OHIO CMNTY COLLEGE DIS .....ccvvvvn [ereennn . 04/26/2023 . | WIELLS FARGO .. 730,000 .. 730,000 |.......... 730,000 [...ccevvriiiinnn ferrnrnnnninnnnns K .. (191,508) |.... . 12/01/2035 . [1.C FE ....
..544445-BM-0 |LOS ANGELES CALIF DEPT ARPTS R ..eoevvvvviineens [ eeeenn . 05/15/2023 . ... (4,083) ] . (4,083) ... .420,000 |.. . 05/15/2023 . (1.D FE ....
..544445-FL-8 |LOS ANGELES CALIF DEPT ARPTS R ..ooevvvvvviienes [ eeeenn . 06/08/2023 . | GOLDMAN, SACHS & CO. ... |.... .. (89,117) | BT | s 5,124,184 |.. . 05/15/2024 . (1.D FE ....
.. 544495-4N-1 |LOS ANGELES CALIF DEPT WTR & P ...evvvvvvvinnnnn [eeeennn . 04/11/2023 . | STERN BROTHERS ........... I R 1,127,390 |........ 1,000,000 |........1,180,110 [........ 1,099,026 [.......vvunnnn foeeeeeen (5,260) |oeeeeeeeeiiniins |oeeeeenn (5,260) [vvvvvviiiiiiins fovnnnns 1,093,766 |.. . 07/01/2034 . (1.D FE ....
..545667-AA-5 |LOST RABBIT URBAN RENEWAL DIST ...eevvvvvvvvnnns [eeeenn . 04/07/2023 . |Various ... 235,000 K .. . 09/01/2039 . [5.A Z .....
..54811B-UA-7 |LOWER CO RIVER AUTH TX TRAN SVC CO .....evvvvns [orennn . 05/10/2023 . |UMB BANK . . 250,000 ... (1,020) | . (1,020) |... .265,126 |.. . 05/15/2049 . [1.F FE ....
Headlands Tech Global
..54811B-YX-3 |LOWER CO RIVER AUTHORITY TEXAS TRA ............ [....... . 06/08/2023 . |Markets LLC ...oevvvvvvene Jovveeeeeeeieiiiieees Joveeeens 759,525 |.......... 750,000 |...........768,975 |.......... 766,640 |.......cccveer fovurnnnns (5.3 e foviennns (5.3 | foveiinnnns 761,299 . 05/15/2024 . [1.F FE ....
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..54811B-RJ-2 | LOWER COLO RIV AUTH TEX TRANSM .......ooovveeees [orennn . 05/09/2023 . | MORGAN STANLEY ..2,000,000 .2,071,397 |.... .2,052,847 |.. . (17,407) |.... . 05/15/2024 . (1.F FE ....
..549203-UY-1 |LUBBOCK TEX ELEC LT & PWR SYS ...cooeeeeeeieeees [ oeennn . 04/15/2023 . | MATURED ..217,039 |.... ....215,000 |.. . 04/15/2023 . [1.E FE ....
..540203-VA-2 |LUBBOCK TEX ELEC LT & PWR SYS ...ocoeeeeieieeess [ oeennn . 04/13/2023 . |UMB BANK ... ..314,424 |.... 311,979 |.. .. (1,572) |.... . 04/15/2025 . [1.E FE ....
..556589-HZ-5 |MADISON ALA WTRIKS & SWR BRD ........cevvvvvvnnns [ereeenn . 06/20/2023 . |UMB BANK ... ..236,128 |.... .233,517 |.. .(16,128) |.... . 12/01/2036 . [1.C FE ....

. 12/01/2037 . |1.C FE ...
. 07/01/2026 . |2.B FE ....
. 07/01/2027 . |1.E FE ...

..566589-JA-8 | MADISON ALA WTRWKS & SWR BRD ...
..557352-EQ-0 | MADISON CNTY NEB HOSP AUTH NO ..

....... . 06/15/2023 . [UMB BANK ....
....... . 05/16/2023 . UMB BANK ....

..301,208 |....
..374,532 |....

.299,231 |.. . (22,560) |....
.371,978 .. cor feeeeen (8,671) ).
........... 519,818 |....cccceeeins |- (39,506)

..56042R-XT-4 |MAINE HEALTH & HIGHER EDL FACS ......cooeeeeiis | aenenns . 05/22/2023 . [UMB BANK .......cooeiiiins [oeeeeiiiiieeeeiis [ 480,312 |...........450,000 |...........565,979 |........... 526,413 [ooeeiiennnens
RAYMOND JAMES &
..561851-JD-9 | MANATEE CNTY FLA PUB UTILS REV .....cceeieeies | eeenns . 06/08/2023 . [ASSOCIATES, INC. ..ocoeet [oeeeeeiiiiineeeiis feeeeene 715,218 |.......... 700,000 |.......... 836,017 |........... 736,918 [ooeeiiiiiis
RBC DOMINION SECURITIES

......... (9,319) |eeeiiiieees e 727,594 |l [l (12,376) . 10/01/2024 . |1.B FE ...

. 10/01/2035 . |1.C FE ....
. 10/01/2031 . |1.C FE ....
. 02/15/2028 . |2.A FE ....

..56453R-BK-9 | MANTECA CALIF REDEV AGY ......eeoveeieiiiiiieeaes | aeeees . 04/26/2023 . ..890,614 .1,140,000 |.... 1,140,000 [oeveeeeeeeins | (249,386)
..56453R-BF-0 | MANTECA CALIF REDEV AGY SUCCES ... [N PR . 04/26/2023 . [Market Axess .. PO o foeeee.... 803,504 .. ..eeeee...865,000 ... e | K v | oo foeeeeeen...955,000 .. R P (151,406)
..977120-6L-5 |MARSHFIELD CLINIC ..oeevreeiiiiiiiiieiiiieeeee | e . 04/12/2023 . [STIFEL CAPITAL MARKETS |.....ccccvemreeeis feueees 1,649,085 |........ 1,500,000 |........ 1,702,785 |........ 1,688,425 [oooooieiiiiins e (9,938) |.eeeniiiinieees [ (9,938) |.eeeniiiiieeees [t 1,678,487 |occeviieieeeis [ (29,402)
MESIROW FINANCIAL, INC.

..977120-60-4 | MARSHFIELD CLINIC ..ovevvieiiiiiiiiieiiiiieeee | e L 04/12/2028 . [ eveiiieiiiiie e e [ 1,128,670 |........ 1,000,000 |........ 1,247,550 |........1,187,9783 |.... . (7,017) . (T017) | [l 1,180,956 |.. . (52,286) |....... (52,286) . 02/15/2033 . |2.A FE ....
..977120-6R-2 | MARSHFIELD CLINIC ...vvvveeiiiiiiieiiieeceee | e L 04/12/2023 . [ .eeeiiieiiiiiieeeiieens el [, 680,050 [.......... 650,000 |........... 740,090 |........... 718,599 [oeveeeiiiiins e (2,540) |eeeiiiiaeees [l (2,540) |- e [ 716,089 [oveiieieiiiis e (36,010) |....... (36,010) . 02/15/2034 . |2.A FE ...
..574218-U0-4 | MARYLAND ST HEALTH & HIGHER ED ......cccoveiins | eeeenns . 06/07/2023 . [ JPMORGAN CHASE & CO. ... [.... ..4,790,000 ..5,905,256 |........4,878,055 |.... .. (62,080) |. (62,060) |... .4,815,9% |.. .(16,272) |....... (16,272) . 08/15/2023 . |1.F FE .

..575896-YL-3 | MASSACHUSETTS PORT AUTHORITY ... 05/16/2023 . | UMB BANK . . 400,000 ..448,360 |. ..444,995 |. .(2,903) | ..(2,903) .442,092 (5,200) | . 07/01/2028 . [1.C FE .

..575831-EV-0 | MASSACHUSETTS ST COLLEGE BLDG .. 05/01/2023 . | MATURED ..2,500,000 ..2,544,975 |. .2,510,781 |. .. (10,781) |. (10,781) .2,500,000 . 05/01/2023 . |1.D FE ....
..57584Y-2C-2 | MASSACHUSETTS ST DEV FIN AGY R 05/24/2023 . | UMB BANK . . ..450,000 ..547,344 |. ..538,657 |. -(3,579) | ..(3,579) .535,077 . 10/01/2041 . |1.E FE ...
..579160-MC-3 |MC ALLEN TEX WTRWKS & SWR SYS . - |- 04/27/2023 . [UMB BANK . .. 466,863 . 460,000 . 566,867 |. ..476,120 |. .(4,933) | ..(4,933) 471,187 . 02/01/2024 . |1.C FE ....
..58612H-AG-5 | MEMPHIS TENN TDZ REV .. weeennn |- 04/26/2023 . | Market Axess .. 566,649 . 675,000 . 675,000 |. . 675,000 |. 675,000 . 12/01/2029 . |1.D FE ...
..58612H-AH-3 | MEMPHIS TENN TDZ REV ...covvvviiiieiiiiiiiiieeiis | eeeeens . 04/26/2023 . |Market Axess .. 428,542 .520,000 |.. . 12/01/2030 . |1.D FE ....
..58612H-AJ-9 | MEMPHIS TENN TDZ REV ....ceevviiiieiiiiiieeeeis | e . 04/26/2023 . [Market Axess .. ..810,360 e 1,000,000 |oeeeeiiiiiiiens e e e e e 1,000,000 |.. . 12/01/2031 . |1.D FE ...
..58612H-AK-6 | MEMPHIS TENN TDZ REV ....cevvviiiiieiiiiiiieeeiis | eeeeens . 04/26/2023 . [WELLS FARGO ... R oo forreen.. 786,710 |l 1,000,000 |........ 1,000,000 |........ e | K v | [P R 1,000,000 |.. . . 12/01/2032 . |1.D FE ....
..58612H-AL-4 | MEMPHIS TENN TDZ REV .....ceevviiiieiiiiiieeeeis | aeeens . 04/26/2023 . [Market Axess ........cc... |oeeeeiiiiiiiiiiiis feeeenns 585,087 |........... 755,000 |........... 755,000 |........... 755,000 |oevvveeeeiiiiis fereeeeiiiiees e e e e 756,000 [ouvveeeeeennnes , . 12/01/2033 . |1.D FE ...

BAIRD (ROBERT W.) & CO.

..58612H-AN-0 | MEMPHIS TENN TDZ REV ....ceevviiiiieiiiiiieceeis | e . 05/03/2023 . [ INC. .oooeeeniiiiiieiiiis [ [, 382,310 |.......... 500,000 |.......... 500,000 |.......... 500,000 |oevveiiieiiiiis feeeeeeeiiieees e e e e 500,000 |..ccevvieennnes , . 12/01/2035 . |1.D FE ...
..58612H-AP-5 | MEMPHIS TENN TDZ REV ...covvvviiiieiiiiiiiieeeiis | eeeeens . 04/26/2023 . [WELLS FARGO .............. ..936,002 |........ 1,270,000 |........ 1,270,000 |........ 1,270,000 |..ovveireriiiss fooreeniiiiiins foiiiiieeiiii e Lo o 1,270,000 |.. . 12/01/2036 . |1.D FE ....
..74265L-X3-7 | MERCER UNIVERSITY GA .. . |- 04/12/2023 . [ JPMORGAN CHASE & CO. ... |.... ..nn2,504,430 |........ 2,700,000 |........ 3,167,505 |........ 3,105,699 |.....cccoeennrs fonnnnn (12,102) | o (12,102) | et 3,003,597 |.. . 10/01/2050 . [1.G FE ....
..59261A-AG-2 | METROPOLITAN TRANSN AUTH N Y R ... - |- 06/07/2023 . [ GOLDMAN, SACHS & CO. ... |oeeeeriiriineennin [ereees 2,360,669 |........ 2,350,000 |........ 2,550,808 |........2,440,849 |.......coooiins [onnnns (45,661) |eeeiniiiiiiins fonnnns (45,661) | [ 2,395,188 |.. . 11/15/2023 . |1.G FE ...
..502647-EX-5 | METROPOLITAN WASH D C ARPTS AU ... 06/08/2023 . | MORGAN STANLEY .. . 8,907,064 ..8,775,000 .10,035,617 |. .9,148,112 |. .9,054,264 . 10/01/2024 . |1.D FE ....
..592647-KU-4 | METROPOLITAN WASHINGTON AIRPORTS A . 06/07/2023 . | BARCLAYS .. . 1,706,375 ..1,700,000 .. 1,753,958 |. 1,732,986 |. 1,713,737 . 10/01/2023 . |1.D FE ....
..502647-KV-2 | METROPOLITAN WASHINGTON AIRPORTS A . 06/08/2023 . | MORGAN STANLEY . 2,030,100 ..2,000,000 ..2,101,180 |. .2,079,776 |. .2,059,730 . 10/01/2024 . |1.D FE ....
..59333A-MG-3 | MIAMI-DADE CNTY FLA EDL FACS A ..oooovunriiines | eeeeans . 04/01/2023 . ..200,000 .... 200,000 ..201,330 |.... ... 200,000 .. . 04/01/2023 . |1.G FE ....
..59465H-UJ-3 | MICHIGAN ST HOSP FIN AUTH REV .......cccccciies | aveens . 04/10/2023 . .. 254,073 ..256,730 |.... ....254,681 . 12/01/2023 . |1.D FE ...
..602248-KK-1 | MILWAUKEE CNTY WIS ARPT REV ......coevvviiiininns | eeeeans . 06/07/2023 . [WELLS FARGO ... 21,825,111 |.... .1,506,001 |.. . 12/01/2023 . |1.E FE ...
..602248-LN-4 | MILWAUKEE CNTY WIS ARPT REV ......cooeeeeiiienns | aeeens . 06/07/2023 . [WELLS FARGO ... .3,379,959 |.... . .3,344,288 |.. . 12/01/2023 . |[1.E FE ...
..60416H-4H-4 | MINNESOTA ST HIGHER ED FACS AU ..ooeeviiiiiiies | eeeens . 05/11/2023 . [UMB BANK ....(2,515) . ....266,545 |.. . 10/01/2025 . |1.G FE ....
..60636S-KU-7 | MISSOURI ST DEV FIN BRD INFRAS ......ccceeeeees | aneenns . 06/01/2023 . [MATURED .........cccuneenns .... 810,000 .... 831,088 |........... ... (8,397) |. 810,000 |.. . 06/01/2023 . |1.F FE ...
..61204K-LL-3 | MONTANA FAC FIN AUTH REV ...oooiiiiiiiiiiiiiins | eeeeens . 06/08/2023 . [PIPER JAFFRAY INC. ...... .... 860,000 978,224 |...........894,373 |.... ....(9,346) |. . (10,485) |.... . 08/15/2024 . |1.D FE ....
..612550-A0-9 | MONTEREY PARK CALIF POB ... . 05/03/2023 . [PIPER JAFFRAY INC. ...... ..1,500,000 ..1,500,000 |........1,500,000 |.... (396,585) |.... . 06/01/2036 . |1.C FE ....
..25483V-1IY-6 | NATIONAL PUBLIC RADIO INC . 04/01/2023 . | MATURED ... .. 455,000 ..455,000 ..455,000 |. ..455,000 |. - .455,000 . 04/01/2023 . |1.F FE ...
..64711N-U5-2 | NEW MEXICO FIN AUTH REV ... . 06/01/2023 . [ MATURED ... .. 125,000 125,000 149,633 |...........126,794 |.... coo e (1,794) ). - (1,794) ... .125,000 |. . 06/01/2023 . |1.B FE ....

