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STATEMENT AS OF SEPTEMBER 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 35,079,970,562 |.....ovoevieeirieirierienies o 35,079,970,562 |.......... 29,072,441,342
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 89,115,302 oo [ 89,115,302 ..o 85,901,228
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiiiecc e [resrenniens 2,080,617,971 oo, 2,360,762 |........... 2,078,257,208 |........... 4,569,016,223
3. Mortgage loans on real estate:
B FIFSEIENS .o [ 716,718,516 ..o o 716,718,516 |................ 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 92,256,553 |ovvieieereenenens oo, 92,256,553 |....cocvvvvnenne 90,521,888
4.2 Properties held for the production of income (less
$ s ENCUMDIANCES) .vovvvieiinieicieieieieieeens [oorieeiriecies 193,971,311 | e 193,971,311 | 163,331,787
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....vvieieeeiiieveteteeeee ettt s st sesesessssesessseseseseaes [ereseseenenesenneea 878,801 oo oo 878,801 |..ooveenn 41,769,690
5. Cash($ .o (1,331,399,665) ), cash equivalents
[C T 1,991,752,180 ) and short-term
investments ($§ ... 135,256,925 ) oo e, 795,609,440 ..o [ 795,609,440 |............ 2,670,665,405
6. Contractloans (including $  ..ooviiiiiiicccciee Premium NOtES) ...... |eeveeieeieeeiiciieeeciiee e [ [
7. Derivatives ............... 19,914,037 |. 19,914,037 |. 22,553,890
8. Otherinvested @sSets ..o [ 10,194,651,576 |......cccco.n.. 37,498,197 |.......... 10,157,153,379 |.......... 10,013,358,463
9. ReCeivVables fOr SECUMHIES .........o.iuiuiiiieiieiieieie e 69,399,326 69,399,326 17,010,652
10. Securities lending reinvested collateral assets . 38,202,000 |.. 38,202,000 |.. 14,776,208
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LINes 110 11) ....ocoovcveveveeeeeeeieicicereens oo 49,371,305, 394 49,331,446,435 |........... 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 [ 373,261,875 | e 373,261,875 |.cevirinnee 291,758,166
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............ 2,806,753,987 |....ccvvvnne. 75,071,307 |....ccvuve 2,731,682,680 |............ 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 5,995,210,901 |ovoieeeeerrreeecirrneees fereieiniens 5,995,210,901 |............ 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 ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 87,463,018 ..o o 87,463,018 |...cceove.. 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.cc..... 856,415,983 ..ot e 856,415,983 |....c.coc...... 505,805,533
18.2 Net deferred tax asset ..........coocoeerueennne ..1,132,581,050 |.. ..1,132,581,050 |.. ..939,546,776
19. Guaranty funds receivable or 0N dePOSit ..........ccceoiiriiiiiiiiiieieeieeeeieiies [ [ [ [
20. Electronic data processing equipment and SOftWAre .............ooveveeereeererenins frevereecienncns 445,671,086 |................388,626,214 |................. 57,044,872 |................. 62,165,321
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 75,807,181 |.ocveree 75,807,181 oo [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccoeevevevrvreees foeveeerieennne 403,219,970 oo e 403,219,970 |................ 319,833,664
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ............cococeeeeeererirniens [ 941,895,686 |................ 627,511,228 |.......cccvnv 314,384,458 |................ 356,180,807
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 62,489,586,132 |............ 1,206,874,889 |.......... 61,282,711,242 |.......... 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) 62,489,586,132 1,206,874,889 61,282,711,242 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 ... [ 282,616,983 |.....ccoenv. 23,343,530 |...ooovevennne 259,273,453 |.....coooenee. 308,654,797
2502, C0lTAtEral oo et 43,404,494 | [ 43,404,494 |............... 47,311,959
2503. Prepaid assesSMENTS ..o [ 232,854,457 ..o 221,147,947 |................. 11,706,510 |ocvoviveiiee 214,051
2598. Summary of remaining write-ins for Line 25 from overflow page ..383,019,751 |... ..383,019,751 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 941,895,686 627,511,228 314,384,458 356,180,807




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ......... 14,050,927,234 ) ..o 24,139,459,537 |.......... 20,759,137,969
2. Reinsurance payable on paid losses and 10Ss adjuStMENt EXPENSES ..........cccvevevevrueueuriiieeeeeteteseeeeeeseseseseaessss s s sesessanas |oeseseseereneees 357,075,498 |................ 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 3,712,813,133 |........... 3,390,893,872
4. Commissions payable, contingent commissions and other similar charges . 303,852,377 |...ocvevernne 271,896,812
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........ccueviiriiiriretiiiiieeieie ettt bttt sn s bbb ss s s b [ocee s 1,423,915,070 |............ 1,661,881,211
6. Taxes, licenses and fees (excluding federal and foreign INCOME tAXES) ...........cccueueveverureeeeieeeeesecaeeeeeseseeseaesesesenssesesesssennseaes e seeeeenenns 120,957,998 |...coovvrinnne 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 §  ................ 908,512,117 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 Act) ..........ccccooovvveveveeens feveveinnns 16,339,138,239 |........... 14,363,375,547
10, AQVANCE PIEMIUM ....oeveeeeeeeeeeeeceee et eee et ee e sese et s e e eeee e e e s st teseseeesessassssesesesessasesae s seseseseesaesesessassseseseansssssssasesesnananasasnsasesnses [ersereseneneneas 513,297,593 |............... 370,903,039
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........vvuiviveviiiieiieretriisessesese s sesesese st b sssese s e esesecnenns 122,902,820 |..........c..... 830,146,391
13.  Funds held by company Under reiNSUFANCE trEALES .............cceveveveeerueuereeeeeeeceeteteseeesscaetesesesesssaesesesesessssesesesesessssssesesennsssssasasand 78,914,359
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS ..........ccciiriiiiiiiiieieieeee et 44,293,344
15.  Remittances and items not allocated ... ... 23,865,520
16.  Provision for reinsurance (including $  «..ooovevevceieieiciiccae certified) 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 76,952,280 |................ 117,896,436
20, DEIVALVES ...o.veveeeeececeeteieeeeeeecae et eeeeaeaete e s ee s asaetesesessasaesesesesssseaesesasensesseetesesensssesesesesensseeeesases e snsetetesensnsnaetesasennsneetetasannanansese et ee et n et s 9,374,666 |................ 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 1,147,372,589 |................ 732,151,435
22.  Payable for SECUNtES IBNAING .........ceviveeeeceeeeteieeeeeeectete et eeeeecae e eee st et s e s eeesssaesesesesenssssaesesesensssssesesasensssssesesasansssnsesesesansnsnaesesdcteritnees 1,730,425,986 |............ 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 691,258,336 554,915,798
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 50,829,885,616 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 50,829,885,616 |.......... 45,728,437,984
29. Aggregate write-ing for SPECIal SUIPIUS FUNGS .........coovviviveietieieiieeeeete ettt ettt ettt s s s sesesssn s esesesesesesesereseereberebnieea 9,201,427 oo 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 7,154,972,935 |............ 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 10,452,825,625 12,244 ,483,796
38. Totals (Page 2, Line 28, Col. 3) 61,282,711,242 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 462,011,663 |................ 366,015,760
2502. ReServe for UNCASNEA CHECKS .........ocoooiiioeioecece ettt ettt ettt st ee e aeee et e ee et e e et enssteesstensseeseseeseeeeteeseseesetensssenssafoeseessteenseens 196,432,066 |................ 160,335,950
2503, DEIIVATIVE CASN ..ottt ettt ettt ettt [t 18,481,069 |....ocvvennne. 13,437,775
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ........ccoovrieieieieieieiiieieieeieeeee e e 14,333,538 |....coccveenv 15,126,313
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 691,258,336 554,915,798
2901. Deferred gain on SAlE/18ASENACK ........cocooviviviiieieceieee ettt es e tena | 6,232,974 |.cooovoe 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 SEPTEMBER 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....... 3,815, 173,436 ) oo e 3,874,503,926 |............ 4,055,513,439 |.......... 5,401,723,976
1.2 Assumed (written $  ......... 31,856,445,921 ) oo s 30,038,747,736 |.......... 26,815,432,071 |.......... 36,279,192,876
1.3 Ceded (written §  ............ 1,712,693,244 ) oo 1,930,282,535 |............ 1,750,696,486 |............ 2,422,898,810
1.4 Net (written $§  .......... 33,058,926, 113 ) ..o e 31,982,969,127 |.......... 29,120,249,024 39,258,018,042
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 28,302,367,114 ):
2.1 DHFCE ..ttt e 2,894,023,497 |............ 3,169,429,154 |........... 3,981,722,864
2.2 ASSUIMEA ..ottt bbbt bbbttt b ettt b ettt n e ....23,791,609,740 |.......... 19,506,967,912 |.......... 27,349,365,911
2.3 CABM ....euvviicetit ettt b ettt bt | 1,232,484,750 |............ 1,282,611,843 |............ 1,731,355,442
....25,453,148,487 |.......... 21,393,785,222 |...........29,599,733,333
3. Loss adjustment eXPENSES INCUITEA ...........oovueueueiieierieeeieiiesesesesessssssese e sesese s ese s s sssnsesens [oceessesees 3,102,464,349 |............ 2,908,207,558 |............ 3,567,568,213
4. Other Underwriting @XPENSES INCUITEA ..........c.c.eveviuieeerieieiesieaesesesesesese s sssssesesesssessssesesesssssssesesns [eosseeeseces 7,214,570,213 |............ 6,925,925,818 |............ 9,499,822,281