..64711N-UB-0 | NEW MEXICO FIN AUTH REV ...eeeeeieniiiieeeeeins | e . 05/09/2023 . [LYNCH ..evveeeeeeeiiiies e e, 794,765 |.......... 780,000 |........... 950,079 |.......... 816,207 |.oveeeeeeann o (9.148) ). [ (9.148) ). [, 807,059 . 06/01/2024 . [1.B FE ....
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..649674-LH-9 |NEW YORK N Y CITY HEALTH & HOSP CO ....oevvvenn [orennn . 04/12/2023 . | STIFEL CAPITAL MARKETS e | 1,321,264 1,325,000 |........ 1,555,868 |.... ... (6,140) |. L (6,140) | e 1,508,046 |.....ocoeeeeeens |oens (186,783) |...... (186,783) . 02/15/2045 . (1.D FE ....
..64971X-SY=5 |NEW YORK N Y CITY TRANSITIONAL ...ovvvvvvvvvanns [eeeennn . 04/25/2023 . | JPMORGAN CHASE & CO. ... |ooeeeerrrerrrnnnnnns |-.0e.0.3,512,060 | 4,000,000 |........ 4,000,000 |........4,000,000 |...ccovrriiiinns Joovrriiniiiiinns fovrieeiiiiinees fovinniiiiiiiinn Lo o 4,000,000 |oeveeeiiininnns fevees (487,040) |...... (487,040) . 05/01/2028 . [1.A FE ....
RBC DOMINION SECURITIES
..650036-FE-1 |NEW YORK STATE PERSONAL INCOME TAX ......cccce [oreennn . 04/10/2023 . | evveiiiiininiiiniiiininninnns e | 11,961,200 |...... 10,000,000 |....... 11,044,200 |....... 11,019,218 | |eees (32,499) [ovvvvvvnnininnnn foeeenn (32,499) [ovvvvvvinnninnnn foeeenn 10,986,718 |.ooevveeeniniees v 974,482 |....... 974,482 |........... 248,611 |. 09/15/2030 . |1.B FE ....
UNION BANK OF
..65830R-Cli-7 | NORTH CAROLINA TPK AUTH TRIANG ........oooeeeees [oeennn . 05/09/2023 . | SWITZERLAND .....coooevnees Jovneneieieeeeeeeeees e 5,712,248 |........ 5,640,000 |........ 5,919,071 [........ 5,802,269 [....vvvvirrinnnn forrenn (58,206) |.ooeeeeeeeeeeees |eeeens (58,296) |.eeeeeeeeeeeiees e 5,743,975 |ovvvvvvvvvniinnn fornnne (31,726) |....... (31,726) |evvveenns 242,833 |. 02/01/2024 . 2.B FE ....
CABRERA CAPITAL MARKETS,
..65887P-UD-5 | NORTH DAKOTA PUB FIN AUTH .......eevvvvvvvnnnnnnns [eeeenn . 04/14/2023 | INC coooeeeeeeieiiieeeeeeee e | 3,370,769 |........ 2,955,000 |........ 3,208,037 |........ 3,201,557 [ouvvvvrrinninnnn foeeenn (11,586) [ovvvvererrinnnnn fovnnnns [QR=1:15) ) PO RN 3,189,972 |ovvvvviiiiiinnn fornnns 180,797 |....... 180,797 [ouvveennene 80,852 |. 10/01/2029 . |1.A FE ....
ASSIGNMENT OF SECURITIES
..663903-EA-6 | NORTHEAST OHIO REGL SWR DIST W ...cooeeeeeeeeess [ oennn . 05/15/2023 . | evveriiniiininininiiiiiniinns e e 400,000 |.......... 400,000 |........... 457,628 |........... ZCH VN O RN (4,253) [cvnnnnnniiis foeeeeens (4,253) [cnnnnnnnis oreeeeennd 400,064 [..ooooeeiiiiiins e (64) [coeennnnn (64) [oevvnnnnnnne 10,000 . 11/15/2032 . |1.B FE ....
MESIROW FINANCIAL, INC
..665444-JX-4 | NORTHERN MUN PUR AGY MINN ELEC ........ccoeeeers [oennn . 06/08/2023 . | .evvvnrnniiiiiiie 1,945,517 ... 1,930,000 |........ 2,366,682 |........ 1,990,542 |[.... (26,953) | .. (26,953) |... ,963,589 |. . (18,072) |....... (18,072) . 01/01/2024 . (1.G FE ....
..66645H-AM-6 | NORTHGLENN CO WSTENTR ......... . |- 05/17/2023 . [UMB BANK . . 108, . 100,000 ..121,674 |. (1,005) . . (1,005) .120,669 . (12,221) |. (12,221) |.. . 12/01/2082 . [1.C FE ....
..34061U-EE-4 |NOVA SOUTHEASTERN UNIVERSITY ..........coeeeeeees [oeinnn . 04/01/2023 . | MATURED ... 1,480,000 ..1,480,000 .1,480,000 |.... . . 04/01/2023 . [1.G FE ....
..267045-MD-1 |NUVANCE HEALTH ...ooooviiiiiiiiiiiiii [ . 06/21/2023 . |UMB BANK ... .. 700,000 ..774,573 |.... ....(5,124) |. . 07/01/2035 . (2.B FE ....
..199520-CF-2 | OHIO (STATE OF) .eevvvvvvvviiiiiiiiiiiiiiiiiiieeeees [eeeenn . 06/12/2023 . |UMB BANK ... 535,000 ...........580,246 |.... . 12/01/2038 . [1.C FE ....
..677524-EB-2 | OHIO (STATE OF) ..oevvvvvvviiiiiiiiiiiiiiiiiiiceeees oo . 04/26/2023 . | TD SECLRITIES .... .. 500,000 ... 500,000 |.......... 500,000 |.... . 10/01/2033 . [1.C FE ....
L.B7759H-Ld-1 | OHIO (STATE OF) wevvveiiiiiiieniiiiiineecsiiins [ eeeeens . 04/26/2023 . 540,000 540,000 |...........540,000 |.... . . 10/01/2031 . [1.C FE ....
LB77522-XJ-8 | OHIO ST oo [ . 04/01/2023 . , .... 150,000 L 171,287 ... 161,001 | ... (1,001) ] .. (1,001) ... , . 04/01/2023 . [1.C FE ....
..67760A-DQ-6 | OHIO ST .... 05/09/2023 .  JPMORGAN CHASE & CO 439,634 ..1,400,000 . 1,475,865 |. .. (14,061) |. (14,081) 1,461,805 L(22,171) |. . 12/01/2024 . (1.C FE ....
..67759H-NU-4 | OHIO ST SPL OBLIG 06/15/2023 . [UMB BANK . 955,372 . 830,000 K .1,066,4% |. .. (12,770) |. (12,770) . (98,385) |. . 04/01/2035 . [1.C FE ....
..67750H-NV-2 | OHIO ST SPL OBLIG 06/12/2023 . [UMB BANK . .. 308,221 . 270,000 ..359,888 |. ..345,961 |. .(3,949) | ..(3,949) . . (33,791) |. . . 04/01/2036 . [1.C FE ....
..67759H-NIi-0 | OHIO ST SPL OBLIG 06/12/2023 . [UMB BANK . .. 949,536 . 840,000 ..1,116,007 |. 1,073,316 |. - (12,111) ). (12,111) .1,061,205 (111,669) |. (111,669) |.. . 04/01/2087 . [1.C FE ....
..67759H-NX-8 | OHIO ST SPL OBLIG ... . 05/31/2023 . |UMB BANK ... . 1,118,100 ..1,000,000 |........ 1,324,250 |........ 1,274,181 (13,159) | .. (13,159) |... 1,261,021 |oooeeeeeeeennns |ens (142,921) |...... (142,921) . 04/01/2038 . [1.C FE ....
JANNEY MONTGOMERY S
..67884N-EU-9 | OKLAHOMA DEPT TRANSN REV .....cceoeeiiiiiiiiiiiin [ eeeenn L 04/10/2023 . |LLC wooeeeeeeei e e 5,928,044 |........ 5,180,000 |........ 6,148,660 |........ 5,750,210 [oevvvvrrinnnnnnn foreenn (26,000) |..coeeeeeeeeeens |eeeens (26,000) |.ceeeeeeeeeeiens |eeeeens 5,724,111 [eeeiiiiiiiiiins | 203,933 |....... 203,933 . 09/01/2031 . [1.C FE ....
..67884N-EW-5 | OKLAHOMA DEPT TRANSN REV ..o [ eeeenn . 04/14/2023 . | MORGAN STANLEY .. . 4,612,810 . 4,489,042 |.... .. (20,768) |. .. (20,768) |... .4,468,273 |.. . 144,536 |....... 144,536 . 09/01/2033 . [1.C FE ....
..681725-N-8 | OMAHA NEB ARPT AUTH ARPT REV ........evvvvvvvnnns [eeneenn . 04/27/2023 . ..519,678 ... (3,800) | ... (3,800) |... v (33) | (33) . 12/15/2024 . (1.D FE ....
..681725-KJ-5 | OMAHA NEB ARPT AUTH ARPT REV ......eevvvvvvvnnnns [eeeeenn . 04/03/2023 . ... (1,670) | . (1,670) |... ... (976) |.... . 12/15/2024 . (1.D FE ....
..68189P-FM-1 | OMAHA NEB SPL TAX REV ....ovvvviiiiiiiiiiiiiiiins oo . 06/08/2023 . | JPMORGAN CHASE & CO. ... |.... ....(7,344) | .(4,558) |.... . 01/15/2024 . [1.C FE ....
..68304R-CP-3 | ONTARIO CALIF ..eevvvviiiiiiiiiiiiiiiiiiiiciciiiiiees [ eeeeen . 04/26/2023 . |UMB BANK ... 135,000 140,679 |.... ...(1,339) | ... (769) |.... . 11/01/2023 . [1.C FE ....
..68304R-CQ-1 | ONTARIO CALIF ...ovvvvviiriiiiiiiiiiiiiieieinieienens [ eeeees . 04/24/2023 . |UMB BANK ... .... 110,000 OV R VO VR (1,037) |.... . 11/01/2024 . (1.C FE ....
..68304R-DB-3 | ONTARIO CALIF ...evvvviiiiiiiiiiiiiieiiiiiiiiiiiiiees [ eeeeen . 05/31/2023 . |UMB BANK ... .... 500,000 .. 16,665 |.... . 11/01/2035 . [1.C FE ....
..68304R-DC-1 | ONTARIO CALIF .. 06/21/2023 . [UMB BANK . . 400,000 .18,525 |. . 11/01/2036 . [1.C FE ....
..68304R-DD-9 | ONTARIO CALIF .. 06/21/2023 . [UMB BANK . . 600,000 K .23,343 |. . 11/01/2087 . [1.C FE ....
..68304R-DE-7 | ONTARIO CALIF ..... 06/12/2023 . [UMB BANK . ..561,038 |. 11,821 11,821 ). . 11/01/2038 . [1.C FE ....
..68304F-AN-6 | ONTARIO CALIF PENSION OBLIG ......evvvvvvvviennns [ereenn . 05/03/2023 . | BARCLAYS .. .3,000,000 |.... (407,280) |...... (407,280) . 06/01/2038 . [1.D FE ....
..68608J-VC-2 | OREGON ST FACS AUTH REV ...ocoeeveieiiiiiiiiieeens oo . 04/12/2023 . |Various ... ..756,731 |.... ...(5,409) |.........(5,409) . 06/01/2026 . [1.E FE ....
..574218-8L-0 |PENINSULA REGIONAL MEDICAL CENTER .......ccceee [oreeenn . 06/20/2023 . |UMB BANK . ..244,688 |.... . (19,099) |....... (19,099) . 07/01/2048 . 2.A FE ....
UNION BANK OF
..550802-LA-8 | PENNSYLVANIA COLLEGE OF TECH ........evvvvvvvnnns [ereeenn . 04/26/2023 . | SWITZERLAND ....ooovvvviins |oonnniiiiniieniinens oo 571,883 [..ceeeeens 650,000 |.......... 650,000 |.......... 650,000 |....ccevviiiiins fovriiiiiiiiiiins fonnniiiiiiiie fo e e 650,000 |..oooovviiiiinns evnees (78,117) . 07/01/2029 . [1.C FE ....
UNION BANK OF
..550802-LB-6 | PENNSYLVANIA COLLEGE OF TECH .......eevvvvvvvnnns [erreenn . 04/26/2023 . | SWITZERLAND ......coooevee |oovennnnnnnnnnnnnnns [oeeee. 606,977 | 700,000 |.......... 700,000 |.....ccee. 700,000 foeeeveeeerinnnnn oo e e e e 700,000 |ooovvviiiiiiins feveees (93,023) . 07/01/2030 . 1.C FE ....
..550802-LC-4 | PENNSYLVANIA COLLEGE OF TECH .........cevvvvvvnns [erneenn . 04/26/2023 . |Market Axess ........coeee |oeerireeeeninnnnnns |oene. 1,388,760 | 1,630,000 |........ 1,630,000 |........1,630,000 |..ccevvrrrrnnnns fervmnnnnnnnnnnnn fovviiiins fo e e 1,630,000 [.evvvvvvvvnnnnn founne (241,240) . 07/01/2031 . [1.C FE ....
..550802-LE-0 | PENNSYLVANIA COLLEGE OF TECH .......eevvvvvevnnns [ereeenn . 04/26/2023 . |Market AXess ......cceeees |oovrreiiiiniinnnnnns [ 1,425,742 |l 1,720,000 |........ 1,720,000 |.... FE O S 1,720,000 [..oovvevvvvnnnnn founnee (294,258) . 07/01/2033 . [1.C FE ....
..708796-T6-4 | PENNSYLVANIA HSG FIN AGY SINGL .......cevvvvuens [eeeenn . 05/19/2023 . |UMB BANK ... ..1,033,505 |.... . (8,815) ... . (31,090) |.... . 10/01/2026 . (1.B FE ....
..709144-NH-8 | PENNSYLVANIA ST CTFS PARTN . |- 04/04/2023 . [UMB BANK .... .... 100,000 112,281 |.... .. (551) ... e 218 . 07/01/2024 . (1.F FE ....
..717817-8Y-7 |PHILADELPHIA PA ARPT REV .....ooovveeeeeeeeeeeeees oo . 04/03/2023 . |UMB BANK ... Joveveveeneeeeeeneens o A6 s 400,000 |........... 471,240 [ 417,221 [ e (2967) v v, (2,967) ).eeeevvenieenes forennn 414,264 [ s (3,138) . 07/01/2024 . [1.F FE ....
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..717893-Y8-8 | PHILADELPHIA PA WTR & WASTEWTR .......eevvevnnnn [erreenn . 05/22/2023 . |UMB BANK ....ovvvviiiiiiinn e | 1,518,561 |........ 1,350,000 |........ 1,561,424 |.... ... (7,464) | e (7,464) | e 1,546,998 |.. . 06/01/2036 . [1.E FE ....
..71883M-ND-2 | PHOENIX ARIZ CIVIC IMPT CORP A .......ooeeeeeens [ oennn . 06/08/2023 . | MORGAN STANLEY .. R O R 1,199,884 |........ 1,185,000 |........ 1,328,160 |.... L(918) | [ 1,213,589 |.. . 07/01/2024 . (1.D FE ....
..71883R-PS-6 | PHOENIX ARIZ CIVIC IMPT CORP W ......oooeeeeiens [orennn . 05/10/2023 . | STIFEL CAPITAL MARKETS |.... ..816,410 .... 700,000 . (7,685) ... .859,885 |.. . 07/01/2031 . [1.C FE ....
..71883R-PZ-0 | PHOENIX ARIZ CIVIC IMPT CORP W .........cceeeees [oennn . 05/31/2023 . |UMB BANK .........evvvnnnns .. 777,903 .... 700,000 . (7,91) ... .844,142 |.. . 07/01/2038 . [1.C FE ....
..7T1883R-QE-6 |PHOENIX ARIZ CIVIC IMPT CORP W .....oooeeeeeeens [ ornnn . 05/10/2023 . | FIRST TENNESSEE BANK ... |.... .. 935,520 .... 800,000 ... (8,782) ... .982,726 |.. . 07/01/2031 . [1.C FE ....
..720175-YR-3 | PIEDMONT MUN PWR AGY S C ELEC .....covvvvvverens [eeeennn . 06/08/2023 . | INTL FCStone ............. .. 805,362 .. 800,000 .. (10,955) |... .813,656 |.. . 01/01/2024 . (1.G FE ....
THE HUNT INGTON
..721876-TR-1 |PIMA CNTY ARIZ SWR REV ........cevvvvmvvmvnnnnnnnn [erneenn . 04/11/2023 . | INVESTMENT COMPANY ...... |oeceeeeeiiiieneennns |oeees 1,024,380 |.......... 900,000 |........ 1,067,832 |........... 996,395 |oeevvviiiiiiinns fernnnnns (4,618) [covvvvnninininn e (4,618) [cuvvvnrnniiiinn oo 991,776 . 07/01/2031 . [1.C FE ....
SUNTRUST  INVESTMENT
..721876-TS-9 |PIMA CNTY ARIZ SWR REV ........cevvvvvvmmvnnnnnnns [erneenn . 04/14/2023 . | SERVICES, INC. ....ovvvvns |ovveeenniiiiineienes | 1,299,681 |........ 1,150,000 |........ 1,362,210 |........ 1,271,936 [ foeeens (6,125) |eeveeeiiiiiiins fevninns (6,125) |eevveiiiiiiiins fevninns 1,265,810 . 07/01/2032 . [1.C FE ....
THE HUNT INGTON
..721876-TT-7 |PIMA CNTY ARIZ SWR REV .......ecvvvvvvmvnnnnnnnnnn [eeneenn . 04/11/2023 . | INVESTMENT COMPANY ...... |oeceeeeriiieenneenns |oeees 1,135,870 |[........ 1,000,000 |........ 1,180,650 |.... ... (4,970) ] e (A970) | e 1,098,921 |.. . 07/01/2033 . [1.C FE ....
..735240-K9-3 | PORT PORTLAND ORE ARPT REV . |- 06/07/2023 . [ GOLDMAN, SACHS & CO. ... |oeeeeeereerrrennnnns founene 1,000,410 |........ 1,000,000 |........ 1,156,700 |.... .. (11,451) | (1185 | e 1,001,594 |.. . 07/01/2023 . (1.D FE ....
.. 735389-C2-2 | PORT SEATTLE WASH REV ... . |- 05/01/2023 . [MATURED .......ccoovvviiinn Jorvvmmnnnnnnnnnnnnns fornnns 8,280,000 |........ 8,280,000 |........ 9,270,040 |........ 8,351,453 [..cvuniiiis [oeeenn (71,453) | L (71,483) | s 8,280,000 |.. . . 05/01/2023 . (1.D FE ....
.. 735389-SN-9 | PORT SEATTLE WASH REV ... 06/07/2023 . | JPMORGAN CHASE & CO . 1,550,961 .. 1,550,000 .. 1,817,732 | (20,272) . 1,552,823 (1,862) |. . (1,862) |.. .72,764 |. 07/01/2023 . [1.D FE ....
..736398-AT-5 |PORTERVILLE CALIF WTR REV CTFS 06/16/2023 . [UMB BANK .. .. 204,618 . 200,000 ..239,416 |. . (1,860) .230,117 . (25,499) |. (25,499) |.. 6,800 |. 08/15/2038 .|1.C FE ....
..735240-T7-8 | PORTLAND INTL AIRPORT OR .. 06/20/2023 . [UMB BANK .... K 411,704 . 400,000 ..435,236 |. . (1,536) .425,431 . (18,727) |. (13,727) |.. . 07/01/2087 . (1.D FE ....
..735240-V3-4 | PORTLAND INTL AIRPORT OR .......eevvvvvvvvvvvnnnns [ernennn . 06/07/2023 . | JPMORGAN CHASE & CO. ... |.... . 2,001,120 ..2,000,000 ..2,181,660 |.... .. (25,716) |... .2,003,581 .. (2,461)|........ (2,461) . 07/01/2023 . (1.D FE ....
MESIROW FINANCIAL, INC.
.. 744829-ED-0 | PUEBLO CNTY COLO COP .. . 05/03/2023 . .. 426,560 .... 570,000 .... 570,000 |.......... 570,000 |.... ... 570,000 |oeeeiiiiiiiiins v (143,441) |...... (143,441) . 09/15/2035 . (1.D FE ....
..744820-EE-8 | PUEBLO CNTY COLO COP .. . 05/03/2023 . |Market Axess .. 439,200 .... 600,000 .. 600,000 |.......... 600,000 |.... ... 600,000 |ooooiiiiiiiiins e (160,800) |...... (160,800) . 09/15/2036 . [1.D FE ....
CABRERA CAPITAL MARKETS,
..746189-2V-4 |PURDUE NIV IND ....evvvvveniniennniinnnnnnnnnnnnnnns [ eeeeenn L 04/1172023 L | INC oo e | 1,033,677 |.......... 850,000 |........... 979,379 |........... 972,591 [oeeeiiiiiiiiis oo (3,600) |.oovvviiiiiiiins fevneees (3,600) |.oeeveviiiiiiins fevviiiines 968,982 |..ooooiiiiiiiins ool 64,6% |......... 64,695 |............ 35,063 |. 07/01/2031 . |1.A FE .
THE HUNT INGTON
..746189-Z1i-2 | PURDUE NIV IND ... 04/11/2023 . | INVESTMENT COMPANY ..550,000 ..639,573 |. ..635,417 |.. (2,210) | . (2,210) .633,206 . 07/01/2032 . [1.A FE ....
..74823Y-EG-6 | QUEEN CREEK ARIZ EXCISE TAX . 06/23/2023 . [UMB BANK . ..1,100,000 ,303,335 | . 1,256,564 |. (8,970) |. . (8,970) . 1,247,594 . 08/01/2038 . [1.B FE ....
..751073-Kli-6 | RALEIGH-DURHAM N C ARPT AUTH A ... [ oennnn . 05/01/2023 . | MATURED ... .... 300,000 347,175 |...........302,729 |.... ...(2,729) |. ..(2,729) |... ... 300,000 |.. . 05/01/2023 . (1.D FE ....
THE HUNT INGTON
..76222F-CR-7 |RHODE IS INFRASTRUCTURE BK SAF .......cccccvn [ereeenn . 04/10/2023 . | INVESTMENT COMPANY ...... |.... .. 2,245,000 ..2,508,655 |........2,486,732 |.... ...(9,314) | ..(9,314) |... 2,477,419 |.. . . 10/01/2032 . [1.A FE .
..782816-CS-9 |RUSSELLVILLE ARK WTR & SWR REV ........ccoovinn [eenenn . 04/26/2023 . |PIPER JAFFRAY INC. ...... 445,000 445,000 |...........445,000 |[.... ....445,000 |.. (105,291) . 07/01/2035 . [1.C FE .
..795576-GT-8 | SALT LAKE CITY UTAH ARPT REV .......oooeeeeeeens [ oennnn . 06/07/2023 . | JPMORGAN CHASE & CO. ... |.... ..4,000,000 ..4,400,680 |........4,045,375 |.... .. (39,829) |... .4,005,546 |.. . 07/01/2023 . [1.F FE .
..79739G-GA-8 | SAN DIEGO CNTY CALIF REGL ARPT ......ceevvvvvens [ereenn . 05/16/2023 . |UMB BANK ..........eevvnne .... 400,000 486,920 |.... .. (3,809) |... ... 432,449 |.. . 07/01/2026 . [1.F FE .
ASSIGNMENT OF SECURITIES
..79766D-PT-0 | SAN FRANCISCO CALIF CITY & ONT ....oooeeeeeeeens [ oeennn . 05/01/2023 . ...80,000 ...84,956 |.... ..80,000 |.. . 05/01/2025 . [1.A Z .....
..797660-R0-4 | SAN FRANCISCO CALIF CITY & ONT ...ooooeeeeeenens [ oeennn . 05/01/2023 . | MATURED ... .. . 05/01/2023 . [1.A Z .....
..798136-11Z-6 | SAN JOSE CALIF ARPT REV .......oooeverieneeennnens [ oenens . 05/16/2023 . |UMB BANK ... . 1,007,470 1,100,420 |.... .. (5,769) |........ (5,769) . 03/01/2029 . 1.F FE .
..79905V-AV-3 | SAN MATEQ FOSTER CITY CALIF PU ..oovvvvvveiaans [ . 05/31/2023 . |UMB BANK ... ......... 254,468 e 210,732 | . (15,046) |....... (15,046) . 08/01/2039 . (1.D FE .
..80483C-QJ-3 | SAVANNAH STATE UNIVERSITY ....cceeeeeieieeeeeeees [ eeennn . 05/10/2023 . |UMB BANK .....vvvvviviininn Joeeeeeiiieeeieeeenes |, 352,443 |...........350,000 |...........423,927 [........... 43,451 [ [ n(2,550) | e (2,850) [ o 10,001 e (58,458) |....... (58,458) . 06/15/2040 . (1.E FE .
BANK OF AMERICA/MERRILL
..810489-8V-7 | SCOTTSDALE ARIZ MUN PPTY CORP .....cccovvvviiies [eeeenn . 05/09/2023 . |LYNCH ...ovvvviiiiiiiiiiiinn Joeeeeeieeeiieeneenns |, 668,866 |........... 655,000 |........... 793,664 |.......... 685,781 |.ooeeeeeeiiiiies e (7,384) | [ (7,388) [ ol 678,438 |..coooeeiiiiiins |eeeenn (9,571) |- (9,571) . 07/01/2024 . (1.B FE ....
..81684L-DU-7 | SEMITROPIC IMPT DIST SEMITROPI .....coeeeveeeees [ernnnn . 04/26/2023 . |Market Axess . 1,280,685 ..1,500,000 ..1,500,000 |........ 1,500,000 |.... 1,500,000 |ooooeeiiiiiiins e (219,315) |...... (219,315) . 12/01/2034 . (1.D FE ....
..836818-JV-8 | SOQUEL CREEK CALIF CNTY WTR DI ....covvvrrennnns [oeennn . 04/26/2023 . |PIPER JAFFRAY INC. .. 396,556 .... 500,000 .... 500,000 |.......... 500,000 |.... ...500,000 |eeeiiiiiiiiiins v (103,445) |....... (103,445) . 03/01/2032 . (1.C FE ....
..835818-JX-4 | SOQUEL CREEK CALIF CNTY WTR DI ...ooovvvveeennns [oreennn . 04/26/2023 . | WELLS FARGO ... .. 497,822 .... 650,000 .... 650,000 |.......... 650,000 |.... .. 650,000 |.. . 03/01/2034 . [1.C FE ....
..835818-JY-2 | SOQUEL CREEK CALIF CNTY WTR DI 04/26/2023 . | WELLS FARGO .. 487,799 . 650,000 . 650,000 |. . 650,000 |. o) 650,000 . 03/01/2035 . 1.C FE ....
..83743\1-BL-2 | SOUTH COAST CALIF WTR DIST FIN 05/30/2023 . [UMB BANK . .. 399,641 ..390,000 ..410,951 ..403,625 |. (848) |. . (848) .402,776 (3,136) |. . (3,136) |.. . 02/01/2038 . 1.C FE ....
..840035-BV-0 | SOUTH SAN FRANCISCO CALIF .... 04/03/2023 . [UMB BANK . .. 147,567 . 140,000 ..148,5% |. (906) |. . (906) 147,690 ... (133) |. .. (133)].. . 06/01/2025 . (1.B FE ....
..840035-CH-0 | SOUTH SAN FRANCISCO CALIF . 06/13/2023 . [UMB BANK . .. 838,343 . 750,000 ..826,003 |. .(4,133) | ..(4,133) 821,871 16,472 |. . 16,472 |.. . 06/01/2037 . (1.B FE ....
..842039-CQ-0 | SOUTHEASTERN PA TRANSN AUTH RE ... . 04/10/2023 . | UMB BANK ... .. 262,068 250,000 ..266,370 |.... .. (2,082) ). . (2,082)]... .264,288 |.. ..(2,221)].........(2,221) . 03/01/2025 . [1.D FE ....
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..845040-LM-4 | SOUTHWEST HIGHER ED AUTH INC T .oooeeeeeieieeens [ oeennn . 05/02/2023 . |UMB BANK ... .... 200,000 ... (1,823) ] . (1,823) |... ..(2,294)[.... ..5,917 |. 10/01/2024 . [1.D FE ....
..845040-LN-2 | SOUTHWEST HIGHER ED AUTH INC T .oooeeeeeeeeeens oo . 04/24/2023 . |UMB BANK ... 250,000 ....(1,994) | .. (1,828) [.... . 10/01/2025 . (1.D FE ....
..850309-AJ-4 | SPRINGDALE ARK WTR & SWR REV .......eeevvvvmnnnnn [erreenn . 06/07/2023 . | CREWS & ASSOC. .... 775,000 .. (10,026) |. . 09/01/2023 . (1.D FE ....
..790420-NE-9 | ST JOHNS CNTY FLA WTR & SWR RE ..........ceeeees [oennnn . 06/01/2023 . .... 200,000 ... (3,030) | . 06/01/2023 . [1.C FE ....
..861398-Bli-4 | STOCKTON CALIF PUB FING AUTH W ....oooevvneeiins [ oeennn . 05/10/2023 . | MORGAN STANLEY .. .. 1,250,000 ... (5,609) |. . .. . 10/01/2031 . (1.D FE ....
..874461-JZ-0 | TALLAHASSEE FLA CONS UTIL SYS .... [ I . 04/03/2023 . | UMB BANK U I .......... 500,000 |........ I oo (3,303) | oeeee.519,272 ). . 10/01/2024 . (1.C FE ....
..875291-BF-2 | TAMPA FLA WTR & WASTEWATER SYS ......cooeeeeeees [oeennn . 05/22/2023 . |BOSC, INC. eoeeevveiiiiies oo oo, 173,489 |.......... 150,000 |........... 180,479 |[.......... LC T 1 N U ISR (1,082) |.eeeeeeiiieiiies v (1,082) [ oo 178,069 [o.vvvvvvvevinnnn founnnnee . 10/01/2087 . (1.A FE ....
THE HUNT INGTON
..875291-BQ-8 | TAMPA FLA WTR & WASTEWATER SYS ......cooeeveeens [oeennn . 04/11/2023 . | INVESTMENT COMPANY ...... |oeeeeerieeiiiiiinnes oo 995,904 |.......... 800,000 |........... 979,440 |........... 971,302 [oevvvvriiiiinnnn foeeeeens (4,404) |.eooeeniiiiiiins e (4,404) [ o 966,898 |....ooooeiiiiins |eeeens . 10/01/2032 . [1.A FE ....
SUNTRUST  INVESTMENT
..875291-BR-6 | TAMPA FLA WTR & WASTEWATER SYS .......oooeeeeens [oeennn . 04/11/2023 . | SERVICES, INC. ........... . 1,245,160 ..1,000,000 |........ 1,217,210 |........1,207,3% |.... ....(5,313) | ,202,080 |.. . 10/01/2033 . [1.A FE ....
..87638T-FC-2 | TARRANT CNTY TEX CULTURAL ED F 06/08/2023 . [ GOLDMAN, SACHS & CO . 900,000 . .. (13,152) | . 02/15/2024 . (1.C FE ....
..880178-BS-6 | TEMPLE UNIVERSITY ... 04/01/2023 . | MATURED ... .. 1,440,000 1, . 04/01/2023 . [1.E FE ....
..88276R-EU-2 | TEXAS ST TECHNICAL COLLEGE 06/08/2023 . [MORGAN STANLEY ..1,100,000 1 . (6,971) . 08/01/2024 . (1.E FE ....
..882854-D6-6 | TEXAS WATER DEV BRD ... 04/10/2023 . | WELLS FARGO ..4,000,000 K .4, K (22,454) . 08/01/2031 . [1.A FE ....
..882854-P5-5 | TEXAS WATER DEV BRD 05/10/2023 . [MORGAN STANLEY ..3,000,000 ..3,501,390 |. .3,308,231 |. . 3,290,425 . 10/15/2032 . (1.A FE ....
..882854-74-7 | TEXAS WATER DEV BRD .....cooovvvvrrinninnnnnnnnnnns [oenn . 06/07/2023 . | UMB BANK 250,000 288,545 |.......... 277,067 |.... . 10/15/2038 . [1.A FE ....
..884708-AC-2 | THOMASVILLE N C LTD OBLIG ...evvvvvvvvviiiiiienns e . 05/01/2023 . | MATURED ... 245,000 270,301 |...........247,008 |.... . 05/01/2023 . (1.D FE ....
..887440-BK-0 | TIMPANOGOS SPL SVC DIST UTAH S ...vvvvvvvvinnnnn [ eeeenn . 06/01/2023 . | MATURED ... .... 150,000 . 06/01/2023 . [1.C FE ....
RBC DOMINION SECURITIES
..896035-BL-5 | TRIBOROUGH BRIDGE & TUNNEL AUTHORI ............ [....... VYA TV(17< S RORRRRRORR K R 1,517,364 ..1,200,000 L (1,924) | [ (1,924) [ e 1,437,308 |.. . 05/15/2033 . (1.B FE ....
..896035-B0-4 | TRIBOROUGH BRIDGE & TUNNEL AUTHORI . . |- 05/10/2023 . | UMB BANK . 1,036,138 . 880,000 (1,638) |. .1,001,764 . 05/15/2037 . (1.B FE ....
..896035-BR-2 | TRIBOROUGH BRIDGE & TUNNEL AUTHORI . . |- 05/31/2023 . | INCAPITAL ... K .. 431,325 ..375,000 ... (837) ] 421,245 . 05/15/2038 . (1.B FE ....
..89546R-PA-6 | TRI-CNTY MET TRANSN DIST ORE R ...........cceees [oennnn . 06/07/2023 . | JPMORGAN CHASE & CO. ... |.... ..602,190 .... 600,000 ... (8,628) | .606,145 |.. . 10/01/2023 . [1.G FE ....
..896564-1IC-1 | TRINITY RIV AUTH TEX DENTON CR ......coovveeeens [oeennn . 06/08/2023 . | JPMORGAN CHASE & CO. ... |.... .. 505,170 .... 500,000 ... (6,744)|. .509,682 |.. . 02/01/2024 . (1.B FE ....
..900190-KD-0 | TURLOCK CALIF IRR DIST REV ......evvvvvnnnnnnnnnn [erneenn . 06/21/2023 . |UMB BANK .........evvvnnnns .. 309,768 .... 270,000 ...(3,572) |. 322,025 |.. . 01/01/2035 . (1.D FE ....
JEFFERIES & COMPANY,
..91417K-X4-8 |UNIV OF COLORADO CO ENTERPRISE REV ............ [..oenn . 04/14/2023 . | INC . 1,908,018 ..1,675,000 ..1,810,189 |........1,806,511 .. (6,615) | .1,799,8% |.. 103,122 . 06/01/2029 . (1.B FE ....
..914716-R9-8 |UNIVERSITY N C ooooeereeeieeeeiiiee [ . 04/26/2023 . |Market Axess .. R R 530,000 530,000 |.... K ...530,000 |.. (66,033) . 04/01/2031 . [1.E FE ....
..914302-J5-4 | UNIVERSITY OF HOUSTON ... . 06/08/2023 . | JPMORGAN CHASE & CO. ... |.... .... 500,000 525,625 |.... ... (7,033) ] . (7,033) ... 510,711 |.. . (5,061) . 02/15/2024 . (1.C FE ....
..914302-Jv-7 | UNIVERSITY OF HOUSTON ... . |- 04/19/2023 . [UMB BANK ....nnnnnns . .......... 200,000 |... I ... (1,579) | . (1,579) |... .220,619 |.. . 02/15/2027 . [1.C FE ....
..914302-JX-3 | UNIVERSITY OF HOUSTON ... . |- 04/10/2023 . | JPMORGAN CHASE & CO. ... |.... 1,444,375 ...l 1,250,000 |........ 1,443,038 |........ 1,429,389 |.... ... (7,850) | (7,650) |eeeeieieeeiiien [ 1,421,739 |.. . 02/15/2029 . [1.C FE ....
..914302-JY-1 | UNIVERSITY OF HOUSTON ... . 04/03/2023 . |UMB BANK .........evvvnnnee ,168,990 |........ 1,000,000 |........ 1,168,820 |........1,158,612 |.... ...(5,325) |. 2 (5,325) | s 1,153,287 |.. . 02/15/2030 . 1.C FE ....
JANNEY MONTGOMERY SCOT
..914302-J2-8 | UNIVERSITY OF HOUSTON ... . 04/11/2023 . |LLC [ O R 1,799,460 |........ 1,500,000 |........ 1,774,035 |.... ,759,618 |.... .. (8,167) | C(8167) | e 1,751,451 . 02/15/2031 . [1.C FE ....
..914302-KA-1 | UNIVERSITY OF HOUSTON . . 04/11/2023 . . 1,221,730 ..1,193,820 |........1,184,839 |.... ... (5,089) | . (5,089) |... 1,179,750 |.. . 02/15/2082 . [1.C FE ....
..914318-38-4 |UNIVERSITY OF IDAHO . |- 04/03/2023 . .. 235,600 ..248,318 |. .(2,69) |. ..(2,69) .245,623 . 04/01/2025 . [1.E FE ....
..914318-30-1 |UNIVERSITY OF IDAHO ... . |- 05/30/2023 . . A .. 305,679 ..349,910 |. .(3,569) | ..(3,569) .346,342 . (40,663) |. . 04/01/2038 . [1.E FE ....
..914713-T7-7 |UNIVERSITY OF NORTH CAROLINA-CHAPE ............ [....... . 04/25/2023 . | JPMORGAN CHASE & CO. ... |.... . 599, I I .......... 700,000 |.... 700,000 |.. (100,821) . 12/01/2029 . [1.A FE ....
..914845-R0-7 | UNIVERSITY SOUTH ALA UNIV REVS .........oooeees [ oeennn . 05/03/2023 . |D.A. DAVIDSON & CO. .... 3,005,228 |........ 2,770,000 |........ 3,155,279 |........ 3,022,447 |.... G RC7(0) ) F N 3,000,877 |.. .(4,649) |.........(4,649) . 04/01/2036 . [1.E FE ....
..24487R-EC-2 |UNIVERSITY SYSTEM OF GEORGIA .....cooovveiiiiens [eeeenn . 05/16/2023 . 1,398,138 |........ 1,285,000 |........ 1,406,438 |........ 1,405,930 |.... (T T38) | e 1,398,195 |.. v (B7) |eveeeeeennnn (57) . 06/01/2030 . [1.E FE ....
..24487R-ED-0 |UNIVERSITY SYSTEM OF GEORGIA .....ccooonnnnnn [eeeenn . 05/16/2023 . 1,444,546 |........ 1,330,000 |........ 1,452,901 |........ 1,452,426 |.... AR 772 FURR 1,444,604 |.. ... (58) . 06/01/2031 . [1.E FE ....
..24487R-EE-8 | UNIVERSITY SYSTEM OF GEORGIA .....ccooevviiiiies [eeeenn . 05/16/2023 . | EXCHANGE .. 1,154,202 |........ 1,065,000 . (6,083) ... . 06/01/2032 . [1.E FE ....
..915183-H6-7 |UNIVERSITY UTAH UNIV REVS ...oovniiiiis e . 04/14/2023 . | WELLS FARGO 2,067,666 . . . (10,329) |... . 08/01/2031 . (1.B FE ....
..91523N-UA-2 | UNIVERSITY WASH UNIV REVS .... 04/01/2023 . | MATURED K . 610,000 610,000 |eevviiiiiiiiinn forniiiiiiiiinn N 610,000 .. . 04/01/2023 . (1.B FE ....
..917547-2V-6 | UTAH ST BLDG ONNERSHIP AUTH LE ... . 06/08/2023 . | JPMORGAN CHASE & CO. ... |.... .... 620,000 ..642,986 |.... . (7.414) ). L (7.44)]... .635,572 |.. . (6,210) . 05/15/2024 . [1.B FE ....
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..91756S-AH-6 | UTAH TELECOMMUNICATION OPEN INFRAS ............ [..eeees . 05/17/2023 . |UMB BANK ...oovvvvviiiiinnn Jooeeiiiiiieiiiins e 571,460 |.......... 500,000 |........... 554,310 |........... 553,774 |oeeeeeiiiiiinns oo [R5 1 PO N [R5 1 PO N 551,309 [oeevvevvviiinnnn founnnne 20,151 |........ 20,151 |oeeeeeees 11,667 |. 06/01/2030 . |1.D FE ....
Headlands Tech Global
..45470E-AG-0 | VALPARAISO UNIVERSITY IN ...ooooviiiniininn [ . 04/12/2023 . |Markets LLC ....ocvvvvvvne Joveeiiiiiiiiiiiiins e 256,099 |........... 245,000 |........... 296,109 |........... 284,045 [oooeveniiiiiinn oo (274 V) PO (274 )1 PO R 81,774 | (25,675) . 10/01/2027 . 2.B FE ....
Headlands Tech Global
..45470E-AJ-4 | VALPARAISO UNIVERSITY IN ...ooooeviiiinniii [ s . 04/12/2023 . |Markets LLC ....ccvvvvvvee Jooveriiiiiiiiininns oo 241,268 ..o 225,000 |.......... 280,008 |........... 270,406 |....ooooeiiiiins |oeeeeens (1,812) [eevveiiiiiiiiinn oo (1,812) [eeveeeiiiiiiinn oo 268,594 |.......eevvenne (27,326) . 10/01/2029 . 2.B FE ....
Headlands Tech Global
..45470E-AM-7 | VALPARAISO UNIVERSITY IN ...ooooeviiniiin [ . 04/12/2023 . |Markets LLC ....oevvvvvene Jooveveiiiiiiiiiiins oo 288,612 [....oeeeen 265,000 |........... 336,611 |...........326,840 |...coovvrrinnnns feunnnne (1,848) [oovvvniiiiiiinnn oo (1,848) (36,381) . 10/01/2032 . (2.B FE ....
Headlands Tech Global
..45470E-AN-5 | VALPARAISO UNIVERSITY IN ....oooeviiriiniinn [ s . 04/12/2023 . |Markets LLC .... 170,000 215,399 |.... .. (1,170) | (1,170 |... (24,051) . 10/01/2033 . (2.B FE ....
..45470E-AP-0 | VALPARAISO UNIVERSITY IN ....cooeeeeinnnnninns [ oens . 04/12/2023 . | BANK OF NEW YORK ... .. 500,000 583,450 |.... ...(2,145) | (72,621) . 10/01/2034 . (2.B FE ....
RAYMOND JAMES &
..45470E-AQ-8 | VALPARAISO UNIVERSITY IN ....oooeereininnnnnns [ . 04/12/2023 . | ASSOCIATES, INC. .. 170,000 . 10/01/2035 . (2.B FE ....
..613741-LE-5 |VIRGINIA TECH FOUNDATION INC ....ccoveveeeeeeeens [ eeennn . 06/01/2023 . | MATURED 135,000 . 06/01/2023 . (1.D FE ....
BANK OF AMERICA/MERRILL
..050511-KV-6 | WENATCHEE WASH WTR & SWR REV .....ccoonnin [ ereenn . 06/08/2023 . |LYNCH ...evvvviiiniiiiiiinns Jooveeiiiieiiiiiiees o, 522,327 |t 510,000 |........... 589,162 |........... 534,883 [..eevviiiiiiinnn foeeeenn [C{(Z ) P N (5,704) . 12/01/2024 . (1.D FE ....
BAIRD (ROBERT W.) & CO.
..958638-ZM-3 | WESTERN MICHIGAN UNIVERSITY .....ovvvmvvninnnnnnn [eeeenn . 05/03/2023 . | INC. ooooeiiiiiiiiiiiiiieees e e 558,023 |.......... 750,000 |.......... 750,000 |.......... 750,000 |oooeeviiiiiiinns oo e fevieiiiiiiiiee o e 750,000 |..ooovriiinnnnns . 11/15/2085 . [1.D FE ....
BAIRD (ROBERT W.) & CO.
..958638-ZN-1 | WESTERN MICHIGAN UNIVERSITY .....oovvevmmnninnnnn [eeeeenn . 05/03/2023 . | INC. . .. 587,624 .. 800,000 . 800,000 |.... . 11/15/2036 . [1.D FE ....
..975680-GB-9 | WINSTON-SALEM N C ...oovvnnnnniiiin oo . 06/01/2023 . | MATURED ... .. 250,000 . 06/01/2023 . (1.B FE ....
..08851W-AM-5 | YUMA ARIZ .ooveiiiiiiiiiiiiiiiiiiiieeecceeeeeeen [ . 04/26/2023 . |Market Axess ..816,320 . . R . e .. (183,680) |...... (183,680) . 07/15/2082 . (1.D FE ....
..98851W-AN-3 | YWIA ARIZ .... .....|. 04/26/2023 . |Market Axess ........401,190 .... 500,000 .... 500,000 |.......... 500,000 |.... . 5 . ....... 500,000 |.. . (98,810) . 07/15/2033 . [1.D FE ....
0909999999. Subtotal - Bonds - U.S. SpeC|aI Revenues 352,759,668 342,863,928 382,223,853 361,494,036 (2,392,309) (2,392,309) 361,966,443 (9 206,775) |  (9,206,775) XXX XXX
..68245X-AJ-8 | 1011778 BC UNLIMITED LIABILITY CO . ..... |- 04/04/2023 . [FLOW TRADERS BV ......... .. 562,908 .... 610,000 ..546,198 |.... ..1,95 | ..24,027 |... ....570,224 |.. (7,316) |........ (7,316) . 01/15/2028 . (4.B FE ....
..00687Y-AC-9 | ADIENT GLOBAL HOLDINGS LTD ...oooveeeeeeieiieeees e . 06/01/2023 . | STIFEL CAPITAL MARKETS . 2,157,380 ..2,152,000 .2,152,000 |.. . 04/15/2031 . 4.C FE ....
ASSIGNMENT OF SECURITIES
..00774M-AP-0 | AERCAP IRELAND CAPITAL DAC ... . 06/29/2023 . | .uuuviiiiiiiiiiis .3,921,000 |........ 3,021,000 |........ 3,896,102 |.... s e 4,082 [ [ 4052 | e 3,019,253 |.. e 1,747 . 09/15/2023 . (2.B FE ....
..013822-AC-5 | ALCOA NEDERLAND HOLDING BV 06/08/2023 . [ GOLDMAN, SACHS & CO 3,333,808 .. 3,359,000 .. 3,203,646 |. 3 209,005 |. .3,219,383 . 114,424 |, 114,424 |.. . 05/15/2028 . (2.C FE ....
..013822-AG-6 | ALCOA NEDERLAND HOLDING BV 04/27/2023 . | SEAPORT GROUP . 2,490,884 ..2,741,000 ..2,357,260 |. .2,368,588 |. .2,384,722 . 106, 161 106, 161 . 03/31/2029 . [2.C FE ....
..01882Y-AA-4 | ALLIANT ENERGY FINANCE LLC . |- 06/15/2023 . | MATURED ... . 9,000,000 ..9,000,000 ..8,956,270 |. .8,99,201 |. .9,000,000 | . 06/15/2023 . 2.B FE ....
..02007V-AA-8 | ALLWYN ENTERTAINVENT FINANCING . 04/21/2023 . | STIFEL CAP K . 4,669,000 ..4,600,000 ..4,600,000 |. K .4,600,000 ,000 |. . 69,000 |.. . 04/30/2029 . [1. Z .......
..02005N-BP-4 | ALLY FINANCIAL INC ...coovvvrniniiiiiiinees [ . 06/02/2023 . | GOLDMAN, SACHS & CO. ... |.... ..5,323,96 |........ 6,600,000 |........ 6,520,350 |........6,532,510 [..oovvuuiinns [l 3781 | 378 [ [, 6,536,291 .. (1,212,335) |... (1,212,335) . 11/02/2028 . |2.C FE
Jane Street Execution
..022098-BL-6 | ALTRIA GROUP INC ABS ........eevvvvvmvvvrrnnnnnnnns [erneenn . 05/22/2023 . |Services, LLC ....ocoovees |oevenniiinnninnns s 511,724 |.......... 660,000 |........... 498,854 [..eveneiiiiiiin o 30492 | [ 30492 i 502,346 [..evvvvrviiiinnn fornnnnnns 9,378 |ovvvnnns 9,378 . 02/04/2032 . |2.B FE
ASSIGNMENT OF SECURITIES
..023770-AB-6 | AMERICAN AIRLINES INC .....eevvvvrrrrrriinininnnnns [ eeeens . 05/01/2023 . | .evvveniiiiiniiniiininiiiiinns e | 3,839,800 |........ 3,839,800 |........ 3,561,909 |........ 3,633,024 |..oooviiiiiiinns e 206,776 |ceevvererrennnnn fornnnns 206,776 [cevveveereninnnn fornnnnns 3,839,800 . 11/01/2024 . |4.B FE
..02377A-AA-6 | AMERICAN AIRLINES PASS ABS ........ccccvmvnnnnnn [ereeen . 04/01/2023 . | SCHEDULED REDEMPTION ... |.... L. 374,432 |l 374,432 |........... 319,438 |...........308,391 [.... .. 53,667 |. . 53,667 |... ....374,432 |.. . 04/01/2028 . 3.B FE .
..025816-DB-2 | AMERICAN EXPRESS COMPANY ..........evvvuvumuunnnns [ernennn . 06/06/2023 . | GOLDMAN, SACHS & CO. ... |.... 25 890,700 |....... 25,000,000 |....... 24,982,000 |.......24,982,473 |.... 24,983,810 |.. .906,8%0 |.... . 11/05/2027 . [1.F FE .
..03073E-AL-9 | AMERISOURCEBERGEN CORPORATION ......eevvvvvvvvnns [ereeenn . 06/05/2023 . | JPMORGAN CHASE & CO. ... |.... ..646,127 .. 660,000 ... 677,180 |...........670,590 [.... 667,281 . (21,154) |.... . 05/15/2024 . 2.A FE .
..03328L-AA-0 | ANCHC_4R-R CLO 04/28/2023 . | SCHEDULED REDEMPTION . ... 48,146 ...48,146 ... 47,402 |. ... 47,410 | .. 48,146 . 01/28/2031 . [1.A FE .
..03522A-AG-5 | ANHEUSER-BUSCH COMPANIES LLC ... . 05/16/2023 . | WELLS FARGO .............. 19,293,983 |....... 19,700,000 |....... 20,690,234 |.......20,225,288 |.... .......20,162,271 |.. . 02/01/2026 . |2.A FE
..03522A-AH-3 | ANHEUSER-BUSCH COMPANIES LLC . 05/18/2023 . | DEUTSCHE BANK AG ... 19,136,504 |....... 19,542,000 |....... 18,773,500 |.......18,791,719 |....ooiiiins | 16,044 | [ 16,044 i s 18,807,763 |.. . 02/01/2036 . |2.C FE
..03523T-BT-4 | ANHEUSER-BUSCH INBEV WORLDWIDE INC . . 05/18/2023 . | BARCLAYS .. . 1,787,800 ..2,000,000 .. 1,741,500 |. 1,743,900 |. 1,745,742 . 10/06/2048 . |2.A FE
..035240-AL-4 | ANHEUSER-BUSCH INBEV WORLDWIDE INC . . 05/17/2023 . | Various ... 11,355,730 .11,500,000 .11,632,250 |. 11,620,355 |. . 11,612,448 ) . 04/13/2028 . |2.A FE
..035240-AS-9 | ANHEUSER-BUSCH INBEV WORLDWIDE INC .... . 05/19/2023 . | DEUTSCHE BANK AG ........ |oeeeeeeeieiininnnnns |oeees 4,575,600 |........ 5,000,000 |........ 4,569,104 |........2,174,965 [..oevvvernnnnn ool 5757 | el BT i [ 4,579,434 |.. ...103,917 |. 06/01/2040 . [2.A FE
..035240-AV-2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC .... . 05/10/2023 . | Various ......cceeevviinnnn Joererenenninennnnnns e 19,007,900 |....... 20,000,000 |....... 18,819,400 |.... 37,664 | [ 37,664 [ e 18,857,064 |.. .. 311,111 |. 06/01/2030 . [2.A FE
..03674X-AS-5 | ANTERO RESOURCES CORP . 06/27/2023 . |Various ... . 1,907,868 ..2,085,000 ..2,210,100 |. .1,933,024 .. (10,109) |. .2,177,505 .91,908 |. 03/01/2030 . [3.A FE
..037411-AM-7 | APACHE CORPORATION 05/22/2023 . [Market Axess ..... ..287,814 ..298,500 |. (307) |. .343,471 17,147 |. 08/15/2047 . [3.A FE
..04625P-AA-9 | ARMOR HOLDCO INC ... . 05/10/2023 . | STIFEL CAPITAL MARKETS . 3,780,150 . 3,250,355 181,585 |. 11/15/2029 . [5.A FE
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RBC DOMINION SECURITIES
..00206R-MT=6 | AT&T INC ..eevvvrriiiiiiiiiiiiiiiiieeeceeeeeeeeeeeeees [ e . 06/05/2023 . | .evvvviinnnninniiniiiiiiiiiinn e [02..20,019,300 [l 20,000,000 |....... 19,934,200 [vvvvvvvvvvnnnnnnnns o o S PO AN 7 IO MR 19,934,257 |oeevvvvvevinnnns [e0nnnnn. 85,043 [.........85,043 |............ . 02/15/2034 . 2.B FE ....
..05069G-30-9 | AUCT PT 2006-7B ABS ........ccovvvvrrrrniinnnnnnnns [oennns . 05/15/2023 . | DISTRIBUTION . . 06/08/2026 . 3.A FE ....
..05070D-30-3 | AUCTION PASS THROUGH TRT B-4 ABS . 06/01/2023 . [DISTRIBUTION .. 14 . 06/01/2027 . [2.C FE ....
..0506911-30-6 | AUCTION PASS THROUGH TRUST ABS . 05/22/2023 . [DISTRIBUTION .. A . 06/08/2026 . 3.A FE ....
..05070C-30-5 | AUCTION PASS THROUGH TST B7-3 ABS 05/31/2023 . [DISTRIBUTION .. . K ... |- 06/29/2027 . (2.C FE ....
..05348E-BG-3 | AVALONBAY COMMUNITIES INC .... 05/02/2023 . [MORGAN STANLEY .. 465,991 ..545,000 ..552,136 |. ..551,309 .551,029 8,461 |. 03/01/2030 . [1.G FE ....
..054561-AC-9 | AXA EQUITABLE HOLDINGS INC 04/20/2023 . | MATURED ......... . 2,730,000 ..2,730,000 12,729,733 |. .2,730,000 .53,235 |. 04/20/2023 . [2.A FE ....
..056752-AM-0 |BAIDU INC ............. . 05/02/2023 . | JPMORGAN CHASE & CO .. 953,290 . 960,000 ..967,094 |. .965,331 . 19,833 |. 05/14/2024 . [1.G FE ....
..05964H-AG-0 | BANCO SANTANDER SA . . 04/12/2023 . |MATURED .........ovvvvvnnnnn |oene . 8,400,000 .8,400,000 |.... .8,400,000 |.. .. 161,616 |. 04/12/2023 . [1.G FE ....
..05964H-AL-9 | BANCO SANTANDER SA . 06/21/2023 . | Various .3,200,000 |.... 4,279,750 |.. . 03/25/2026 . [1.G FE ....
..050705-30-0 |BANK OF AMERICA - RITS 2007-2 ABS 05/17/2023 . [DISTRIBUTION .. e .. . 08/21/2027 . (2.C FE ....
..06051G-HY-8 |BANK OF AMERICA CORP 05/10/2023 . [ GOLDMAN, SACHS & CO 23,526,000 .25,000,000 .25,000,000 |. 25,000,000 |. ... (1,474,000) |... (1,474,000) |.. . 02/13/2026 . [1.F FE ....
..06051G-KM-0 | BANK OF AMERICA CORP 05/12/2023 . |Various ........... 41,474,561 .43,000,000 .43,000,000 |. 43,000,000 |. ... (1,525,439) |... (1,525,439) |.. . 04/02/2026 . [1.G FE ....
..06368L-AP-1 |BANK OF MONTREAL .... . 05/11/2023 . | CREDIT AGRICOLE . K 4,795,318 .. 4,844,000 ..4,840,948 |. .4,841,387 |. K . 4,841,943 . (46,625) |. (46,625) |.. . 09/14/2024 . (1.F FE ....
..06368L-A0-9 |BANK OF MONTREAL .... . 05/10/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeieieeeenens |oeees 10,004,100 |...... 10,000,000 |........ 9,995,600 |........ 9,995,835 [....covviins fooveeeennnnn 201 L e 291 e [, 9,996,126 |. L7974 . T,974 . 09/14/2027 . (1.F FE ....
NATIONAL BANK OF CANADA
..06417X-AD-3 |BANK OF NOVA SCOTIA ....ovvvmmmmmnnnnnnnininnnnnnns A..... L 05/17/2023 . | evveeiiiinininiiinininiiinens e | 4,523,250 |........ 5,000,000 |........ 4,997,800 |........ 4,998,207 [ouvvvviniiiinnnn foreiiiiinns L7 R A L7 F A 4,998,369 [..evvvvvvrinnnnn founne (475,119) |...... (475,119) |............ 77,729 |. 02/02/2027 . |1.F FE ....
ASSIGNMENT OF SECURITIES
..06738E-BB-0 | BARCLAYS BANK PLC ... . 05/16/2023 . | .evvvnniiiiiiiiie R 8,400,000 |........ 8,400,000 ..8,400,000 |........8,400,000 |.... .8,400,000 |.. . 05/16/2024 . [2.A FE ....
..073170-AJ-4 | BAYTEX ENERGY CORP . . 04/14/2023 . | STIFEL CAPITAL MARKETS |....ccooovveeiiienss |oeees 1,001,250 |........ 1,000,000 987,090 |.... ....987,090 |.. . 04/30/2030 . [3.C FE ....
..092113-AU-3 | BLACK HILLS CORPORATION . |- 04/05/2023 . [Market Axess .. PO R .... 480,000 ....460,451 . 08/23/2024 . [2.A FE ....
..103730-BK-5 |BP CAPITAL MARKETS AMERICA INC. . 06/05/2023 . | BARCLAYS . . 04/06/2027 . [1.F FE ....
KEYBANC CAPITAL MARKET!
..10921U-2A-5 | BRIGHTHOUSE FINANCIAL GLOBAL FUNDI . . 06/28/2023 . | uuvvrriiiiiiiiiiis . 3,794,141 |.... . . .. . 04/12/2024 . [1.G FE ..
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT . 06/15/2023 . | SCHEDULED REDEMPTION ... .... 106,978 ...90,766 |.... . 16,212 |... ... 106,978 |.. . 12/15/2032 . [1.F FE .
JEFFERIES & COMPANY,
..12008R-AR-8 | BUILDERS FIRSTSOURCE INC .....covvvvvrveieeiieeens [ eeeenn . 05/30/2023 . | INC. .... 1,048,725 |........ 1,062,000 |........ 1,000,935 |...........997,479 |..........4,967 |......... 1871 |oeeeiiiiiiiiiins [onnnnnnnn6,838 [oiiiiiiiiis s 1,004,317 |. . 06/15/2032 . [3.C FE ....
..12189L-BK-6 | BURLINGTON NORTHERN SANTA FE LLC . «eee... |- 06/06/2023 . [MORGAN STANLEY . 5,014,050 ..5,000,000 4,997,300 |o.eoiiiiiiiiiiiins K . 4,997,300 . 04/15/2054 . [1.G FE ....
..136375-DC-3 | CANADIAN NATIONAL RAILWAY COMPANY .. A..... . 05/03/2023 . | Various 4,801,917 |........ 5,000,000 |........ 4,980,300 |........4,980,961 [...cooiiiiiiiiss e 589 | 0869 [ [ 4,981,530 |.. . 08/05/2032 . [1.F FE ....
..14042T-CT-2 | CAPITAL ONE BANK USA NA ....oooovviiiiiiiiiiiinnns [ oenns . 05/15/2023 . | GOLDMAN, SACHS & CO. ... |.... 13,168,179 |....... 14,080,000 |....... 14,080,000 |.......14,080,000 |.... K 14,080,000 |.. . 01/28/2026 . [1.G FE ....
..14040H-BD-6 | CAPITAL ONE FINANCIAL CORP 06/15/2023 . | MATURED ......... ..125,000 .. 134,137 | ..126,704 |. (1,704) |. . (1,704) .125,000 . .. . 06/15/2023 . 2.A FE ....
.. 14040H-CH-6 | CAPITAL ONE FINANCIAL CORPORATION .. 06/28/2023 . [MORGAN STANLEY .. ..8,964,000 ..8,955,910 |. .8,957,257 |. . 664 | .. 664 .8,957,921 ... (1,268,397) |... (1,268,397) |.. . 11/02/2027 . 2.A FE ....
.. 14040H-CK-9 | CAPITAL ONE FINANCIAL CORPORATION . 06/28/2023 . | GOLDMAN, SACHS & CO. ... |oeeeeeerrrennnnnnnns |onn. 14,487,439 |, 14,876,000 |....... 14,876,000 |.......14,876,000 |.... 14,876,000 |.ooovveveenienns ovnens (388,561) |...... (388,561) . 12/06/2024 . [2.A FE ....
SMBC Nikko Securities
.. 14040H-CQ-6 | CAPITAL ONE FINANCIAL CORPORATION ........ccevn [reennn . 06/05/2023 . | America, Inc .....ooees |oveeneinnnnnnnnnns [0 1,284,028 |l 1,320,000 |........ 1,301,520 [ fooeeiiiiiiiins 2,622 | 2,622 [ s 1,304,142 |.. (19,215) . 05/09/2025 . |2.A FE
SUBC Nikko Secu
.. 143658-BL-5 | CARNIVAL CORP ........oovvriiiiiiiiiiiieeens [ . 05/17/2023 . | America, Inc .....oceenns .6,875,762 |..... 1,994,403 |.. . 03/01/2026 . [4.C FE ....
.. 19737L-AA-1 | CECLO 2021-31A X CLO ..evvvvvvveiiiieiiiiiiiiiiiens [ eeeenn . 04/20/2023 . | SCHEDULED REDEMPTION ... ... 08,240 . 04/20/2034 . (1.A FE .
..150890-AK-0 | CELANESE US HOLDINGS LLC ........evvvvmvvmnnnnnnnn [ernennn . 06/28/2023 . | Various . 3,186,503 |........3,660,000 |........ 3,564,966 |........2,997,800 |[.... reevviieeeeeens |eeenn. (384,815) (384,815) . 08/05/2026 . [2.C FE ....
..15189X-BB-3 | CENTERPOINT ENERGY HOUSTON ELECTRI ............ [....... . 04/25/2023 . | WELLS FARGO . ..5,143,250 |........ 5,000,000 |........ 4,987,800 [oeeeeeiiiiiiiiiiinns oo 90 i 90 Lo s 4,987,890 [....ccooeeeiiees |- 155,360 |....ei. 155,360 . 04/01/2033 . [1.F FE ....
Jane Street Execution
.. 156504-AN-4 | CENTURY COMMUNITIES INC .....oevvvrvmnnnnnnnnnnnnn [ereeenn . 04/04/2023 . | Services, LLC . ... 217,088 ... 250,000 |........... 199,433 |.... ....200,146 |.. . 08/15/2029 . [3.C FE ....
..161175-AY-0 | CHARTER COMMUNICATIONS OPERATING L ............ [....... . 05/09/2023 . | WELLS FARGO ... 23,729,280 |....... 24,000,000 |[....... 25,609,120 |.......25,213,09 |.... .......25,047,083 |.. ... (1,317,803) . 07/23/2025 . (2.C FE ....
..166754-AP-6 | CHEVRON PHILLIPS CHEMICAL COMPANY ............. [....... . 05/16/2023 . | BARCLAYS ..3,885,440 |........ 4,000,000 |........ 3,989,520 |........ 3,995,476 |...oooviriiiinns fevvvnnnnnnn 413 [ e A3 L 3,995,890 |.. (110,450) . 12/01/2026 . [1.G FE ....
.. 12543D-BC-3 | CHS/COMMUNITY HEALTH SYSTEMS INC ......evvvvvuns [oeeennn . 05/22/2023 . |Market Axess .. . 1,221,619 |........ 1,280,000 |........ 1,179,185 |...........456,208 |..........7,408 |[........ 10,402 [....cccoovviiiss [oeeeenn 17,810 | | 1,190,618 |.. .. 31,001 . 03/15/2026 . 4.C FE ....
..171484-AJ-7 | CHURCHILL DOWNS INCORPORATED ..........ocoovvvens [ereenn . 04/12/2023 . | Various .........cceeeunnnee .6,016,875 ..6,000,000 ..6,000,000 |.... .6,000,000 |.. 16,875 |.... . 05/01/2031 . [4.A FE ....
.. 12556L-BJ-4 |CIT BANK NA ...ooooeiiiiiiiiiiiiieieiiiiiiiiiies [ . 05/22/2023 . |Millennium Advisors .... |.... .. 270,556 290,000 269,978 |.... ....270,913 |.. ... (357)|.... . 09/27/2025 . [2.B FE ....
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ASSIGNMENT OF SECURITIES
.. 172967-MR-9 | CITIGROUP INC ....oooveeeeieeeiiie [ . 05/15/2023 . | evveeiniiiiniiiiiiininininnns e | 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..evvvvvvrrrenns forvvvnnnnnnnnnnn forviiis fo e e 10,000,000 . 05/15/2024 . (1.G FE ....
.. 75524K-N0-3 | CITIZENS BANK NA/ PROVIDENCE RI .. . 06/05/2023 . |Market Axess .. ....915,428 |.......... 970,000 |........... 946,439 |...........047,817 |.... ....951,631 . 05/23/2025 . [2.A FE ....
.. 75524K-PT-5 | CITIZENS BANK NA/ PROVIDENCE RI 06/28/2023 . |Various ... 12,328,900 .13,000,000 .13,000,000 |. 13,000,000 |. 13,000,000 . 10/24/2025 . (2.A FE ....
..174610-AK-1 | CITIZENS FINANCIAL GROUP INC ... 06/15/2023 . |Various ... | . 4,686,100 ..5,000,000 ..4,994,750 |. . 4,998,228 |. . 4,008,484 . 12/03/2025 . 2.B FE ....
..18064P-AC-3 | CLARIVATE SCIENCE HOLDINGS CORP 05/04/2023 . STIFEL CAPITAL MARKETS ..6,615,000 ..6,645,259 |. .5,731,210 906,095 .6,635,178 . 07/01/2028 . [4.A FE ....
..189054-AX-7 | CLOROX COMPANY ... 05/02/2023 . (Market Axess . 620,000 ..493,328 |. .495,623 . 05/15/2030 . [2.A FE ....
..125720-AG-0 | CME GROUP INC ..... 06/21/2023 . [CITADEL SECURITIES LLC . 517,768 |. . . 03/15/2025 . (1.D FE ....
.. 12592B-AL-8 | CNH INDUSTRIAL CAPITAL LLC ..evvvvvvvvviinininnnn [eeeenn . 06/05/2023 . | TD SECLRITIES ............ .. . , ........3,741,038 |........ 3,744,726 |.... .. T34 . , ......(315,148) |...... (315, 148) . 01/15/2026 . (2.B FE ....
..12592B-AQ-7 | CNH INDUSTRIAL CAPITAL LLC ...ovvvvvvvvvvnnnnnnnn [eeeenn . 06/06/2023 . | GOLDMAN, SACHS & CO. ... |oeeeeeereeieeeeeenns |oeees 6,774,810 |........ 7,000,000 |........ 6,919,990 [o.evvvvviiiiiiiininn o 231 | o231 i 6,922,301 [oeevvvvrerinnnnn founne (147,491) |...... (147,491) . 04/10/2028 . (2.B FE ....
ASSIGNMENT OF SECURITIES
..20030N-CR-0 | COMCAST CORPORATION 05/10/2023 . | .. 4,950,850 ..5,000,000 ..5,067,350 |. .. (12,593) | .5,033,356 . (82,508) |. (82,506) [.. . 04/15/2024 . (1.G FE ....
..20030N-CT-6 | COMCAST CORPORATION ... 05/09/2023 . {U.S. BANCORP 9,279,058 ..9,411,000 .10,410,111 |. .. (46,288) |. 10,138,489 (859,431) | (859,431) |.. . 10/15/2028 . [1.G FE ....
..21871X-AA-7 | COREBRIDGE FINANCIAL INC . |- 05/31/2023 . [EXCHANGE . 4,997,525 ..5,000,000 ..4,996,050 |. .538 | K . 4,997,525 . 04/04/2025 . (2.B FE ....
..21871X-AC-3 | COREBRIDGE FINANCIAL INC ... [eeeenn . 05/31/2023 . | EXCHANGE .. . ..6,992,311 |........ 7,000,000 |........ 6,990,200 |.... JOR (VI PO R (N SR R 6,992,311 . 04/05/2027 . (2.B FE ....
Jane Street Execution
..225310-ANM-3 | CREDIT ACCEPTANCE CORPORATION ......cevvvvvvvenns [ereeenn . 04/24/2023 . |Services, LLC ....oooovees |ooveiiiiinnninnns | 240,155 |........... 250,000 |........... P TR O F N 21 [ oo 211 [ ool 287,736 |ooeeeiieienns . 03/15/2026 . [3.C FE ....
ASSIGNMENT OF SECURITIES
..225401-AG-3 | CREDIT SUISSE GROUP AG D..... L 06/12/2023 . | .evvviiiiiniiiiiiiiiininininns e | 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |...ccovviiiinnns Joorrrriiiiiiinns i fovviiviiiiiiie foiin o 3,000,000 |.. . 06/12/2024 . |2.B FE
.. 225433-AC-5 | CREDIT SUISSE GROUP FUNDING GUERNS . D..... . 06/12/2023 . | MERGER .... B PP RN 1,260,363 |........ 1,326,000 |........ 1,472,138 |........ 1,403,967 |.....ccceeeeeees |oeeeee (15,446) |oeeeennnnnnninns [ovnnnnn (15,446) [eunnnnniniininn [oeeens 1,388,522 |.. . 03/26/2025 . |2.B FE
BANK OF AMERICA/MERRILL
..126307-BM-8 | CSC HOLDINGS LLC ....vvvvvvvvvnvnnnnnnnnnnnninnnnnns [ eeeeens . 04/19/2023 . |LYNCH ..... . . 4,010,000 .4,000,000 |.. . 05/15/2028 . |4.B FE
.. 22044B-AK-4 | CSMC 2007-5 TA10 .oovvvviiiiiiiiiiiiiiiiiiecieeeees [ . 06/26/2023 . | VARIOUS ...oovvvvviiiiiiiins oo e 3,179 . 08/25/2037 . |6. Z* .....
.. 22044B-AF-5 | CSMC 2007-5 1AB ...eevvvvvviriiiiiiiiiiiiiiiiiiieies [ oo . 06/26/2023 . | VARIOUS ..ooevvvvviiiiiiiins e e, R O 0 e O O O (O R R . 08/25/2037 . |6. Z* .....
ASSIGNMENT OF SECURITIES
..235822-AB-9 | DANA FINANCING LUXEMBOURG SARL ................. [....c. . 06/09/2023 . | .evvviiiiinnniiiiiininiiinnnns e | 2,000,000 |........ 2,000,000 |........ I Y N [ Z 3 PO R, [ Z 3 PO 1,988,224 |...ovvvvvnnnnnns . 04/15/2025 . |3.B FE
Jane Street Execution
.. 23918K-AT=5 |DAVITA INC ...oooeerriiiiiiniii [ . 06/05/2023 . | Services, LLC ............ 200,866 |.. . 02/15/2031 . |4.A FE
..247361-2V-3 |DELTA AIR LINES 2020-1 CLASS AA PA ... [oeennn . 06/10/2023 . | SCHEDULED REDEMPTION ... |.... .330,361 . 06/10/2028 . [1.E FE ..
ASSIGNMENT OF SECURITIES
..830867-AA-5 |DELTA AIR LINES INC / SKYMILES IP . 04/20/2023 . .... 560,000 .... 560,000 |.......... 560,000 |.... ... 560,000 |.. . 10/20/2025 . 2.B FE ..
..251526-CG-2 | DEUTSCHE BANK AG (NEW YORK BRANCH) . . 05/02/2023 . |Various ... ..4,310,000 ..4,220,383 |. .3,000,000 |. . 4,232,930 (178,277) | . 04/01/2025 . [2.A FE ..
..25160P-AF-4 | DEUTSCHE BANK AG (NEW YORK BRANCH) . . 06/21/2023 . | MORGAN STANLEY .. . . .. 243,436 |. .244,378 . (18,643) |. . 03/19/2026 . [1.G FE ..
..25160P-AH-0 | DEUTSCHE BANK AG (NEW YORK BRANCH) ... . 06/09/2023 . | JPMORGAN CHASE & CO. ... |.... .5,000,000 |.... .5,000,000 |.. (670,200) . 01/07/2028 . [2.A FE ..
JEFFERIES & COMPANY,
..25243Y-BH-1 |DIAGEO CAPITAL PLC ...coooeeeeiiiiiiiieeeees D..... . 05/09/2023 . | INC. ooooeiiiiiiiiiiiiiiiins e e 5,381,600 |........ 5,000,000 |........ 4,973,500 |........ LRTEN: - I RN T s s T [ s 4,974,570 |oevvvvvrrrninnnn fornnnns 407,030 |....... 407,030 |........... 150,486 |. 01/24/2033 . [1.G FE ..
..25470X-AY=1 |DISH DBS CORP .......evvrrmmmmmmnnnnnnnnnnniniinnnnns [ eeeeens . 05/08/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeriiieiinnns |oeees 2,484,000 |........ 4,800,000 |........ 5,361,204 |........ 3,870,672 |..... 1,205,796 |....... (34,634) |.cooeeeeeeennens |oens 1,261,162 |ooeeeeeeeiiiiens v 5,131,834 [..oevveeiiennns ... (2,647,834) |... (2,647,834) [............ 319,300 |. 07/01/2026 . |4.C FE
SUSQUEHANNA FINANCIAL
..25746U-DB-2 | DOMINION ENERGY INC ....ovvvvvviiiiiiiiiiiiiiiiiins e . 04/05/2023 . | GROUP LLLP .coooviieiiiies oo e 977,160 |........ 1,000,000 |........ 1,017,510 |........ 1,011,487 |ooeeeeeiiiiiiien o (1,918) [euveeiiiiiiiiins oo (1,918) [euveeviiiiiiiinn oo 1,009,569 |..oooeveeeieenns |eeens (32,409) |....... (32,409) . 08/15/2024 . |2.B FE
..26078J-AC-4 | DOWDUPONT INC ......vvvvmmmmmnnnnnnnnnnininininiininn [eeeeen . 05/18/2023 . | JPMORGAN CHASE & CO. ... |.... . 6,925,800 . 7,046,549 |.... ... (6,210) | .7,040,340 |.. (114,540) |...... (114,540) . 11/15/2025 . |2.A FE
.. 233293-A0-2 |DPL INC 04/04/2023 . (Market Axess ..220,000 ... 821 196,811 L 114 o140 . 04/15/2029 . |3.B FE
..26151A-AA-7 | DRAX FINCO PLC . D..... . 06/05/2023 . | MORGAN STANLEY .. .... 270,000 ... 270,000 |.. (6,248) |........ (6,248) . 11/01/2025 . |3.A FE
SUNTRUST  INVESTMENT
..26969P-AB-4 | EAGLE MATERIALS INC ... . 05/05/2023 . | SERVICES, INC. .. ........6,245,049 |.... ... (1,154,621) [... (1,154,621) . 07/01/2031 . |2.B FE
..281020-AR-8 |EDISON INTERNATIONAL .. 05/22/2023 . Market Axess .. .. 522,834 ..530,000 ..543,214 |. ..540,285 .538,566 . (15,732) |. . 04/15/2025 . |2.C FE
..28504D-AD-5 |ELECTRICITE DE FRANCE SA .. ..... |- 05/24/2023 . [MORGAN STANLEY . 2,006,760 ..2,000,000 ..1,986,460 |. . .1,986,461 .20,299 |. . 05/23/2053 . |2.A FE
..20246R-AA-1 | ENEL GENERACION CHILE SA D..... . 05/02/2023 . |Market Axess R R ..672,515 .... 681,000 672,079 |.... ....674,517 |.. .. (2,003) |.... . 04/15/2024 . |2.B FE
ASSIGNMENT OF SECURITIES
..26884L-AH-2 |EQT CORP .......cccoiiiiiiiiiiiiiiiiiiiiiis [ eeeens . 06/09/2023 . | .uvvvririiiiiiiiiiiiiiniiiiins |oereienieeeieeeeeees e 225,810 |........... 232,000 |........... 281,798 [..ovvevnniiiniininnn foviiiiiiiiiiiins o [ R RO [ T RRRTTT LIRS T A R (5,993) |......... . 02/01/2025 . |2.C FE
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ASSIGNMENT OF SECURITIES
..26884L-AP-4 |EQT CORP .....ccovvininniiiiii [ eeeens . 06/29/2023 . | .eeeieiiiiiiieeeeeeiiiieeeees v 12222 15,000,000 f....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |.oevvvvvrvrrenns forvvvnvnnnnnnnnn o fo e e 15,000,000 |.oeeveeieeeiiens Jovviiiiiiiiiiens foviniiiiiiiinnn o 626,946 . 10/01/2025 . |2.C FE ....
.. 29444U-BD-7 | EQUINIX . 05/03/2023 . | BARCLAYS ....ovvvvveveinnnn Jooveeeeeeeeeenenenns |0e...4,589,822 | 4,912,000 |........ 4,004,878 |........4,907,874 [.eeeeennninnns oo 347 | BT e [ 4,908,222 [oeevvveeeiiinnnn founne (318,400) |...... (318,400) . 11/18/2026 . [2.B FE ....
.. 29444U-BE-5 | EQUINIX 05/11/2023 . |Various ... .10,621,000 .10,599,612 |. 10,601,782 |. 10,602,698 (1,089,420) |.... (1,089,420 |.. . 11/18/2029 . (2.B FE ....
..20444U-8G-0 | EQUINIX 05/11/2023 . [ GOLDMAN, SACHS & CO. . ..5,000,000 ..4,987,450 |. . 4,991,751 |. . 4,992,403 (588,353) |...... (588,353) |.. . 07/15/2027 . (2.B FE ....
..29444U-BH-8 | EQUINIX 05/10/2023 . [ GOLDMAN, SACHS & CO. . ..6,154,000 ..6,136,215 |. .6,140,319 |. .6,140,930 ... (1,004,558) |... (1,094,558) |.. . 07/15/2030 . 2.B FE ....
..20444U-BK-1 | EQUINIX 05/03/2023 . | GOLDMAN, SACHS & CO. 10,461,435 .11,500,000 .11,488,385 |. 11,493,565 |. 11,494,375 .. (1,032,940) |.... (1,032,940) |.. . 09/15/2025 . (2.B FE ....
..29444U-BL-9 | EQUINIX 05/04/2023 . [MORGAN STANLEY . 2,141,325 ..2,500,000 ..2,497,725 |. .2,498,381 |. K . 2,498,486 . . 03/15/2028 . (2.B FE ....
.. 29444U-B0-8 | EQUINIX . 05/02/2023 . | GOLDMAN, SACHS & CO. ... |.... .......5,585,022 |........ 6,200,000 |........ 6,166,734 |........6,174,893 |......oooiiins |t 2471 e e 2471 e e 6,177,363 |.. . 05/15/2026 . (2.B FE ....
..29444U-BR-6 | EQUINIX . . 05/18/2023 . | Various ......ccceevviiinnn Joereeeennnniiinnnnns foeens 1,700,877 |........ 1,974,000 |........ 1,963,380 |........1,965,708 |....ccceeeeeiiss |eeeeeennnn 859 |oiiiiiiiiiiiins foninnnnnnnn 889 s s 1,966,267 |.. . 05/15/2028 . (2.B FE ....
.. 29444U-BU-9 | EQUINIX INC ...evvvvrivinininininneeeneensnnnnnnnnnnns [ eeeeens . 05/11/2023 . | GOLOMAN, SACHS & CO. ... |oeeeeeeeeeiienninnns |oees 11,104,250 |....... 12,240,000 |....... 12,175,618 |....... 12,179,551 | |eeiinnn2,020 eveeeiiiiiiiiins foennnnnnn2,020 founiiiniiiiiiinn oo 12,181,571 ... (1,077,320) |... (1,077,320) , . 04/15/2082 . [2.B FE ....
..204491-AB-3 | EQUITABLE FINANCIAL LIFE GLOBAL FU ....ccooees [eennn . 05/17/2023 . | Various ......cceevvvvnnns fooveeeenninnnnnnnnns foeeees 5,572,709 |........ 6,524,000 |........ 6,508,864 |........ 6,513,763 [..ovvvvvviinnnnn fooieieeeennn 808 oo 808 | [ 6,514,571 [ooeeiiiiiiiiins |ens (941,862) |...... (941,862) |............ 66,061 |. 08/27/2027 . (1.E FE ....
MITSUBISHI UFJ
..204490-AF-4 | EQUITABLE FINANCIAL LIFE GLOBAL FU ....ccooees [eennnn . 05/12/2023 . | SECURITIES (USA) ..ccoees |vreeeeniiiieneenens | 2,986,445 |........ 3,500,000 |........ 3,490,620 |........ 3,492,937 |oeeeviiiiiiinins e 489 [ [ 489 | 3,493,426 |.....oooeeeeeens |enn (506,981) |...... (506,981) |............ 43,400 |. 03/08/2028 . |1.E FE ....
..26884A-BF-9 |ERP OPERATING LP ...oooooeiiiiiiiiiiiiiiiies [ . 05/05/2023 . | GOLDMAN, SACHS & CO. ... |.... ..2,238,612 |........ 2,389,000 |........ 2,620,482 |........ 2,545,286 [.....oovvnnnnnnn fooeeen (14,220) | | (14,220) [ [ 2,531,016 |.. . 11/01/2026 . [1.G FE ....
..30212P-AR-6 |EXPEDIA INC ....ovvnniiiiiiiiiiiiiiii [ oo . 04/12/2023 . | SEAPORT GROLP ............ . 7,012,160 |........ 8,000,000 |........ 7,940,644 |........7,985,201 [...cooiiiiiiiis el 1,601 | 180T [ [, 7,956,892 |.. (944,732) . 02/15/2030 . (2.C FE ....
..316770-BT-5 |FIFTH THIRD BANCORP .......ccvvvvvviviiiiiiiiiiinns [ eeeeens . 06/28/2023 . | TRUIST BANK 32,197,251 |....... 33,000,000 |....... 33,000,000 |.......33,000,000 |.... 33,000,000 |.. (802,749) |.... . 10/27/2025 . (1.G FE ....
.. 33938X-AC-9 |FLEX LTD ...evvvrrrvrnnnnnnnniiinnnnnnnnnnnninnnnnnnns [ eeeees . 04/24/2023 . | MORGAN STANLEY ....985,813 |........ 1,030,000 |........... 969,096 |...........973,052 [.... ....978,517 |.. PO . . 02/01/2026 . (2.C FE ....
Jane Street Execution
..343498-AB-7 | FLOWERS FOODS INC ... 06/05/2023 . |Services, LLC . .. 312,738 ..330,000 ..322,668 |. .323,459 . (10,721) |. (10,721) |.. 7,893 |. 10/01/2026 . [2.B FE ....
..30251G-BE-6 | FMG RESOURCES (AUGUST ) . 06/21/2023 . |Millennium Advisors . . 500,000 . K ..450,939 |. .461,413 15,702 |. . 15,702 |.. .21,097 |. 04/15/2082 . 3.A FE ....
..345397-A8-6 | FORD MOTOR CREDIT COMPANY LLC . 05/08/2023 . | Various ........cceeeiiiinnn |oee , ........6,273,000 |........6,237,4% |........5,614,335 ........05,249,674 |.. (525,561) |...... (525,561) .. 180,184 |. 08/17/2027 . [3.A FE ....
.. 345397-C9-2 | FORD MOTOR CREDIT COMPANY LLC .....cccovnn [ereenn . 06/13/2023 . | Various .......cceeevnnnnnn foorerennnnnninnnnnns foeens 6,910,600 |........ 6,920,000 |........ 6,919,100 [oooeeeiiiiiiiiiiiins oo 21 e o2l L s 6,919,121 [ooooeiiiiiiiins |t (8,521) |........ (8,521) |...cceenns 66,277 |. 05/12/2028 . 3.A FE ....
Jane Street Execution
..346232-AE-1 | FORESTAR GROUP INC ....cooveveeriiiiiiieeieeeeeeeens [ . 05/22/2023 . | Services, LLC ..ocooeeeees |ooveieniiniiiniinnns [oennnnn 229,755 [ 250,000 |.....eeeen217,033 | e e 2,014 [ 2,014 L 219,047 | [ 10,708 . 03/01/2028 . [3.C FE ....
.. 34965K-AA-5 | FORTREA HOLDINGS INC ........cooveeeeeinnennennnens [ oeens . 06/13/2023 . | CANTOR FITZGERALD . .. 3,250,000 .. 48,750 |.... . 07/01/2030 . [3.C FE ....
..364760-AP-3 |GAP INC ...t 04/04/2023 . Market Axess .. . 570,000 ..448, ..402,078 . (44,662) |. . 10/01/2029 . [4.A FE ....
..36267V-AG-8 | GE HEALTHCARE HOLDING LLC . 06/08/2023 . | EXCHANGE ..7,000,000 ..6,999,860 |. .6,999,862 |. . 03/15/2030 . (2.B FE ....
..36267V-AJ-2 | GE HEALTHCARE HOLDING LLC .... 06/08/2023 . | EXCHANGE 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 10,000,000 . 11/22/2032 . 2.B FE ....
..37045X-CL-8 | GENERAL MOTORS FINANCIAL CO INC . |- 06/19/2023 . [MATURED . 8,400,000 ..8,400,000 ..8,387,568 |. .8,398,729 |. .8,400,000 K . 06/19/2023 . (2.C FE ....
..37045X-CV-6 | GENERAL MOTORS FINANCIAL CO INC .. . |- 04/12/2023 . | WELLS FARGO 14,910,792 .15,600,000 .15,580,344 |. 15,591,396 |. K 15,592,509 (681,717) |. . 02/26/2025 . [2.C FE ....
..37045X-DU-7 | GENERAL MOTORS FINANCIAL CO INC .....ccoeeenn [eeennn . 04/03/2023 . | WELLS FARGO ... 350 ... 3,750,000 |........ 3,749,250 |........3,749,426 |...cooviiiriiins fennnnnnnnnnnnB3 [ B3 e 3,749,489 [..ovvvvviiiiinnn fonnne (109, 139) . 04/07/2025 . [2.C FE ....
..38175G-AA-1 | GOCAP 2015-23A AR CLO ...oooeeeeeveeneninnnnns [ . 04/20/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeeiiiiiiinins foeeeeeens 64,160 |............ 64,160 |............ 63,130 |...oeeeeennn83,221 | s 939 [ e 939 o s 64,160 |.ooooeeeeeiiiins i . 01/20/2031 . [1.A FE ....
MIZUHO SECURITIES USA
..38141G-ZH-0 | GOLDMAN SACHS GROUP INC/THE ......ccooveiiiieeens [eeeenn . 06/28/2023 . | INC. oooeeiiiiiiiiiiiiien e | 4,625,075 |........ 4,750,000 |........ 4,750,000 |........ 4,750,000 [ooeeeiiiiiiiiies oo v e foeieieiieiiee [ 4,750,000 [ s (124,925) . 01/24/2025 . (1.F FE ....
..38141G-ZP-2 | GOLDMAN SACHS GROUP INC/THE .......ccovevieieenns [eeeennn . 05/10/2023 . | GOLDMAN, SACHS & CO. ... |.... . 8,817,840 .8,995,118 |.... (178,733) . 03/15/2024 . [1.F FE ....
L A404119-CE=7 |HCA INC ..oooeeiiiiiii [ . 05/02/2023 . |Market Axess ............. .. 429,289 . , , oo 416,672 | ........ 10,130 . 03/15/2029 . [2.C FE ....
..432833-AL-5 |HILTON DOMESTIC OPERATING COMPANY ............. [...co. . 06/13/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeereeieeeeeenns |oeees 1,732,500 |........ 2,000,000 |........ 2,037,590 |........ 1,673,260 |....... 359,681 |.........(2,122) |..cooeeeeeiiiins |oeennnn 357,889 [oniiiiiiiiiiiins [0 2,030,819 [ | (298,319) . 05/01/2031 . (3.B FE ....
ASSIGNMENT OF SECURITIES
..404280-BS-7 |HSBC HOLDINGS PLC ......ccvvvvvveiiiiiiiiiiiieeeens D..... . 05/18/2023 . | evvviiiniiiniiiiinininiininns e e 340,000 |...........340,000 |...........352,844 |........... 343,497 |ovvvviiiiiiiiins fernnnnnnn(3,497) [ [ (B497) | e 340,000 [ooveeiiiiiiiiins e, . 05/18/2024 . (1.G FE ....
..44891A-BU-0 | HYUNDAI CAPITAL AMERICA ....ooovvvvvviiiiiiiiinnns [eeiens . 04/03/2023 . | MATURED ... . 3,000,000 02,999,283 |oeiiiiiiiiiens .3,000,000 |.. . 04/03/2023 . [2.A FE ....
..451102-B0-9 | ICAHN ENTERPRISES LP ......ccooeeeeennnnnns [ . 06/05/2023 . | BARCLAYS .. . ..523,692 |........ 16,308 ....540,000 |.. . 12/15/2025 . (3.C FE ....
..45256#-AB-8 | IMPACT CIL PARENT CMBS ........coovvvvvvvvvinnnnns [ereeenn . 06/11/2023 . | SCHEDULED REDEMPTION ... . 10/28/2056 . [1.G FE ....
.. 45255@-AD-7 | IMPACT COMMUNITY CAPITAL CMBS .........cevvvvenn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/25/2031 . [5.B GI ....
..45669E-AD-8 | INDX 2007-ARS CM ..ooooevviiiiiiiiiiii [ . 06/26/2023 . | VARIOUS ...oovvvvviiiiiiiins Jooveeiniiiiiiiiiinns oo 449 | e feeeiiiiiiiiiiiiiiens o fo e e e . 05/26/2037 . |6. Z* .....
MIZUHO SECURITIES USA
..45687A-AP-7 | INGERSOLL-RAND GLOBAL HOLDING COWP ............ [....... . 05/09/2023 L | INC. .ooooeviiiiiiiiiiiiiiins | e 4,847,000 |........ 5,000,000 |........ 5,279,864 |........ 5,240,689 [.....ccoocnnnnn foonnns (14,550) [.ooeeeeiiinnnens oo (14,550) [oooeeeieeiiiinns oeeeenns 5,226,139 |..oevvevevninnnn fonnnne (379,139) |...... (379,139) [........... 135,417 |. 08/21/2028 . |2.B FE ....
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L. 466313-AK-9 | JABIL INC ...oooverriiniii [ . 04/24/2023 . |Millennium Advisors .... | |oeees 1,022,340 |........ 1,200,000 |........... 985,068 |....ooevviiiiiiiiins oo e 2,059 [ oo 2,059 [ oo 988,027 [ooveeiiiiiiiens oo 34,313 |......... 34,313 |l 10,100 . 01/15/2031 . |2.C FE ....
RBC DOMINION SECURITIES
.. 24422E-WIK-1 | JOHN DEERE CAPITAL CORP .......eevvvvvvvevmnnnnnns [ereeenn . 05/09/2023 . ..4,983,050 |........ 5,000,000 |........ 4,991,450 |........4,991,936 |...ocooviiiiiins fervvnnnnnnnn 565 [ouniiiiiiiiiiis o565 | | 4,992,500 |.. . 09/15/2027 . (1.F FE ....
.. 24422E-WW-5 | JOHN DEERE CAPITAL CORP ........eevvvvvvvvvnnnnnnn [ereeenn . 06/06/2023 . |Various ... e [ [0000.9,999,950 ... 10,000,000 |........ L S (SR R R R 9,994,400 |.. . 06/06/2025 . [1.F FE ....
SMBC Nikko Securities
.. 46647P-AH-9 | JPMORGAN CHASE & CO ... . |- 04/05/2023 . [America, Inc .. e e [000002,983,213 [ 3,040,000 |........ 2,937,856 |........2,944,465 [.....ccoooiiiiss e 1887 | 11887 [ [, 2,956,082 |.. . 03/01/2025 . [1.F FE ....
..46647P-DR-4 | JPMORGAN CHASE & CO ... . 06/21/2023 . | BARCLAYS e e ... 8,083,020 |l 8,000,000 |........ 8,000,000 |...evvvriiririiiinnn ferneennnnnnnnnes foris o e e e 8,000,000 |.. . 06/01/2034 . (1.E FE ....
SUSQUEHANNA FINANCIAL
..48203R-AM-6 | JUNIPER NETHORKS INC .. 04/24/2023 . | GROUP LLLP .. 967,500 ..1,030,000 ..930,090 |. ..930,435 |.. .934,465 . 08/15/2029 . [2.B FE ....
..485170-BD-5 |KANSAS CITY SQUTHERN RAILWAY CO 04/19/2023 . [EXCHANGE .... 32,279,713 .33,354,000 .32,406,293 |. 20,180,206 K 32,280,000 . 11/15/2029 . (2.B FE ....
LA9TT-AA-0 [KENVUE INC .o [ . 06/06/2023 . | DEUTSCHE BANK AG ........ |oeeeeeeeeinnnnnnnns [....2.3,025,260 ... 3,000,000 |........ 2,998,890 [..evveeeeennnnnnnnn fonnnniiiiiiies o 112 o e 112 e [, 2,999,002 .. . 03/22/2025 . (1.E FE ....
L AOMTTI-AC6 |KENVUE INC ..oennnnnn [ . 06/06/2023 . |MORGAN STANLEY ......cccee |oeveeeereennnnnnnnns [o0eee 7,100,030 |o.eeeeee 7,000,000 |........ 6,996,010 |.... Y YL X N U . < I R R 6,996,273 |.. . . 03/22/2026 . (1.E FE ....
..49306S-AA-4 | KEY BANK NATIONAL ASSOCIATION ....evvvvvvvvvnnnn [ereeenn . 06/28/2023 . | JPMORGAN CHASE & CO. ... |.eeeveerrrirrnnnnnns 003,527,520 | 4,000,000 |........ 4,022,000 |........ 4,020,032 |[.... e (1,827) | e (1,827) [ e 4,018,205 |.. (490,685) . 12/14/2027 . (1.G FE ....
..49327M-3E-2 | KEY BANK USA NA . 06/22/2023 . |Various ........cceeeeieinnn |oee ..9,233,630 |...... 10,000,000 |........ 9,997,200 |........ 9,997,552 [.... 822 | e 22 [ 9,997,974 |.. (764,344) . 08/08/2025 . [1.G FE ....
..49327M-3F-9 | KEYBANK NATIONAL ASSOCIATION 06/20/2023 . [ GOLDMAN, SACHS & CO . 4,678,650 ..5,000,000 ..4,991,650 |. . 4,991,837 |. . 698 | . 4,992,535 (313,885) |. . 11/15/2027 . (1.G FE ....
..493738-AE-8 |KIA MOTORS CORPORATION .. . 04/25/2023 . | MATURED ... 24,300,000 .24,300,000 .24,101,469 |. 24,287,652 |. 12,348 | 24,300,000 | . 04/25/2023 . (2.A FE ....
..494368-BY-8 | KIMBERLY-CLARK CORPORATION 05/09/2023 . [BNP CAPITAL MARKETS K 1,592,128 ..1,600,000 1,818,352 |. . 1,787,347 .. (11,019) |. K 1,776,328 . 11/01/2028 . [1.F FE ....
..498894-AA-2 | KNIFE RIVER HOLDING CO ....oovvvvereeeeeeeeeeeeees [ . 04/11/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeererrieninnns |-oeee. 4,690,688 |........ 4,650,000 |........ L P O U R R 4,650,000 |.. . 05/01/2031 . [3.C FE ....
..50050N-AA-1 | KONTOOR BRANDS INC .....cooevveieiiiiiiiiiiiiins [ . 04/24/2023 . |Market Axess .. .... 510,000 ....434,285 |.. . 11/15/2029 . [3.C FE ....
..50077L-AZ-9 | KRAFT HEINZ FOODS CO ....eevvvvvvverriieeiieiieeens e . 05/17/2023 . | BARCLAYS .3,383,711 |.. . 10/01/2049 . (2.B FE ....
..501044-DP-3 |KROGER CO .......evvvvvmmmmmmnnnnnnnniniiniiininninnns [ eeeees . 04/24/2023 . | DEUTSCHE BANK AG ........ |.... .520,534 |.. . 05/01/2030 . 2.B FE ....
..517834-AG-2 | LAS VEGAS SANDS CORP ...........coovvrieeieeeeennns [oenenn . 04/05/2023 . | BARCLAYS . 420,726 |.. . 08/08/2024 . 3.A FE ....
Jane Street Execution
..517834-AH-0 |LAS VEGAS SANDS CORP ..........ccoovvvieeieeeeenens [oeeenn . 04/05/2023 . |Services, LLC .....oooeees |ooveeiiiinnninninnns s 235,885 |...........250,000 |...........245,785 |...........229,743 |........ 17,004 |.......0000n 338 [ovvviininnnnnnn [ 17,432 | s 27 VT RN . 06/25/2025 . [3.A FE ....
Jane Street Execution
..526057-CV-4 | LENNAR CORPORATION .......cooeeeeeiieennnnnnnnennnns [ . 05/22/2023 . |Services, LLC ....ooooeees |oeeennininnnnnnnns s 512,845 |...........520,000 |...........513,207 |......ooooo s e 519 i [ 519 L 513,816 |ooeeeeeeiiiiins | (971) fevvvnvnnnns (971) [ouvnnnnnnnn 11,483 |. 06/15/2027 . (2.B FE ....
..526107-AE-7 |LENNOX INTERNATIONAL INC. ... [eeeenn . 06/05/2023 . | MORGAN STANLEY .. 229,298 .. ....229,661 . 08/01/2025 . 2.B FE ....
..527298-BR-3 |LEVEL 3 FINANCING INC ... 06/30/2023 . |Various ... . 6,103,401 ..9,724,000 .10,085,910 |. . 7,659,595 .2,257,329 . .9,885,071 (3,781,670) |.... (3,781,670) |.. . 07/01/2028 . [4.A FE ....
..527298-BS-1 |LEVEL 3 FINANCING INC ... . 04/21/2023 . | BARCLAYS .. 1,316,250 |........ 2,250,000 |........ 2,250,000 |........ 1,647,542 602,458 |......ooooeiiies | | 602,458 | [, 2,250,000 [ooeiiiiiiiiiiins foeens (933,750) |...... (933,750) . 01/15/2029 . [4.A FE ....
RBC DOMINION SECURITIES
..53219L-AT-6 |LIFEPOINT HEALTH INC .....evvemmmmiinniniiiiiiinnns [ eeeeenn L 06/01/2023 . | evvvvvvrinnnininnninininiinns foeeeeeeeieenenneeens | 893,750 [........ 1,000,000 |........ 1,000,000 |...........941,090 [........ 58,910 [.cccoeeiiiiiiss | s 58,910 [eeviiiiiiiiiiins fovnieees 1,000,000 |..eovvvvvvvvnnnn founnne (106,250) |...... (106,250) . 04/15/2025 . (4.B FE ....
..84610W-AB-1 |LIFESTORAGE LP .......evvvvvvvvnrnnnnnnnnnnnnnnnnnnns [ eeeeens . 06/05/2023 . | MORGAN STANLEY .. .. 954,504 |........ 1,000,000 955,890 |.... ....966,735 |.. L (2,14) ] (2,141) . 07/01/2026 . (2.B FE ....
..536797-AG-8 |LITHIA MOTORS INC 05/24/2023 . | WELLS FARGO . 1,853,640 ..2,168,000 ..1,851,500 |. ..546,176 . 1,868,357 . (14,717) |. (14,717) |.. . 06/01/2029 . (3.B FE ....
..539430-A-9 | LLOYDS BANKING GROUP PLC .. D..... . 06/06/2023 . | BARCLAYS ... 10,963,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |....eevvverrnnnn forviviiiiiiiiiis foorieiiiiiiiiies e i o 10,000,000 |.. . 963,000 |....... 963,000 . 11/15/2033 . [2.A FE ....
..53044Y-AF-0 | LLOYDS BANKING GROUP PLC .. D..... . 04/28/2023 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeriiiennnnnns |oees 10,237,480 |....... 10,428,000 |....... 10,753,366 |.......10,577,876 |.......oooeeees |oeeeenn (20,854) [evvviiiiiiiiiinn fernnnnn (20,854) [eunniiiiiiiiiin oo 10,557,028 [ | (319,542) ... (319,542) . 05/08/2025 . [1.G FE ....
..548661-EQ-6 | LOWES COMPANIES INC ... 06/06/2023 . [ BARCLAYS .. 10,000,000 10,000,000 |. 10,000,000 (46,500) [.. . 07/01/2033 . |2.A FE
..52524V-AL-3 | LXS 2007-15N AF3 RMBS ... 04/25/2023 . | VARIOUS ... K . . 08/25/2047 . (6. .
..50249A-AF-0 |LYB INTERNATIONAL FINANCE IIl LLC 05/02/2023 . (Market Axess K . 580,000 ..528,015 |. .528,465 . 10/01/2025 . |2.B FE
..55609N-AA-6 | MACQUARIE AIRFINANCE HOLDINGS LTD . 04/11/2023 . | Various ..6,500,000 ..6,500,000 |.... . 05/01/2028 . |3.B FE
Jane Street Execution
..55617L-A0-5 |MACYS RETAIL HOLDINGS LLC ...coeeeeeeeeiieieeeees [eeenn . 04/04/2023 . | Services, LLC . 240,000 203,088 |.... . . . 03/15/2030 . |3.A FE
..55617L-AR-3 | MACYS RETAIL HOLDINGS LLC .....cceeeeeeeeeeeeaees [ eeennn . 04/04/2023 . |Market Axess .. .......... 500,000 |... 415,130 |.... 417,656 |.. . 03/15/2032 . |3.A FE
..55003V-AC-7 | MAGALLANES INC . . 05/01/2023 . | EXCHANGE ........cevvvvveee |ooveeeeeennnnnnnnnes 0002 5,000,000 ... 5,000,000 |........ 5,000,000 |.... K N 5,000,000 |.. . 03/15/2024 . |2.C FE
..55003V-AE-3 | MAGALLANES INC . 05/01/2023 . | EXCHANGE 40,010,409 .40,000,000 .40,017,000 |. (1,851) |. . (1,851) 40,010,817 . 03/15/2025 . |2.C FE
..55903V-AG-8 | MAGALLANES INC . 05/01/2023 . | EXCHANGE 43,000,000 .43,000,000 .43,000,000 |. 43,000,000 . 03/15/2027 . |2.C FE
..55903V-AJ-2 | MAGALLANES INC . 05/01/2023 . | EXCHANGE 13,000,000 .13,000,000 .13,000,000 |. 13,000,000 . 03/15/2029 . |2.C FE
..55903V-AL-7 | MAGALLANES INC . 05/01/2023 . | EXCHANGE . 8,334,000 ..8,334,000 ..8,334,000 |. .8,334,000 |. .8,334,000 . 03/15/2032 . |2.C FE
..55903V-AN-3 | MAGALLANES INC . . 05/01/2023 . | EXCHANGE .. 10,000,000 10,000,000 10,000,000 |...... 10,000,000 |.... 10,000,000 |.. ...317,028 |. 03/15/2042 . [2.C FE
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..55279H-Ali-0 | MANUFACTURERS AND TRADERS TRUST CO ......eevvnn [reenn . 06/26/2023 . | Various .......ccoeeeeiinnn Jooeeeeeeinennnnnnnns [......9,373,204 | 10,000,000 |........ 9,985,900 |.... ..1,058 | 1,058 [ oo 9,986,958 |.. (613,754) . 01/27/2028 . [1.G FE ....
..571903-BL-6 |MARRIOTT INTERNATIONAL INC ......ovvvvvvmnnnnnnnn [ereeenn . 04/18/2023 . |Various ... e [ [000009,923,720 ...l 10,000,000 |........ 9,873,200 [vvvvvvvvrnnrnnnnnnn foviiiiiiins fo 927 L e 927 s [ 9,874,127 |.. . 04/15/2029 . (2.B FE ....
JEFFERIES & COMPANY,
..571676-AV=7 |MARS INC ...ccoeiiiiiiiiiiiiei [ L 04/18/2023 L | INC. oooeeeiiiiiiiiiiiiinen e | 5,024,650 |........ 5,000,000 |........ 4,992,100 [vvvvvvvnnnnnnnnnnns o fo e e e e 4,992,100 [ovvvvvvvvnnnnnnn fornnnnnns 32,560 |......... 32,550 |oeiiiiiiiiii . 04/20/2033 . [1.E FE ....
JEFFERIES & COMPANY,
..573284-AV-8 | MARTIN MARIETTA MATERIALS INC .........cooeeeees [oeinnn . 06/05/2023 . | INC. ooooeeeeiiiiiiiiiiiiins e e 210,848 |........... 250,000 |........... 210,303 [oevvviniiiiiiiiii o e 76 | [ 176 [ [ 210,478 |oooeeiiiiiiiens | 369 [oevvvrrnnnns 369 |oeveiiiinnns 1,424 1. 03/15/2030 . |2.B FE ....
..573874-AL-8 |MARVELL TECHNOLOGY INC ......cvvvvvvvvviiiiiinnnns [eeeeens . 06/22/2023 . |MATURED .........cevvvvnnnee T R 14,000,000 |....... 14,000,000 |....... 13,987,245 |....... 13,995,919 [.....s o081 | 4,081 [ [ 14,000,000 |.. . 06/22/2023 . [2.C FE ....
..576485-AF-3 | MATADOR RESOURCES CO .........evvrvmmmmmmnnnnnnnnnn [erneen . 04/04/2023 . | STIFEL CAPITAL MARKETS [ A 1,900,000 |........ 1,900,000 |........ 1,880,240 |.... R (S R R R 1,880,240 |.. . 04/15/2028 . [3.C FE ....
..580131-FS-8 | MCDONALDS CORPORATION .....cevvvvvviviiiiiiiiiieens [eeeenn . 05/10/2023 . | Various .........ccceeunnnee U R 4,054,652 |........ 4,000,000 |........ 3,082,240 |........ 3,082,680 [...eevvvvvennnnn foreeeiennnnn 459 | 480 | [ 3,983,139 |.. ...116,329 |. 09/06/2032 . [2.A FE ....
..56817H-AA-7 | MDPK 2022-62A A1 CLO .. [ . 06/27/2023 . | JPMORGAN CHASE & CO. ... |.... R 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.... JUT . e e U 10,000,000 |.. ...589,792 |. 07/17/2033 . [1.A FE ....
..58933Y-BK-0 |MERCK & CO INC ..ooeeeeeeieeeiieiieeieee [ . 05/09/2023 . | BNP CAPITAL MARKETS ... |oooooeririinniiinins |oeees 6,006,240 |........ 6,000,000 |........ 5,094,720 |ooooviiiiiiiiiiiiins o e o e e e 5,994,720 |..covvvernnnnnns , 520 [ . 05/17/2083 . [1.E FE ....
BANK OF AMERICA/MERRILL
..58033Y-BL-8 |MERCK & CO INC ..oooeeeeeeeiiiiiiiiiieeieeeee [ . 05/09/2023 . |LYNCH ...ovvvviiiiiniiiinins Jooeeeeiiiiieeeens | 9,954,600 |...... 10,000,000 |........ 9,940,300 [..evvveeneennnnnnnnn fonniiiniiiiiis fo e e e e 9,940,300 [...evvvvrvnnnnns , 300 |eiiiiiiiiiiiiiiees . 05/17/2044 . (1.E FE ....