5. Aggregate write-ins for underwriting dedUCHIONS ............ccuiiiiiiiiiiiiicceeeeeeee e [ .
6. Total underwriting deductions (LINes 2 throUgh 5) ..........cccceiuiueueiniiiieiieieisiseeeeie e e 35,770,183,049 |.......... 31,227,918,598
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ......c.eeurueiriiieieieieieieeeeceieieieeeeee s e (3,787,213,923)|.......... (2,107,669,574)|.......... (3,409,105,786)
INVESTMENT INCOME
9. Netinvestment iNCOME BAIMEM ...........coiuiiiiiieiiieiieiiee ettt e 1,131,841,167 |.oeenne 884,741,551 |............ 1,510,564,869
10. Net realized capital gains (losses) less capital gains tax of $ ................. 49,106,087 .................... 4,733,865 (510,576, 187) (348,659,619)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.evriiiiiiieieririiiierisisieie et seseseseesssesns |resssnenenes 1,136,575,032 |............... 374,165,364 |............ 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 §  ........c...... 245,020,259 ) i e (245,020,259)].............. (203,781,454)|............. (273,301,875)
13.  Finance and service charges not included in PremMiUMS ............cocoeueiiiieiiereiiineieeiee e e 401,527,055 |.....cccceeene 379,775,399 |................ 489,675,179
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 223,670,338 (20,333,510) 372,434,826
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 380,177,134 155,660,435 588,808, 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 (2,270,461,757)|...cccvnn. (1,577,843,775)|.......... (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 [ (2,270,461,757)|........... (1,577,843,775)|.......... (1,658,392,406)
19.  Federal and foreign inCOME taxes iNCUITEM .............ceueueuiuiririiieieieieieeeee et ens (417,792,794) (165,616,598) (191,671,849)
20. Netincome (Line 18 minus Lin€ 19)(t0 LiNE 22) .....c.cveveuiiriiiieieieieieeeeeeie e (1,852,668,963) (1,412,227,178) (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 (1,852,668,963)|.......... (1,412,227,178)|.......... (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 $ ................. 47,770,041 (159,276,843)|.. (750,579,086)... ... (777,511,999)
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccvveveiuereriiriiieseieeseeeeeese s ...65,484,898 |.. ..(49,562,010)|..............(142,560,443)
26. Change in net deferred iNCOME tax ..........cccoeevvvrieervereriirinnnnn. ..240,804,317 |.. . 400,908,621 |................ 482,094,813
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieeteieiieeecie ettt bbbt b sn st se s e eeerececnena (34,896,298).........c.c.... (68,769,273)|................ (78,603,786)
28.  Change in ProviSion fOr FEINSUIANGCE ...........c.cueviieiuereiiiieeesiese et ssssse et ssssse b sssesese s ses e e seesececnenas (29,528,531) .o (51,965,644)|....ccvveneeee. 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 ...........coiuieiieiecieceee ettt sae e ene e e e neennen
34. Net remittances from or (10) HOME OffiCE ..........cuiiiiiiiiiiiii e [ s
35. Dividends to stockholders ..................... (4,203,000,000)|... (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 (21,576,750) (17,399,052) (6,141,048)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns (1,791,658, 171) (6,152,593,622) (6,186,535,873)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 10,452,825,625 12,278,426,047 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, OTNEI TEVENUE ...oeeeieeeeee ettt s s s s s eseses s nnns |eaesesesnnn 245,498,155