..050700-30-1 | MERRILL LYNCH - RITS 2007-1 ABS .. - |- 05/24/2023 . [DISTRIBUTION .17 . 05/30/2027 . |2.C FE ....

..05070B-30-7 |MERRILL LYNCH - RITS 2007-2 ABS 05/22/2023 . | DISTRIBUTION ..... .36 K ... |- 06/22/2027 .|2.C FE ....
..59217G-FC-8 |MET LIFE GLOB FUNDING I . 05/04/2023 . | GOLDMAN, SACHS & CO E 11,798,920 .12,000,000 .11,995,320 |. 11,995,839 |. E 11,996, 368 341,550 . 08/25/2025 . |1.D FE ...
..58989V-2E-3 | MET TOWER GLOBAL FUNDING .. . 05/02/2023 . [Various ..........cccuuens RS RN 10,980,098 |....... 11,233,000 |....... 11,221,002 |....... 11,228,021 | o178 | T8 e 11,225,003 |.. ...157,389 |. 06/13/2025 . [1.D FE ....

Jane Street Execution

..30303M-8J-4 | META PLATFORMS INC .....ooevieiiiiiiiiiiiiiieees | aeeees . 05/02/2023 . [Services, LLC ...oooeeeiis [oeeeeniiiiiiciiis e 216,360 |........... 250,000 |........... 225,760 [oveeeeeeiiiiieeees foeiieiii 88 [ 88 [ e 225,848 |ooeeeiiiiiees [ennnnn. (9,488) .. (9,488) . 08/15/2052 . |1.E FE ...
..59151K-AK-4 | METHANEX CORP Ao, . 06/05/2023 . [Millennium Advisors .... [.... ....578,613 |........... 590,000 |........... 569,421 |.... ... 571,878 |.. ceeennnn. 6,735 . 12/01/2024 . |3.A FE ....
..505017-AP-9 | MICROCHIP TECHNOLOGY INCORPORATED ...........cc. |.eeeees . 06/01/2023 . [MATURED .........cccuneenns 22,250,000 |....... 22,250,000 |....... 22,250,000 |.......22,250,000 |.... 22,250,000 |.. . 06/01/2023 . |2.B FE ....

Jane Street Execution
....... . 04/05/2023 . [Services, LLC .
04/05/2023 . Market Axess ..
06/20/2023 . | SCHEDULED REDEMPTION ...
. 04/28/2023 . [ GOLDMAN, SACHS & CO K
....... . 05/22/2023 . [DEUTSCHE BANK AG ........ [....

. 02/15/2024 . |2.B FE ....
. 06/15/2024 . |1.G FE ....
. 06/20/2027 . |2.C FE ....
. 03/02/2025 . |1.G FE ....
. 05/04/2025 . |2.B FE ....

..595017-BB-9 | MICROCHIP TECHNOLOGY |INCORPORATED
..59523U-AL-1 | MID-AMERICA APARTMENTS LP ....
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC ....
..606822-AU-8 |MITSUBISHI UFJ FINANCIAL GROU
..609207-AU-9 | MONDELEZ INTERNATIONAL INC

.. 894,065
.. 276,895
.. 725,000 ..
2,809,240 .13,082,000 . X
eeeennnn 507,028 |l 540,000 |........... 505,402 |....
..... 16,853,734 |.......17,450,000 |[.......17,404,738 |....

930,000
. 280,000

..897,364 |....
..284,900 |.
..682,215 |.

.905,232 |..
.283,497
.725,000
, 119,411
17,399,739 |.... e | , K TV A O R 17,405,585 |.. R P (551,852) |...... (551,852)

(11,167)

..617446-8J-1 | MORGAN STANLEY .....oooeiiiiiiiiiiiiiiiiiineniiins [ eeeeens . 05/10/2023 . [ GOLDMAN, SACHS & CO. ... [.... . 07/22/2025 . |1.E FE ...
..61747Y-EG-6 | MORGAN STANLEY . . |- 05/10/2023 . [MORGAN STANLEY ........... R I 9,360,933 |...... 10,000,000 |........ 9,355,900 |........9,476,776 |..ccoeveeeeees [onnee65,240 i | 65,249 | e, 9,542,025 |.. RO O (181,002) |...... (181,092) . 10/21/2025 . |1.E FE ...
..620076-BN-8 | MOTOROLA SOLUTIONS INC .. - |- 06/28/2023 . [ SEAPORT GROUP ........ccce foeeeemiinnninnnennns foueenn 2,991,398 |....... 3,077,000 |........ 3,075,769 |........3,076,150 |oocoocviriinnns fonnnineennnnB8 | foilll88 | e 3,076,208 |.. R (84,810) |....... (84,810) . 05/23/2029 . |2.C FE ....
..63906Y-AD-0 | NATWEST MARKETS PLC . 05/02/2023 . | Various 12,425,379 .14,000,000 .13,996,640 |. 13,997,459 |. 13,997,682 (1,572,304) |... (1,572,304) |.. . 09/29/2026 . |1.E FE ...

..640158-AD-9 | NEIGHBORHOOD LEND SVC MTG LN RMBS .........cco |eeeeees . 06/01/2023 . [ SCHEDULED REDEMPTION ... |[..eeeviiivrienienins fornenennnnnn9,809 foiiiiiiiis 9,809 |.oociiinns 5,002 [.... R 9,646 |.. B . 10/01/2041 . [4.B Z .....
..641062-BF-0 |NESTLE HOLDINGS INC. .....oooveriiiiiiiieiiiiins | eeees . 06/20/2023 . [SOCIETE GENERALE ........ |-eeeeeiiiieiennis [-on....6,925,302 (..., 6,800,000 |........ 6,798,282 |.ooeiiiiiieeeis [ el 86 | 8B | [ 6,798,318 |.. 127,074 . 03/14/2028 . |1.D FE ....
..651229-BC-9 | NEWELL BRANDS INC ... 05/03/2023 . | BARCLAYS ..3,140,000 ..3,140,000 |. .3,140,000 (70,650) |.. . 09/15/2027 . |3.A FE ....

..654740-BS-7 | NISSAN MOTOR ACCEPTANCE CORP ... C..... . 05/22/2023 . [Market Axess .. N ... 980,000 864,654 |.... ....867,523 |.. . (15,041) |....... (15,041) . 03/09/2026 . |2.C FE ....
SMBC Nikko Securities

..65535H-AR-0 | NOMURA HOLDINGS INC ... D..... . 06/28/2023 . [America, INC .....ooeevees foeeiiiiiiiiininns fones 31,180,837 |....... 34,050,000 |....... 34,050,000 |.......34,050,000 |..ccccuemmnnnns femmmenieiiiis Jeoeeiiieeeins o e e 34,050,000 |.. ... (2,869,164) |... (2,869, 164) . 07/16/2025 . [2.A FE ..

..67078A-AD-5 | NVENT FINANCE SARL . . 05/02/2023 . | Various K . 1,280,121 ..1,330,000 1,302,545 |. 1,304,148 |. K . 1,306,572 . (25,451) . (25,451) |.. . 04/15/2028 . [2.C FE ..

..620470-BA-5 |NXP BV . 04/05/2023 . |Millennium Advisors .... |.... ..1,825,464 |........ 1,840,000 |........ 1,827,819 |........ 1,829,812 |ooeeeiiiiiiiins foennnnnn 2,385 [ 2,885 | | 1,832,157 |.. .. (6,693)]........ (6,693) . 03/01/2024 . [2.B FE ..
JEFFERIES & COMPANY,

..674599-CN-3 | OCCIDENTAL PETROLEUM CORPORATION .......eeeeeees |vveens L 05/31/2023 . [ INC. oeoeiiiiiiieiiiiies [oeee e feeeeee 952,833 |........ 1,290,000 |........ 1,207,763 |........... 990,552 |....... 218,445 |............ T2 o e 219,169 |ocveieiiiiiin e 1,209,721 [ooeeeeiiiiins |- (256,889) ... (256,889) |............ 38,679 |. 03/15/2048 . [3.A FE ....
BANK OF AMERICA/MERRILL

..674599-DH-5 | OCCIDENTAL PETROLEUM CORPORATION .......eeeevees |vveens . 06/26/2023 . [LYNCH ....oevvieiiiiiiiies feoeeieiiiiieeeii [ 5,379,264 |........ 4,752,000 |........ 5,346,000 |........ 5,153,306 |....... 184,130 |......... (9,843) |eooeiiiiaees foiees 174,287 oo et 5,827,593 |[cveeeeiiiiiins | 51,671 [ 51,671 |.occeee 202,534 |. 06/15/2039 . |3.A FE ....

..674599-DK-8 | OCCIDENTAL PETROLEUM CORPORATION .........eceves |aveeenn . 05/31/2023 . [GOLDMAN, SACHS & CO. ... |oeoeeiviurierinniin feeeens 1,705,000 |........ 2,200,000 |........ 2,106,500 |........ 1,746,650 |....... 363,324 |.......... 1,018 |. 364,343 [ooooiiiiiiinns s 2,110,993 |..oovvvvivnnnnnn [ernnn. (405,903) ... (405,993) ....87,175 |. 07/15/2044 . [3.A FE ....

..674599-EC-5 | OCCIDENTAL PETROLEUM CORPORATION ........eeevees |vveens . 06/20/2023 . [Various .............ccce... UTRRUUURRTRRUP FRON 7,688,815 |........ 7,490,000 |........ 7,325,300 |........7,361,987 |...cccuunennnnne LB T4 i e 7,370,729 |oooeoiiciieeees ... 318,086 |....... 318,086 .. 381,601 |. 09/01/2028 . [3.A FE ....
BANK OF AMERICA/MERRILL

..674599-ED-3 | OCCIDENTAL PETROLEUM CORPORATION .......eeeevees |vveenn . 05/17/2023 . [LYNCH ....oeeviieieiiiis eereeeeeesiinees |0 8,722,088 ...l 8,287,000 |........ 9,515,080 |........8,563,620 |....... 850,857 |.. 798,992 | e 9,362,612 |....ceveeeeein [oen.. (640,544) |...... (640,544) ...393,460 |. 09/01/2030 . [3.A FE ....

..674599-EF-8 | OCCIDENTAL PETROLEUM CORPORATION ... R ORI . 05/31/2023 . [ GOLDMAN, SACHS & CO. ... |.ccovvcuvveeneeinn [-o....5,284,500 |........ 5,200,000 |........ 5,393,750 |........ 5,222,975 |....... 137,550 |.. ....... 130,083 |... [ R 5,353,038 |.. UV (68,538) ...292,843 |. 01/01/2031 . [3.A FE ....

..67590G-BG-3 | 0CT17 2013-1A ATR2 CLO ....eeeeiveeeneeriiiiins | eeeeens . 04/25/2023 . [ SCHEDULED REDEMPTION ... |....coccveeeeeeeee foeee...... 26,376 |.o........e. 26,376 |............ 25,677 |..cooeeeee 25,894 | foeeeeeenn 482 [ e, 482 foeeriiiiiiiin e, 26,376 ..o foiiiiiiiis i [ 745 |. 01/25/2031 . |1.A FE ....
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..67623C-AD-1 | OFFICE PROPERTIES INCOME TRUST ... . 04/24/2023 . | SEAPORT GROLP .... .... 660,000 ....525,261 |.. coo eeeenn. (69,729) |.... ..6, . 06/15/2026 . 3.B FE ....

..677050-AR-7 | OGLETHORPE POWER CORPORATION .........ceevveiuuns | eeeenns . 05/11/2023 . [ EXCHANGE . 04/01/2047 . |2.A FE ....

SUNTRUST  INVESTMENT

..682695-AA-9 | ONEMAIN FINANCE CORP .........ccovvvieeriiiiniinnns | anneens . 06/21/2023 . [ SERVICES, INC. ..... . .. . 01/15/2029 . |3.B FE
..683720-AC-0 | OPEN TEXT HOLDINGS INC .. C..... . 04/04/2023 . [FLOW TRADERS BV .... ....199,506 |.. . 12/01/2031 . |3.C FE
RAYMOND JAMES &
..68902V-AH-0 | OTIS WORLDWIDE CORP ......ceereriumimeeeriiiiiees | eeeeens . 05/22/2023 . [ASSOCIATES, INC. ..ooooc [oereiiiiiiineeiiis foeeeene 501,338 |.ccceeenns 530,000 |...eeeeennn502,938 |eeeiiiiiiiiiiiiies foeiieieeieiin oo 784 L [ 754 [ s 503,692 . 04/05/2025 . |2.B FE ....
ASSIGNMENT OF SECURITIES
..690872-AB-2 | OWENS-BROCKWAY GLASS CONTAINER INC .......cooce |eeeeens L 05/26/2023 . [ .eeeiieiiiiiiiiie e [ [ 252,500 |........... 250,000 |...........233,925 |........... 285,724 |oeoeieneenes 2,325 | 02,325 | [ 238,049 . 01/15/2025 . |4.B FE ....
..694308-HK-6 | PACIFIC GAS AND ELECTRIC CO ....cevvvvveeeiinns | aneeens . 04/05/2023 . [Millennium Advisors .... [.... . 1,147,066 ..1,180,000 1,140,945 |.... 1,147,333 |.. . 08/15/2024 . [2.C FE ....
..694308-HP-5 | PACIFIC GAS AND ELECTRIC €O ....eeevvveeeeeiiins | eveens . 06/05/2023 . [MORGAN STANLEY ........... ..517,479 |.......... 560,000 |[... . eeee....514,188 ). . 03/01/2026 . |2.C FE ....
..694308-JB-4 |PACIFIC GAS AND ELECTRIC COMPANY ...........c. |eeeeees . 04/18/2023 . [TD SECURITIES .... . 7,486,725 |........ 7,518,000 |........ 8,007,347 |........7,648,707 |oeeoeeviecnnnns |oeeeen (B7,787) [eueeeeiiiiiins | (B7,787) [ o 7,580,920 |.. . 08/01/2023 . [2.C FE ....
..694308-JF-5 |PACIFIC GAS AND ELECTRIC COMPANY ... . |- 06/01/2023 . [ BARCLAYS I ..nn2,596,500 |........ 3,000,000 |........ 2,994,420 |........2,996,311 |occiiiiiiiiis foreeeiieen 330 e e 30 e e 2,996,640 |.. . 08/01/2027 . |2.C FE ....
..694308-J6-3 |PACIFIC GAS AND ELECTRIC COMPANY ... . |- 06/29/2023 . [Various .............cc..... R RN 13,350,470 |...... 17,000,000 |....... 16,982,320 |.... PP YA PO Y (<A R T 16,986,881 ... (3,636,411) ... (3,636,411) . 02/01/2031 . [2.C FE ....
..694308-JY-4 |PACIFIC GAS AND ELECTRIC COMPANY . 04/05/2023 . |Millennium Advisors 1,382,964 ..1,417,000 1,364,108 |. 1,375,138 |. .1,388,142 (5,179) | . (5,179) |.. . 11/15/2023 . |2.C FE ....
..70259#-AB-3 | PASHA HAWAI1 SHIPPING COMPANY LLC 06/01/2023 . | SCHEDULED REDEMPTION . .. 150,000 . 150,000 ..145,085 |. ..146,521 150,000 . . 12/30/2024 . |4.A PL ...
..19416M-AB-5 | PERMIAN RESOURC OPTG LLC ........... 05/22/2023 . | TD SECURITIES . .. 186,940 . 200,000 ..175,926 |. 177,027 19,913 |.. . 07/01/2029 . |4.B FE ....
..716973-AA-0 |PFIZER INVESTMENT ENTERPRISES PTE ............. |.eeeees . 06/20/2023 . | Various ..... 45,204,300 |....... 45,462,000 |....... 45,436,087 |.... .......45,436,802 |.. (142,502) . 056/19/2025 . [1.E FE ....
..716973-AB-8 |PFIZER INVESTMENT ENTERPRISES PTE ........ccce. |eeeens . 06/13/2023 . [ GOLDMAN, SACHS & CO. ... [eeeeeeeiiciieenaans feunes 18,953,088 |....... 19,200,000 |....... 19,177,536 [oeeeeiiiiiieiiies [ e 51 [ B e s 19,178,047 |.. . 05/19/2026 . |1.E FE ....
..716973-AF-9 |PFIZER INVESTMENT ENTERPRISES PTE ............. |.eeeees . 05/17/2023 . [Various .......cccoeeeuvees foreereeiiiiinnnnnns founes 10,837,475 |...... 11,000,000 |...... 10,780,000 [.vvvvveeeiiiiriinns fonneineiiiiis feereeiiiiiieees o e o e 10,780,000 |.. . 05/19/2043 . (1.E FE ....
..716973-AH-5 |PFIZER INVESTMENT ENTERPRISES PTE ........ccce. |eeeens . 05/17/2023 . [Various .........ccoeeevens foumeeeiiiiinnnnnnns fones 14,795,817 |....... 15,000,000 |....... 14,708,550 |.... e e e e e et 14,708,550 |.. . 05/19/2063 . |1.E FE ....
..693342-AA-5 | PGSE ENERGY RECOVERY FUNDING LLC ... P R . 06/30/2023 . [Various ... R 11,613,475 |....... 12,196,192 |....... 12,195,942 |.......12,195,963 |.... U T . U R 12,195,990 |.. . 06/01/2030 . [1.A FE ....
..718547-AA-0 | PHILLIPS 66 CO ....ccoouvveeieeeiiiiiieeeeeiiieees [ eeeeens . 05/02/2023 . [EXCHANGE .......cccvveeees fooreeiiiiiiieeeiis feeeens 8,488,287 |........ 8,500,000 |........ 8,489,800 |........ 8,485,912 | et 2,375 |oeeiiiciiiieees foieeees 2,375 |oeiiiiiiiieees o 8,488,287 |......cceueeennn . 12/15/2024 . |2.A FE ....
SMBC Nikko Securities
..72815L-AA-5 | PLAYTIKA HOLDING CORP .......ccocevereeriiiiinnes | eeeeens . 05/02/2023 . [America, INC ....oocevviee foereiiiiiiinieiiis foeeeeae 427,350 |.......... 500,000 |........... 423,725 . 03/15/2029 . |4.B FE ....

. 08/14/2026 . |3.A FE ....
. 11/15/2026 . |2.C FE ....

..74039F-30-4 | PPTT 2006-A GS CLASS B ABS
..74039G-20-3 | PPTT 2006-B BAC CLASS B ABS ....

....... . 05/12/2023 . [DISTRIBUTION
....... . 05/17/2023 . [DISTRIBUTION .
JEFFERIES & COMPANY,

96,058

..74166M-AE-6 | PRIME SECURITY SERVICES BORROWER L . 06/05/2023 . [ INC. . . 1,218,562 ..1,310,000 ..1,221,562 |. 01,192,310 |. R . 1,232,952 . (14,390) | (14,390) |.. . 01/15/2028 . |4.C FE ....

.. T4251V-Al-4 | PRINCIPAL FINANCIAL GROUP INC . 06/27/2023 . [Various ... 4,791,747 |........ 5,140,000 |........ 5,049,459 |........5,056,407 |..ccoeereriiin fereeennn 5,497 i e 5,497 s e 5,061,905 |.. (270,157) |...... (270,157) . 11/15/2026 . |1.G FE ....
MIZUHO SECURITIES USA

..T4256L-ET-2 | PRINCIPAL LIFE GLOBAL FUNDING II . 06/28/2023 . | INC. ... 4,672,550 ..5,000,000 ..4,983,800 |. .4,988,977 . 4,991,653 .(319,103) |...... (319,103) .. . 01/10/2025 . |1.E FE ....

..745867-AN-1 | PULTEGROUP INC . 05/22/2023 . [Market Axess .. ..501,600 .... 500,000 ....507,327 |.. . (5, 727)|........ (5,727) . 03/01/2026 . |2.C FE ....

Jane Street Execution N
L. T4736K-AH-4 | QORVO INC ...evvvvviviiiiiiiiiniiiiiniinneniiniinneans [ eeeeenn . 05/02/2023 . | Services, LLC ...coooovees |ooveniiiiinninns | 957,831 |[........ 1,050,000 |........... 957,390 [ceeneiiiiiiiiinnne TO7 [ e 960,097 [oevveeeeiiiiins o (2,266)
Jane Street Execution

. 10/15/2029 . |2.C FE ....

..75886F-AE-7 | REGENERON PHARMACEUTICALS INC. ....cevvvveriacs | aveeens . 05/02/2023 . [Services, LLC .... .. 498,724 ... 610,000 498,937 |.... ....499,779 |.. .. (1,056) . 09/15/2030 . |2.B FE ....

..7591EP-AQ-3 |REGIONS FINANCIAL CORPORATION .. [ R . 06/14/2023 . [ SEAPORT GROUP . R «o [-v.... 1,845,580 |........2,000,000 [........ 1,993,900 |[.... . JUT . e e . . v Jereennnn 1,997,672 .. e | (151,992) . 05/18/2025 . [2.A FE ....

..759509-AF-9 | RELIANCE STEEL & ALUMINUM CO ...oovvevvieeeeens | aveens . 05/22/2023 . [Millennium Advisors ... |occooccieeriiniics foeeeennne 493,846 |........... 540,000 |........... 498,339 |.ooiiiiieiieiiis feeeeeiieeeees feieeees 1,835 [ooiieiiiiiiies oo 1,335 [oeeeiiiiiiiins oo 499,674 |.ooooiiiiieens foeieens (5,827) . 08/15/2025 . |2.B FE ....
Jane Street Execution

..760759-AY-6 |REPUBLIC SERVICES INC ....ccoiiuemeeeeiiiiiiieeees | eeeeens . 05/22/2023 . [Services, LLC ....ooovvics [oeeeiiiiiiinieiiis feeeeeae 509,667 |.......... 560,000 |........... 512,182 [oeeeeeeiiiiiiieees o s 992 [oeeiiiiiii e 992 [oeeeiiiiiiiis e 518,174 [ | (3,507) |........ (3,507) . 11/15/2025 . |2.A FE ...

..76120H-AC-1 | RESORTS WORLD LAS VEGAS LLC .....cevvvvveeiiinns | aeeens . 04/04/2023 . [DEUTSCHE BANK AG ......o. |oeeeeiivviieneiiis feeeeenne 204,000 |.......... 400,000 |........... 367,012 |....ooeees 270,192 |........ 99,160 |t LI O RS 99,926 |...coeiiiiiiiins e 370,118 |oevveeeeieiiiees v (76,118) |....... (76,118) . 04/06/2031 . (3.B FE ....
SMBC Nikko Securities

..749571-AJ-4 | RHP HOTEL PROPERTIES LP / RHP FINA . . 06/07/2023 . [America, INC .....ooovver [oeveviiniiennnnnis [0n...1,859,250 ..., 1,850,000 |........ 1,850,000 [.vvvvveeiiiinniinns ovieeineeiins . T (SRR R 1,850,000 |.. ....9,250 |..........9,250 . 07/15/2028 . |4.A FE ...

..77578J-AC-2 | ROLLS-ROYCE PLC .. . 04/12/2023 . [STIFEL CAPITAL MARKETS ..1,500,000 ..1,602,063 |. . 1,428,750 148,924 (4,169) |. . 1,573,505 . (75,380) |- (75,380) |.. . 10/15/2027 . |3.C FE ...

..78016F-ZY-3 | ROYAL BANK OF CANA . 05/15/2023 . | Various | .15,000,000 14,990,250 |. . 254 |. K 14,990,504 27,016 |. . 27,016 |.. . 04/25/2025 . [1.E FE ..

..78016H-Z0-6 |ROYAL BANK OF CANADA .. . 05/10/2023 . | TD SECURITIES ...ovvvvvvee |oevveeeennnnennnnnes ... 19,873,200 |[....... 20,000,000 |....... 19,957,800 [oeeeeeeieiiiiiiiiins oo oo 125 | e 125 [ s 19,957,925 |.. . (84,725)|....... (84,725) . 05/02/2033 . [1.E FE ..

ASSIGNUENT OF SECIRITIES|
..780097-BN-0_| ROVAL BANK OF SOOTLAND PLC «.r.ovssrrsseeeeeeee Duveee |+ 08/22/2028 . | ovvveeeessssssenesesseeeee foeeesssssseeseecenss s 5,000,000 | 5,000,000 | 5,000,000 |...... RO AU NI NI NN NI N 5,000,000 |oooooiiiniri |ovessssseeseee: Jooessssssseseess foevsssssane 58,075 |. 05/22/2024 . [1.6 FE ...
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¢c's04

BANK OF AMERICA/MERRILL

..780153-BH-4 | ROYAL CARIBBEAN CRUISES LTD .....cevvvvveevinnns | aneeenn . 05/09/2023 . [LYNCH .....ovvveeeiiiiiiens [oeeeeiiiiieeneeiis [oee.. 4,625,000 ... 5,000,000 |........ 4,930,625 |........4,041,740 |....... 905,467 |..........5,073 |..coooorriiiis [ 910,540 [oniiiiiiiiiis | 4,952,280 |.. (327,280 |...... (327,280) ...182,986 |. 07/01/2026 . [4.C FE ....

..780153-BR-2 | ROYAL CARIBBEAN CRUISES LTD .....eevvveericiins | eeeens . 05/24/2023 . [WELLS FARGO ... 2,122,500 |........ 2,000,000 |........ 2,000,000 |.... IUUTRORRTOTI P 2,000,000 .. .. 122,500 |....... 122,500 ...118,194 |. 01/15/2029 . [4.B FE ....

..80282K-AN-6 | SANTANDER HOLDINGS USA INC ......ocoovviuvvnnnens | aneeens . 06/27/2023 . [Various ........ccoeeeuveee foreereiiiiiinnnnnns founes 17,493,300 |...... 18,000,000 |....... 18,444,420 |.... . . (50,768) |evveeieiiiiienn v 18,102,801 [ovveeeeeiiinns oo (609,501) |...... (609,501) 208,375 |. 06/07/2024 . |2.A FE ....

..80282K-AZ-9 | SANTANDER HOLDINGS USA INC .....coeeriicuinnaens | aveeens . 06/28/2023 . [TD SECURITIES ....ovvvvees foeeeiiiiiiieeiiis feeeens 3,602,880 |........ 4,000,000 |........ 4,046,025 |........4,027,160 |.... e BT e e 4,023,743 | [ (420,863) |...... (420,863) .95,518 |. 10/05/2026 . |2.A FE ....
JEFFERIES & COMPANY,

..80282K-BB-1 | SANTANDER HOLDINGS USA INC ......oeeriecuiiinaens | aveeens L 06/27/2023 . [INC. ooeeiiiiiiiieiiiiins [eeeeeiiiieceeees feeees 8,000,030 |........ 8,500,000 |........ 8,483,340 |........ 8,491,584 |...occiiiiiies feiieees 1,663 |oceeeeieiiiiie feeeeeene 1,663 |ceeeeeiiiiis e 8,493,248 |....eveeeieies e (493,218) |...... (493,218) |.......... 168,619 |. 06/02/2025 . |2.A FE ....
Jane Street Execution

..81013T-AC-5 | SCOTTISH POWER PLC ......eovveriiiiiiiaeriiineas D..... . 04/24/2023 . [Services, LLC ...ooooviics [oeeeiiiiiiiniiiiis foeeeene 930,157 |.oceeeee 910,000 |........... 916,625 [..ooeeeiiiiiiiinns o s (427) [eveeeieiiiiis oo (427) [eeeeeeeiiiis e 916,198 [oeveeeeiiiin oo 13,988 |......... 13,988 |..cceeeeens 32,457 |. 03/15/2025 . |2.A FE ....
MUFG SECURITIES AMERICAS

..81180W-BG-5 | SEAGATE HDD CAYMAN .......coioiiiiiiiiiiiiiiiieens | aeeeens . 05/25/2023 . [ INC ..ooveeiiiiiiieeieiiis feeeeeeiiieeeeei [ 5,933,143 |........ 5,487,300 |........ 5,967,113 |........ 5,963,350 [..eeeveiriiiiinn Joeene (18,108) [ceeeeeeiiiiaes oo (18,108) [oeeeeeeiiiiies o 5,945,241 [..oooiiiiiis |eennn (12,008) |.... (12,098) ... 264,076 |. 12/01/2032 . [3.A FE ....
RBC DOMINION SECURITIES

..82620K-BD-4 | SIEMENS FINANCIERINGSMAATSCHAPPIJ ............. D..... . 05/09/2023 . [ .evveiieiiiiiiiie s [ [ 8,890,100 |...... 10,000,000 |........ 9,982,900 |........9,987, 117 |oeoiiiiiiiiiins oo 889 | o889 | e 9,987,976 |. ... (1,097,876) ...113,333 |. 03/11/2028 . [1.E FE ....

E (91,438) |.. .13,001 |. 12/01/2030 . |3.C FE ....
...... (530,400) 149,328 |. 01/21/2026 . (2.B FE ....

........................................... 144,500 |. 06/01/2023 . 1.G FE ....

..829250-BA-7 | SINCLAIR TELEVISION GROUP INC .. - |- 06/05/2023 . [Market Axess .. .. 393,560 . 610,000
..83368R-BG-6 | SOCIETE GENERALE SA . . 06/09/2023 . [ TD SECURITIES .... P < [-+.... 6,969,600 |........7,500,000
..842400-GL-1 | SOUTHERN CALIFORNIA EDISON COMPANY ............ |.eeeees . 06/01/2023 . [MATURED ......ccovviurrinnns foeneeniiiiiinennis feeees 8,500,000 |........ 8,500,000
BANK OF AMERICA/MERRILL
. 06/28/2023 . [ LYNCH
04/06/2023 . | BARCLAYS ..
. 05/03/2023 . [BARCLAYS ..
SUNTRUST  INVESTMENT
04/04/2023 . | SERVICES, INC. ..
06/20/2023 . | SCHEDULED REDEMPTION .
....... . 06/20/2023 . [ SCHEDULED REDEMPTION ... [....
....... . 06/15/2023 . Various .......cceeeeeunnns fene

........ 8,499,205

...113,021 |. 11/30/2029 . [3.C FE ....
104,500 |. 09/20/2025 . |3.B FE ....
...197,035 |. 03/15/2026 . [3.B FE ....

.2,000,000 |....
.2,710,275 |.
.4,123,016

........ 2,000,000 ..
R .2,713,802
........ 4,371,978 |..

..85205T-AN-0 | SPIRIT AEROSYSTEMS INC
..84859B-AB~7 | SPIRIT LOYALTY CAYMAN LTD/SPIRIT | .
..85172F-AN-9 | SPRINGLEAF FINANCE CORP

2,132,500 |........ 2,000,000 |........ 2,000,000 |....
. 2,767,188 ..2,750,000 ..2,708,750 |.
........ 4,336,000 |........ 4,395,345 |....

.1,470,250 |.. .1,502,088
787,500

... 210,000 |..

. (19,784) |....... (19,784) |.. .51,981 |. 03/15/2024 . |3.B FE ....
.18,656 |. 03/20/2025 . |2.A FE ....

..5,410 |. 03/20/2028 . |2.A FE ....

..85172F-AP-4 | SPRINGLEAF FINANCE CORP .
..85208N-AD-2 | SPRINT SPECTRUM CO LLC ..
..B85208N-AE-0 | SPRINT SPECTRUM CO LLC

..1,520,000
. . 787,500
.eeernn.. 210,000 .......... 210,000 |........
..... 12,235,363 |.......14,385,000 |.......14,407,500 |....

..... 2,017,836 |.. ... (2,158,546) ... (2,158,546)

..855030-AN-2 | STAPLES INC 14,393,909 |.. .. 660,620 |. 04/15/2026 . [4.C FE ....
..855244-AR-0 | STARBUCKS CORPORATION ......eeeveieiiiiinniiiiins | eeeeans . 05/09/2023 . [BNP CAPITAL MARKETS ... |.eecoviiiiiiiinnisn [oeeens 7,281,738 |........ 7,433,000 |........ 7,428,675 | 7,427,827 [eeeeeiiiiinens o 288 | [ 284 | e 7,428,111 [ s (146,373) |...... (146,373) ... 145,356 |. 11/15/2028 . [2.A FE ....
..858119-BL-3 | STEEL DYNAMICS INC . 05/02/2023 . [Millennium Advisors .... [.... .. 720,685 .... 760,000 737,69 |...........742,626 |.... 744,962 |.. . (24,277) |....... (24,277) ..7,043 |. 06/15/2025 . |2.C FE ....

749,900 -l
31,368 |.

. 03/25/2026 . |1.F FE ...
. 10/25/2036 . [6. * ...

749882 (73.610) |.

. 31,368 |.

..86563V-AV-1 | SUMITOMO MITSUI TRUST BANK LTD
..83612L-AE-9 | SVHE 2006-WF1, M1 ..

. 06/28/2023 . [ TD SECURITIES .
06/26/2023 . | VARIOUS ...
Jane Street

..676,290 . 750,000 ..749,820 |.

xecution

..87470L-AD-3 | TALLGRASS ENERGY PARTNERS LP ..........ccooeiiiis | henens . 06/05/2023 . [Services, LLC .... .... 810,000 ...3,342 . 01/15/2028 . |3.C FE ....
..87612B-BG-6 | TARGA RESOURCES PARTNERS LP ........ccocvviieens | eeeenns . 04/05/2023 . [DEUTSCHE BANK AG .... 360,000 . (10,686) . 01/15/2028 . |2.C FE ....
..87612B-BL-5 | TARGA RESOURCES PARTNERS LP .........cccciieees | aneens . 04/05/2023 . [DEUTSCHE BANK AG 350,000 369,698 |.... . . . (2,614) . 07/15/2027 . |2.C FE ....
..87724R-AA-0 | TAYLOR MORRISON COMMUNITIES INC .....ocevviuvns | eenenns . 04/04/2023 . [Market Axess 250,000 240,875 |.... 241,029 |.. 7,139 . 06/15/2027 . |3.C FE ....

...... 10,677,000 |.......10,047,958 |.... .....1,609,885 [.. .......10,081,383 |.. ... (1,500,303)

..88023U-AJ-0 | TEMPUR SEALY INTERNATIONAL INC .....cccovvcevnns | aveeens . 06/01/2023 . [Various ... . 10/15/2031 . |3.A FE ...

..88033G-DM-9 | TENET HEALTHCARE CORPORATION R U . 06/12/2023 . [Various ... R R 5,723,000 |........ 6,300,000 |........ 6,392,201 | [ e (19,844) | [ (19,844) |l [ 6,372,357 |.. . 06/01/2029 . (3.C FE ....

..882926-AA-6 | TEXAS INSTRUMENTS INC ....oceriiuimmiieniiiiinnes [ aeeeens . 06/06/2023 . [Various ..........ccceeeees foereeriinnnnnennies feeees 8,807,260 |........ 9,000,000 |........ 8,925,080 |.oooueeiiieeiiiinn feeeeeiiiiieees o2 | 32 | e 8,925,062 . 05/18/2063 . |1.E FE ....
JEFFERIES & COMPANY,

..885160-AA-9 | THOR INDUSTRIES INC ....ooeriviiiiiniiiiiiiiiaens | aeeeens . 04/04/2023 . [ INC. oooviiieiiiiieiiiiins [eeeeeiiieeeeees feeees 2,303,000 |........ 2,800,000 |........ 2,807,000 |........ 2,198,515 |....... 606,925 |...........(352)|cccccuueeneniss [cnniii 606,573 | [t 2,805,088 . 10/15/2029 . |4.A FE ...
Jane Street Execution

..8B947E-AU-4 | TOLL BROTHERS FINANCE CORP. . J . 04/24/2023 . [Services, LLC . .. 533,195 590,000 .... 507,766 |.... ....509,112 [.. ...24,082 . 11/01/2029 . |2.C FE ....

..89115A-2A-9 | TORONTO-DOMINION BANK/THE ... A . 05/16/2023 . [ TD SECURITIES . . 8,415,189 ..8,620,000 ..8,620,000 |........8,620,000 |.... .8,620,000 |.. (204,811) . 06/06/2025 . [1.E FE ....

Jane Street Execution

..893647-BH-9 | TRANSDIGH INC ....oovviiiiiiieiniiiiiiiiieciiiiies [ aeeeees . 05/22/2023 . [Services, LLC ....oooovies [oeveiiiiniinniiiis foeeeeenne 250,170 |oeeveeens 250,000 |........... 258,675 |........... 247,382 |.eeveennnn 7,79 |oueene (1,659) |eevveeiiiiiiins feveinnnns 6,134 [ooiiiiiiiiees i 253,486 |.....cocovveenns fornnnnns (3,316) |........ (3,316) |.........n 12,969 |. 03/15/2027 . 4.C FE ....
ASSIGNMENT OF SECURITIES
....... . 04/08/2023 . | euuieiiiiiieeeeeeinieeees e
04/04/2023 . | LOOP CAPITAL MARKETS

.. (7,400) |....
10,442 |.
(1,047,810 [.

. 12/15/2025 . |4.A FE ....
. 06/15/2028 . |3.C FE ....
,055,770 . 07/28/2026 . |1.G FE ....
...793,237 |. 10/28/2026 . 1.G FE ....
........... 245,851 |. 07/22/2027 . |1.D FE ....

..893647-BK-2 | TRANSDIGM INC .6,725,472 |....
..87265H-AG-4 | TRI POINTE GROUP INC .. .
..89788M-AH-5 | TRUIST FINANCIAL CORP 06/27/2023 . |Various ... 25,952,190 X 27,000,000 E
..89788M-AJ-1 | TRUIST FINANCIAL CORP ... oo | eeeen |- 06/23/2023 . | Various ... R R 25,007,258 |....... 25,000,000 |....... 25,000,000 |....... 25,000,000 |.... e | K e | [ 25,000,000 |..
..872882-AM-7 | TSMC GLOBAL LTD .....evveevinviiiiiiiiiiiiiienne D..... . 05/09/2023 . [BNP CAPITAL MARKETS .... |....ooooovrrrrerinnn fouenn 7,001,470 |........ 7,000,000 |........ 6,996,570 |........ 6,996,844 |......oooooeeees foriiiinn. 228 [ooviiiiiiiiis e, 228 [ooviiiiiiiiiinn v 6,997,073

. 6,854,400
.. 241,588
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
CUSIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For-| Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (11+12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol

€¢'s03

. 01/07/2026 . |3.B FE ....
. 05/01/2028 . |3.B FE ....
. 04/07/2030 . |2.C FE ....
. 04/07/2030 . |1.G FE ....
. 05/01/2028 . |2.C FE ....

..90933H-AA-3 | UNITED AIRLINES 2016-1 CLASS B PAS ABS .
..90932K-AA-7 | UNITED AIRLINES 2019-2 CLASS B PAS
..909320-AA-3 | UNITED AIRLINES INC ABS .
..90932E-AA-1 | UNITED AIRLINES INC ABS .
..90932-AA-3 | UNITED AIRLINES PASS THROUGH TRUST ....

....... . 06/21/2023 . [U.S. BANCORP .............
....... . 05/01/2023 . [ SCHEDULED REDEMPTION ...
....... . 04/07/2023 .  SCHEDULED REDEMPTION ...
....... . 04/07/2023 . [ SCHEDULED REDEMPTION ...
....... . 05/01/2023 .  SCHEDULED REDEMPTION ...

.1,007,101
.. 385,280
.. 437,221
.. 376,641
.. 38,861

..1,007,778 988,384 |....

... 281,878 |...

... 12,647 |.
... 82,682 |.
....93,283 |.
....56,398 |.
..... 7,687 |.

.1,005,860 |..
....385,280 [..
.437,221

1,241 1,241

115,500

..90932V-AA-3 |UNITED AIRLINES PASS THROUGH TRUST ............ |eeeeees . 04/15/2023 . [ SCHEDULED REDEMPTION ... . . .. . 01/15/2026 . |2.B FE ....
..911365-BP-8 | UNITED RENTALS (NORTH AMERICA) INC ............ |.eeees . 05/02/2023 . Market Axess .... 750,000 628,260 |.... ....620,944 |.. . 01/15/2032 . |3.B FE ....
..91324P-EP-3 | UNITEDHEALTH GROUP INC .veviiiiiiiiiiiiiiieins | eeeens . 05/09/2023 . [MORGAN STANLEY .. ..8,500,000 ..8,49%,430 |........ 8,496,533 |.... e | .8,496,748 |.. . 02/15/2028 . |1.F FE ...
..914906-AV-4 |UNIVISION COMMUNICATIONS INC ....ccevrieeieeais | aeeees . 06/26/2023 . [WELLS FARGO .............. . 2,489,108 ..2,937,000 ..2,941,606 |........2,456,09 |....... 484,115 |.. .2,939,766 |.. . 05/01/2029 . |4.A FE ...
..903436-AA-1 | US AIRWAYS 2011-1A PTT .. 04/22/2023 . | SCHEDULED REDEMPTION . ... 25,617 ...25,617 ...25,437 | 25,469 ..25,617 . 04/22/2025 . |3.B FE ....
..92332Y-AA-9 | VENTURE GLOBAL LNG INC .. 05/24/2023 . | Various . 5,631,500 ..5,600,000 ..5,600,000 |. R .5,600,000 . 06/01/2028 . |3.C FE ....
..92332Y-AB-7 | VENTURE GLOBAL LNG INC .. . 05/25/2023 . [Various ..........ccoeveens feereeiiiniiininnins foeeees 5,635,000 |........ 5,600,000 |........ 5,600,000 foveveeeeiiiiiiianns forrrneeniiii e e i e s 5,600,000 |.. . 06/01/2031 . |3.C FE ....

SUSCUEHANNA FINANCIAL |

..92660F-AK-0 | VIDEQTRON LTD Ao, . 04/04/2023 . [GROUP LLLP ..... . .. 251,368 .... 260,000 244,348 |.... .244,621 . 04/15/2027 . |3.A FE ....
BANK OF AMERICA. L

..92676X-AG-2 | VIKING CRUISES LTD . 06/29/2023 . [ LYNCH 6,271,875 |........ 6,250,000 |........ 6,250,000 [oveveeeiiiiiiiiinns fornnnieniiis i e i e s 6,250,000 |.. . 07/15/2031 . |5.A FE ....

..92841H-AA-0 | VISTAJET MALTA FINANCE / XO MANAGE . 05/31/2023 . [Various ... 10,181,628 .10,750,000 .10,642,285 |. 10,643,144 . 06/01/2028 . |4.C FE ....

..92858R-AB-6 | VMED 02 UK FINANCING | PLC . 06/05/2023 . [MORGAN STANLEY ... 523,200 [.......... 630,000 ....545,743 |.. . 07/15/2031 . |3.C FE

| 02/28/2030 . [4.C FE ...

..989536-AD-7 | VODAFONEZIGGO GROLP B | 06/21/2023 . |Market Axess .. e 00000 1,000,000 e 807,500 |....... 113,632 . 925433 |
.928668-80-3 | VOLKSVAGEN GROLP OF ANERICA FINANC . o |- 05/12/2023 - |WATURED | 4500,000 [....... 4,497,840 | ....... 4,499 727 |. 4,500,000 . X | 05/12/2023 . [2.A FE ...
.960386-AN-0. | VABTEC CORPORATION ...-vvveeeeeeeevecerereenee | cere . 04/05/2023 . [HILLTOP SECURITIES ING ..403,666 ... 410,000 41,119 [ 810,843 ... 10,162 |.. (6,496) ......... (6,496) 03/15/2024 . [2.C FE ...

..94106L-BE-8 | WASTE MANAGEMENT INC ......covviirimiriniiiiiiines | eeeeans . 05/09/2023 . [BARCLAYS ...ooevvviiiiiies [orneeniiiiiieennns [ 3,344,285 |........ 3,500,000 |........ 3,499,370 |........ 3,499,669 |......ooeiiiiiis ferriiiiiins O 2 | foeens 3,499,692 [....oovveviiins | (155,407) |...... (155,407) . 11/15/2027 . |2.A FE ....
ASSIGNMENT OF SECURITIES
. |- 06/02/2023 . | ..

. 06/05/2023 . [ST
RBC DOMINION SECURITIES

..961214-Di-0 | WESTPAC BANKING CORP .........ccoviiiiiiieeennnns D..... L 06/21/2023 . [ .eveeieeeiiiiiiieeeiieines e [ 471,105 |.......... 500,000 |........... 489,300 |........... 490,024 .oeoeiiiiiiins i 861 | [ 861 | [ 490,885 |..ovveeieeiis e (19,780) |....... (19,780) |............ 15,489 |. 01/25/2028 . |1.D FE ....

.24,500,000 |..
....254,8%8 |....

24,500,000
....254,289 |..

..95000U-2R-3 | WELLS FARGO & COMPANY
..961214-CX-9 | WESTPAC BANKING CORP

. 24,500,000 .24,500,000 .24,500,000 |.
... 287,005 |........... 250,000 |........... 256,113 |....

.202,615 |. 06/02/2024 . |2.
..4,088 |. 05/13/2026 . |1

284) [ (17.288)

..98379K-AB-8 | XPO INC ..ooveeeiiiiieeiiie e [ L 06/07/2023 . [ .evveiieiiiiiiieeeeiiiiees e [ 1,990,000 |........ 2,000,000 |........ 2,000,000 freeeeeeeiiiiiienes forneeeeieiis e e e e s 2,000,000 |[..eeeeeeennnnes . 06/01/2031 . |3.C FE ....

. 01/30/2028 . |2.B FE ....
. 07/20/2031 . |1.A FE ...

....... . 05/05/2023 . [ INC. ..ooveeeeniiiiieieeei [
04/20/2023 . | SCHEDULED REDEMPTION .

..98419M-AM-2 | XYLEM INC (INDIANA) ...
..98875N-AA-3 | ZAIS1_9 CLO ..

2,423,790
.. 109,456

..2,700,000
..109,456

.2,690,761 |....
..107,123 |.

.2,691,378 |..
.109,456

. (59,218)

..98978V-AL-7 | ZOETIS INC ... . 05/17/2023 . [Various ... .. . 1,153,602 |........1,216,000 |........ . . 1,212,568 |. o | ........ 1,212,820 |. . 09/12/2027 . |2.A FE ....

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,731,734,669 1,796,847, 122 1,793,082,074 | 1,368.686,625 17,750,222 1,791,202,209 (59,602,103) [ (59,602,103) XXX XXX

..28504K-AA-5 | ELECTRICITE DE FRANCE SA .....cceevvieeiiiiiinns D..... . 06/08/2023 . [CANTOR FITZGERALD ....... |oeeeeeieiieieeiiis feeeens 2,087,500 |........ 2,000,000 |........ 2,000,000 feeeeeerieiiinieinns foemeeiiiiiis e e e e s 2,000,000 [ovveeeeeiiiinn oo 37,500 |........ 37,500 oo . 06/15/2079 . |3.B FE ....

..29360A-AB-6 |ENSTAR FINANCE LLC ....oooiviinriiiiniiiiiiieneens [ aeeeees . 04/24/2023 . [Millennium Advisors ... |occoovciieeiiniis foeeeennne 378,388 |...eee.. 520,000 |........... 413,556 |........... LAKR: 7V I IO R L7 3 O RN 72 R 414,646 |.ooooeeiiiiienns e (36,258) |....... (36,258) |............ 22,324 (. 01/15/2042 . |3.A FE ....
ASSIGNMENT OF SECURITIES

..65473P-AG-0 | NISOURCE INC . weennn | 06/15/2023 ... O R 6,815,000 |........ 6,815,000 |........ 6,372,025 |........6,354,988 |........ 17,757 |........2.281 |....coooerrenns [ 19,988 i fovnnn 6,374,975 |.. v fee..... 440,025 |....... 440,025 ... 192,524 ). 12/31/2079 . [3.A FE ....

1309999999. Subtotal - Bonds - Hybrid Securities 9,230,888 9,335,000 8,785,581 6,768,808 8,789,621 441,267 441,267 214,848 XXX XXX
BANK OF AMERICA/MERRILL

..464288-51-3 | ISHARES [BOXX USD HIGH YIELD CORPO ............ |.eeees . 05/24/2023 . [LYNCH ...oeevviiiiiiiiiies feeeeiiis 0.000 |....... 8,759,463 |......cccoeiieiiiis e 9,084,935 |....oeveiiiiiiiiies foevienieeriii feeeeeeiiiiiees e e e e 9,084,935 |..cceiiieiieins feunes (325,472) |...... (325,472) |........... 131,371 | s 4B ........
Jane Street Execution

..464288-41-4 | ISHARES NATIONAL MUNI BOND ETF .......cceveeees | aveens . 05/16/2023 . [Services, LLC ....coceeees foereeiinnns 0.000 |.... 149,948,530 [.......cccovvereerns feuns 149,825,466 |.......cocccuvveners foeneeeiiiiiis Joeeeiiiiieees o e e 149,825,466 |......ccoeevvir foeennne 123,064 |....... 123,064 |........... 327,016 |oocrene e 1.F
BANK OF AMERICA/MERRILL

..464288-64-6 | ISHARES TRUST ISHARES 1-5 YEAR ......cceeeeeees | eeeeens . 06/01/2023 . [LYNCH ....eeoeeeeeiiiiiies foeeeiiies 0.000 |......... 963,063 |....cceeieeiiiiiinn s 1,006,312 |........... 948,374 |.........57,938 |..ccooeeeiinns forerriiiiinns 57,988 [ s 1,006,312 [oeeeeeeiiinnes | (43,248) |....... (43,248) |............. 7,658 |.oooee oo 2.A ........

1619999999. Subtotal - Bonds - SVO Identified Funds 159,671,056 159,916,713 948,374 159,916,713 (245,667) (245,657) 466,045 XXX XXX

..C6901L-AH-0 | 1011778 B.C. Unlimited Liability .............. A..... . 06/30/2023 . | SCHEDULED REDEMPTION ... ..21,086 |.... ..21,489 |. U ROV ..124 . 11/19/2026 . |3.A FE ...

. 11/17/2023 . |5.B FE ....
. 04/22/2024 . 15.B FE ....

06/30/2023 . | SCHEDULED REDEMPTION ...
....... . 06/30/2023 . [ SCHEDULED REDEMPTION ...

.6,474 |. 1,722

..16,422 |..

..00439C-BC-7 | ACCURIDE CORPORATION TERM LOAN .
..00912Y-AL-6 | AIR METHODS CORP TERM LOAN B ...
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..00162D-AB-1 | AL GCX HOLDINGS LLC TERM LOAN B .. . 05/19/2023 . | SCHEDULED REDEMPTION ... ... 10,723 ...10,723 ..10,723 |.. . 05/17/2029 . [4.A FE ....
..01260H-AH-8 | ALBAUGH LLC TLB .......evvvrmmmmmnnnnnnnnninininnnnn [ eeeeen . 06/30/2023 . | SCHEDULED REDEMPTION ... |oeeoeeereeiieiiiens |oeeeeeennes 2,317 ... 2,317 L. 2,317 | . 04/06/2029 . [3.B Z .....
..01608U-AE-7 |ALI GROUP S.R.L. TL B .eevveniiiiiiiiiiiii e . 06/30/2023 . | SCHEDULED REDEMPTION ... ... 97,778 .97,778 |.. . 07/30/2029 . [3.A FE ....
..46124C-AJ-6 | ALTERRA MOUNTAIN (INTRANEST)TLB2 ........cevvvn [oeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... .. 11,126 11,126 |.. . 08/17/2028 . [4.A FE ....
..02474R-AH-6 | AMERICAN BUILDERS & CONTRACTORS .......ccevveeen [erreenn . 06/30/2023 . | SCHEDULED REDEMPTION ... .. 10,239 ..10,239 |.. . 01/15/2027 . 3.B FE ....
..03275U-AB-1 | ANASTASIA BEVERLY HILLS LLC TLB ......ccceeeees [eeennnn . 06/30/2023 . | SCHEDULED REDEMPTION ... ..3,811 |, . 08/11/2025 . [5.A FE ....
..00185N-AE-6 | AP GAMING | LLC TLB ....evvvvrveeiiiiiiniieiiiiinns [ eeeeenn . 06/30/2023 . | SCHEDULED REDEMPTION ... ...6,884 |.. . 02/15/2029 . (4.B FE ....
..03852J-AS-0 | ARAMARK SERVICES INC TLB ......cevvvveeeeeeeeenens [ oo . 04/06/2023 . | Various .........cceeeunnnne .4,978,281 |.. . 04/06/2028 . 3.B FE ....
..04538F-AD-1 | ASPLUNDH TREE EXPERT LLC AMEND TL ....ccoeeeees [ornnnn . 06/30/2023 . | SCHEDULED REDEMPTION ... ..13,6% |.. . 09/07/2027 . 3.A FE ....
..04621H-AT-0 | ASSUREDPARTNERS INC 2022 TL ... 06/30/2023 . | SCHEDULED REDEMPTION ... .2,519 . 02/12/2027 . (4.B FE ....
..05278H-AB-2 | AUTOKINITON US HOLDINGS INC TLB 06/30/2023 . [ SCHEDULED REDEMPTION . .6,212 . 04/06/2028 . (4.B FE ....
..05549D-AK-4 | AVEANNA HEALTHCARE LLC DD TL 06/13/2023 . |Various ... . 1 . 07/17/2028 . [4.C FE ....
..05549D-AJ-7 | AVEANNA HEALTHCARE LLC TLB veeee.. |- 06/13/2023 . |Various ... .. 165,636 ... (8,368) | . (1,851) ... 188,611 . 07/17/2028 . [4.C FE ....
..F6456U-AB-9 | BANIJAY GROUP S.A.S TL D..... . 05/02/2023 . | SCHEDULED REDEMPTION ... . 5,864,662 .5,827,906 |.... ...14,362 | . 36,756 |... . 03/01/2028 . [4.A FE ....
..06646#-AD-5 | BANKRUPTCY MGMT SOLUTION TLB . |- 03/31/2023 . [ SCHEDULED REDEMPTION ... ... 12,500 ... 12,566 |.... . 02/28/2025 . |2.CPL ....
..C0787F-AB-8 |BAUSCH & LOMB INCORPORATED TL .. . |- 06/30/2023 . [ SCHEDULED REDEMPTION ... L ATAT . 05/10/2027 . [4.C FE ....
..07368R-AF-8 | BEACON ROOFING SUPPLY 2028 TL .. 06/09/2023 . [ Various . 4,276,429 . (5,713) . 05/19/2028 . [3.C FE ....
. 07768Y-AK-8 |BELFOR HOLDINGS INC TRANCHE B-2 .. 06/30/2023 . [ SCHEDULED REDEMPTION . . 04/06/2026 . (4.B FE ....
..08078U-AF-0 |Belron Finance US LLC Term Loan 06/30/2023 . [Various . 04/13/2028 . 3.B FE ....
..10801X-AH-0 |BRIGHTVIEN LANDSCAPES LLC TL ...evvvnniniiiiies [eeeenn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 04/20/2029 . (4.B FE ....
.. 11284E-AP-8 | BROOKFIELD WEC HOLDINGS INC TL ...cooevveerneens [erennn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 08/01/2025 . (4.B FE ....
..11565H-AD-8 |BROWN BIDCO LTD TL B2 ....evvvvvvvrviririiriinennns [ oo . 03/31/2023 . | SCHEDULED REDEMPTION ... . 07/02/2029 . (4.B FE ....
..11823L-AK-1 | BUCKEYE PARTNERS LP 2021 B1 TL ....eevvvvvvvnnns [ereenn . 06/30/2023 . | SCHEDULED REDEMPTION ... |.... . 11/01/2026 . [2.C FE ....
..12685L-AG-5 |CABLE ONE INC TL B4 ..ooooerriiiiiiiiiiiiiiieens [ . 06/30/2023 . | SCHEDULED REDEMPTION ... . 05/03/2028 . (3.B FE ....
..12768E-AG-1 | CAESARS ENTERTAINMENT INC TLB ......eevvvvvvvunn [ereeenn . 06/30/2023 . | SCHEDULED REDEMPTION ... . . 02/06/2030 . [4.A FE ....
..12768E-AE-6 | CAESARS ENTERTAINMENT INC. 2022 TL .......eevnn [oreennn . 06/30/2023 . | SCHEDULED REDEMPTION ... ...25,000 . 01/31/2028 . (4.B FE ....
..L2000A-AD-2 | CAMELOT U.S. ACQUISITION 1 CO TLB ...ceoeeeeees [ erennnn . 05/22/2023 . |Various ... .... 986,766 .. (2,201) |.... . 10/31/2026 . [4.A FE ....
..L2000A-AC-4 | CAMELOT U.S. ACQUISITION 1 C0. TL 06/07/2023 . |Various ... ..3,631,215 ..3,621,888 |. .(3,956) |. . 10/30/2026 . [4.A FE ....
..P2121Y-AN-8 | CARNIVAL CORP INITIAL ADV TL ... 06/30/2023 . | SCHEDULED REDEMPTION ... |. ..3,590 . 3,590 .3,558 |. . 3,59 . 06/30/2025 . [3.C FE ....
..14880B-AH-4 | CATALENT PHARMA SOLUTIONS INC TLB 05/19/2023 . | JPMORGAN CHASE & CO. ... | . 3,840,000 ..4,000,000 ..4,006,301 .4,006,224 . 02/22/2028 . [3.A FE ....
..12511B-AC-6 |CCC INTELLIGENT SOLUTIONS INC TL B ....evvvuunn [ereennn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 09/17/2028 . [4.A FE ....
.. 12610E-AC-1 |CCI BUYER INC TL oooeeeeeeeeeeeeeeeeeeee [ . 06/30/2023 . | SCHEDULED REDEMPTION ... . 12/17/2027 . [4.C FE ....
.. 15643X-AC-2 | CENTURI GROUP INC TLB ....cooevveiiiiiiiiiieeeeeees [ . 03/31/2023 . | SCHEDULED REDEMPTION ... . 08/27/2028 . 3.B FE ....
..15963C-AC-0 | CHARIOT BUYER ITL ooeeeeeeeieeeeeeeeeeeeeeeee [ . 06/30/2023 . | SCHEDULED REDEMPTION ... . 11/03/2028 . (4.B FE ....
..12568Y-AD-6 | CHARLOTTE BUYER INC. INITIAL TLB ...eevvvvvvnnn [ereenn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 02/11/2028 . (4.B FE ....
..16115E-AQ-0 | CHART INDUSTRIES INC TLB ........evvvvmmmmnnnnnnns [erneenn . 06/30/2023 . | Various ........cceeennnnns . 12/07/2029 . [4.A FE ....
. 16117L-Bli-8 |Charter Communications Operating ............... [...cct . 06/30/2023 . | SCHEDULED REDEMPTION ... . 04/30/2025 . [2.C FE ....
. 16117L-BX-6 | CHARTER COMMUNICATIONS TLB2 ...........coeeeeeees [oeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 02/01/2027 . (2.C FE ....
..16308T-AE-1 | CHEFS WAREHOUSE INC THE 2022 TL 06/30/2023 . [ SCHEDULED REDEMPTION . . 08/23/2029 . (4.B FE ....
.. 17187M-AS-9 | CINCINNATI BELL INC TLB2 .. 06/30/2023 . |Various ... . 11/22/2028 . [4.A FE ....
..17288Y-AD-4 | CITADEL SECURITIES LP TL B 06/30/2023 . [ SCHEDULED REDEMPTION . . 02/02/2028 . [2.C FE ....
.. 18143E-AK-5 | CLARK EQUIPMENT COMPANY TLB . . |- 06/30/2023 . [ SCHEDULED REDEMPTION ... ..2,500 . 2,500 . 04/20/2029 . (3.C FE ....
.. 18449E-AF-7 | CLEAN HARBORS INC ITLB ..... . |- 06/30/2023 . |Various ... . 2,003,602 .1,989,275 . 09/21/2028 . [3.A FE ....
..18948T-AB-9 | CLUBCORP HOLDINGS INC TLB .......covvveeeeeeeeeees [ oo . 06/30/2023 . |Various ... ....829,713 |.. . 09/18/2024 . (4.C FE ....
..18972F-AC-6 | CLYDESDALE ACQUISITION HOLDINGS TL ...ccovvvees foeennnn . 06/30/2023 . | Various 7,550 |.. . 04/13/2029 . (4.B FE ....
..21620E-AB-1 | COOK & BOARDMAN GROUP LLC TLB .........eeeeeeees [ennn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 7,521 . 10/17/2025 . [4.C FE ....
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..40416V-AE-5 |CORE & MAIN LP TLB ...ooovrrriireiiis [ . 04/28/2023 . | SCHEDULED REDEMPTION ... |oeoeeeeeiiiiiiiiins Joeeeeeeens 2,111 21 ....2,080 |.... L2 . 07/27/2028 . [4.A FE ....
.. 72431H-AD-2 | CORNERSTONE BUILDING BRANDS TLB .......ccvvvvens [oeeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... .. 13,501 ... 13,501 ..12,069 |.... .. 13,501 |.. . 04/12/2028 . (4.B FE ....
..22006V-AL-3 | CORPORATION SERVICE COMPANY INIT ......ccoveeess [oennnn . 06/30/2023 . | SCHEDULED REDEMPTION ... .... 2,500 ...2,500 |.. . 11/02/2029 . (3.C FE ....
..25460H-AB-8 | DIRECTV FINANCING LLC TL ....coevveeeeeeeeeeeeeens [ . 06/30/2023 . | SCHEDULED REDEMPTION ... ...55,304 ..56,304 |.. . 08/02/2027 . (3.B FE ....
..26209H-AC-0 | DRIVEN HOLDINGS LLC 2021TL ...eevvvvvvvvvnnnnnnns [ereeenn . 06/30/2023 . | SCHEDULED REDEMPTION ... .... 2,500 .2,500 |.. . 12/17/2028 . [4.C FE ....
..26483N-AN-0 | DUN & BRADSTREET CORP (THE) TL ......ceeeeeeeees [oeennn . 06/27/2023 . | SCHEDULED REDEMPTION ... ....5,231 .5,231 |.. . 02/06/2026 . [4.A FE ....
..26826Y-AB-8 |E20PEN INC TERM LOAN B ...oooeeeeiiininnis [ . 05/31/2023 . | SCHEDULED REDEMPTION ... .. 12,488 .. 12,488 |.. . 02/04/2028 . (4.B FE ....
..27943U-AK-2 | EDELMAN FINANCIAL CENTER LLC T 06/30/2023 . | SCHEDULED REDEMPTION ... 12,812 12,812 . 04/07/2028 . (4.B FE ....
..N2820E-AC-2 |EG GROUP LIMITED . 03/31/2023 . | SCHEDULED REDEMPTION ... ....5,729 ...5,729 |.. . 02/07/2025 . 4.C FE ....
..28414B-AF-3 | ELANCO ANIMAL HEALTH INC TL ...cooeeeeeeneennenns [ eeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... |.... 17,252 17,252 |.. . 08/01/2027 . (3.B FE ....
..BASTDW-FY-0 | ELEMENT MATERIALS TECH DDTL ....ccovvveeeeeeeeens oo . 05/12/2023 . | COST OF CARRY ............ . 06/22/2029 . [4.A FE ....
..284375-LE-0 | ELEMENT MATERIALS TECHNOLOGY GRO ............e. [.eeeenn . 06/30/2023 . | Various ........ccceennnnns . 06/22/2029 .
..36270B-AB-8 |ENTAIN PLC FACILITY TL B2 (USD) . 06/30/2023 . | SCHEDULED REDEMPTION . . 10/31/2029 .
..20373U-AE-1 |ENVISION HEALTH LLC FIRST OUT TL ...cooeeeeeens [ oennnn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 03/31/2027 .
..20373U-AG-6 |ENVISION HEALTHCARE 3RD OUT TL .. . |- 03/31/2023 . [ SCHEDULED REDEMPTION ... . 03/31/2027 .
..20373U-AF-8 |ENVISION HEALTHCARE 2ND OUT TL ooooeeeeeeeeeens [oeenns . 06/30/2023 . | SCHEDULED REDEMPTION ... . 03/31/2027 .
.. 29426N-AN-4 | EPICOR SOFTWARE CORPORATION TL .....evvvvvvvvnns [ereeenn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 07/30/2027 .
..20481P-AH-4 | ERESEARCHTECHNOLOGY INC 1L 2020 ........evvvunnn [ereenn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 02/04/2027 .
..31732F-AR-7 |FILTRATION GROUP CORP INTL ......ccevvvvvvvvvnnns [ereenn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 10/19/2028 .
..33718F-AD-2 |FIRST STUDENT BIDCO INC TL-B ....evvvvrvrrvinnnns [ eeennn . 06/26/2023 . | Various .........cceeeunnnne . 07/21/2028 .
..33718F-AB-6 |FIRST STUDENT BIDCO INC. TL-C ....ccoeeveeeeeees [eeennn . 05/15/2023 . | COST OF CARRY ............ .. . 07/21/2028 . (3.
..33818X-AG-5 |FITNESS INTERNATIONAL LLC TL A 06/30/2023 . [ SCHEDULED REDEMPTION . .126,689 . 01/08/2025 . |4.B FE
..33818X-AH-3 |FITNESS INTERNATIONAL LLC TLB . 06/21/2023 . |Various 751,414 . 04/18/2025 . |4.B FE
..33903R-AY-5 [FleetCor Technologies Operating .. 06/30/2023 . |Various ... .1,009,917 . 04/28/2028 . |3.A FE
..66877A-AD-0 | GEN DIGITAL (NORTONLIFELOCK) TLB 06/30/2023 . [ SCHEDULED REDEMPTION . .215,752 . 09/12/2029 . |2.C FE
..55316H-AB-1 | GENESEE & WYOMING INC. ............. 06/30/2023 . | SCHEDULED REDEMPTION ... .. 12,426 . 12/30/2026 . |3.B FE
..C7052B-AJ-3 | GFL ENVIRONVENTAL INC 2023 REFI TL . . 06/29/2023 . | SCHEDULED REDEMPTION ... .3,458,517 |.. . 05/28/2027 . |3.C FE
..001690-AF-6 | GLOBAL MEDICAL RESPONSE INC TLB .. . 06/30/2023 . | SCHEDULED REDEMPTION ... ..15,850 |.. . 10/02/2025 . |4.C FE
..38017B-AQ-9 | GO DADDY OPERATING CO. LLC TLB4 .. 06/30/2023 . | SCHEDULED REDEMPTION ... 13,253 . 08/10/2027 . |3.B FE
..38017B-AT-3 | GO DADDY OPERATING COMPANY LLC TL 06/30/2023 . | SCHEDULED REDEMPTION ... ..9,666 .9,666 . 11/09/2029 . |3.B FE
..38101J-AC-0 | GOLDEN ENTERTAINMENT INC TL ....... 05/26/2023 . | SCHEDULED REDEMPTION ... ,429,082 .2,419,972 . 2,429,082 . 10/21/2024 . |3.C FE
.. 38469E-AD-5 | GRAHAM PACKAGING COMPANY INC IN TL . . |- 06/30/2023 . [ SCHEDULED REDEMPTION ... 14,519 . 08/04/2027 . |4.B FE
..40227U-AC-0 |GULF FINANCE LLC TL ....ceeeeeennns . |- 06/30/2023 . [ SCHEDULED REDEMPTION . 11,072 . 8,358 . 08/25/2026 . |5.A FE
..36249V-AH-9 | GYP Holdings 111 Corp. (aka Gyps ... . 05/28/2023 . | Various ........ccceeeunnnns . 6,413,678 .6,403,180 |.... .6,413,668 |.. . 06/01/2025 . |3.C FE
..40409V-AS-3 |H.B. Fuller Company Term Loan B .. . 06/30/2023 . | SCHEDULED REDEMPTION ... .4,500 |.. . 02/15/2030 . |3.A FE
..L4780E-AC-8 | HERENS HOLDCO SARL TLB . 06/30/2023 . | SCHEDULED REDEMPTION ... 10,361 . 07/03/2028 . |4.C FE
..G4712J-AR-3 | HOWDEN GROUP HOLDINGS LIMITED TLB .. . 06/30/2023 . | SCHEDULED REDEMPTION ... ...2,551 |.. . 11/12/2027 . |4.B FE
..44332E-AV-8 |HUB INTERNATIONAL LTD TL . 06/30/2023 . | SCHEDULED REDEMPTION ... ...2,500 |.. . 11/10/2029 . |4.B FE
.. 44332E-AU-0 |HUB INTERNATIONAL LTD TLB3 06/20/2023 . |Various .248,460 . 04/25/2025 . |4.B FE
..G4712J-AT-9 | HYPERION REFINANCE SARL TL . 06/30/2023 . | SCHEDULED REDEMPTION . . 04/18/2030 . |4.B FE
..L5000D-AC-1 | ICON LUXEMBOURG S.A.R.L. TLI . 06/30/2023 . | SCHEDULED REDEMPTION ... ..379,301 . 07/03/2028 . |3.A FE
..L5000D-AD-9 | ICON LUXEMBOURG S.AR.L. USDTLB . 06/30/2023 . | SCHEDULED REDEMPTION ... ..251,241 | . 07/03/2028 . |3.A FE
..45323K-AB-6 | IMPRIVATA INC TERM LOAN ....covvvvvviiiiiiniiinnns [eeeeenn . 06/30/2023 . | SCHEDULED REDEMPTION ... L T,476 ... . 12/01/2027 . |4.A FE
..45674P-AF-1 | INDY US BIDCO LLC 2021 REF TL .....cevvvvvvvnnns [eeeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... ...10,539 |.... . 03/06/2028 . |4.B FE
..45258F-AB-6 | INGRAM MICRO INC TL B ..eevvvvvvvvennnnnnnnnnnnnnns [ eeeeenn . 06/30/2023 . | SCHEDULED REDEMPTION ... 01,103,224 |.... . 06/30/2028 . |3.C FE
..45780Y-Ali-6 | INSTALLED BUILDING PRODUCTS TLB .......ccceeeen [ereennn . 06/30/2023 . | SCHEDULED REDEMPTION ... ....983 |.... . 12/14/2028 . |3.B FE
..45783U-AB-7 | INSTRUCTURE HOLDINGS INC TLB ........ccccceeeeees [eeennnn . 03/31/2023 . | SCHEDULED REDEMPTION ... .1,225 ... . 10/30/2028 . |3.A FE




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
CUSIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For-| Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (11+12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative

9¢'s03

ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbo
..G5080A-AF-9 | JAZZ PHARMA D..... . 06/30/2023 . | SCHEDULED REDEMPTION ... ...59,390 |.... . ...426 |. 05/05/2028 . [3.C FE ....
..50168E-AN-2 [LABL INC TERM LOAN DOLLAR TL ..eevvivvivvninees | unnnnns . 06/30/2023 . | SCHEDULED REDEMPTION ... . 10/29/2028 . (4.C FE ....
..50179J-AB-4 | LBM ACQUISITION LLC TL B .eevvvviveiiiiiiiiieeees [ oo . 02/28/2023 . | SCHEDULED REDEMPTION ... . 12/17/2027 . [4.C FE ....
..50204E-AB-4 | LHS BORROWER LLC TLB ....... 06/30/2023 . [Various . 02/16/2029 . [4.A FE ....
..50220K-AB-0 |LS GROUP OPCO ACQUISITION TLB .. 06/30/2023 . | SCHEDULED REDEMPTION ... . 11/02/2027 . (4.B FE ....
..50216Y-AB-6 |LSF11 A5 HOLDCO LLC TERM LOAN B 06/30/2023 . | SCHEDULED REDEMPTION . . 10/15/2028 . (4.B FE ....
..50217U-AS-6 |LTI HOLDINGS (BOYD) TL .. 06/08/2023 . [COST OF CARRY ... . 09/06/2025 . [4.C FE ....
.. 45232U-AE-8 | LUMMUS TECHNOLOGY HOLDINGS V TLB . 06/30/2023 . [ SCHEDULED REDEMPTION . . 06/30/2027 . [4.A FE ....
..57777Y-AB-2 |MAVIS TIRE EXPRESS SERVICES TOPC ... . 06/30/2023 . | SCHEDULED REDEMPTION ... . 05/04/2028 . [4.C FE ....
..58503U-AC-7 | MEDLINE BORROWER DOLLAR TL . 06/30/2023 . | SCHEDULED REDEMPTION ... . 10/23/2028 . (4.A FE ....
..26943P-AB-5 | MEGA BROADBAND INVESTMENTS LLC TL 06/30/2023 . | SCHEDULED REDEMPTION ... . 11/12/2027 . [4.B FE ....
..DBO00E-AB-8 | MESSER INDUSTRIES LLC TERM LOAN . 06/30/2023 . | SCHEDULED REDEMPTION . . 03/01/2026 . (3.C FE ....
..45567Y-AL-9 |MH SUB | LLC INCREMENTAL TL .... 05/03/2023 . | Various . 09/13/2024 . (4.B FE ....
..59921P-AB-2 | MILEAGE PLUS HOLDINGS LLC TLB . . |- 06/20/2023 . [ SCHEDULED REDEMPTION . . 06/21/2027 . (2.C FE ....
..55316X-AC-4 |MIP V WASTE HOLDINGS LLC COV-LI TL . «...... |- 06/30/2023 . [ SCHEDULED REDEMPTION ... . 12/08/2028 . (4.B FE ....
..606621-AS-1 [MITCHELL INTL TL ST LIEN oovvveiieiiiiiiiines | nnnens . 06/30/2023 . | SCHEDULED REDEMPTION ... |.... . 10/15/2028 . [4.C FE ....
..609350-AP-1 | MONEYGRAM INTERNATIONAL INC. TLB ....coovvvveen [ereennn . 06/01/2023 . | Various ........ccceeunnnnee . 07/21/2026 . (4.B FE ....
..61022Y-AG-6 | MONOTYPE IMAGING HLDGS 2021 TL ..eevvnnvvvinnnn | unnnnns . 06/30/2023 . | SCHEDULED REDEMPTION ... . 10/09/2026 . (4.C FE ....
..55328H-AK-7 | MPH ACQUISITION HOLDINGS LLC .....evvnnnniinnnn [ eeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... . |- 09/01/2028 . [4.A FE ....
..63108E-AB-4 | NASCAR HOLDINGS INC TERM LOAN .......ccevvvunnes | uunnnns . 06/30/2023 . | SCHEDULED REDEMPTION ... . 10/19/2026 . (3.B FE ....
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..63689E-AR-6 | NATIONAL MENTOR HOLDING INC TL ...ocoeeeniiiines | aeeens . 06/30/2023 . [ SCHEDULED REDEMPTION ... [o.eoeeeeiiiiiiianns [ 4,949 ... 4,049 | . 03/02/2028 . |5.A FE ...
..64746P-AC-3 | NEW MILANI GROUP TL .............. 06/30/2023 . | SCHEDULED REDEMPTION ... 32,500 32,500 . 06/06/2024 .
..629730-AA-9 | NTM HLDGS LLC (NORTHSTAR TVL) TLB 06/30/2023 . | SCHEDULED REDEMPTION ... ..210,046 K .270,046 . 06/07/2024 .
..68163Y-AB-1 | OLYMPUS WATER US HOLDING CORPORA . 06/30/2023 . | SCHEDULED REDEMPTION ... ..3,118 .3, .3, e . 11/09/2028 .
..68277F-AE-9 | ONEDIGITAL BORROWER LLC . 06/30/2023 . | SCHEDULED REDEMPTION ... K . R R . . 11/16/2027 .
..68371Y-AN-3 | OPEN TEXT CORP ONTARIO TLI . 04/18/2023 . [ COST OF CARRY .. (18,493) e - . O . (18, E , «oen |- 0173172030 .
..68404X-AB-2 | OPTIV INC INITIAL TERM LOAN FI TL .. . 05/31/2023 . [ SCHEDULED REDEMPTION ... ..341,084 |.... . 02/01/2024 .
..68764J-AB-7 | ORYX MIDSTREAM SERVICES PERMIAN . 02/06/2023 . [Various ... .3,381,408 |.... . 10/05/2028 .
..68764J-AD-3 | ORYX MIDSTREAM SERVICES PERMIAN TL . 06/30/2023 . |Various ... . (1,888) .. . 10/05/2028 .
..70468B-AC-7 | PELICAN PRODUCTS INC 03/31/2023 . | SCHEDULED REDEMPTION ... . 12/29/2028 .
..71360H-AB-3 | PERATON CORP TLB ....... 06/30/2023 . | SCHEDULED REDEMPTION ... . 02/01/2028 .
..69338C-AH-4 | PG&E CORPORATION TERM LOAN - |- 06/30/2023 .  SCHEDULED REDEMPTION ... . 06/23/2025 .
..71913B-AE-2 | PHOENIX GUAR (BRIGHTSPRING)TLB1 +eeenr |- 06/30/2023 . | SCHEDULED REDEMPTION ... . 03/05/2026 .
..T2165N-BH-1 | PILOT TRAVEL CENTERS LLC ....ccevvviiiiiiiiiiins | eeeens . 06/05/2023 . [ SCHEDULED REDEMPTION ... . 08/04/2028 .
..72941D-AF-9 | PLUTO ACQUISITION I INC 2021 T ..ocoeiiiiiiiees | i . 06/30/2023 . [ SCHEDULED REDEMPTION ... . 06/22/2026 .
..73813H-AB-2 | POTTERS BORROWER LP COV-LITE TLB ....ccvvviees | eveens . 06/30/2023 . [ SCHEDULED REDEMPTION ... . 12/14/2027 .
..69374N-AC-6 | PRECISION VALVE CORPORATION TL .....ceeeveiees | aveens . 06/30/2023 . [ SCHEDULED REDEMPTION ... . 08/02/2024 .
..74063*-AE-9 | PREMIER IMAGING LLC CLOSING TL ..evvvvieeeiis | eeeens . 06/30/2023 . [ SCHEDULED REDEMPTION ... . 01/02/2025 .
.. T4345H-AB~7 | PROOFPOINT TL ..eeeiiniiiiiieeiiiiieeeeeiiieees [ aeeees . 06/30/2023 . [Various ... .(8,963)|.... . 08/31/2028 .
.. 74530D-AC-9 | PUG LLC TERM LOAN (USD) . 06/30/2023 . | Various ... (966) . . 02/12/2027 .
..T4839X-AF-6 | QUIKRETE HLDGS INITIAL LOAN . 06/30/2023 . | SCHEDULED REDEMPTION ... . 02/01/2027 .
..BAS17X-05-4 | RAPTOR ACQUISITION CORP. TLB . 06/30/2023 . [ SCHEDULED REDEMPTION ... . 11/01/2026 .
..75605V-AD-4 |REALPAGE INC TL ...eovreeiiiiiiiieeiiiiieeeceeis | aeeees . 06/30/2023 .  SCHEDULED REDEMPTION ... . 04/24/2028 .
..76171J-AB-7 | REYNOLDS CONSUMER PRODUCTS INC ........cceeeiiuns | eeeeans . 06/30/2023 . [ SCHEDULED REDEMPTION ... . 02/04/2027 .
. 76680Y-AG-7 |RING CONTAINER TECH GROUP TLB ..........cccccees |aeeenn . 06/30/2023 . [ SCHEDULED REDEMPTION ... . 08/05/2028 .

..75001C-AB-0 RV RETAILER LLC TL-B ....oeveeiiiiiiiiiiiiiiiiiins | eeeens . 06/30/2023 . [ SCHEDULED REDEMPTION ... . 02/08/2028 .
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JRACIE

127 |. 09/01/2027 . [4.A FE ....
. 02/23/2029 . |4.C FE ....
. 04/14/2029 . |3.C FE ....
. 04/01/2029 . |3.C FE ....
. 02/05/2027 . |4.A FE ...
. 03/04/2028 . |5.A FE ....
. 06/02/2028 . |4.C FE ....
. 04/16/2025 . |3.B FE ....
. 04/16/2025 . |3.B FE ....
. 04/16/2025 . |3.B FE ....
. 03/22/2029 . |3.B FE ....
. 03/22/2029 . |3.B FE ....
. 09/22/2028 . |2.C FE ....

. 09/12/2024 . 14.C FE ....
. 07/21/2026 . |2.C FE ....

. 07/27/2028 . |5.B FE ....
. 03/05/2027 . |4.B FE ....

. 08/31/2026 . |4.C FE ....
. 10/06/2028 . |4.C FE ....
. 07/23/2029 . |3.C FE ....
. 03/02/2027 . |5.A FE ...

..78350U-AE-5 | RYAN SPECIALTY GROUP LLC TL ...
..78638J-AK-0 | SAFE FLEET HOLDINGS LLC ITL ...
..80875A-AT-8 | SCIENTIFIC GAMES CORP ITLB
..83283E-AH-6 | SMYRNA READY MIX CONCRETE LLC TLB ..
..83417U-AK-2 | SOLARWINDS HOLDINGS INC TL
..84850X-AK-8 | SPIN HOLDCO INC (AKA COINMACH) TL ..
..78466Y-AN-8 | SRS DISTRIBUTION 2021 REFI TL ..
..78466D-BD-5 | SS&C TECHNOLOGIES HLDGS TLB3 ...
..78466D-BF-0 | SS&C TECHNOLOGIES HOLDINGS INC TL
..78466D-BE-3 | SS&C TECHNOLOGIES HOLDINGS INC TLB .
..78466D-BG-8 | SS&C TECHNOLOGIES HOLDINGS TLB6 ..
..78466D-BH-6 | SS&C TECHNOLOGIES HOLDINGS TLB7
..85350E-AB-2 | STANDARD INDUSTRIES INC TL
..855031-AR-1 | STAPLES INC TERM LOAN 2019 TL ....
..N8233B-AC-6 | STARS GROUP HOLDINGS BV USD TL ...

..86089G-AB-3 | STITCH ACQUISITION CORPORATION T ...
..86875T-AB-3 | SURF HOLDINGS S.A R.L. AKA SOPHOS

..86880N-AX-1 | SURGERY CENTER HOLDINGS INC TL
..78489H-AB-4 | SWF HOLDINGS | CORP ...
..87114U-AB-9 | SYCAMORE BUYER LLC ...
..87817J-AG-3 | TEAM HEALTH HOLDINGS INC ETL ...

....... . 06/30/2023 . | SCHEDULED REDEMPTION ... |....
....... . 05/17/2023 . [ COST OF CARRY ............ [....
....... . 06/30/2023 . | SCHEDULED REDEMPTION ...
....... . 06/30/2023 . [ SCHEDULED REDEMPTION ...
....... . 06/30/2023 . | SCHEDULED REDEMPTION ...
....... . 06/30/2023 . [ SCHEDULED REDEMPTION ...
....... . 04/28/2023 . | SCHEDULED REDEMPTION ...
....... . 06/30/2023 . [ SCHEDULED REDEMPTION ... |....
....... . 05/02/2023 . [Various .......ccccooeeunns feue
06/30/2023 . | SCHEDULED REDEMPTION .
06/30/2023 . | Various
06/30/2023 . |Various ...

....... . 06/22/2023 . | SCHEDULED REDEMPTION ...

. 07/03/2023 . | Various .........cceennnnns
. 06/30/2023 . | SCHEDULED REDEMPTION ...

- |- 06/30/2023 . [ SCHEDULED REDEMPTION ...
. 06/08/2023 .  SCHEDULED REDEMPTION .

....... . 05/11/2023 . [ COST OF CARRY ............ [....
....... . 06/30/2023 . [ SCHEDULED REDEMPTION ...
....... . 06/30/2023 . [ SCHEDULED REDEMPTION ... [....
....... . 06/12/2023 . Various ......ccceeeeeeunnns fene

... 18,461 18,461 18,308 |.... 18,461
.. (1,529) |...

.(1,529) |....

- (670)

e

. (1,191)

.. 807 |[..
21|
..391,074 |....... 109,536 |..
...16,659 |.

..88023H-AF-7 | TEMPO ACQUISITION LLC TLBT ..... 06/30/2023 . | SCHEDULED REDEMPTION . . . . 08/31/2028 .
..881660-AC-7 | TEX-TECH INDUSTRIES AMEND INCR TL 05/12/2023 . | Various ..1,799,011 1,746,757 |. 1,799,011 . 08/24/2023 .
. 88166@-AA-1 | TEX-TECH INDUSTRIES INITIAL TL 05/12/2023 . | Various 1,462,220 . 1,421,659 |. . 1,462,220 . 08/24/2023 .
..881660-AB-9 | TEX-TECH INDUSTRIES REVOLVER ... 05/12/2023 . | Various . 1,615,089 ..1,615,089 ..867,829 |. .1,615,089 . 08/24/2023 .
..D9000B-AD-4 | TK ELEVATOR MIDCO GMBH FACILITY . 03/31/2023 . | SCHEDULED R . 12,178 12,178 11,699 |. . 07/30/2027 .
..89148P-AF-7 | TOSCA SERVICES LLC 2021 REFI TL ..ooeeenniiiins | eeeenns . 06/30/2023 . [ SCHEDULED REDEMPTION ... [o.eoeeeeiiiiiiianns [ 1,250 ... 1,250 ....1,000 |.... . 08/18/2027 .
..89334G-AX-2 | TRANS UNION TLB-5 ..oovvieiiiiiiiieiiiiiiieeeiis [ eeeeees . 06/30/2023 . [ SCHEDULED REDEMPTION ... ... 30,719 .. 30,719 |... . 30,253 |.... . 11/16/2026 .
..89364M-BZ-6 | TRANSDIGM INC TL . 04/05/2023 . | COST OF CARRY . .. (10,468) e . (10,468) | . 08/24/2028 .
..89778P-AG-2 | TRUCK HERO INC TLB ... 06/30/2023 . | Various ... . 2,746,401 .2,568,849 |. (267,164) | . 01/31/2028 .
..89787R-AH-5 | TRUGREEN LIMITED PARTNERSHIP TL 06/30/2023 . | SCHEDULED REDEMPTION . 11,432 | . 10/29/2027 .
..90266U-AJ-2 | UFC HOLDINGS LLC TL B3 ..... - |- 06/30/2023 .  SCHEDULED REDEMPTION ... 11,334 | . 04/29/2026 .
..90385K-AK-7 | UKG INC TERM LOAN (1ST LIEN) wevennn |- 06/30/2023 . |Various .....cceeeeeeeeeins foninienee e 8,940 |. . 05/04/2026 .
..90385K-AB-7 | ULTIMATE SOFTWARE GROUP INC TL ......ceevviiuns | eeeenns . 06/30/2023 . [ SCHEDULED REDEMPTION ... L1431 ) . 05/04/2026 .
..90032R-AJ-3 |UNITED AIRLINES INC ..oooemiiiiiiiiiiiiiceiiis | s . 06/30/2023 . [ SCHEDULED REDEMPTION ... 1,212,987 |.... . 04/21/2028 .
..91335P-AJ-8 |UNIVAR SOLUTIONS USA INC TERM LO ...oooeeriinis | eeeens . 06/30/2023 . [ SCHEDULED REDEMPTION ... ... 12,362 |.... . 06/03/2028 .
..914908-BB-3 |UNIVISION COMMUNICATIONS INC TLB .......ccccuvis | vunenns . 06/30/2023 . [ SCHEDULED REDEMPTION ... ... 2,420 |.... . 01/31/2029 .
..92531H-AD-9 | VERSCEND HOLDING CORP TL B ...eevvveieeeiiiiiies | eeeens . 06/30/2023 . [ SCHEDULED REDEMPTION ... .. 14,684 |.... . 08/27/2025 .
..92537E-AC-2 | VERTIV GROUP CORPORATION TL-B ........ccooenees | aeeens . 03/31/2023 .  SCHEDULED REDEMPTION ... . 03/02/2027 .
..00215N-AK-6 | VM CONSOL IDATED INC TLB ...... 06/30/2023 . | SCHEDULED REDEMPTION ... . 03/24/2028 .
..92943H-AB-5 |W. R. GRACE HOLDINGS LLC TLB 06/30/2023 . | SCHEDULED REDEMPTION ... .8,750 . 09/22/2028 .
..B63939W-AG-8 | WAYSTAR TECHNOLOGIES INC TLB ... 06/30/2023 . | SCHEDULED REDEMPTION ... .9,029 . 10/22/2026 .
..96350T-AC-4 |WHITE CAP BUYER LLC INITIAL TL 05/31/2023 . | SCHEDULED REDEMPTION ... 12,687 R . 10/19/2027 .
..96925H-AF-9 | WILLIAM MORRIS ENDEAVOR TLB-1 L 06/30/2023 . | Various 16,388 . (12,285) | . 05/18/2025 .
..92937J-Al-5 | WP CPP HOLDINGS INITIAL TL weeoveeeiiiiiiecaaes | aeeens . 06/30/2023 .  SCHEDULED REDEMPTION ... |.... .. .. 170 ). ...8,371 |.. . 04/30/2025 .
..BAS1AF-9F-8 PG HOLDINGS LLC ITL ..ooovvvvvireeiiiiiiiiieiiin | eeeees . 06/15/2023 . [Various .......ccceevvneres |oveeeiiinieniennnn |ooe... 1,047,606 |........ 1,014,460 |........ 1,081,738 |........ 1,077,199 |..........4,344 |........ (8,102) f..oovvviiines fourrnere B 757 foviiiiiiiiiins o 1,073,442 |oooeiiniienes foviiiiieninns . 10/20/2025 .
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..111200-10-5

.. 12685J-10-5
.. 2084X-10-7

..148806-10-2
..E2R41N-10-4

..159864-10-7

..H1467J-10-4

..G21810-10-9

..185899-10-1

..192600-10-7

BRIXMOR PROPERTY GROUP INC ...

CABLE ONE INC ..
CASTELLUM

CATALENT

INC
CELLNEX TELECOM SA .

CHARLES RIVER LAB

CHUBB LTD

CLARIVATE PLC

CLEVELAND CLIFFS INC

COINBASE GLOBAL INC CLASS A ...

. 04/13/2023 .

. 06/22/2023 .
. 04/18/2023 .

. 06/22/2023 .
. 06/16/2023 .

. 06/22/2023 .

. 06/22/2023 .

. 06/22/2023 .

. 06/22/2023 .

. 06/22/2023 .

GOLDMAN, SACHS & CO. ...
CABRERA CAPITAL MARKETS,
INC
JONES TRADING .
CABRERA CAPITAL MARKETS,
INC
Various ...
CABRERA CAPITAL MARKETS,

INC oo s 14.000
CABRERA CAPITAL MARKETS,
INC oo s 26.000
CABRERA CAPITAL MARKETS,
INC oo s 2,101.000
CABRERA CAPITAL MARKETS,
INC e s 630.000

CABRERA CAPITAL MARKETS,

..62.000 |..

. (2,721))....

.. (2,008)|....
.. 16,826 |....

........ (1

........ (1

,198)

,481)

.. (626)
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..25471Y-AL-6 | ZOOMINFO LLC 2023 EXTENDED TL ......oceevvvveens [oeeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... |.oeeeeeeeieiiinenes |oeeeeenens 26,490 |............ 26,490 |............ 26,507 |.ooeeiiiiiiiiiiiiiss o e, [0 A Aoy [0 A Aoy 26,490 [ooooooiiiiiiiins Lo e Joiiiiiiiiiens 188 |. 02/28/2030 . |3.A FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 68,259,056 69,041,442 71,171,606 60,335,843 1,297,365 272,485 1,569,850 68,981,484 (696,591) (696,591) 723,766 XXX XXX
2509999997. Total - Bonds - Part 4 3,988,615,176 3,875,177,270 4,085,804,218 2,254,734,450 19,123,282 (940,257) 18,183,025 4,055,376,805 (66,903,152) | (66,903, 152) 61,179, 111 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 3,988,615,176 3,875,177,270 4,085,804,218 2,254,734,450 19,123,282 (940,257) 18,183,025 4,055,376,805 (66,903,152) | (66,903, 152) 61,179, 111 XXX XXX
| | ‘ASSIGNMENT OF SECURITIES
..000850-40-7 | AMERICAN COM BARG SER A PREF STOCK ............ [..occ.. . 05/04/2023 . | .uuvvviniiniiiiiiiiiiiiiiiiinn | 559.000 |......... 270,500 |...oeeeen.. 25.00 |..ooeennn. 12,28 |............ 13,229 [ ooeeiiiinnn A T M A P Moo 238,728 |ooooiiiiiiiiens oo 31,772 |........ 31,772 veeeiiiieennns 262 |oiiiies e 487 ...
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 270,500 XXX 12,298 13,229 7 7 238,728 31,772 31,772 262 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 270,500 XXX 12,298 13,229 7 i 238,728 31,772 31,772 262 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 270,500 XXX 12,298 13,229 7 7 238,728 31,772 31,772 262 XXX XXX
CABRERA CAPITAL MARKETS,
..00751Y-10-6 | ADVANCED AUTO PARTS INC. .......eevvmvmmmmmnnnnnnn [erneenn . 06/22/2023 .| INC ..oooeeeeeieeiieiien | 222.000 |.......... 15,087 . ..26,997 |.. (11,910)
..SB1G5X-P1-4 | AEDIFICA REIT SA ... . 04/18/2023 . | JONES TRADING ......cevvvn |oveeenns 2,876.000 |......... 235,068 ..232,661 |.... .231,535 |.. .3,533
CABRERA CAPITAL MARKETS,
..015271-10-9 | ALEXANDRIA REAL ESTATE ....oooovviiiiiiiiiiiiinens [ oeeens . 06/22/2023 .| INC ..ooooiiiiiiiiiiii | 273.000 [.oeeeennns 30,259 |oeeiiiiiiiiiiiiiiis 34,286 [ [ o e e e e 34,286 (4,027) |.eeeeeeeeeeens [ FOU Y [T
BANK OF AMERICA/MERRIL
..02665T-30-6 | AMERICAN HOMES RENT REIT CLASS A ..ooooeeeeees [eeennn . 05/16/2023 . |LYNCH ... .
CABRERA
..036620-10-5 | ANSYS INC ....evvvvvrinnniiiiiiiiiiiiiininiiininiinnns [ eeeeenn . 06/22/2023 .| INC .oooeeieiiiiiiiiiiiieees e 64,000 |0 20,843 | [ 21,299 [ [ o e e e 21,299 [ e (456) [.vvvvennnne L) N R N N
CABRERA CAPITAL MARKETS,
..040413-10-6 | ARISTA NETWORKS INC ... . |- 06/22/2023 . [ INC ..... .oeeeoe... 140,000 .. . (2,048)
..G2386T-10-9 | ASSURA REIT PLC . |- 04/18/2023 . [ JONES TRADING .........co [evee 178,321.000 |.. .4,240
CABRERA CAPITAL MARKETS,
..00206R-10-2 | AT&T INC .eevvvvviiiiiiiiiiiiiiiiieeeeieeeeeeeeeeeeeees [ oo . 06/22/2023 .| INC ..oooeeeeeieeeeeiei | 4,938.000 |.......... TR 7 O N 78,732 |eeeeeennn 76,862 |....... (12,817) [evvvvvvviiniinnn s s (12,817) |evevveeiiiiiinns ferviiiiinnns 78,732 |oevveeiiiiiiiies v (1,848) |........ (1,848)
BANK OF AMERICA/MERRILL
..053484-10-1 | AVALONBAY CMNTYS INC ......ovvvvvmmmmnnnninnnininns [ eeeeenn . 06/16/2023 . |LYNCH ...oovvviiiiiiiiiiinn |oeeees 12,279.000 |....... PR 7LV R O A A O e O P Y SN 2,036,283 [..evvvvvviniinnn fornnns 284,116 |....... 284,116 |............ 20,260 |eeeeees ] e
CABRERA CAPITAL MARKETS,
..05352A-10-0 | AVANTOR INC .....evvvvvvrnnnnnnnnnnnnnnnnnnnnnnnnnnnns [ oeeees . 06/22/2023 . | INC ..oooeeeieeeeiieiiee | 504.000 |.......... 10,115 [ o L S N O R F 10,685 [ovvvvvvvvviiinnn fonnnnnnns (539) |.evveeenns [R5t N R A (RN
CABRERA CAPITAL MARKETS,
..05464C-10-1 | AXON ENTERPRISE INC ...eevvvvvriiiiiiiiiiiiiiiiienns [ oo . 06/22/2023 . | INC ..cooeeeeiinniiee L (1L,313) .
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BANK OF AMERICA/MERRILL
..220027-10-8 | CORPORATE OFF ICE PROPERTIES TRUST ...........ce. [oeeenns . 05/16/2023 . |LYNCH ....ovvviniiiiiiiiinn |oeees 11,670.000 |......... 270,224 [....oovviiiiiniiinnn forinnnnnns 276,69 (6,472) | 3,326 [ooeeeen e e
BANK OF AMERICA/MERRILL
..222795-50-2 | COUSINS PROPERTIES REIT INC .. N . 06/01/2023 . |LYNCH ...ovvviniiiiiiiiinn foeeeees 9,981.000 |.. 213,394 |.... (18,345) U 0 T Y (R,
BANK OF
..252784-30-1 | DIAMONDROCK HOSPITALITY CO ... B [ . 06/16/2023 . | LYNCH R 68,433.000 |.. 557,833 |.... (10,830)
..253868-10-3 |DIGITAL REALTY TRUST INC ...evvvvvvvviviiiiiiienns [ eeeenn . 06/22/2023 . |Various ... R O 8,659.000 |.. 842,763 |.... (45,064)
CABRERA CAPITAL MARKETS,
..25470M-10-9 | DISH NETWORK CORP .......oovvvvviiiiiiiiiiiiiiiieens s . 06/22/2023 .| INC ..ooooiiiiiiiiiii | 1,310,000 |......eeeenn8,305 [ooviiiiiiiiiiiiiiins feveeiiiieens 12,222 (L O [
CABRERA CAPITAL MARKETS,
..254687-10-6 | DISNEY WALT CO ..oevvvvvvveiviiiieciiiccieiiiiieeeees [ eeeeenn . 06/22/2023 .| INC ..ooooieiiiiiiiii | 523.000 [..ccennnn L (T F R 47,944
CABRERA CAPITAL MARKETS,
..25746U-10-9 | DOMINION ENERGY INC ...eevvvvvvviiiiiiiiiiiiiiiieens [ oo . 06/22/2023 .| INC ..oooeieiiiiiiii s 1,080.000 |.......... 57,229 |oeeiiiiiiiiiis e 59,712
CABRERA CAPITAL MARKETS,
..20355A-10~7 | ENPHASE ENERGY INC ....eevvvvvvveennnnnnnnnnnnnnnnns [ eeeeenn . 06/22/2023 .| INC ..ooooieiiiiiiiiii | 11.000 , 18 e
CABRERA CAPITAL MARKETS,
..20414B-10-4 | EPAM SYSTEMS INC ....ooooevrninnnnn [ . 06/22/2023 .| INC ..ooooiiiiiiiiiiiin | 112.000 |.. .
.. 20444U-70-0 |EQUINIX REIT INC ..oooeeeeneeiniiee [ . 05/16/2023 . |Various ... PR O 3,266.000 |.. 02,130,328 |ovviiiiiiiis
BANK OF AMERICA/MERRILL
..20476L-10-7 |EQUITY RESIDENTIAL SH BEN IN ...oovvvvvvvvnnnnnns [ eeeens . 06/16/2023 . |LYNCH ...oovvvniiiiiiiiinn |oeeees 28,353.000 |...... 1,795,066 |ooevvvvvvvvvniiiinns fevvennns 1,685,403 |........ 1,270,152 [ooeeeiiiiiiiiies e v e o s 1,665,403 [..oovvviiiiinnnn fornnne 139,663 |....... 139,663 |............ fe 7 R IR [
BANK OF AMERICA/MERRILL
..30225T-10-2 |EXTRA SPACE STORAGE INC .........oooeeeeeeneennens [ oennn . 06/01/2023 . |LYNCH ...ovvviniiiiiiiiiinn foeeeees 7,428.000 |....... 1,085,399 | | LI 0 O O S (S R A R 1,158,787 |ovvvvvvvvviiinnn fonnne (103,388) |...... (103,388) |.eevveneevrnnnnnns foreeeees ceviene| v
..313745-10-1 |FEDERAL REALTY INVESTMENT TRUST RE ............ ...t . 04/13/2023 . | GOLDMAN, SACHS & CO. ... |........ 2,078.000
CABRERA CAPITAL MARKETS,
..320517-10-5 |FIRST HORIZON CORP ......ccoeevvviiiiiiiiiiiiieeeens [ . 06/22/2023 . | INC ..ooooiiiiiiiiiii | 592.000
CABRERA CAPITAL MARKETS,
..336433-10-7 |FIRST SOLAR ....evvvrvvrvnrnnnnnnnnennensnnnnnnnnnnnes [ eeeeens . 06/22/2023 .| INC ..ooooiiiiiiiiiiii | 55.000
CABRERA CAPITAL MARKETS,
..37940X-10-2 | GLOBAL PAYMENTS INC. .....cccoevnnnnnee U PRI . 06/22/2023 .| INC ..oooeiiiiiiiiii |, 411.000 |..
..42226K-10-5 |HEALTHCARE REALTY TRUST INC CLASS . 06/01/2023 . | Various ... P 116,468.000
BANK OF AME
..431284-10-8 | HIGHWOODS PROPERTIES .........evvumvmmmmnnmnnnnnnnns [eeneenn . 06/01/2023 . |LYNCH ...ovvviniiiiiiiiinn foeeeees 8,086.000
CABRERA CAPITAL MARKETS,
..43300A-20-3 |HILTON WORLDWIDE HOLDINGS INC 06/22/2023 . [ INC .. K
..44107P-10-4 |HOST HOTELS & RESORTS INC . 04/13/2023 . | GOLDMAN, SACHS & CO. ...
CABRERA CAPITAL MARKETS,
..45168D-10-4 | IDEXX LABS CORP .....ccoovvveeiiiiiiiiiiiieeeeen [ . 06/22/2023 . | INC ...oooeiiiiiiiiiiins
CABRERA CAPITAL MARKETS,
..45337C-10-2 | INCYTE CORPORATION U [ . 06/22/2023 .| INC ..ooooiiiiiiiiiiii | 279.000 |..
..T6032P-10-2 | INFRASTRUTTURE WIRELESS ITALIANE . |B..... . 05/30/2023 . |Various ... [ O 10,112.000 |..
CABRERA CAPITAL MARKETS,
..459506-10-1 | INTRNTNL F LAVRS + FRAGRNCS INCCOM .... [ . 06/22/2023 .| INC ..ooeeeeeeieeieeeiee | 490.000 |.. .. (5,286) |....
..SB8GG7-K6-6 | INVESTEC GSF US DOLLAR MONEY FUND .|D..... . 06/26/2023 . [DIRECT .... P R 165,059.415 |.. .. 75,986 |....
BANK OF AMERICA/MERRILL
..46187W-10-7 | INVITATION HOMES INC ....eevvvvviriiiiiiiiiiiiiinns [ eeeeenn . 05/16/2023 . |LYNCH ...oovviniiiiiiiiiinnn Joeeees 38,305.000 |...... 1,280,786 [...eevvennnnnninninn fornnnnne 1,191,343 [ Jooiiiiiiiiis e o e o s 1,191,343 [oveeiiiiiiiiin o 89,443
BANK OF AMERICA/MERRILL
..464287-18-4 | ISHARES CHINA LARGE-CAP ETF ........eevvemmemnnnn [erreenn . 04/24/2023 . |LYNCH ...ovvvniiiiiiiiiininn Joeeee 20,000.000 |......... 561,649 |oooevviiiiiiiiiiiins feviiiiinnns 517,200 |.......... 566,000 |....... (48,800) [..vvvvvvvevennnn fornnnniiiiiiiins oo (48,800) [eevvvvvvriiinns fervvnnnnnns 517,200 [oooeeiiiiiiiiins e 44,449 |......... L7 O (SN SRS
BANK OF AMERICA/MERRIL
..464288-28-1 | ISHARES JPMORGAN USD EMERGING MARK ............ [....... . 06/22/2023 . | LYNCH [ 120,000.000 |..... 10,325,917 |ocevvviiiiiiiiiiinn feveees 10,332,792 |.... 10,332,792 |..
..464286-10-3 | ISHARES MSCI AUSTRALIA ETF INC ....covvvvrernens [ oeennn . 04/04/2023 . |Various ... [ O 17,697.000 |......... 408,872 |.....ccoeeeiiiiins |, 405,969 |.... ....406,969 |..
BANK OF AMERICA/MERRILL
..46434G-82-2 | ISHARES MSCI JAPAN ETF ......ooovvvvveeeeeeeeeeeees [ oo . 04/04/2023 . JLYNCH ...ovvvvnnnnniiiiiiins oveenes 19,457.000 |...... 1,146,018 [....cccooeeeiiiiines fonnnnnn 1,089,397 [..ooeeeiiiiiiiiiiees fovviiiiiiiiii e evvvviiiiiiiens foveciiiiniins fovviiiiiiiiiiins o 1,089,397 |..ooeeeeeeeeenns oo 56,620 |........ 56,620 |..vvvvvriiiiiiiiiins fovinnnn cevviiin] eeiiinnnns
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..464287-52-3 | ISHARES SEMICONDUCTOR ETF ....cooeveveeeeeeeeeeens [ . 06/01/2023 . | CITADEL SECURITIES LLC |........ 1,000.000 |......... 486,346 |...oooviiiiiiiiiiins feeiiiieinns 347,980 |........... 347,980 [oevvvniiiiiiiis oo e e e e 347,980 [ooeiieiiiiiiinns e 138,366 |....... 138,366 |......oceeen. LV PO N
CABRERA CAPITAL MARKETS,
..49271V-10-0 |KEURIG DR PEPPER INC ......oooeerernnnnnnnnnnns [oens . 06/22/2023 .| INC ..oooeieiiiiiniii | 11.000 [oooeieeennnns ) N O N 1< T U AP R R RO R N 1.1 0 O (K70 AR (37) [erveeennnnnnnnnnnnns forninnn e i
CABRERA CAPITAL MARKETS,
..493267-10-8 | KEYCORP NEW COM ..o [ e . 06/22/2023 .| INC ..oooeieiiiiiiii s 4,222.000 |.......... 40,320 |oooiiiiiiiiii e 8,778 |l 73,547 |....... (28,933) [ oo s (28,933) |+eoeeeiiiiiiiies e 3778 |ooeeeeeeiiiiiies v (3,458) |......... (3,458) |...coeeennns LA I PO N
BANK OF AMERICA/MERRILL
..49427F-10-8 | KILROY REALTY CORPORATION .....eevvvvvvvevvvnnnnns [ereeenn . 06/01/2023 . |LYNCH ...ovvvniiiiiiiiiiinnn Joeeees 15,838.000 |.........426,252 |.....ooeeiiiiinns |, 513,151 [........... 572,741 [oeeeiiiiies s e e e e 513,151 | | (86,899) |....... (86,899) [ 16,550 |ooveeees ceeeeen| et
CABRERA CAPITAL MARKETS,
..525327-10-2 |LEIDOS HOLDINGS INC ....coovvveeeeiiiieiieeeeeeeeens [ . 06/22/2023 .| INC ..ooooiiiiiiiiiiii | 67.000 [.....eeeenn5, 761 founeiiiiiiiiiiiiiis o 6,168 [.eeeeeieiiiiiiiiinn foiiiiis f e e e e 6,168 |..eeeveiiiiiinnn fonininnne (407) [vvvvennnen (L7 2 PO [
CABRERA CAPITAL MARKETS,
..530307-30-5 |LIBERTY BROADBAND CORP SERIES C ........eeevuunn [ereeenn . 06/22/2023 .| INC ..oooeiiiiiiiiii |, 180.000 |.....eeee. 12,917 [oeeiiiiiiiiiiiiis o L I O R R (SRR R R R 14,458 | | (1,541) |........ (1L541) | i | s
..G56891-10-9 | LONDONVETRIC PROPERTY PLC ......ccoeeiiieeinnnnns B..... . 04/18/2023 . | JONES TRADING .......cevvn |oeeenes 47,008.000 |......... 107,392 |....oooiiiiiiiiiins e L i i R A A (SRR 102,064 |.......... 3,03 |.......... 2,28 |..ooennn 5,328 | 1,078 [oeeeeees ]| e
CABRERA CAPITAL MARKETS,
..57060D-10-8 | MARKETAXESS HOLDINGS INC ......ccceeiiiiiiiiiiin [ eeeenn . 06/22/2023 . | INC ..ooeeeeeeeeiiieeeees | 30.000 |oeeeeeeennn 7,963 | | 9,713 | 3,347 [ [ O A AT [CIEQ] P RSN 9713 | | (1,750) |........ (1,750) [ouvvvnnnnnnnnnnns FC VI N IR,
BANK OF AMERICA/MERRILL
..58463J-30-4 |MEDICAL PPTYS TRUST INC ..ooooveveeeiiiiiiiiieeens oo . 06/01/2023 . | LYNCH R 35,342.000 |.. .301,492 |.. . (14,169) |....... (14,169)
..SBNRSM-Z7-6 | MELROSE INDUSTRIES PLC .. . |B..... . 04/24/2023 . | VARIOUS ... U R 1.000 |..
CABRERA CAPITAL MARKETS,
..58733R-10-2 | MERCADOL IBRE INC .... [ . 06/22/2023 .| INC ..oooeeiiiiiiiiiiis | 4.000 |.. ... (306) |........... (306)
..SBOLMF-87-0 | MERCIALYS REIT SA ... B..... . 06/16/2023 . | JONES TRADING .......eevvn |oeeeees 28,954.000 |.. . (36,402) |....... (32,944)
CABRERA CAPITAL MARKETS,
..61945C-10-3 | MOSAIC COMPANY .......cooeeiiiiiniiinin [ . 06/22/2023 .| INC ..oooeeeeeieeieeiien | 340.000 [.ooeeeenn 11,927 | e S O Y S (SRR R 16,59 | | (3,672) |........ (3,672) |eeeeeeeeeen (61 N IR,
BANK OF AMERICA/MERRILL
..637870-10-6 |NATIONAL STORAGE AFFILIATES TRUST ........ooeen [eeennn . 06/01/2023 . |LYNCH ...ovvviniiiiiiiiinn foeeeees 3,742.000 [......... 137,026 [..ccoonnninnninns fonnnnnnns 135,161 [ooveeeeens LSS L O R (U R R A 135,161 |ooeeeeeiiiiiiins [ 1,865 |.......... 1,865 [unnnnnnn 2,058 |oeeeeees e[ e
CABRERA CAPITAL MARKETS,
..651220-10-6 | NEWELL RUBBERMAID INC .......evvvvvvvvvnnnnnnnnnnns [ eeneenn . 06/22/2023 .| INC ..oooeeeeeieeiieeie | 503.000 |..oeeeeennnn3,979 | | 6,257 |............. 2 O N O R R - Y A O A, (2,279) |-t (2,279) |eeeeeeeeeees 72
CABRERA CAPITAL MARKETS,
..679295-10-5 | OKTA INC CLASS A ...oooeeeeinnineie [ . 06/22/2023 .| INC .oooeeeeeeeeeeieeees | 20.000 |oooeeeeennn 1,420 | P Y PR (S RN P (0[V I RUUUTURTRRRRRR R (280) [vvvvvnnnns {200 U R N
BANK OF AMERICA/MERRILL
..700517-10-5 | PARK HOTELS RESORTS INC ........evvvvvvvvvmnnnnnnns [ernennn . 05/16/2023 . |LYNCH ... [ 56,056.000 |.. . 129,078
CABRERA ,
..704326-10-7 |PAYCHEX INC ....ovvvvvvivnnnninnnnnnnnsnnsnnnnnnnnnnns [ oeeeens . 06/22/2023 . | INC ..oooeeeeeeeeieeeeen | 218.000 |........... 24,208 oo o 2 P Y U R R 24,981 [ | (726)
..70438V-10-6 | PAYLOCITY HOLDING CORP .......ovvuunnnnnnnnnnnnnn f[eeeenn . 06/22/2023 . ..50.000 |.. .9,939 |.. ... (905) |....
..71943U-10-4 | PHYSICIANS REALTY TRUST REIT ...oevvvvvvrvvnnnnns [eeeennn . 06/01/2023 . |LYNCH ...ovvvviniiiiiiiiiinn Joeeees 27,659.000 |......... 375,937 oo | 404,501 [oeveniniiiiii oo e e e o 404,501 [oooeieiiiiiienns e (28,565)
BANK OF AMERICA/MERRILL
.. 74340W-10-3 |PROLOGIS INC ..oeeeeeeieeeeeiiieieeeee [ . 05/16/2023 . |LYNCH ....ovvvnniiiiiiiinn foeeees 15,842.000 |[.......1,938,484 [.....cccoiiiiiiiiins fonnnnns 1,609,547 |........ 1,785,869 |......(176,321) |..ccooerrrrrnnns |orrnnnnnnnnnnns [oennn (176,321) [onnniiiiiiiiis oo 1,609,547 |. . 328,937
..74460D-10-9 |PUBLIC STORAGE . . |- 05/16/2023 . | Various K .4,677.000 . 1,410,781 K K .1,349,732 61,050 |.
..758849-10-3 | REGENCY CENTERS CORPORATION ........eevvvvvumununs [ereennn . 06/16/2023 . |Various ... [ O 19,685.000 |...... L A7 T PO I 1,170,589 |...........661,313 |....... (13,202) [euvvvvvvvnnnnnnn fonnnniiiiiins [ (13,252) | | 1,170,589 |.. ...27,385 |....
CABRERA CAPITAL MARKETS,
..750916-10-9 |REPLIGEN CORP .........cooeveiiiiiinnninie [ . 06/22/2023 . | INC ..41.000 |..
..BASIFO-7B-8 |Rights on AEDIFICA SA-DVD RTS Strike = 1 B..... . 03/30/2023 . |UMB BANK . R ...0.000 |..
..74965L-10-1 |RLJ LODGING TRUST .......evvmmmmmmmmmnminnnnniinnnnn [eeeeenn . 04/13/2023 . | GOLDMAN, SACHS & CO. ... |....... 16,758.000
BANK OF AMERICA/MERRILL
..78646V-10-7 |SAFEHOLD INC ...oovvviiviiiiiiiiiiiiiiieeneeeeeeeeeees [ oo . 05/16/2023 . |LYNCH ....ovvvnniiiiiiiinn foeeees 13,635.000
..SB1IN7Z-09-2 | SAFESTORE HOLDINGS PLC ....ccooeeeeiiiiiiiiieens B..... . 04/18/2023 . | JONES TRADING ......eevvvn |oerens 13,033.000
CABRERA CAPITAL MARKETS,
..83304A-10-6 | SNAP INC CLASS A ...evvvrrrrnrnnnnnnnninnnnnininnnnns [ eeeeenn . 06/22/2023 . | INC ..oooeieiiiiiiii | 1,022.000
BANK OF AMERICA/MERRILL
..866674-10-4 | SUN COMMUNITIES ......euennnniiniiiiniiiiiiins [ oo . 05/16/2023 . |LYNCH ....oovvvnnnnnniiinnnn |oeeeenns 5,106.000
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..557356-31-3 [ TAG IMMOBILIEN AG ..eevvveeneeeenniieeeeeennnns B..... . 04/18/2023 . | JONES TRADING ....eevvneee ovnnnnn 24,338.000 |......... 209,206 [o.eieeeiiiiieeeen feeeeeeens 157,017 |oeeenenes 157,017 |oeennenes 6,959 |ieiiiiiiiiiie o e 6,959 |......... (6,959) |...cennnnn 157,017 |........ 11,030 |........ 41,158 |........ 52,188 |oeeeeeieeeniiiieeee oo ]
CABRERA CAPITAL MARKETS,
..H84989-10-4 [ TE CONNECTIVITY LTD wevveeeeeeeeiieeeeeeenieees | s . 06/22/2023 . | INC wevveeeeeeineieeeeeennn Jeeeniins 234.000 |.......... LI YK T ORI N 26,077 |eveeennns 25,256 |........... (720 PR SRR RN (720 ) T R 26,077 |eeeeneeeeeennn oeeennnnns 5,39 |..ccoo..n 5,396 |oeeereniiiaeenns P2 I R N
CABRERA CAPITAL MARKETS,
..898320-10-9 [ TRUIST FINANCIAL CORP ....eeeevreeeeeeeennineeeee | s . 06/22/2028 . | INC wevveeeeeeinneeeeeeeeen eeeennns 1,058.000 |.......... 32,375 |eeeeeeeeeieeieeee e 36,078 |oeeeennnnnns 45,526 |.eeeeeiniiiee oo e [ [ [ 36,078 |oeeveeeeeeennnn eeeennns (3,708) |veennen (3,703) |+eeeennnnnnes 1,100 [ooeveeen o] e
CABRERA CAPITAL MARKETS,
..902681-10-5 [U G | CORP. oeevreeieeeeeieeeeeeeeee e eeeeeneis | s L 06/22/2023 . | INC weveeeeeeineieeeeeeeeen Jeeeiins 200.000 [veuenenens 5,384 |oiiiieiiiiiiiiieee feeeeeeiennns 6,952 [ooiiieiiiiiiiiiiinn Jeeerniineeeens e e e e e 6,952 |eeeiiiiiiieeen feeeeeee (1,568) |........ (1,568) [eeeeeeemeniieeeees forrevinn e s
BANK OF AMERICA/MERRILL
..902653-10-4 [UDR INC ...eeeerreeieeeeemnnieeeeeennie e eeeennieees | s . 05/16/2023 . |LYNCH «.oeeneeeiiiiiieeeee eeennen 10,406.000 |......... 422,515 |oeeeiiiieeeiiiies s 403,024 |........... 403,024 [oooeeeeiiieieee foeeeemiiiieeees e e e s 403,024 |..oeeeeeiiiees s 19,490 |eeennnn. 19,490 |oeeeennnnnnns 8,325 [evvvien e e
CABRERA CAPITAL MARKETS,
..902973-30-4 [ US BANCORP .....ceeevmmeeeeeemnneneeeeeenneeeeeenn | s . 06/22/2028 . | INC wevveeeeeeineeeeeeeeen eeeennnn 1,694.000 |.eeennnns 54,580 |oeeeiiiiiiiiiiiieee [ 61,069 |eeeeeeeeemnnninene fooeeeeeemiiieee oo e e [ 61,069 |eeveneeeeennn eeeennns (6,488) |........ (6,488) [ceeeeeeeenieeeees forrevien e e
CABRERA CAPITAL MARKETS,
..92343V-10-4 | VERIZON COMMUNICATIONS ....oeeeeeemeieeeeemniees | s . 06/22/2028 . | INC wevveeeeeeinneeeeeeeeen eeeennns 2,703.000 |.eevennnn. 96,875 [ooeiieiiiiiiiiieiis e 103,578 |...ceeeeeee 83,213 |........ (2,619) |oveeeeeeeenies ereeeeeeeenees s (2,619) |+eeeenieieeeenn oeennns 103,578 |ovveeeeeeeennns Jeeennnns (6,708) |-....... (6,703) [ceeeeeeennen 3,142 [ ]
CABRERA CAPITAL MARKETS,
..931427-10-8 | WALGREENS BOOTS ALLIANCE ...evveeieeerniereeene | s . 06/22/2028 . | INC wevveeeeeineieeeeeeeen Jeeenns 826.000 |[.......... 26,333 |oeeeiieeeeeiniieeee e 27,884 |.oeeeeeiieieeeenis eerniieeeeeins e e e e e 27,884 e Jeeeennnn (1,551) |eeennn (1,551) |oeeeeneeeeeee i I R N
..SBK8VQ-D9-3 | WAREHOUSES DE PAUW REIT ...ccevvvenniiiiiiiinnnns B..... . 04/18/2023 . | JONES TRADING ......oeves ovvvnnnn 4,054.000 |......... 125,639 |oveviiiiiiiiiinnns oo 105,487 |oeeennnnn. 115,521 |........ (1,374) | e o (1,374) |........ (8,659) |.uvvnnnnenn 105,487 |........ 11,150 |[oeennnnns 9,002 |ouuunnns (VR0 1) I R U RN
CABRERA CAPITAL MARKETS,
..934423-10-4 | WARNER BROS. DISCOVERY INC SERIES ......occcvvnn | vunnnns . 06/22/2023 .| INC wevveniiiiiiiniiiiinnn Jeveiinns 621.000 |oveennennens %07 PO A TA07 o B 1 O O R AN % (07 PO FR 395 [oiiiiinnnn B )
BANK OF AMERICA/MERRILL
..939653-10-1 [ WASHINGTON REAL ESTATE ......ovvvvvvvnnirirrinnnnns | vunnens . 06/02/2023 . |LYNCH ..ovvvvviiiiniiininees Jovennen 52,025.000 |......... 792,018 [oeiiiiiiiiiiiiiens o L7 O O O R R 929,167 |eevvreviiiinnn Jovene (137,149) |...... (137,149) [cevvnnnnnnnne 9,365 [coveenes v et
CABRERA CAPITAL MARKETS,
..94106B-10-1 [ WASTE CONNECTIONS INC ...evvvvvvvrnnnniiiiiinnnnes | nnnnns L 06/22/2023 . | INC wevvvniiiiiiinieiiinnn v 8.000 [oeueurrens LT T R R LI < T Y Y R R R R RN L 2 O N (16) |vvenns (1) P2 P
BANK OF AMERICA/MERRILL
..950400-10-4 [WELLTOWER INC ...oevvvvvvvvnnniiriiiiiiieeeciinins | s . 06/01/2023 . |LYNCH ..ovvviviiiiiinieees Jovennen 15,294.000 |...... 1,127,037 [ooeviiiieiiiiiiies e 1,063,750 |evvunnnnnd 674,641 |....... [QPCiSIeD N PR AR RN QPRI ER N 1,053,750 |ovveenviiiiiinnn Jovnnnnns 73,287 |........ 73,287 |eernnnnnnns PRI I A
CABRERA CAPITAL MARKETS,
..977852-10-2 [WOLFSPEED INC ...cevvveniiiiiiiiieeiicniiiieeeeins | s L 06/22/2023 . | INC ovvveniiiiiiiinieiiins foeviiiis 23.000 |oeeevunnnnns 1,196 [ oo O PO O O ) AN LT U E (299) [..ceevenn (721 N R A (N
CABRERA CAPITAL MARKETS,
..989701-10-7 [ ZIONS BANCORPORATION NA ....evvvniviiininiiiiiinns | nneens . 06/22/2023 . | INC wevvvnniiiiiiiiniiiiiins feeviniann 575.000 |.......... 16,502 [oviiiiiiiiiiiiiins foreiiiiinnns 16,474 |oooveennnnns 28,267 |....... [QE°) ) PO FPRR RN (11,793) [ovveniiiiiinis Jorneeeeeens 16,474 o e (129 F— [CS7729 ) F LY/ O
CABRERA CAPITAL MARKETS,
..98980F-10-4 [ ZOOMINFO TECHNOLOGIES INC CLASS A ......cccvvven]vnnnnns . 06/22/2023 L | INC tevvvnniiiiiniiiniiiiiins Joevininnnns 395.000 |............ 9,583 |oeiiiiiiiiiiiiiin foeniiiiiinnns 9,760 |.eeuunnnnns 11,893 |........ (1,556) |uveeniniiinnnns Jovvonnniiiinnnns Jounnnns (1,556) |.evvvenniiiiinnn ovvnnnnnnnens 9,760 |oeeeiiiiiiiins ounnnnnns (78) [ (78) |veeeiiiiinnininne fooeeeee | i
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 44,362,602 43,038,770 14,824,760 (408,312) (408,312) (27,828) 43,038,770 70,120 1,253,712 1,323,832 430,310 XXX XXX
..000850-13-4 [ AVERICAN COM BARG SER A PREF URNT ........oov. [.veeen. . 05/17/2023 . | EXCHANGE .. 588.000 |......... 284,350 ... 14,700 [............ 14,700 [... 284,350 |..
..BAS19M-6F-8 | BLACKROCK CHINA OPPORTUNITIES FUND . 04/13/2023 . |Various ... .(193,009) N .5,166,664 A
..BAS0ZG-5V-0 [MANX TELECOM CO-INVEST KELION HOLD . I . 06/01/2023 . | DISTRIBUTION ............. 7,544,109 [ [ 7,287,416 |.... o Lo L s s e eeeeenns 7,287,416 ..
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 7,635,450 7,302,116 5,181,364 7,571,766 256,693 (193,009) 63,684
..SBYYTS-H3-9 [ INVESTEC GSF EM CORPORATE DEBT FAD ............ . 06/26/2023 . | DIRECT ... . |1.638,215.781 |..... 27,931,579 |ovecerrercincais fereene 30,701,294 |....... 18,908,365 [.....2,630,662 [..ovvrevcerrns Jooveereiriries [eeen P P 30,701,294 |.. ... (2,769,715) |... (2,769,715)
..BAS03B-3G-1 | INVESTEC GSF EM HARD CURRENCY DEBT FUND . 06/26/2023 . |DIRECT eevvvvvvvvinnnnnnees oees 988,741.357 30,187,670 .30,851,499 |. 29,266,744 |.....1,584,755 1,584,755 30,851,499 [.....ccooveeees [onns (663,829) |...... (663,829) |..
..SBFZCN-V7-1 [ INVESTEC GSF EMD TOTAL RETURN FUND .... . 06/26/2023 . | DIRECT ... .. |...5,285,067.812 |..... 69,340,090 [ooiiieiiiiiiiiieee feeees 84,526,540 |....... 62,151,843 |... 17,933,151 .. 17,933,151 84,526,540 |.. .. (15,186,450) |.. (15, 186,450)
BANK OF AMERICA/MERRILL
..46434G-10-3 | ISHARES CORE MSCI EMERGING MARKETS . . 05/24/2023 . |LYNCH .oeeneeeeiniieeeeee eeennnn 38,217.000 |...... 1,828,158 [ooeeeeiiiiiiieinies Jeeennnns 1,864,607 |.oeeeeieeeieieeen ooreemiiiiniee e e e e e 1,864,607 |.. (36,450)
..464287-79-6 | ISHARES US ENERGY ETF ... 04/04/2023 . | GOLDMAN, SACHS & CO. ... |. 31,540.000 . 1,412,665 1,379,875 |. .1,379,875 32,790 |..
..464287-72-1 | ISHARES US TECHNOLOGY ETF TRUST .. . 06/01/2023 . | CITADEL SECURITIES LLC |...... 10,000.000 |...... 1,042,600 923,300 |.... ....923,300 |.. 119,300
BANK OF AMERICA/MERRILL
..78462F-10-3 [SPDR S&P 500 ETF TRUST .....ccevvvuiereermnnnnnnaes |unnnens . 06/14/2023 . JLYNCH ...eevieiinininneees oennnnn 25,000.000 |..... 10,950,526 [..ooevvveiiiiiiiinnn foeeenes 10,844,359 |.eevveiiiiiiiinninns Jonnnneeernnnns Jorneneeerennnns forenanreennnnns fonseeeeeennnnnns foeeaaeeeenenians fonaaees 10,844,359 [.oovvniiniienn oeeenes 106,166 |....... 106,166 [-.ooevvvnneeieennnn foovrrnns vovvvvnn] e cevvennnnns
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 142,693,287 XXX 161,091,474 110,326,953 | 22,148,567 22,148,567 161,001,474 (18,398,187) | (18,398,187) 774,202 XXX XXX
5989999997. Total - Common Stocks - Part 4 194,691,339 XXX 211,432,361 130,333,077 21,740,255 21,740,255 (27,828) 211,702,011 326,813 | (17,337,484)| (17,010,671) 1,204,512 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 194,691,339 XXX 211,432,361 130,333,077 | 21,740,255 21,740,255 (27,828)| 211,702,011 326,813 | (17,337,484) | (17,010,671) 1,204,512 | XXX XXX
5999999999. Total - Preferred and Common Stocks 194,961,839 XXX 211,444,659 130, 346,306 21,740,255 77 21,740,332 (27,828) 211,940,739 326,813 | (17,305,712)| (16,978,899) 1,204,774 XXX XXX
6009999999 - Totals 4,183,577,015 XXX 4,297,248,877 | 2,385,080,756 | 40,863,537 (940, 180) 39,923,357 (27,828) | 4,267,317,543 326,813 | (84,208,864) | (83,882,051) 62,383,885 | XXX XXX
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1 2 3 4 5 6 7 8 9 10 12 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Value Code B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
SINGLE NAME COSONTDG} | (e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 02/01/2019 |. 12/20/2023 |.......evvvvvvee [ounnnns 2,500,000 [event/(5.0000) |....... (234,885)[.......ceuuveerins [eunnnn...(62,847))...... (51,835)] cevvvenne feeeennn(51,835)] e 20,617 [ e VT O FRRN 4FE ......[0001 ...........
GOLDMAN SACHS BANK | | | | e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ USA Lo KD3XUN7CBT14HNAYLUO2  |. 05/23/2019 [. 06/20/2024 |......evvvvvvnnn fonnnne 2,600,000 |event/(5.0000) |....... (498,829)].......cevvvvvnnn feonennn(65,361))..... (111,998)f .evvnneeees [oeeeenn (111,998)).ceee e (8,6845)] s [ L1 VK FR R 3FE ......[0001 ...........
MORGAN STANLEY | | || e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ CAPITAL PARTNERS .. 17331LVCZKQKX5T7XV54 |. 03/18/2021 |. 12/20/2025 |........euvvvven [ounnnns 2,000,000 |event/(5.0000) |....... (336,699)......ceevveevnnn fennnnnnn(50,278))....... [QEEII)] U I () I:7 301+ 3)) I € 1) A I, S 720 T R R 4FE ......[0001 ...........
MORGAN STANLEY | | || e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 03/18/2021 |. 12/20/2025 |.... o feeeeenn 2,000,000 [event/(5.0000) (135,452)] ..eevvnnnnn fevnnnn. (135,452)].00eee(83,009)f.. e Joveennnnn 21,008 [ v [4FE L0001 e
GOLDMAN SACHS BANK | | || e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ USA Lo KD3XUN7CBT14HNAYLUO2  |. 12/17/2021 |. 12/20/2026 |.......evvvvenn fonnnne 2,000,000 [event/(1.0000) |........ 211,087 |..cevvvrrerennnnn foereeeen (10,056)).......... 891,042 [.ovveneennn [ 891,042 [ 470,974 | [ (21,109)] e e | SFE L0001
GOLDMAN SACHS BANK | | || e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ USA Lo KD3XUN7CBT14HNAYLUO2  |. 03/07/2022 |. 12/20/2026 |.......vvvvvnnn fonnnne 5,000,000 [event/(5.0000) |[....... (337, 411)].cccvvennrvernnnns feunnnn. (125,694))....... (560,673)(..vvnneeeee [oeeeeen (560,673)]....... (223,082)].cccvveeneiiinnn foeneeeeenn 35,269 |ovveviiiiiiiiinn oo J4FE L0001
GOLDMAN SACHS BANK | | || e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ USA Lo KD3XUN7CBT14HNAYLUO2  |. 11/17/2022 |. 12/20/2027 |....evvnvvvinnn fonnnne 5,000,000 jevent/(1.0000) |.........335,699 |......evvrrennnnn foonennnnn(25,139)).nns 14,564 | .ovveeeees oo 14,564 |ooeenn (184,278)] s [ (32,984) e e | SFE L 0001
GOLDMAN SACHS | | | e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 12/29/2022 |. 12/20/2025 |...evvvnrvvvinnn fonnnns 1,000,000 [event/(1.0000) |.......... 18,931 |occcoeerirrvnnnes [ooveennnnn (5,028)f...e (4,357)] cevveeeene [ (4,357 ) (17,9290)] s [ (8,180 e | SFE L 0001
GOLDMAN SACHS | | | e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 12/29/2022 |. 12/20/2025 |.... o feeeeenn 1,000,000 jevent/(1.0000) |..........16,266 |...euverevvvnnnnes [oovvennnna (5,028)feeneecen 4,101 | oo [ 10T e (B 217 e (2,786)[ e v |SFE L1 0001 e
GOLDMAN SACHS | | | e credit
BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 12/29/2022 |. 12/20/2025 |...evvenvvvvinnn fonnnns 1,000,000 |event/(5.0000) |..........35,000 |..coeunrrrrrnnnnns forrennnnn (25,139)]..nns (58,103)[ +evveeeeees |oeveennnn(58,103)f.. e (67,098))cevveeevvinnnn foeveeennn (5,888)]eeeecieiiiiiees |oeeeviiieeeeennnn [SFE LLll {0001 Lol
........... credit
........................... BOND PORTFOLIO ........ | SCHEDULE D .. [Credit........ |BARCLAYS BANK PLC  G5GSEF7VJP5I70UKS573 |. 03/14/2023 |. 12/20/2024 |................ |...... 30,000,000 [event/(1.0000) ...... 3,194,393 e (123,414) e (533,237)].cevvnneeeeinnnns fooveeevinnenen | 1FE Ll
cs INEXON | 0 0 e credit
CDX.NA.HY.40.V1 ...... BOND PORTFOLIO ........ SCHEDULE D .. | Credit........ ICE CLEAR CREDIT .. 549300HWWR1D80TS2G29 |. 06/20/2023 |. 06/20/2028 |.....ceevvvvvvnn fornns 50,000,000 fevent/(5.0000) (1,155,100)] (1,384,350)] ..eevvnnnns fonn..(1,384,350))........ (235,670)]...cccvvnnnniinnns founnnnnnns 6,421 | | 2FE ......[0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1129999999. Subtotal - Swaps - Hedging Other - Credit Default (990,532 2,039,292 (584,292 (1,664,970) XXX (1,664,970 (3,151,404) (427,769) XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (990,532 2,039,292 (584,292 (1,664,970) XXX (1,664,970 (3,151,404) (427,769) XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default (990,532 2,039,292 (584,292 (1,664,970) XXX (1,664,970 (3,151,404) (427,769) XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps (990,532 2,039,202 (584,292)  (1,664,970) XXX (1,664,970)  (3,151,404) (427,769) XXX XXX
FX FORWARD (0.7552 GOLDMAN SACHS BANK (0.75524 ER) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA .. KD3XUN7CBT14HNAYLUO2  |. 10/09/2018 |. 10/13/2023 |.... P F 13,902,695 |1 USD .. F A 2,353,087 | .ceverinnnn feunnnn 2,353,087 |... (82,311 [ [ 37,284 | 0002
FX FORWARD (0.7076 GOLDMA (0.70762 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 10/09/2018 |. 10/13/2023 |...eevvvvvvvinn fennnnns 4,429 13111 USD [ e [ [ 437,402 | oo [ XTIV N R (177,346)[. ..o e foeeeeinnns 11,878 ...oeeee 0002 ..ovvennnnns
FX FORWARD (0.8006 JPMORGAN CHASE (0.80060 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ..., 7HBGLXDRUGQFUSTRNES7  |. 04/29/2019 . 10/13/2023 |..eevvevivvinnn foeeeninne 394,840 11 USD [ s [ e LYAT ) U 47,489 [oeeniiiiiiens | (D) O RN RN 1,089 ceveeennns 0002 ..ovvennnnns
FX FORWARD 0.7319 GBP| GOLDMAN SACHS BANK ..0.73188 GBP /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 04/29/2019 . 10/13/2023 |..eevvenrivvnnnn foerrnnnne (17 AR (V10 ) I O R R R (IR U [1RXS)) F AN 25,034 |.ooveiieeiiinns e 1,500 [ coveennnns 0002 ..ovvennnnns
FX FORWARD 0.8216 EUR| GOLDMAN SACHS BANK ..0.82157 EWR /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 08/22/2019 . 10/13/2023 |...evvvnnivinnn fooeeininnns 86,419[(1 USD)  eeeeeieeiiienns [ e [ (8,437)] cevveneens [ [RTR70) R I (107228 PR KR RN 22| s 0002 ..ovvennnnns
FX FORWARD (0.79 GBP) JPMORGAN CHASE (0.78999 GBP) /
/1USD s EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 08/22/2019 . 10/13/2023 |...evvvvvvvinnn foeernnnne 26,7101 USD  eeeeeeenneeienes oo e [ (1,041) s | (1,041 e [QRILS)) I RPN R 635| ... 0002 ..ovvennnnns
FX FORWARD 0.7929 GBP JPMORGAN CHASE ..0.79289 GBP /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 03/13/2020 |. 10/13/2023 |..eevvvvvivvnnnn foerrninne AR (V10 ) Y (SR RN RN R 1,89 [ [ 1,8% [ [ LAYV R AR R, 632 ...oeeeeen 0002 ..ovvennnnns
FX FORWARD 0.8577 EUR| GOLDMAN SACHS BANK ..0.85770 EWR /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 03/13/2020 |. 10/13/2023 |...eevvenivvnnn fonnnnns 1,303,251[(1USD)  [oeeeeeiiieeeiees oo e [ (81,656)(..eneeeeees oo (81,656)]...cccvvnneeeennn fornnnnnns L IR1: ) R FPPRRR RN 3,736 | «eeeennnnn 0002 ..ovvennnnns
FX FORWARD (0.8586 JPMORGAN CHASE (0.85860 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ..., 7HBGLXDRUGQFUS7RNES7  |. 06/08/2020 |. 10/13/2023 |...eevvvvrivvnnn fonnnnns 1,849,622[1 USD e oo i [ 106,613 |.oeeeeeeinn v 106,613 |.oevvveeieeciinn [ [QETXS)) AU RPN R 4,90 ....ceeenn 0002 ..ovvennnnns
FX FORWARD 0.7812 GBP| GOLDMAN SACHS BANK ..0.78118 GBP /
/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 06/08/2020 |. 10/13/2023 |...eevvnvvvnnnn foeernnnns 223 (VS0 ) I AU R (R R (2,823)] cevveneens oo (22575 O R JLCIR: (TN R APPSR RN 1,140 oo 0002 ..ovvennnnns
FX FORWARD (0.7993 JPMORGAN CHASE (0.79927 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 12/23/2020 |. 12/29/2023 |......eevvvvvven founnns 19,142,448 |11 USD [ o e o 2,22 474 | et | 2,22, 474 oo e [QETNCETH! R IR RN 67,586 [ .......... 0002 ..ovvennnnns
FX FORWARD (0.8022 JPMORGAN CHASE (0.80215 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 01/29/2021 . 01/31/2024 |...eevvvevviinn fennnnns 7,49, 47211 USD [ e [ [ 797,936 [.evvnneeens [ 797,936 |evveneeeeinnanns forreennns (53,965)]...vvvnneeeiinnnn [ s 27,436 | .oooeenn 0002 ..ovvennnnns
FX FORWARD 0.8103 EUR GOLDMAN SACHS BANK ..0.81026 EWR /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 02/02/2021 |. 10/13/2023 |...evvennivvinnn foennnns 6,141,200 [(1 USD)  Jeeeeeeiriiiinnnn [ e o (674,557)( cevveneeens o [(CIC3-570) AR R LIV [CI0N RN FORRRRR RN 16,469 | .......... 0002 ..ovvennnnns
FX FORWARD 0.7267 GBP GOLDMAN SACHS BANK ..0.72672 GBP /
/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 02/02/2021 |. 10/13/2023 |...evvvenvvvnnn fonnnns R IZA IR (V') I O R AN RN (95,154)] cevvvvnnns [ (95,154)).cevveniiiiiiinnn [ LS (V[V N R KRR RN 3,410 «ooeeeeen 0002 ..ovvennnnns
FX FORWARD 0.8311 EUR JPMORGAN CHASE ..0.83106 EUR /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/30/2021 . 10/13/2023 |..evvvenivvinnn foeernnnne L0 <. (G IVA0) R R RN R AR (72,338)] «eevvvnnnn fennns (72,338)]ceneeecinninees foeviinnnnns (052 R FOPP RN 2,20 weeeeennnn 0002 ..ovvennnnns
FX FORWARD 0.7247 GBP| GOLDMAN SACHS BANK ..0.72468 GBP /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 03/30/2021 |. 10/13/2023 |..eevvenrivvnnnn foeerinnns 182,149 [(1 USD) e [ [ oo (14,097) .eveneeeees o [REVCTH) R R AT R R R 488 | .......... 0002 ..ovvennnnns
FX FORWARD (0.8303 JPMORGAN CHASE (0.83029 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 07/23/2021 . 12/29/2023 |....eevvvvvvvnnn foerrnnnns 850,300 (1 USD  Jeeeeeeenieeienes oo e [ 70,882 [.evuneenes o (OR:I: 721 R I, (6,824)l
FX FORWARD 0.8363 EUR GOLDMAN SACHS BANK ..0.83631 EWR /
/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 08/17/2021 |. 10/13/2023 |...eevvvnrivinnn fennnnns 6,545,488 |(1 USD)  [oeeireiiiiiiiiies Jeerneeeeeiins [ e (534,807)f .evenneenns oeeeenn (534,807))cenciciiiiens |oevinnnnns 49,182
FX FORWARD 0.7281 GBP JPMORGAN CHASE ..0.72811 GBP /
/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 08/17/2021 . 10/13/2023 |..eevvennvvvinnn fonnnns 1,802,286 (1 USD)  feeeeiiiiininnes foeeennineeeeeens o e (131, 728)[ ceveneeeees [ (131,728)cciiieees o 75,496
FX FORWARD (0.8348 JPMORGAN CHASE (0.83475 EWR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/27/2021 |. 01/31/2024 |.... oo feeeenenn.. 758,303 1 USD .. ....58,215]... ... (6,638))....
FX FORWARD 0.8353 EUR JPMORGAN CHASE .. 0.83529 EWR /
/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 09/27/2021 |. 12/29/2023 |....evvvvvvinnn foerrnnnne ST (130 (V10 ) I (O R R R (28,014).eeeneeecs oo (X TVALY U TR 2,949
FX FORWARD (0.8351 JPMORGAN CHASE (0.83506 EUR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7 |. 10/01/2021 |. 09/30/2024 |.... N PP 5,518,117 [1 USD ...363,443 ... ....363,443 ... ...(62,629)....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
FX FORWARD (0.8369 JPMORGAN CHASE (0.83688 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 10/20/2021 . 01/31/2024 |....evvvevvvinn fennnnns 1,384,821 USD e oo e [ 103,167 | oo [evennee 103,167 [ [ (12,281 Joerneieeeecieiees foreeiiiinns 5,314
FX FORWARD (0.8722 (0.87215 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 03/25/2022 |. 01/31/2024 |....evvvvvvvinnn fonnnnns 1,420,796 [1 USD  [oeeeeeeiiieiens [ foeveenineeiens oo 2 7 [ 52,632 |.cevvniiieiiiins fers (14,491 e forreiiinnns 5,487 | wovvennnnn 0002 ..ovvennnnns
FX FORWARD (0.8694 GOLDMAN SACHS BANK (0.86942 EUR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA .. KD3XUN7CBT14HNAYLUO2  |. 04/21/2022 |. 09/30/2024 |.... oo feerens.... 808,577 |1 USD . ...(10,125)|.... ... 4,529
FX FORWARD (0.908 EUR) (0.90802 EUR) /
JAUD EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 04/27/2022 |. 04/30/2024 |.....evvvvvvnnn fonns 5,233,331[1 USD e foerereniens e e (28,034)] cevvvnnnees feeeeeeen(28,084)) e [ [(745°11/3 SRR KRN RN 28,919 .o 0002 ..ovvennnnns
FX FORWARD (0.7898 (0.78976 GBP) /
GBP) / 1USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 04/27/2022 |. 04/30/2024 |.... T 5,058,437 |1 USD .. ....(4,53)]... . (218,158)....
FX FORWARD (0.9017 GOLDMAN SACHS BANK (0.90166 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 06/28/2022 |. 06/30/2025 |....evvnvvvvvnnn foerennnnnn 92,61311 USD [ e [ e (10,905)( +evveeeees Joeeeennnn(10,905) e o (15,121 v [ 7,024 | L 0002 ..ovvennnnns
FX FORWARD (0.9676 (0.96760 EUR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 07/12/2022 |. 07/31/2023 |.... T I 12,826,467 [1 USD R R R R (727,939) (195, 113))e e [ [ 18,690 | e 0002
FX FORWARD (0.9604 MORGAN STANLEY (0.96036 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |.07/27/2022 |.07/31/2023 |.....cvvvevvvven founnns 43,468,707 [1 USD  [eeeeeieiieeeiens e e [ (2,124,709)] .oevvvnnnen oo (2,124,709)]. e [ [EARTR- 1)) R KRR RN 63,340 | .......... 0002 ..ovvennnnns
FX FORWARD (0.9687 (0.96869 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 08/25/2022 |. 01/31/2024 |.....oevvvevvven founnnnnnns 686,489 (1 USD [ [ e [ (45,553)] eeeeevnnn |evnnnnn (45,553)]c e [ [(CIRIV70) R AP RN 2,634 ..o 0002 ..ovvennnnns
FX FORWARD 0.9777 EUR ..0.97771 EWR /
7 (1USD) cevvees EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 08/25/2022 |. 07/31/2023 |.....evvvvvvvvnn founnnnnnns 575,831|(1USD)  Jeeeeeienieiiennn oo e [ 39,011 [oeeeeeeees o 39,011 [oueeiieiiiiiees foeviiiinnns P 1) R AP R 839| ... 0002 ..ovvennnnns
FX FORWARD (10.3903 GOLDMAN SACHS BANK .(10.39030 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 08/25/2022 |. 07/31/2025 |....evvvnvvvnnn fonnnns 9,095,021)/ 1USD  [ooeirriiiiiiiiis i [ e 139,646 [..oeeeeeees oo 139,646 [...oevvvvnienes fovennnnns X< X U [ R, 65,706 [ .......... 0002 ..ovvennnnns
FX FORWARD 10.4856 SEK GOLDMAN SACHS BANK .10.48559 SEK /
7 (1USD) wevvvees EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 08/29/2022 |. 07/31/2025 |...evvenrvvvinnn foennnne 1,820,688 (1 USD) [ e [ e (13,077) eeneeeecs o [QENUZS) I R [(ZA1°[0) A KPR RN 13,163 | coeeeenens 0002 ..ovvennnnns
FX FORWARD (1.0024 MORGAN STANLEY (1.00239 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 09/23/2022 |.07/31/2023 |.....cevvvvvven founnnnnnns 862,937 (1 USD e [ e [ (81,618)] .eeeeevvnnn |ovennnns [E-RCHE:)) R A, [RRIR-ICT0) E A R 1,257 [ ceveeennns 0002 ..ovvennnnns
FX FORWARD (0.9073 GOLDMAN SACHS BANK (0.90733 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 09/23/2022 |. 04/30/2024 |....evvvvvvvnnn foerrnnnne 439, 75111 USD [ i [ e [(CERVZLY) U A [(CRIN0ZS)) AR PRI (AR ALY AR RPN R 2,010 wevennnnns 0002 ..ovvennnnns
FX FORWARD (0.9898 GOLDMAN SACHS BANK (0.98983 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 09/23/2022 |. 04/30/2024 |....evvvvvvvnnn foeernnnnn 355,61511 USD [ e [ e (32,712)] cevvvvne [ (K72 A V) R R [(TCI510)) R AP RN 1,625 covveennns 0002 ..ovvennnnns
FX FORWARD (0.9431 MORGAN STANLEY (0.94306 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 09/28/2022 |. 09/29/2023 |.......eeevvvven feunnnn 28,341,69211 USD [ i [ feeee (5,571,295)] cevvvvnnnns fennns (5,571,205)].cccvvenieiiiinnn fonnnn [QINCTAVET0) R R 70,757 [ wevennnnns 0002 ..ovvennnnns
FX FORWARD (0.9374 GOLDMAN SACHS BANK (0.93743 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 11/28/2022 |. 11/17/2023 |...cevvvnniinen fonnnns FSTVIR .Y [V VA0 N R RN R R (1,491,350)] .ocvvvnnnnn fennnn (1,491,350))...ceevviiiinnens foeeene (590,593)]...cvveneieiinnnn oo s 157,454 | .......... 0002 ..ovvennnnns
FX FORWARD (0.9374 GOLDMAN SACHS BANK (0.93743 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 11/28/2022 |. 11/17/2023 |...oevvnnneiinnn fonnnns 20,453,665|1 USD [ s [ e (599,907)] .evvvvnnnn feunnnnn (599,907 )).vevveeeevvninees foeeenns [PAVART(1)) R KRR RN 63,337 | ..ooeen 0002 ..ovvennnnns
FX FORWARD (1.4775 MORGAN STANLEY (1.47753 AUD) /
AD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 12/16/2022 |. 12/18/2023 |.....evvvvvvvnnn fernns 9,475,239[1 USD e e e e 1,516 | oo | 1516 | [ 224,149 | e R,427 | oo 0002 ..ovvennnnns
FX FORWARD (10.1337 GOLDMAN SACHS BANK . (10.13372 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 12/16/2022 . 07/31/2025 |..eevvvnivvinnn foerennnne AB7,185|/ 1USD s oo e [ 18,199 [t o 18,199 [ciiiiiiieeees i 17,781 | o s 3,520 .oeeennnnn 0002 ..ovvennnnns
FX FORWARD (0.9225 GOLDMAN SACHS BANK (0.92247 ER) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 12/19/2022 |. 12/29/2023 |......evvvvvinnn foerrnnnns 955,04311 USD [ e [ e (14,772) e oo (14, 772) oo Joveinnnns [QIUN:72)) AR RPN RN 3,372 e 0002 ..ovvennnnns
FX FORWARD (0.9206 (0.92055 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 12/19/2022 |. 01/31/2024 |.....cevvvevvven founnnnnnns 398,670 (1 USD  eeeeeeeeeeeeenes oo e [ (5,947 cevveeeens [ (5,947 vvveeeeiiiinns [ (6T PO R RN 1,630 [ cevvennnns 0002 ..ovvennnnns
FX FORWARD (0.9142 (0.91422 ER) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 12/19/2022 |. 09/30/2024 |.......evvvvvven founnnnnnns 28320911 USD [ s [ e (4,737 v [ [CIVET0) R R (3,981)[c.eeeeiiiinees e [ 1,587 oo 0002 ..ovvennnnns
FX FORWARD (0.8273 (0.82731 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  |. 12/22/2022 |. 12/22/2023 |......evvevvven founnns 60,408,859 (1 USD  [eeiiiiiiiiiiiens [ e [ (3,020,453)] .eevvvnnnnn fonnnn (3,020,453)]...c0vunnieiiiinnn founns (2,963,481)]....ceevvvvinnens foeverninneeiinnns [ 209,143
FX FORWARD (1.4245 GOLDMAN SACHS BANK (1.42445 AD) /
AD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 01/12/2023 |. 01/18/2024 |...eevvevrivinnn fennnnns 9,652,830 |1 USD [ i [ [ 439,228 | .ooeeeii [ 439,228 | [ X7 U [ R, 35,905 | ..o 0002 ..ovvennnnns
FX FORWARD 0.9061 EUR MORGAN STANLEY ..0.90607 EWR /
/ (1U8D) .... .... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKX5T7XV54 |.01/18/2023 |. 12/29/2023 |.... .... 498,854 (1 USD) .. ... (1,083)] ... .oen (1,083)).....
FX FORWARD (0. (0.90535 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 01/18/2023 |. 04/30/2024 |.......evvvvvvee founnnnnnns LP(UNEIeR IRV AU R AR R [X10)) T (1)) R R, (1)) R R R T et 0002 .oovvennnnns
FX FORWARD (6.6208 (6.62075 CNH) /
CNH) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 01/18/2023 |. 01/26/2024 |.... [T R 12,205,028 [1 USD .. ....875,385 |...
FX FORWARD (0.8057 (0.80570 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 01/18/2023 |. 04/30/2024 |........covvvvve Jovunnnnnns 273,052]11 USD | s oo i (5,519)] v [ (5,519)ceveeiiiiiinnns [ (5,519)cvveniiiiiiin forriiiiiiiiiiins o 1,248 ...ooeeell 0002 ..ovvvnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
FX FORWARD (0.803 GBP) MORGAN STANLEY (0.80299 GBP) /
JAUSD EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |.01/26/2023 |. 01/26/2024 |......eevvvvvvnn fennns 8,305,152|1 USD [ e [ [ (159,824)| ... [QEEIR-72)) R R, [QEEIR:2.)) R R RN 31,498
FX FORWARD (0.9088 JPMORGAN CHASE (0.90875 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/07/2023 |. 02/21/2025 |.....evvvnvvvvnn founnns B0 V0 O R () RN (163,432)] .eevvvnnnn feunnnnn [QICKIE)) R R, [QICKIRY)) R PRI RN 70,661 .......... 0002 ..ovvennnnns
FX FORWARD (0.9116 (0.91159 EWR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 02/07/2023 |. 09/30/2024 |.... oo feeeeeenn.. 962,047 |1 USD .. ...(13,445)| ... ... (13,445)|... ...(13,445)|....
FX FORWARD (0.9189 (0.91885 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 02/16/2023 |. 02/23/2024 |.....eevvvvvnnn fennnnns 8,815,274 1 USD oo [ e [ (124,282)] e fevnnnnn (124,282)].ccovveeeeiiinnnn foens (124,282)]...ccovneeeiiinnn oo | 35,592 | ...t 0002 ..ovvennnnns
FX FORWARD 0.93 EWR / ..0.93000 EWR /
(1USD) ... .. |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 07/31/2023 |.... T I 34,922,258 (1 USD) .. ...553,824 |... ....553,824 |... ...553,824 |....
FX FORWARD (0. MORGAN STANLEY (0.82622 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 02/23/2023 |. 09/29/2023 |......evvvvvvvnn feoerns 1,164,336 [1 USD e foererrreens e oo (58,157 ceveneeeees o (58,157 )[ceveeeivvnieees Jovennnnns (58,157 )[eveeeevviieees Jovvnnnieiviinnns [ 2,907 | o 0002 ..ovvennnnns
FX FORWARD 0.9162 EUR MORGAN STANLEY ..0.91619 EWR /
.... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 03/22/2023 |. 11/17/2023 |.... oo feeeeeen... 760,756 |(1 USD) P ) R RN 4,919 . et .. e B919 | e 919 | [ e 2,356 | 0002
. GOLDMAN SACHS BANK . (10.32754 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 03/29/2023 |. 09/28/2023 |.....evvvvvvvvnn fennnns PR 7R (3 VAR IV Y R RN R RN 90,109 [.evueneeees [ 90,109 [veenveiiviines foreeennnnn 90,109 [ e [ 5,666 | o 0002 ..ovvennnnns
FX FORWARD (0.9088 JPMORGAN CHASE (0.90876 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ..., 7HBGLXDRUGQFUSTRNES7  |. 03/29/2023 |. 03/28/2024 |......evvnvvvven founnns 86,763,001[1 USD e Joerernieeeeeeens foeniiiii e (419,207)f cevvnneen fonnnns (419,207 ))veveeecevinnees foeeenne (419,207))..eveeeeeiniees foevrenineeeeinns o 374,492 | .......... 0002 ..ovvennnnns
FX FORWARD (1.3508 MORGAN STANLEY (1.35084 CAD) /
CAD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 03/29/2023 |. 03/28/2024 |......eevvvvvvnn feornns 5,502,665|1 USD [ e [ [ (134,589)] ..covvvnnnn [evnnnns [QETIRI ) R R, [QETIRI ) R RN RN 24139 .o 0002 ..ovvennnnns
FX FORWARD 10.2525 SEK GOLDMAN SACHS BANK . 10.25254 SEK /
7 (1USD) wevvvens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 04/12/2023 |. 09/28/2023 |....evvvvvvvinnn foerrnennnn RRRIVZIVH (V) I NN AR R RN (5,250)] cevvnneens o [ES10)) O RN (G510 R KR RN 81 et 0002 ..ovvennnnns
FX FORWARD 0.9037 EUR MORGAN STANLEY ..0.90370 EWR /
7 (1USD) wevvvees EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 04/19/2023 |. 11/17/2023 |....cevvvenvinen founnnn 12,078,586 [(1 USD)  eeeeeeeieeiinen fooreiii e o (84,208)(.eevveees o (84,208)f......ccvvnnneene fovvnnnnns [E-E001S) R KPR RN 37,387 [ cevrennnns 0002 ..ovvennnnns
FX FORWARD 6.7531 CNH ..6.75313 CNH /
7 (1USD) cevveens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 04/19/2023 |. 01/26/2024 |......eevvvvvven founnnnnnns 368,421 (1 USD)  [eeeeeiiieeeeiens e e [ (19,811)[eeeeeeeecs o [REER:ERD) E A, [RIER-END) R T R 1,397 [ et 0002 ..ovvennnnns
FX FORWARD (1.3387 MORGAN STANLEY (1.33874 CAD) /
CAD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 04/19/2023 |. 03/28/2024 |.......evvvvvver founnnnnnns 170,309 [1 USD e foeeeiei e e (2,597)] cevvneens o (170 PO R (55170 PO KR RN A . 0002 ..ovvennnnns
FX FORWARD (10.1832 GOLDMAN SACHS BANK .(10.18318 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 04/19/2023 . 07/31/2025 |..eevvvnvvvnnnn foeeinnnns 281,656 |/ 1USD e oo i [ U274 T SRR R AL T4 R -7 U AP R, 1,674 ..ot 0002 ..ovvennnnns
FX FORWARD (0.8019 MORGAN STANLEY (0.80185 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 04/20/2023 |. 12/22/2023 |.....eevvvvvvnnn feornns 3,302,323[1 USD e e e e (61,020) .evnveeees o [(C111710)) R R, ({11 1710)) KRR A R 11,433 coeeennnns 0002 ..ovvennnnns
FX FORWARD (0.8935 GOLDMAN SACHS BANK (0.89348 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 04/20/2023 |. 06/30/2025 |....evvnvvvvennn foerennnnnn R LCZZ07< 8 LV O R ) RN (V15 S [(V1£:)) R R, (1), R R R FETH . 0002 ..ovvennnnns
FX FORWARD (0.903 EUR) MORGAN STANLEY (0.90295 EWR) /
JAUSD EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 04/20/2023 |. 11/17/2023 |...ccvvvvnnviinn founnnnnnns YA N VS ) AR RN AR R 6,826 [.eeeeeeeens | 6,826 [ccoeieiiiiiieens foeviiiinnns 6,826 [.ooeeiiiiinenns i [ 2,716 [ weveennnns 0002 ..ovvennnnns
FX FORWARD (0.8963 GOLDMAN SACHS BANK (0.89627 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 04/20/2023 |. 09/30/2024 |....eevvvvvvvnnn foerrnnnnnn 888,116 1 USD oo Joerrrnieeeeeens o v 1,780 | oo | 1,780 |oeeveeeeceiinin o £ VN PR R R 4,974 .oenees 0002 ..ovvennnnns
FX FORWARD (10.2215 MORGAN STANLEY . (10.22145 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 04/24/2023 |.07/26/2023 |.......evvvvvvve founnnnnnns 184,025[/ 1USD e [ e [ 9,680 [.uuneeeeenn |oeviinnnnns [ VN R K L1V R AR R 26| .......... 0002 ..ovvennnnns
FX FORWARD (0.8026 MORGAN STANLEY (0.80256 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 04/24/2023 |.07/26/2023 |.......evvvvvvee founnnnnnns 595,593 [1 USD e [ [ e (12,156)( .evnneeees o (12,156)). e Jovvnnnnns (PRSI} R RPN R ) . 0002 ..ovvennnnns
FX FORWARD (0.9033 MORGAN STANLEY (0.90329 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 04/24/2023 |.07/26/2023 |.....evvnvvvvnnn feornns 2,530,734 11 USD [ Jereeeerii [ [ 34,031 | oeeeeeiis [ 34,031 [oeeniiiiiiiinens Joeveinnnns 34,031 [oeeeiieiiiiines v [ KPR . 0002 ..ovvennnnns
FX FORWARD (0.8032 GOLDMAN SACHS BANK (0.80315 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 05/18/2023 |. 09/29/2023 |......evvvvvvnnn fonnnns 2,675,687 [1 USD oo [ e e (56,204)] .eevvvnnnnn fernnnnns (56,204)..evvvviiinnnes fovennnnns (56,204)]..vvevinininns Joernnneeeiiinnes [ 6,680 [ .......... 0002 ..ovvennnnns
FX FORWARD (0.8026 GOLDMAN SACHS BANK (0.80257 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 05/18/2023 |. 01/26/2024 |........evvvvven feunnnn 16,370,956 [1 USD  Jeeeeeeeiiiiiiis fooreiei e oo (306,662)[ ennneeens [oeens (306,662) i e (RN CICY)) RN FORRRRR RN 62,088
FX FORWARD 10.5221 SEK MORGAN STANLEY .10.52209 SEK /
7 (1USD) wevvvens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 05/22/2023 |.07/26/2023 |.....evvvvvvvvnn foeerrnnnnnn 38,776 (1 USD)  eeeeeeeeeeiennn oo i [ [CSCK)) I [(SL5KC)) R R, [(CLCKC) R RN AR L7 . 0002 ..ovvennnnns
FX FORWARD (0.9132 MORGAN STANLEY (0.91315 EWR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 05/24/2023 |. 05/28/2024 |.... [T R 21,023,088 1 USD . . (249, 111))....
FX FORWARD (0.8095 JPMORGAN CHASE (0.80945 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/24/2023 |. 05/28/2024 |......evvvvvvven feunnnn 29,096,99411 USD [ e [ e (695,690)( .evvunnen fonnnns (695,690))....veeevnnnens foeeene (695,690)).....ceeevvnennens foevvnnnineeninnns [ 138,961 oo 0002 .oovvennnnns
FX FORWARD (0.9162 JPMORGAN CHASE (0.91624 EUR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... 7HBGLXDRUGQFUS7RNES7  |. 05/26/2023 |. 05/28/2024 |.... T 8,601,701|1 USD .. . (129,970)|.....
FX FORWARD (0.81 GBP) JPMORGAN CHASE (0.80997 GBP) /
JAUSD L EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 05/26/2023 |. 05/28/2024 |......ovvvvvvnn foennnns 1,178,069 11 USD [ v foornniiiiiiinies o (28,895)] .evvvvnnnn founnnnnns (28,895)].uniiiiiniines Joveannnns (28,895)]...vvvvvvinnes |vvvnnnnniiiinnnn [ 5,626 | il 0002 ..ovvvnnnnns




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

FX FORWARD (10.7905 GOLDMAN SACHS BANK . (10.79053 SEK)

SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 06/12/2023 |. 07/26/2023 |....evvvnvvvvnnn fooeiinnnnns 16,125/ 1USD e foerreeieeees e i L] [ R Tl o Tl o e 2| s 0002 ..ovvennnnns

FX FORWARD 0.9045 EUR MORGAN STANLEY .. 0.90452 EWR /

/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 06/22/2023 |. 11/17/2023 |.eevvvvnnvvinnn feeens NI CZEOR 7 [ V') I AU RN (R R, (6,343)] cevvnneens oo (TR PO R (TR P R RN 3,221 weeeeiinnn 0002 ..ovvennnnns

FX FORWARD 0.7847 GBP ..0.78474 GBP /

/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/22/2023 |. 09/29/2023 |.......evvvvvvne feunnnns 6,841,678 (1 USD) [ Joeeenineeeceenenn [ e (14,347)] ceevvnee [ QU YD U R [REICYD I RN R 17,081 ... 0002 ..ovvennnnns

FX FORWARD (10.4866 GOLDMAN SACHS BANK .(10.48659 SEK)

SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 06/22/2023 |. 07/31/2025 |..eevvvnvvvinnn foeeeninnnn 226,281/ 1USD [ e [ e 1,606 | .ooeeeeeinn Jvvennennn 1,608 oo [ 1,606 |oevveeneeiiiiiens [ e 1,635 | 0002 ..ovvennnnns

FX FORWARD (0.8898 (0.88982 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/22/2023 |. 02/21/2025 |.. N O 747,337 [1 USD .. R FEPT SATT | e feeeeee et $ATT e o BATT [eeeeeeiiiinineees v [ 4799 | o 0002 ..ovvennnnns

FX FORWARD (0.9025 (0.90252 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/22/2023 |. 12/29/2023 |......evvvvvvven founnnnnnns 848,733 1 USD s e i [ 5,026 | .eevvnnees fereeeenennn 5,026 |oceiniiiiiiiiis [ 5,026 [cneeeivininenes Jovvennineeeiiiens [ 2,997 | o 0002 ..ovvennnnns

FX FORWARD (0.8933 (0.89328 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/22/2023 |. 09/30/2024 |.......evvvvvver [ounnnns 1,086,998 1 USD e foererrineeeeeen e i 5,574 | ceeeeieees oot 5574 | e ST PO R R 6,088 | .......... 0002 ..ovvennnnns

FX FORWARD (0.8986 (0.89858 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/22/2023 |. 03/28/2024 |......evvvvvvvnn fennnns 4,312,336 1T USD [ Jerreeeeeeiins [ oo 25,825 | .eeiiiiin [ 25,825 |.cevieieiiiiinn oo 25,825 |.oeviniieieiiiinn oo | 18,613 | ...oeet 0002 ..ovvennnnns

FX FORWARD (0.9095 (0.90954 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/26/2023 |. 12/21/2023 |.....evvvevvvven founnns 16,697,60111 USD [ e [ e (19,596)] .eevvvnnnnn fernnns [QIERSIELC)) R PP [QEEIRSIELC)) R RPN RN 57,644 | .......... 0002 ..ovvennnnns

FX FORWARD (0.7904 JPMORGAN CHASE (0.79042 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/26/2023 |. 06/27/2024 |.......vvevvven ovnnns 22,320,840 11 USD Lo s [ | (3,739 cevveneeee o (3,739)ceveeiiiiiinnins [ (3,739)]ceveeeniiiinnnn fooriiiiiiiiiiiis o 111,298 [ .......... 0002 ..ovvvnnnnns
1439999999. Subtotal - Forwards - Hedging Other (9,279,670) XXX (9,279,670 (7,036,384 2,356,608 [ XXX XXX
1479999999. Subtotal - Forwards (9,279,670) XXX (9,279,670 (7,036,384 2,356,608 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other (990,532 2,039,292 (584,292 (10,944,640)] XXX (10,944,640 (3,151,404) (7,036,384 (427,769) 2,356,608 | XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals (990,532 2,039,292 (584,292 (10,944,640) XXX (10,944,640 (3,151,404) (7,036,384 (427,769) 2,356,608 | XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |

[ [ |

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 wevveieenneee Credit default swap effectively hedges credit risk exposure on the named debt security or related index or basket of debt securities. Notional amount is equivalent to hedged amouNt O PAr ON GEDT SECUI Tt . wuuiiieuiiii it ettt e e e et e et e e et et ea e e e e e ea e et e e et e e et e e e ea e e e e e e ea e e e e e e ea e e ea e e eb e e eb e e ea e e eaeenaneees

0002 ..cevneennnns Foreign Currency forward effectively reduces foreign currency exposure 0N fOreign GeNOMiNAtEa BOUItiES . ..ieu.iieuuiiieisii et iiietite e ettt ete e et e e et e e et e e eeaeeeaa e eeea e eaa e eaa e eaa e ean e esa e eaa e esaaeaa e esaeesn e esaeasaeesaeeaaneesa e e s eesaee s ee s eeaa e eaa e e s e e s e e s e e s neesa e esa e e e s eee s e e e s nee s e e eaeee s eeeanee e s e e e s e e eseee s e e e s eeeannesn e e e s nesannesnneeeaneennnasnnnannnnaen
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
FUTURE S&P500 EMINI
ESU3 .ot [ 486 |....... 105,683,130 |SEP 23 .....cevveeennes EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.09/15/2023 .[CNE .................. LCZ7XYGSLJUHFXXNXDB8  |.06/12/2023 .|...4,349.1000 |...4,488.2500 |......... 1,275,750 |oooveeieiiiiiiinnns e 3,381,345 |.ooveiiiiiiiiiins e o e 3,381,345 |........ 5,443,200 |100/100 .....evvee | errernnnnnnns 50
FUTURE S&P MID 400
{21V S 100 |........ 25,676,865 | EMINI SEP 23 ......... EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.09/15/2023 .[CNE .................. LCZ7XYGSLJUHFXXNXD88  |.06/12/2023 .|...2,567.6865 |...2,644.1000 |............ 165,000 [..vvvvvevevennnnnnnnn fooeeeens 764,135 [ v Joeeeeeiii s 764,135 |........ 1,440,000 [100/100 ....ccoees|eeeeeennnnns 100
FUTURE MSCI EAFE
LTV R F 201 |........ 21,490,920 | INDEX SEP 23 ......... EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.09/15/2023 .[ICE .................. 5493004R83R1LVX2IL36 |.06/12/2023 .|...2,138.4000 |...2,155.5000 |............ 254,265 |...ovveiiiiiiiiiiinns oo LEATR: 3 PR RUUURUUUUUURUUU R N 171,885 |........... 726,354 11007100 ....evvees feeveiiniinnns 50
FUTURE RUSSELL 2000
RTYUS ..o v 354 |........ 33,394,968 [EMINI CME SEP 23 .... |EMP. DEF. COMP. ..... STMT. INC. . [Equity/Index [.09/15/2023 .|CME .................. LCZ7XYGSLJUHFXXNXD88 |.06/12/2023 .]...1,886.7213 |...1,903.7000 |............. 99,120 | v 300,522 [ fovveiiiiiiiiiiins foeeeiiiiiiiieenns o 300,522 |........ 2,194,800 [100/100 .....cccofeeeennnnneees 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,7%,135 4,617,857 4,617,857 9,804,354 XXX XXX
PENDING - FUTURE US
5YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
[V U F YV 70,000 |SEP 23 ................. (9128284R8) ....oovvvnn [ weeeeeeeeen Rate........... .09/29/2023 .| TRADE .........ceeeeen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 109.2839 |..... 107.0938 [.vvvvvvvvvvnnrniinnns forriiiiiiins e L e | (153,309)f....... (153,309)|......uunee 1[0 N 1,000
PENDING - FUTURE US
5YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
L[V U L[V 110,000 | SEP 23 ....oevvvveeeens (9128284R8) ....ovvvven [ weeeeeeeeen Rate........... .09/29/2023 .| TRADE .........ceeeeen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 109.2839 |..... 107.0938 [.vvvvvvvvvvnnrniinnns forriiiiiiins e L e | (240,913)f........ (240,913)[........... 154,000 | wevvvnnmmmmniininnn e 1,000
PENDING - FUTURE US
5YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
[V U F LS P 54,000 [SEP 23 ....ovvvvnnnnnnnn (9128284R8) ....oovvven [ weeeeeeeen Rate........... .09/29/2023 .| TRADE .........ceeeens LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 109.2839 |..... 107.0938 [.vvvvvvvvvvnnnnninnns forriiiiiiiins e L e | (118,267)|....... (118,267)]............ 75,600 [ wevvnnnninniniiinn e 1,000
PENDING - FUTURE US
5YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
[V U F 2 P 22,000 [SEP 23 ...ovvvvnnnnnnnen (9128284R8) ....oovvven [ weeeeeeeeen Rate........... .09/29/2023 .| TRADE .........cceeees LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 109.2839 |..... 107.0938 [.vvvvvvvvvvnvnninnnnn oo e L e e (48,183)|........ (48,183)]............ FIUN: 1[0 N 1,000
PENDING - FUTURE US
5YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
[V U F N IO 35,000 [SEP 23 ...ovvvvnnnnnnnnn (9128284R8) ....oovvven [ weeeeeeeeen Rate........... .09/29/2023 .| TRADE .........ceeeeen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 109.2839 |..... 107.0938 .vvvvvvvvvinvnniinnns oo e L e e (76,654)|........ (76,654)]............ LN (1[0 N 1,000
PENDING - FUTURE US
5YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FW3 ......... SEP 23 ... (9128284R8) Rate... .09/29/2023 .| TRADE ... LCZ7XYGSLJUHFXXNXD88  |.06/05/2023 .|..... 108.5859 |..... 107.0038 [.vvvvvvvvvvvnnninnnns oo e L e e (29,844)|........ (29,844)f....
PENDING - FUTURE US
5YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FWB e e, 2,510 |......... 2,510,000 [SEP 23 .....cvvveneneee (9128284R8) ....oovvvvi | wereereeee.. Rate........... .09/29/2023 .[TRADE ........cce..... LCZ7XYGSLJUHFXXNXD88 |.06/16/2023 .|..... 107.7576 |..... 107.0938 |..vvvvvvvvvvnnnnnnnns foeeeiiiiiiiiiiiiiiies o foeiiiiiiiiiiiiins o, ... (1,666,341)).... (1,666,341))........ 3,514,000 | ..oovevriiieneenees [, 1,000
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Ticker
Symbol

Number
of
Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(@)

Date of
Maturity
or
Expira-
tion

9

Exchange

10

Trade
Date

11

Transac-
tion
Price

12

Reporting

Date
Price

13

Fair Value

14

Book/
Adjusted
Carrying

Value

Highly Effective Hedges

15

Cumulative
Variation
Margin

16 17
Change in
Variation

Margin
Gain

(Loss) Used

to Adjust

Basis of

Hedged
Item

Deferred
Variation
Margin

Cumulative
Variation

Mar
All

gin for
Other

Hedges

19

Change in
Variation
Margin
Gain

(L

0ss)

Recognized
in Current
Year

20

Potential
Exposure

21

Hedge
Effectiveness
at
Inception
and at
Quarter-end

(b)

22

Value of
One (1)
Point

......... 1,

........ 50,

25,

......... 2,

...5,000

024,000

941,476

942,418

198,000

360,000

220,000

FUTURE US 5YR NOTE
SEP 23

FUTURE US 5YR NOTE
SEP 23

FUTURE RUSSELL 2000
EMINI CME SEP 23 ...

FUTURE RUSSELL 2000
EMINI CME SEP 23 ...

FUTURE US 2YR NOTE
SEP 23

FUTURE US 2YR NOTE
SEP 23 ...

FUTURE US 2YR NOTE
SEP 23

PENDING - FUTURE US
5YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
Security -
(9128284R8)
PENDING - FUTURE US
5YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
Security -
(9128284R8)
PENDING - FUTURE
RUSSELL 2000 EMINI
CME SEP 23, effective
06/12/2023, attached
to Cash Security -
(912810TQ1)
PENDING - FUTURE
RUSSELL 2000 EMINI
CME SEP 23, effective
06/12/2023, attached
to Cash Security -
(912810TQ1)
PENDING - FUTURE US
2YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
Security -
(91282CDK4,
91282CFA4)
PENDING - FUTURE US
2YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
Security -
(91282CDK4,
91282CFA4) .
PENDING - FUTUE
2YR NOTE SEP 23,
effective 05/24/2023,
attached to Cash
Security -
(91282CDK4,
91282CFA4)

Interest

Equi ty/Index

Equi ty/Index

Interest

Interest
Rate...

Interest

.09/29/2023 .

.09/29/2023 .

.09/15/2023 .

.09/15/2023 .

.09/29/2023 .

.09/29/2023 .

.09/29/2023 .

CHICAGO BOARD OF

TRADE LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF

TRADE LCZ7XYGSLJUHFXXNXD88

LCZ7XYGSLJUHFXXNXD88

LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF

TRADE LCZ7XYGSLJUHFXXNXD8S

CHICAGO BOARD OF

TRADE ... LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF
TRADE

LCZ7XYGSLJUHFXXNXD88

.06/21/2023

.06/29/2023

.06/12/2023 .|.

.06/12/2023 .|.

.05/24/2023 .

.06/24/2023 .

.05/24/2023 .

107.7109

107.1096

..1,886.7213

..1,886.7213

103.0753

103.0753

103.0753

.1

.1

107.0938

107.0938

,903.7000

,903.7000

101.6719

101.6719

101.6719

............ 151,200

(3,004)

(3,438)

....(36,875)|..

..... (3

..(3,086)

(16,258)

458,424

.233,457

(277,886),

,312,179)

(308,762)

..... (3

(16,258),

458,424

.233,457

(277,886),

,312,179)

(308,762),

............. 7,000

........ 1,433,600

........ 3,348,000

........ 1,705,000

........... 113,850

........ 1,357,000

........... 126,500

.......... 1,000

.......... 1,000

.......... 2,000

.......... 2,000
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ti
Sy

cker
mbol

Number
of
Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for
Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(@)

8 9 10 11 12 13 14 Highly Effective Hedges 18 19
15 16 17
Change in
Variation
Margin
Gain
(Loss) Used
to Adjust
Basis of
Hedged
Item

Change in
Variation
Margin
Gain
(Loss)
Recognized
in Current
Year

Date of
Maturity
or Transac-
Expira- Trade tion
tion Date Price

Cumulative
Variation
Margin for
All Other

Hedges

Book/
Adjusted
Carrying

Value

Reporting
Date
Price

Deferred
Variation
Margin

Cumulative
Variation
Margin

Exchange Fair Value

20

Potential
Exposure

21

Hedge
Effectiveness
at
Inception
and at
Quarter-end

(b)

22

Value of
One (1)
Point

UXYus

......... 5,738

............ 230,000

........ 11,476,000

............... 3,000

............... 2,000

............... 6,000

FUTURE US 2YR NOTE
SEP 23 i

FUTURE US 2YR NOTE
SEP 23 i,

FUTURE US 10YR NOTE
SEP 28 i,

FUTURE US ULTRA 10YR
NOTE SEP 23

FUTURE US ULTRA 10YR
NOTE SEP 23

FUTURE US ULTRA 10YR
NOTE SEP 23

FUTURE US ULTRA 10YR
NOTE SEP 23

.| 91282CGPO) ...

PENDING - FUTURE US
2YR NOTE SEP 23,

effective 05/24/2023,

attached to Cash
Security -
(91282CDK4,
91282CFA4)
PENDING - FUTURE US
2YR NOTE SEP 23,

effective 06/24/2023,

attached to Cash
Security -
(91282CDK4,
91282CFA4)
PENDING - FUTURE US
10YR NOTE SEP 23,

effective 06/12/2023,

attached to Cash
Security -
(912828Y0Q7)
PENDING - FUTURE US
ULTRA 10YR NOTE SEP
23, effective
05/24/2023, attached
to Cash Security -
(9128281145,
912820GP0)
PENDING - FUTURE US
ULTRA 10YR NOTE SEP
23, effective
05/24/2023, attached
to Cash Security -
(9128281145,

PENDING - FUTURE US
ULTRA 10YR NOTE SEP
23, effective
05/24/2023, attached
to Cash Security -
(9128281145,
91282CGP0)
PENDING - FUTURE US
ULTRA 10YR NOTE SEP
23, effective
05/24/2023, attached
to Cash Security -
(9128281145,
91282CGP0)

Interest

Interest

Interest

Interest
Rate...

Interest

Interest

CHICAGO BOARD OF

.09/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDBS  [.05/24/2023 .|..... 103.0753 |..... 101.6719 ..o LR O P FP PR RO (322,797)f....... (322,797)

CHICAGO BOARD OF

.09/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.06/16/2023 .|..... 102.1199 |..... 101.6719 |........... (179,313 e i e o ... (5,140,977)|.... (5,140,977)

CHICAGO BOARD OF

.09/20/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXD8S  [.06/12/2023 .|...... 113.3504 |..... 112.2656 |............... 4219 | [ e [ e (32,813)]........ (32,813),

CHICAGO BOARD OF

.09/20/2023 .| TRADE LCZ7XYGSLJUHFXXNXDB8  [.05/24/2023 .|..... 119.9674 |..... 118.4375 o 891 | i i i e (4,590)|.......... (4,590),

CHICAGO BOARD OF

.09/20/2023 .| TRADE ... LCZ7XYGSLJUHFXXNXDB8  [.05/24/2023 .|..... 119.9674 |..... 118.4375

........ (38,249)|.

CHICAGO BOARD OF

.09/20/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.06/05/2023 .|..... 119.6563 |..... 118.4375 i 594 | i i i e (2,438)|.....ce (2,438),

CHICAGO BOARD OF

.09/20/2023 .| TRAE ................ LCZ7XYGSLJUHFXXNXDB8 [.06/21/2023 .|..... 118.8281 |..... 118.4375 |......e...... 1781 | e i e e, (2,344)].......... (2,344),

.. (38,249)[....

........... 132,250

........ 6,598,700

............. 9,300

............. 6,200

.......... 2,000

.......... 2,000

.......... 1,000

.......... 1,000

.......... 1,000

.......... 1,000




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point

€203

PENDING - FUTURE US
ULTRA 10YR NOTE SEP
23, effective
05/24/2023, attached
to Cash Security -
FUTURE US ULTRA 10YR | (91282815, Interest CHICAGO BOARD OF
[U)4V< S | 1,000 [NOTE SEP 23 ........... 912820GP0) ..vvevveeen [ e Rate........... .09/20/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.06/21/2023 .|..... 118.8906 |..... 18,4375 |ooeeeeeeeens 7 R RN R RN SR (X)) R (X)) U 3,100 | e [ 1,000
PENDING - FUTURE US
ULTRA T-BOND SEP 23,
effective 05/24/2023,
attached to Cash

Security -
FUTURE US ULTRA T- | (9128285N6, Interest CHICAGO BOARD OF
WNU3 s [ 2 [ 2,000 |BOND SEP 23 ........... 912828P46) ..ooeeeeen | i Rate........... .09/20/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.05/24/2023 .|..... 135.0143 |..... 136.2188 |........eeee 2,500 [oeeeeiiiiiiiieeeee o e e 2,409 | 2,409 |.....oeenen 13,000 | evvveeiiiiiiien [ 1,000

PENDING - FUTURE US

ULTRA T-BOND SEP 23,
effective 05/24/2023,
attached to Cash

Security -
FUTURE US ULTRA T- [ (9128285N6, Interest CHICAGO BOARD OF
WNU3 s [ L O 4,000 |[BOND SEP 23 ........... 912828P46) ..veeveeeen | e Rate........... .09/20/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 135.0143 |..... 136.2188 |............. 5,000 [oeeeeeiiiiiiiinenins o o e e 4,818 |........... 4,818 |............ 26,000 | .eooeeeeiiiineeen | s 1,000

PENDING - FUTURE US

ULTRA T-BOND SEP 23,
effective 05/24/2023,
attached to Cash

Security -
FUTURE US ULTRA T- | (9128285N6, Interest CHICAGO BOARD OF
WNUB s [ 20 | 20,000 |BOND SEP 23 ........... 912828P46) ...oeeeeee | i Rate........... .09/20/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.05/24/2023 .|..... 135.0143 |..... 136.2188 |............. 25,000 |.oooiiinieeriiiies fereeeeeiiiieees feeeeeeiiiieens e [ 24,088 |.......... 24,088 |........... 130,000 | wevveeeeeiiiiiiens [ 1,000

PENDING - FUTURE US

ULTRA T-BOND SEP 23,
effective 05/24/2023,
attached to Cash

Security -
FUTURE US ULTRA T- [ (9128285N6, Interest CHICAGO BOARD OF
WNU3 s o P E 24,000 (BOND SEP 23 ........... 912828P46) ..oveeveeen | e Rate........... .09/20/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXD88  |.06/12/2023 .|..... 135.4063 |..... 136.2188 |............. 30,000 [ouevveeiiiiiiiienins fonrreeneeiiiies o o 19,500 |.......... 19,500 |........... 156,000 | evveeeeeeeiiiens [ 1,000

PENDING - FUTURE US

ULTRA T-BOND SEP 23,
effective 05/24/2023,
attached to Cash

Security -
FUTURE US ULTRA T- | (9128285N6, Interest CHICAGO BOARD OF
WNU3 s [ L3 IO 4,000 |BOND SEP 23 ........... 912828P46) ...oeeeeeen | i Rate........... .09/20/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.06/21/2023 .|..... 136.2188 |..... 136.2188 |........eeee 5,000 [eeeeeriiiiiminenins o oo e e e 26,000 | .eooeeiiiiiiieeeen | e 1,000

PENDING - FUTURE US

ULTRA T-BOND SEP 23,
effective 05/24/2023,
attached to Cash

Security -
FUTURE US ULTRA T- (9128285N6, Interest CHICAGO BOARD OF
LUV U FTPTT 1,250 |......... 1,250,000 |BOND SEP 23 ........... 912828P46) ......oevvi | eeeveiinn.s Rate........... .09/20/2023 .| TRADE ........eeunnnns LCZ7XYGSLJUHFXXNXD88  |.06/30/2023 .|..... 136.3832 |..... 136.2188 |........... (208,375) |.evvvvnniiiiinnnnnns forviiiiiniiinnns Jovviiiiniiiiinins fovviiiinnn Joeenns (205,500)]....... (205,500)|........ 8,125,000 [ ..oooevvriiiiinnnnn | 1,000
1549999999. Subtotal - Long Futures - Replication (123,784) (11,259,146)| (11,259, 146) 27,425,000 XXX XXX
1579999999. Subtotal - Long Futures 1,670,351 4,617,857 (11,259, 146) (6,641,289) 37,229,354 XXX XXX
FUTURE S&P500 EMINI
NIV R R 128 |eeeenns 27,834,560 |SEP 23 .......ccevvnnnns EQUITY PORTFOLIO .... | SCHEDULE D . [Equity/Index |.09/15/2023 .[CME .................. LCZ7XYGSLJUHFXXNXD88  |.06/12/2023 .[...4,349.1500 |...4,488.2500 |........... (R INVV[0) ) ORI KPP (R RPN SRR, (890,240))....... (890,240)|........ 1,433,600 [0002 ..eovvvnnvene | ernnnniiennnns 50

FUTURE S&P500 EMINI
ESU .o foennens 1,080 |....... 234,854,100 |SEP 28 .......oveeeen. EQUITY PORTFOLIO .... [SCHEDULE D . |Equity/Index |.09/15/2023 .|CME .................. LCZ7XYGSLJUHFXXNXDB8  [.06/12/2023 .|...4,349.1500 |...4,488.2500 |........ (2,835,000) |..eeeeevvnenieninnn forrriiiiiiiiiiins o e .... (7,511,400)).... (7,511,400))....... 12,096,000 0002 ....vvvvveeeifvvniiaeiannnns 50
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
FUTURE S&P500 EMINI
ESU3 .ot [ 230 |........ 50,015,225 |SEP 23 ................. EQUITY PORTFOLIO .... | SCHEDULE D . |Equity/Index |.09/15/2023 .[CVE ...........ceueee. LCZ7XYGSLJUHFXXNXD88  |.06/12/2023 .|...4,349.1500 |...4,488.2500 |........... (603,750) |+eevvveeeeeereiiinens foneiiiiiiiiis Joveiiiiiiiii e e (1,599,650)..... (1,59,650)f........ 2,576,000 {0002 ....coonnnn | nnnniiiiinnee 50
FUTURE S&P500 EMINI
ESU3 .ot [ 10 s 2,174,575 |SEP 23 ...oovvvees EQUITY PORTFOLIO .... | SCHEDULE D . |Equity/Index |.09/15/2023 .[CVE ...........ceue.e. LCZ7XYGSLJUHFXXNXD88  |.06/12/2023 .|...4,349.1500 |...4,488.2500 |............ (2510 ) FOUUUUU SRR R R R, (69,550)|........ (69,550)]........... 112,000 |0002 ...oevvvvevens feveeniiinnnes 50
FUTURE S&P500 EMINI
=511 R A 13 [ 2,869,263 |SEP 23 .....oeeveeiens EQUITY PORTFOLIO .... | SCHEDULE D . |Equity/Index |.09/15/2023 .[CVE ...........ceee... LCZ7XYGSLJUHFXXNXD88  |.06/13/2023 .|...4,414.2500 |...4,488.2500 |............ (34,125) [ e o [ e (48,100)|........ (48,100)|....cceuee. 145,600 {0002 ..........ooou|eeeeeeinnnnns 50
FUTURE S&P500 EMINI
=511 R A 15 [ 3,261,863 |SEP 23 .....ceveeeees EQUITY PORTFOLIO .... | SCHEDULE D . |Equity/Index |.09/15/2023 .[CVE ............eee.e. LCZ7XYGSLJUHFXXNXD88  |.06/12/2023 .|...4,349.1500 |...4,488.2500 |............ (39,375) [ oo o e | (104,325)[....... (104,325)|........... 168,000 |0002 .....evvvvvene ferrrvnninnnnns 50
FUTURE US 5YR NOTE Interest CHICAGO BOARD OF
{21V S 1,375 |oeeeeens 1,375,000 |SEP 23 ................. BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/29/2023 .| TRADE .........ceeeuen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 109.2813 |..... 107.0938 |.evvveveeeerrninnnnne fooeiiiins foeeeei e e | 3,007,828 |...... 3,007,828 |........ 1,925,000
FUTURE US 2YR NOTE Interest CHICAGO BOARD OF
TW3 L [ L1 P 22,000 [SEP 23 ...oevvninnnnnee BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/29/2023 .| TRADE .........ceeeuen LCZ7XYGSLJUHFXXNXD88  |.06/05/2023 .|..... 102.6697 |..... 101.6719 [oeeveeeiiiinnnns B4 | e [ | e 21,958 |........es 21,063 |.......eee 12,650
FUTURE US 2YR NOTE Interest CHICAGO BOARD OF
TW3 L [ 30 [oeeeiiiiiens 60,000 |SEP 23 ................. BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/29/2023 .| TRADE .........ceeuen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 103.1328 |..... 101.6719 [oeeveeiiiinnnnns (o7 I SR KRR (SRR NP R 87,656 |.......... 87,656 |............ 34,500
FUTURE US 2YR NOTE Interest CHICAGO BOARD OF
L0V R F. L7 10,000 |SEP 23 .....cevveeennns BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/29/2023 .| TRADE .........cceeue. LCZ7XYGSLJUHFXXNXD88  |.06/21/2023 .|..... 102.0859 |..... 101.6719 [ooevveviiiinnnns 156 [ Joeeieiieis e e e 4141 41 |, 5,750
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
BV S F 375 |l 375,000 [SEP 23 .....eevnnnnnnnen BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/20/2023 .| TRADE ........cceeeeen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 114.3906 |..... 12,2656 |.oooeeeee e (52,734) [ o e e e 796,875 |........ 796,875 |........... 787,500
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
(V- S R 12 [ 12,000 |SEP 23 ....oevveeienns BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/20/2023 .| TRADE ........cceeeeen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 114.3906 |..... 12,2656 |.ooeeeeeeee s (1,688) [ o o e i 25,500 |.......... 25,500 |.ooeeeennns 25,200
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
RV S F I I 33,000 [SEP 23 ...ovvvrinnnnnnee BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/20/2023 .| TRADE ........cceeeeen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 114.3906 |..... 12,2656 |oooeeeeeeeens (4,64 [ o e e e 70,125 |.......... 70,125 |............ 69,300
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
BV S F 700 f.oeeennneee 700,000 |SEP 23 ................. BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/20/2023 .| TRADE .........ceeeuen LCZ7XYGSLJUHFXXNXD88  |.06/15/2023 .|..... 113.4531 |..... 112.2656 |...ooeeeeen (98,438 [eeeeiiiiiiiiiiiiies o e e e 831,250 |........ 831,280 |........ 1,470,000
FUTURE US ULTRA 10YR Interest CHICAGO BOARD OF
(04 (V< S 239 |l 239,000 | NOTE SEP 23 ........... BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/20/2023 .| TRADE ........cceeeeen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 119.6172 |..... 18,4375 oo (70,983) [ o e e e 281,956 |........ 281,956 |........... 740,900
FUTURE US ULTRA 10YR Interest CHICAGO BOARD OF
(04 (V< R P4 I PO 21,000 |NOTE SEP 23 ........... BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/20/2023 .| TRADE ........cceeeeen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 119.8757 |..... 18,4375 | (6,284) [ [ e e 30,208 |.......... 30,208 | 65,100
FUTURE US ULTRA 10YR Interest CHICAGO BOARD OF
......... 1,469,000 | NOTE SEP 23 ... |BOND PORTFOLIO ....... [ SCHEDULE D . |Rate... .09/20/2023 .| TRADE ... LCZ7XYGSLJUHFXXNXDB8  |.05/24/2023 .|..... 119.6172 |..... 118.4375 ......1,733,029 |...... 1,733,029 |........ 4,553,900
FUTURE US ULTRA 10V Interest CHICAGO BOARD OF
(04 (V< S 131 [ 131,000 |NOTE SEP 23 ........... BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/20/2023 .| TRADE ........cceeeen LCZ7XYGSLJUHFXXNXD88  |.05/24/2023 .|..... 119.8757 |..... 18,4375 | (38,89) [ o o e e 188,400 |........ 188,409 |........... 406,100
FUTURE US ULTRA 10YR Interest CHICAGO BOARD OF
......... 2,310,000 [NOTE SEP 23 . | BOND PORTFOLIO ....... | SCHEDULE D . |Rate... .09/20/2023 .| TRADE ... LCZ7XYGSLJUHFXXNXD88  |.06/16/2023 .|..... 119.0107 |..... 118.4375 ......1,324,188 |......1,324,188 |........ 7,161,000
FUTURE US ULTRA Interes CHICAGO
(/4 (V< R 1,250 | 1,250,000 |NOTE SEP 23 ........... BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .09/20/2023 .| TRADE ........cceeeee LCZ7XYGSLJUHFXXNXD88  |.06/30/2023 .|..... 118.4629 |..... 18,4375 | 29,250 [oveeiiiiiiiiiiiiiiins o e e e 31,688 |.......... 31,688 |........ 3,875,000
FUTURE US ULTRA T- Interest CHICAGO BOARD OF
WNU3 ......... e 80 |.... ... 80,000 |BOND SEP 23 .. ... | BOND PORTFOLIO ....... SCHEDULE D . |Rate... .09/20/2023 .| TRALE ... LCZ7XYGSLJUHFXXNXD88 |.06/15/2023 .|..... 137.0156 |..... 136.2188 |.......... (100,000).. s . ....520,000
1609999999. Subtotal - Short Futures - Hedging Other (5,339,281) (1,724,715)[  (1,724,715) 38,183,100
1649999999. Subtotal - Short Futures (5,339,281) (1,724,715) (1,724,715) 38, 183, 100
1679999999. Subtotal - SSAP No. 108 Adjustments
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,794,135 4,617,857 4,617,857 9,804,354
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108
1709999999. Subtotal - Hedging Other (5,339,281) (1,724,715)|  (1,724,715)| 38,183,100
1719999999. Subtotal - Replication (123,784) (11,259, 146)) (11,259, 146) 27,425,000
1729999999. Subtotal - Income Generation
1739999999. Subtotal - Other
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives
1759999999 - Totals (3,668,931) 4,617,857 (12,983, 861) (8,366,004) 75,412,454
Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

Total Net Cash Deposits
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting Period

.| Interest rate futures are used to change the duration of the bond porfolio and hedge against the increase or decrease in the interest rates. ...
. |Equity futures provide an offset to decreases in equity MArKeTS. ...eeeuviiriiiiiiiii e
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 4,617,857 4,617,857 2,135,726 (5,804,656) 2,135,726 75,412,454 75,412,454
BARCLAYS BANK PLC G5GSEF7VJP5170UK5573 . |... O ) R 1,560,754 |... .. (4,209,837)|... R 1,560,754 | oveeniiiiininnns (4,209,837)|... 535,749
GOLDMAN SACHS INTERNATIONAL .. I22LROWP2IHZNBB6K528 . Y. ....4,101 . (62,460) L (62,460) [ eeeeneee e e
GOLDMAN SACHS BANK USA ...... ... KD3XUN7CET14HNAYLUOZ2 . Y. .. 60,000 ,418,605 . (4,718,8%) (4,718,89))... ..536,171 |...
JPMORGAN CHASE BANK, N.A. .. . THBGLXDRUGQFUS7RNES7 . Y. . 2,680,000 ,782,113 . (1,674,054) (1,674,054))... .. 894,880 |...
MORGAN STANLEY CAPITAL PARTNERS .... 17331LVCZKOKX5T7XV54 . |... Y 166,972 |... Lo (8,827,589) ... e 166,972 | (8,827,589))... 390,808
0299999999. Total NAIC 1 Designation 2,740,000 9,932,546 (19,492,835) 9,932,546 (19,492,835) 2,356,608
0899999999. Aggregate Sum of Central Clearinghouses (Excludin (1,384,350) (1,384,350)

2,740,000

14,560,403

(20,877, 185)

4,617,857

(26,681,842)

2,135,726

0999999999 - Gross Totals 12,068,271 77,769,062 75,910,274
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 14,550,403 (20,877, 185)




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS BANK PLC ...t eeeeeeee e e et e e e e e e e e e e e e e n e e e eeenes GEGSEF7VJPSI70UKS573 .. | CaSh...eeeeeeeeeeeeeeee e e e e L0 PP PPN UEPUPPR S EPPPPPRPPPPTR 2,400,000 [.eeeeeeeneeeeeennnnn 2,400,000 [.eeeeeennneeeeennann 2,400,000 ... Vieeeeoe
MORGAN STANLEY CAPITAL SERVICES LLC .. 17331LVCZKQKX5T7XV54 .. 8,170,000 |... 8,170,000 |... ... 8,170,000 Vieooe
GOLDMAN SACHS INTERNATIONAL ....... . W22LROWP2IHZNBBBKS528 .. | Cash... . CASH .. . 40,000 .... 40,000 . 40,000 ... .
JPMORGAN CHASE BANK, N.A. (CME) . LCZ7XYGSLJUHFXXNXD88 .. | TREASURY NOTE 91282C-F0-9 TREASURY NOTE .9,879,297 .. 10,000,000 .9,971,130 |....10/31/2024
JPMORGAN CHASE BANK, N.A. (CME) . LCZ7XYGSLJUHFXXNXD88 .. | TREASURY NOTE 912828-J2-7 TREASURY NOTE .. . 19,989,375 .. 21,000,000 .. 20,707,259 |....02/15/2025 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 912828-411-9 TREASURY NOTE .. .9,629,688 .. 10,000,000 10,359,590 |....04/30/2025 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 912828-15-6 TREASURY NOTE .. . 12,493,013 .. 13,223,400 13,327,268 |....11/15/2025 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 912828-U2-4 TREASURY NOTE .. . 15,261,855 .. 16,500,000 .. 15,781,901 |....11/15/2026 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 912828-YD-6 TREASURY NOTE .. . 13,729,357 .. 15,088,500 14,987,525 |....08/31/2026 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 91282C-BC-4 TREASURY NOTE .. . 14,078,995 .. 15,619,600 15,402,837 |....12/31/2025 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 91282C-B0-3 TREASURY NOTE .. . 12,520,155 .. 13,937,900 .. 13,435,064 |....02/28/2026 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 91282C-AE-1 TREASURY NOTE .. . 19,916,993 .. 25,000,000 .. 20,268,707 |....08/15/2030 ..
GOLDMAN SACHS AND COMPANY (CME) ... LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE .. . |91282C-EN-7 ... TREASURY NOTE A . 14,281,761 |... .. 15,118,600 |... .. 15,085,337 |....04/30/2027 ...|.
JPMORGAN CHASE BANK, N.A. (1CE) iiiivvreniiiiiiriiiiiiiiiiiie e iiiiii e s ceiii e e eanaes 549300HIMR1DBOTS2G29 .. [ Cash......cvvuuunriiiiiiriiiiiiiiiiiiiniiiiiiienereiiiines | evneeeeeeessnneeennns L0 P [T PPPPI 3,918,101 [.oiiiiiiiiiiiiinnnn 3,918,101 [ 3,918,101 [ooooeeeees e [ |
0199999999 - Total 156,308,590 170,016, 101 163,804,718 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
GOLDMAN SACHS BANK USA KD3XUN7CT14HNAYLUO2 .. | Cash... CASH .. .... 60,000 |... .... 60,000 |...
JPMORGAN CHASE BANK, N.A. . THBGLXDRUGQFUS7RNESY .. | Cash... CASH ..

0299999999 - Total

2,740,000

2,740,000
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase Liability Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Identifier Description Liakili & 85 820 Balance Instruments Liability [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
....................... I e O T R e T T .
9609999999. Subtotal - Cash (Schedule E Part 1 type) 51,982, 161 51,982, 161 XXX
9999999999 - Totals 51,982, 161 51,982, 161 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -oooovveeivveennns 37,205,952 Book/Adjusted Carrying Value $ 37,205,952
2. Average balance for the year ~ Fair Value $ 27,624,868  Book/Adjusted Carrying Value $ ... 27,624,868
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 51,982,161 NAIC2 § ... NAIC3 § . NAIC4 § . NAIC5 § . NAIC6E $ oo
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SECURITIES LENDING COLLATERAL ASSETS

SCHEDULE DL - PART 2

Reinvested Collateral Assets Owned Current Statement Date

1

2

3 4
NAIC
Designation,
NAIC
Designation
Modifier and SVO

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
5

6

7

CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
857492-70-6 .........[ STATE STR INSTI US GOVT CL INST ...oouviiiiiniiiiiiiiiiiiiiiiiiiiniinieieniiniiennes [ foereseenens o v L 71,000 | 71,001 |, 12/31/2024 .......
92780K-UE-6 VIRGINIA ELECTRIC AND POWER COMPAN . .... 2,519,804 |.. .eer 2,520,122 |....... 07/14/2023 ...
28504H-U7-7 ELECTRICITE DE FRANCE . .... 9,989,570 |.. .... 9,990,733 |....... 07/07/2023
28504H-US-1 ......... | ELECTRICITE DE FRANCE . .... 9,959,910 |.. .... 9,962,014 |....... 07/26/2023 ...
58768K-UQ-6 .........| MERCEDES-BENZ FINANCE NORTH AMERIC .... 19,931,160 |.. 19,933,683 07/24/2023
62479M-UD-3 .........| MUFG BANK LTD (NEW YORK BRANCH) 24,954,300 |.. 24,956,917 07/13/2023
62479M-UR-2 .........| MUFG BANK LTD (NEW YORK BRANCH) 22,420,395 |.. 22,423,200 07/25/2023
14912E-UH-8 .........| CATERPILLAR FINANCIAL SERVICES COR .... ...29,928,180 |.. ... 29,932,000 |....... 07/17/2023
0556C3-UR-0 ......... | BMW US CAPITAL LLC ... 8,718,894 |.. .... 8,720,075 |....... 07/25/2023 ...
13645X-UK-5 .........| CANADIAN PACIFIC RAILWAY COMPANY .... .... 4,985,930 |.. .... 4,986,500 |....... 07/19/2023 ...
976828-U3-1 .........| WISCONSIN POWER AND LIGHT COMPANY ... ... 14,993,670 |.. ... 14,995,750 |....... 07/03/2023 ...
95980H-U6-1 WESTERN UNION €O .ttt snnsssneesnnnes | Ly [eeseesssnens + snnennnnnnns [, 9,991,280 |eeeneeeenniieeeeennd! 9,992,639 |....... 07/06/2023
31622G-UJ-4 FIDELITY NATL INFO SERV . ... 4,986,745 |.. ... 4,987,014 |....... 07/18/2023
316226-US-4 FIDELITY NATL INFO SERV .... ... 44,825,535 |.. ... 44,827,500 |....... 07/26/2023 ...
14912E-UJ-4 .........| CATERPILLAR FINANCIAL SERVICES COR .... ... 19,949,260 |.. .. 19,951,833 |....... 07/18/2023
00912U-UQ-1 .........[ AIR LIQUIDE US LLC 32,888,031 |.. 32,891,421 07/24/2023
71838M-U6-5 .........[ PHILIP MORRIS INTL INC ABS ... 19,983,080 |.. 19,985,833 07/06/2023
0556C3-U-2 ......... | BM US CAPITAL LLC 28,651,934 |.. 28,655,588 07/24/2023
90212J-U3-5 .........| TYCO ELECTRONICS GRP .. 10,995,226 |.. 10,996,792 07/03/2023
06369V-UC-5 ......... | BANK OF MONTREAL 10,909,477 |.. 10,910,770 07/12/2023
67018D-UD-0 .........| NTT FINANCE AMERICAS INC ... ... 14,177,543 |.. ... 14,225,158 |....... 07/13/2023 ...
30036N-UB-9 ......... | EVERGY METRO INC ... 23,979,144 |.. ... 23,982,231 |....... 07/06/2023
084658-UC-1 BERKSHIRE HATHAWAY ENERGY CO e 2,994 TAT e 2,995,142 |....... 07/12/2023 ...
08465S-UJ-6 BERKSHIRE HATHAWAY ENERGY CO ... 14,561,295 |.. ... 14,563,459 |....... 07/18/2023
67021K-UJ-6 NSTAR ELECTRIC CO ... ... 14,961,795 |.. ... 14,963,379 |....... 07/18/2023
86723B-UL-2 .........[ SUNCOR ENERGY INC. .. .... 9,970,330 |.. .... 9,971,236 |....... 07/20/2023 ...
03785E-UJ-1 .........[ APPLE INC 44,885,745 |.. 44,892,475 07/18/2023
23336K-UC-4 ......... | DTE ELECTRIC CO 14,473,248 |.. 14,476,828 07/12/2023
87513-U3-0 .........| TAMPA ELECTRIC COMPANY .. 15,993,024 |.. 15,995,378 07/03/2023
6708K3-UB-7 .........| OGE ENERGY CORPORATION ... . 9,983,950 |.. . 9,984,972 07/11/2023
30036N-UD-4 ......... [ EVERGY METRO INC 25,950,4% |.. 25,953,893 07/13/2023
63743D0-U6-6 .........| NATIONAL RURAL UTILITIES COOP FINA . ... 4,995.775 |.. .... 4,996,278 |....... 07/06/2023
06367K-UH-0 ......... [ BANK OF MONTREAL ... 4,987,965 |.. ... 4,988,178 |....... 07/17/2023
67018D-UB-4 NTT FINANCE AMERICAS INC ... 16,704,649 |.. ...16,726,131 |....... 07/11/2023
693728-UM-0 PACCAR FINANCIAL CORP. e 5,433,748 e 5,434,558 |....... 07/21/2023 ...
59157U-US-7 METLIFE SHORT TERM FUND . ... 21,463,275 |.. ...21,467,698 |....... 07/26/2023 ...
867238-UN-0 SUNCOR ENERGY INC. .. ... 3,039,484 |.. .... 3,039,768 |....... 07/21/2023 ...
12665K-UB-1 CVS/CAREMARK CORP ... 24,978,400 |.. ... 24,981,632 |....... 07/06/2023
23102V-V7-2 .........[ CUMMINS INC ... 34,808,900 |.. ... 34,810,838 |....... 08/07/2023
71838M-UR-9 .........[ PHILIP MORRIS INTL INC ABS ... 29,893,260 |.. 29,897,600 07/25/2023
69372B-UA-6 .........| PACCAR FINANCIAL CORP. ........ 14,479,541 |.. 14,481,368 07/10/2023
67021K-UR-8 .........| NSTAR ELECTRIC CO 24,911,375 |.. 24,913,833 07/25/2023
03028U-UJ-2 ......... [ AMERICAN TRANSMISSION CO ... ... 34,910,680 |.. ... 34,915,897 |....... 07/18/2023
87513W-UL-0 .........| TAMPA ELECTRIC COMPANY .. .... 5,483,687 |.. .... 5,484,151 |....... 07/20/2023 ...
95980H-U5-3 WESTERN UNION CO .......... ... 19,985,480 |.. ...19,988,111 |....... 07/05/2023 ...
92780K-UC-0 VIRGINIA ELECTRIC AND POWER COMPAN . ... 6,937,754 |.. .... 6,938,639 |....... 07/12/2023 ...
58768K-UE-3 MERCEDES-BENZ FINANCE NORTH AMERIC . ... 17,964,828 |.. ... 17,966,460 |....... 07/14/2023 ...
92780K-UH-9 VIRGINIA ELECTRIC AND POWER COMPAN . ... 15,959,952 |.. ... 15,961,956 |....... 07/17/2023
42786U-U5-2 HERSHEY COMPANY THE ..........ceeunnns .... 4,996,505 |.. ... 4,997,156 |....... 07/05/2023 ...
0255E3-UB-2 ......... [ AMERICAN ELECTRIC POWER COMPANY IN . ... 9,983,950 |.. .... 9,984,889 |....... 07/11/2023
03265F-UD-0 ......... [ ANALOG DEVICES INC 14,971,545 |.. 14,974,450 07/13/2023
24902U-UJ-9 ......... | DENTSPLY INTERNATIONAL INC ... 13,711,528 |.. 13,714,548 07/18/2023
97682S-U5-6 .........| WISCONSIN POWER AND LIGHT COMPANY ..9,503,242 |.. . 9,597,280 07/05/2023
50221J-UL-8 .........| LSEGA FINANCING PLC ... 49,724,556 |.. ... 49,858,556 |....... 07/20/2023 ...
58768K-US-2 .........| MERCEDES-BENZ FINANCE NORTH AMERIC .... .... 4,981,320 |.. .... 4,981,910 |....... 07/26/2023 ...
67018D-UR-9 .........| NTT FINANCE AMERICAS INC ..ovvereiiieiiineiiinsiieesienesien s sieeesien e sennesnes | [reeemsseeene e [ 9,949,542 |.. .... 9,965,400 |....... 07/25/2023 ...
71112K-U3-3 .........| PEOPLES GAS LIGHT AND COKE COMPANY . .... 4,997,805 |.. .... 4,998,578 |....... 07/03/2023 ...
70962B-UD-4 PENSKE TRUCK LEASING CO LP ... ... 7,984,488 |.. .... 7,985,787 |....... 07/13/2023 ...
69372B-UJ-7 PACCAR FINANCIAL CORP. ... 24,936,200 |.. ... 24,939,201 |....... 07/18/2023
42786U-U0-6 HERSHEY COMPANY THE . ... 47,338,833 |.. ... 47,344,622 |....... 07/24/2023 ...
20447M-U3-3 ......... | EQUINOR ASA .. 19,991,520 |.. .. 19,994,389 |....... 07/03/2023 ...
92780K-US-5 .........| VIRGINIA ELECTRIC AND POWER COMPAN ... 12,287,727 |.. 12,239,042 07/26/2023
03028U-UA-1 .........| AMERICAN TRANSMISSION CO 19,971,780 |.. 19,974,450 07/10/2023
02360S-UE-6 .........| AMEREN CORPORATION 24,948,650 |.. 24,951,160 07/14/2023
57576K-U0-0 ......... | MASSACHUSETTS MUTUAL LIFE INSURANC . . 4,982,960 |.. . 4,983,708 07/24/2023
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
5

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
677058-UT-7 .........| OGLETHORPE POWER CORP ... 26,861,649 |.. ...26,868,066 |....... 07/27/2023 ...
13639D-U5-0 .........| CANADIAN NATIONAL RAILWAY COMPANY . 1,998,560 |.. . 1,998,851 07/05/2023
23102V-UR-9 ......... [ CUMMINS INC 15,913,163 |.. 15,914,850 07/25/2023
69372B-UL-2 .........| PACCAR FINANCIAL CORP. ... 7,478,708 |.. ... 7,479,733 |....... 07/20/2023 ...
377370-U3-6 ......... | GLAXOSMITHKLINE LLC ... 19,991,560 |.. ... 19,994,400 |....... 07/03/2023 ...
4523EN-UK-7 ILLINOIS TOOL WORKS INC . ... 23,436,668 |.. ... 23,439,370 |....... 07/19/2023 ...
37362J-U5-9 GEORGIA TRANSMISSION CORP ... 6,995,121 |.. .... 6,996,088 |....... 07/05/2023 ...
74800K-UE-0 QUEBEC (PROVINCE OF) .vvveueieeaiinesiinesiien st e sien e s sienesiensssenssnenessnnnssnnnnsns | iy [reseeessnnens + smeenmnnnns [, 5,184,807 |.. .... 5,185,320 |....... 07/14/2023 ...
09248U-70-0 BLACKROCK LIQUIDITY FED FUND - INSTITUTIONAL SHARES ... 42,185,216 |.. ... 42,185,216 |....... 12/31/2024 ...
912797-FR-3 TREASURY BILL .. ... 34,990,459 |.. ... 34,980,382 |....... 07/05/2023 ...
912797-FX-0 .........| TREASLRY BILL .. ... 49,944 750 |.. ... 49,930,993 |....... 07/11/2023
912797-FZ-5 .........| TREASLRY BILL ..104,679,162 |.. ..104,650,247 07/25/2023
649520-ET-6 .........| NEW YORK LIFE GLOBAL FUNDING . 4,882,034 |.. . 4,998,085 06/06/2024
69371R-R8-1 .........| PACCAR FINANCIAL CORP .... . 4,893,758 |.. ..4,999,445 06/13/2024
30231G-BH-4 ......... [ EXXON MOBIL CORP ... 4,816,964 |.. .... 4,980,611 |....... 03/19/2025 ...
904764-BN-6 .........| UNILEVER CAPITAL CORP . ... 4,735,174 |.. ... 4,871,407 |....... 08/12/2024 ...
58933Y-AR-6 MERCK & €O INC .t | [reeeeeeneens o e [ 4,812,226 |oueenniiiiiiiieeenn 4,983,324 |....... 02/10/2025 ...
576291I-CE-8 MASSMUTUAL GLOBAL FUNDING |1 e 5,216,403 |oeeieieeeeeeeees 5,338,425 |....... 06/22/2024 ...
341081-FK-8 FLORIDA POWER & LIGHT CO .... 4,898,088 |.. .... 5,009,689 |....... 06/01/2024
46625H-KC-3 JPMORGAN CHASE & CO . .... 4,836,240 |.. ... 4,976,177 |....... 01/23/2025 ...
857477-AN-3 STATE STREET CORP ... ... 4,825,217 |.. .... 5,007,579 |....... 12/16/2024 ...
63743H-FC-1 .........| NATIONAL RURAL UTILITIES COOPERATI .... ... 4,720,513 |.. .... 4,873,5% |....... 02/07/2025 ...
084659-AT-8 .........| BERKSHIRE HATHAWAY ENERGY CO ... . 4,880,190 |.. . 5,060,708 04/15/2025
23338V-AB-2 ......... | DTE ELECTRIC CO . 3,221,608 |.. . 3,286,077 03/15/2024
438516-Bl-5 .........| HONEYWELL INTERNATIONAL INC .. . 4,832,563 |.. . 4,970,782 08/15/2024
90327Q-D8-9 .........| USAA CAPITAL CORP .... 4,802,002 |.. .... 4,989,582 |....... 05/01/2025 ...
037833-AS-9 .........| APPLE INC e 4,925,683 | 5,029,323 |....... 05/06/2024 ...
06406R-BC-0 .........| BANK OF NEW YORK MELLON/THE .. e 4,807,831 | 4,998,455 |....... 04/25/2025 ...
713448-CM-8 .........[ PEPSICO INC .... 4,936,661 |.. 5,028,576 |....... 03/01/2024 ...
023135-CE-4 AMAZON.COM INC .... ... 4,823,488 |.. 4,998,750 |....... 04/13/2025 ...
14913R-2V-8 CATERPILLAR FINANCIAL SERVICES COR . ... 4,840,818 |.. 5,001,338 |....... 05/13/2025 ...
40139L-AF-0 GUARDIAN LIFE GLOBAL FUNDING .... 4,879,600 |.. 4,988,837 |....... 05/06/2024 ...
747525-AT-0 .........| QUALCOMM INCORPORATED .... 4,890,909 |.. 4,998,787 |....... 05/20/2024 ...
459200-JY-8 .........| INTERNATIONAL BUSINESS MACHINES CO . 13,682,620 |.. 13,904,641 05/15/2024
3733IN-AH-4 ......... | GEORGIA-PACIFIC LLC L7,714,138 |.. . 7,909,722 03/01/2025
67066G-AL-8 .........| NVIDIA CORPORATION .. . 1,298,251 |.. . 1,312,829 06/14/2024
62954-AH-8 .........| NTT FINANCE CORP .... . 4,921,004 |.. .5,020,987 07/26/2024
440452-AG-5 .........| HORMEL FOODS CORPORATION ... . 5,761,590 |.. . 5,834,677 06/03/2024
06368L-GU-4 ......... [ BANK OF MONTREAL ... 8,627,199 |.. ... 8,604,415 |....... 12/12/2024 ...
91282C-ER-8 .........| TREASURY NOTE ... ... 73,045,898 |.. ... 74,962,362 |....... 05/31/2024 ...
91282C-EK-3 TREASURY NOTE ... 48,806,640 |.. ... 49,935,849 |....... 04/30/2024 .......
912828-V2-8 .........| TREASRY NOTE ....oooiiiiiiiiiiiiiii e | i, [ressessmsenss  onmnnnnnns |, 49,255,860 |....uuiiiieiiininens 49,952,337 |....... 12/31/20238 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 1,749,076,577 1,756,714,645 XXX
9999999999 - Totals 1,749,076,577 1,756,714,645 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value § ...
Fair Value $ ...

... 1,864,965,720

334,860,642

E12.1

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

.. 342,513,235
.1,872,531,109




STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

BNY Mellon ..coovveviiiiicieiee New York , New York .........|........ 102,250 | 140,807 oo o 113,306,445 |.......... 21,184,738 |........ 30,350,892 |..
Northrim Bank .........cccooeveeee. Anchorage, Alaska .............. |......... 0,400 [ 898 [ e, 266,709 |............... 266,709 |..cooviveriereene .
JP Morgan Chase * ................ Indiana .....cooeeveeeveceeeeenes oo o 1202010 [ 10 | o 3,426,498 |.......... 98,750,469 |........ (72,905,616)|..
Bank of America, N.A. ... .. New York, New York . (1,158,775,750)(... (1,214,155,320)/... (1,218,372,946)|..
Bank of New York Mellon o New York, New YOrk .ooooooooee oo oo oo s e oo 82 | 82 | 5,930,968 |..
Wells Fargo Bank, N.A. ......... Charlotte, North Carolina |...... [ oo e fore (122,366,726)|...... (131,925,421)|...... (109,834,427)|..
Wells Fargo Bank, N.A. ......... Charlotte, North Carolina ... [ Jorooeeees oo e, 5,966,367 |........... 5,966,367 |............ 6,979,205 |..
Citibank, N.A. ... New York, New York ... looeoio oo Joeereeieeeeeeeeie oo oo 9,305 | 9,305 e
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 141,210 (1,158,167,069)] (1,219,903,071)| (1,357,851,924)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 141,210 (1,158,167,069)| (1,219,903,071) (1,357,851,924)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

141,210

(1,158,167,069)

(1,219,903,071)

(1,357,851,924)

E13




I4E

STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
...................... =T PP PP PPUPPPTRPUPPPPPRRRPPUPPUR ( JUUPPPPRR REPPPPPRRN 1 ¢V (:72(1 7. REURRRRI o eeeneeeee 07/05/2023 ooviiii [ ... 34,980,382 122,613
TREASLRY BILL .... ... 06/29/2023 .......... . 07/1172023 . ..49,930,993 |... ... 17,258
.... | TREASLRY BILL .... ... 06/28/2023 .......... ..07/25/2023 .. 104,650,247 |... ...52,047
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 189,561,621 191,918
0109999999. Total - U.S. Government Bonds 189,561,621 191,918
...................... |0UEBEC RO = I T O 1o < 2 T o | 00 L 0 A L T o PP PPN L. L)
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 5,185,320 13,403
0309999999. Total - All Other Government Bonds 5,185,320 13,403
0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
AIR LIQUIDE US LLC ... %.. .. 06/21/2023 ..07/24/2023 .. ..32,891,421 |...

AMEREN CORPORATION ...
AMERICAN ELECTRIC POWER COMPANY IN
AMERICAN TRANSMISSION CO ..
AMERICAN TRANSMISSION CO
ANALOG DEVICES INC
APPLE INC
BMIW US CAPITAL LLC ...
BMI US CAPITAL LLC ...
BANK OF MONTREAL
BANK OF MONTREAL
BERKSHIRE HATHAWAY ENERGY CO ..
BERKSHIRE HATHAWAY ENERGY CO ..
CVS/CAREMARK CORP ................
CANADIAN NATIONAL RAILWAY COMPANY .
CANADIAN PACIFIC RAILWAY COMPANY ...
CATERPILLAR FINANCIAL SERVICES COR
CATERPILLAR FINANCIAL SERVICES COR ...
CUMMINS INC
CUMMINS INC
DTE ELECTRIC CO ..
DENTSPLY INTERNATIONAL INC ..
ELECTRICITE DE FRANCE
ELECTRICITE DE FRANCE
EQUINOR ASA ..........

EVERGY METRO INC
EVERGY METRO INC ...
FIDELITY NATL INFO SERV
FIDELITY NATL INFO SERV ...
GEORGIA TRANSMISSION CORP
GLAXOSMITHKLINE LLC
HERSHEY COMPANY THE
HERSHEY COMPANY THE
ILLINOIS TOOL WORKS INC ...
LSEGA FINANCING PLC
MASSACHUSETTS MUTUAL LIFE INSURANC
MERCEDES-BENZ FINANCE NORTH AMERIC
MERCEDES-BENZ FINANCE NORTH AMERIC
MERCEDES-BENZ FINANCE NORTH AMERIC
METLIFE SHORT TERM FUND ...........
MUFG BANK LTD (NEW YORK BRANCH) ....
MUFG BANK LTD (NEW YORK BRANCH)
NATIONAL RURAL UTILITIES COOP FINA ...

NTT FINANCE AMERICAS INC .. eeeiittteee ettt ettt et e oottt e et ettt et e e ettt e e oottt et e oo eett et e eeeeette et eeee ettt e e e eeeettteeeeeeeaitseeeeeeennnes e o 06/22/2023

06/16/2023 ..
06/16/2023 ..
06/16/2023 ..
06/29/2023 ..
... 06/22/2023
... 06/27/2023
... 06/27/2023
... 06/28/2023
... 06/02/2023
... 06/14/2023
... 06/14/2023
.. 06/21/2023
06/29/2023 ..
06/28/2023 ..
06/28/2023 ..
... 06/20/2023
... 06/22/2023
... 06/13/2023
... 06/27/2023
... 06/29/2023
... 06/28/2023
... 06/07/2023
.. 06/26/2023
06/30/2023 ..
06/22/2023 ..
06/29/2023 ..
... 06/21/2023
... 06/27/2023
... 06/29/2023
... 06/30/2023
... 06/13/2023
... 06/29/2023
... 06/13/2023
.. 06/13/2023
06/23/2023 ..
06/13/2023 ..
06/23/2023 ..
06/21/2023 ..
06/21/2023 ..
... 06/13/2023
... 06/20/2023
.. 06/15/2023

. 07/14/2023 ..
. 07/11/2023 .
. 07/10/2023 .
. 07/18/2023 .
. 07/13/2023 ..
. 07/18/2023 .
..07/24/2023 ..
..07/25/2023 ..
. 07/17/2023 .
. 07/12/2023 ..
. 07/12/2023 ..

3= == 22 3= == ==

==

. 07/06/2023 .
. 07/05/2023 ..
. 07/19/2023 ..
. 07/17/2023 .
. 07/18/2023 .
..07/25/2023 ..
. 08/07/2023 .
. 07/12/2023 ..

== 52 =2 3= 3= =2

==

. 07/26/2023 ..
. 07/03/2023 ..
. 07/06/2023 .
. 07/13/2023 ..
. 07/18/2023 .
. 07/26/2023 ..
. 07/05/2023 ..
. 07/03/2023 ..
. 07/05/2023 ..
..07/24/2023 ..
. 07/19/2023 ..
. 07/20/2023 ..
..07/24/2023 ..
. 07/14/2023 ..
..07/24/2023 ..
. 07/26/2023 ..
. 07/26/2023 ..
. 07/13/2023 ..
..07/25/2023 ..
. 07/06/2023 .
07/11/2023

= ==

5= =2 2= = ==

==

==

== ==

==

. 07/18/2023 ...

. 07/18/2023 ...
. 07/07/2023 ...

24,951,160
.9,984,889
19,974,450

24,981,632
.1,998,851
.4,986,500

4,996,278 |...

16,726,131

...2,99,142 |...
.. 14,563,459 |...
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STATEMENT AS OF JUNE 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

...................... NTT FINANCE AMERICAS INC ..eeieeeieiiee e

NTT FINANCE AMERICAS INC .
NSTAR ELECTRIC CO
NSTAR ELECTRIC CO
0GE ENERGY CORPORATION .
OGLETHORPE POWER CORP ...
PACCAR FINANCIAL CORP. .
PACCAR FINANCIAL CORP. .
PACCAR FINANCIAL CORP. .
PACCAR FINANCIAL CORP. ...
PENSKE TRUCK LEASING CO LP
PEOPLES GAS LIGHT AND COKE COMPANY ...
PHILIP MORRIS INTL INC ABS ..
PHILIP MORRIS INTL INC ABS ..
SUNCOR ENERGY INC. .
SUNCOR ENERGY INC. .
TAMPA ELECTRIC COMPANY ....
TAMPA ELECTRIC COMPANY .
TYCO ELECTRONICS GRP ....
VIRGINIA ELECTRIC AND POWER COMPAN
VIRGINIA ELECTRIC AND POWER COMPAN ...
VIRGINIA ELECTRIC AND POWER COMPAN ...
VIRGINIA ELECTRIC AND POWER COMPAN ...
WESTERN UNION CO ...
WESTERN UNION CO ...
WISCONSIN POWER AND LIGHT COMPANY ..
WISCONSIN POWER AND LIGHT COMPANY ..

| TR 06/08/2023
... 06/20/2023
... 06/15/2023
... 06/27/2023
... 06/22/2023
.. 06/27/2023
06/14/2023 ..
06/14/2023 ..
06/15/2023 ..
... 06/20/2023
... 06/29/2023
... 06/28/2023
... 06/28/2023
... 06/29/2023
... 06/23/2023
... 06/23/2023
.. 06/30/2023
06/21/2023 ..
06/30/2023 ..
06/06/2023 ..
... 06/06/2023
... 06/06/2023
... 06/21/2023
... 06/28/2023
... 06/29/2023
... 06/29/2023
.. 06/30/2023

..07/25/2023 ..
. 07/18/2023 .
..07/25/2023 ..
. 07/11/2023 .
. 07/27/2023 ..
. 07/10/2023 .
. 07/18/2023 .
. 07/20/2023 ..
. 07/21/2023 ..
. 07/13/2023 ..
. 07/03/2023 ..
. 07/06/2023 .
..07/25/2023 ..
. 07/20/2023 ..
. 07/21/2023 ..
. 07/03/2023 ..
. 07/20/2023 ..
. 07/03/2023 ..
. 07/12/2023 ..
. 07/14/2023 ..
. 07/17/2023 .
. 07/26/2023 ..
. 07/05/2023 ..
. 07/06/2023 .
. 07/03/2023 ..
. 07/05/2023 ..

07/13/2023 .......

.............................. 14,225,158

14,481,368
24,939,201
.7,479,733

..12,239,042 |...
. 19,988,111 |...
...9,992,639 |...
14,995,750 |...
.9,597,280 |...

.9,965,400 |...
14,963,379 |...
24,913,833 |...
.9,984,972 |...
. 26,868,066 |...

.5,434,558 |...
.7,985,787 |...
.4,998,578 |...
..19,985,833 |...
..29,897,600 |...
.9,971,236 |...
.3,039,768 |...

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

1,198,794, 115 1,554,253
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,198,794, 115 1,554,253
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 1,393,541,056 1,759,574
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans
2509999999. Total Bonds 1,393,541,056 1,759,574

09248U-71-8 ....... BLCKRCK LQDTY T FUND CL INTL
09248U-70-0 ....... BLACKROCK LIQUIDITY FED FUND - INSTITUTIONAL SHARES .

... 12/01/2022
.. 06/30/2023

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

262006-82-8 ....... DREYFUS GOVT CASH MGMT-BOLD
4812CA-56-1 ....... JP MORGAN US GOVT MMKT-ACDMY
BAS156-B6-1 ....... INDIRECT SEC LEND REINVESTMENT MWF ...

09248U-55-1 ........ BLACKROCK TREASURY TRUST

12/22/2022
... 05/22/2023
... 06/30/2023
... 12/22/2022
..09/25/2018

26188J-20-6 ....... DREYFUS CASH MANAGEMENT INST .. .

381410-27-3 ....... GOLDMAN SACHS FIN SQ GOVT FS ... 12/13/2022

857492-70-6 ....... STATE STR INSTI US GOVT CL INST .... .. 06/20/2023

8309999999. Subtotal - All Other Money Market Mutual Funds 122,461
...................... |ALLSTATE SHORT TERM POOL LLC .uvuuniiiiiuniniiiiiutti s st ittt s s st tetii s e s seaaie s s s esassissssenssssssesssnnsasssssnnnnnnssssnnnsnnsssssnnnnnssessrnsnnssessrensnnssssennnnnnees | Qennnessens fonneeennene 18/30/2022 wuvoevvins fooviiiiniinnniiiiinnnn 5,100 [ooeeiiniiiin i e 2,252,537,374 [ 4,227,649 |oiiiiinnceneeenn... . 7,494,846
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 2,252,537,374 4,227,649 7,494,846
8609999999 - Total Cash Equivalents 3,740,495,075 5,136,158 9,379,625
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