1402. Retroactive reinsurance gain 433,872 |..
1403.  Gain (Loss) on sale of SUDSTAIAIY ....ocoooiiieieecececc e e (15,405,451)|................ (20,317,677)|....ccuree.... (20,946,716)
1498.  Summary of remaining write-ins for Line 14 from overflow Page ..............ccceevereueveieieeeeeeeeeeseeee o (6,856,238)|..cccvceeeecnene (15,834)]..ecvevee. 19,019,609
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 223,670,338 (20,333,510) 372,434,826
3701. Transition obligation for postretirement benefits ..o e (21,576,750)|................ (18,045,000)]......c.ccucecee (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) (21,576,750) (17,399,052) (6,141,048)




STATEMENT AS OF SEPTEMBER 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 32,586,828,751 |........... 30,022,743, 773 |.......... 40,420,464,060
2. NetiNVESIMENT INCOME .....c.iuiiiiiiiiei ittt [eeannenenes 1,135,264,036 |............ 1,019,542,161 |............ 1,689,473,986
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 380,177,134 155,660,435 588,808, 130
4. TOtal (LINES 110 B) ..ot 34,102,269,920 31,197,946,368 42,698,746, 176
5. Benefit and 10Ss related PAYMENLS ..........c.cceeieieiiiiiieieeceiee ettt sesnn s enans [oesnnnas 22.,016,012,274 |.......... 18,556,320,996 |.......... 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 .................ccceveveueeeveieierevenens feeeeenens 10,203,690,316 |............ 9,811,559,781 |........... 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) ...ttt b e b e b bbb (18,076,259) 85,432,296 173,494,601
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 32,201,626,332 28,453,313,073 39,014,202,472
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,900,643,589 2,744 633,295 3,684 ,543,704
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ttt nneen [enennanes 13,772,477,993 |........... 21,022,430,373 |.......... 25,053,469, 125
12.2 Stocks .............. .. 3,430,763,728 |.. ..7,201,387,380 |. ..8,796,425,605
12.3 Mortgage loans ... ... 58,741,357 |.. ... 84,392,538 | 154,969,495
12.4 Real estate ....... FR T 52,130,982 |..oieririrrerrernees [ 151,542,402
12.5 Other iNVESIEA @SSELS ......uvuiuieieiciieirei ettt [eesssinensnees 853,803,272 |............ 1,117,930,005 |............ 1,353,016,671
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceeees |oevveeininnencne 1,000,503 |...ccvrveneee (3,686,494)].......cccnc... (2,235,659)
12.7 MIiSCEIIANEOUS PIOCEEAS .......cocvieieieieiiiteteteteeieeeeee ettt seseee et e sttt tes e s s ss st e s sesesessan s ssesesesesess 900,296, 766 1,186,698,925
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveuevceieieieeeeeeeieveteeeeee e sseneiens [oeennas 18,168,917,835 |........... 30,322,750,567 |.......... 36,693,886,565
13. Cost of investments acquired (long-term only):
13T BONGS .ottt [eeaenenns 19,652,431,516 |.......... 22,061,269,420 |.......... 26,784,502,616
13.2 SEOCKS ...ttt [eenenennnanaeaas 961,932,264 |............ 5,926,589,020 |............ 7,191,264,732
13.3 MOMGAGE I0NS ...ttt [onteeenennaees 104,299,260 |................ 87,913,611 [ 88,150,032
13.4 REAI ESHALE ...t [oeaeteien s 45,273,273 |.ocoricee 43,167,808 |................. 35,240,525
13.5 Other iNVESIEA @SSELS ......uvuiuieiiiiiieicei ettt [eesesinessinaans 690,250,339 |.....ccvvnene 972,320,163 |............ 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 151,142,150 199,430,738
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 21,605,328,801 29,091,260,021 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 (3,436,410,967) 1,231,490,546 971,752,633
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 4,203,000,000 |............ 4,203,000,000
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (339,288,587) 589, 128,683 251,485,698
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (339,288,587) (3,613,871,317) (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 15 and 17) . |.......... (1,875,055,965).........cec.... 362,252,524 |............... 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) 795,609,440 2,328,135,8%4 2,670,665,405
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Portfolio investments eXChanGe ...ttt [eeeeeeneenes 595,046,869 |................ 513,797,239 |............... 847,393,827
20.0002. Change in payable for securities acquUiTed ... sesiis [ 433,854,445 |............... 409,263,462 |................ 217,389,901
20.0003. Assets transferred from an affiliate due to reinsurance 122,175,268 .o s
20.0004. Low income housing commitment ...........cccccoveiiirininiiiiennnns . ... 99,736,036 |.. ..185,570,270 |.. ...235,367,235
20.0005. Change in receivable for SECUrities SOI ... [oereee s 51,174,524 |............... 229,919,116 |................ 286,550,379
20.0006. Reinvestment of non-cash distributions from other invested assets ...........cccoooviviiis Jiiiinininns 48,321,138 |..ccovovvnnne 37,055,660 |................. 58,728,135
20.0007. Income from other invested assets ... ... 32,133,575 |.. .. 7,433,190 |. ... 11,525,925
20.0008. Stock dividends received ...........ccccccoorriiiiiiinnnne. ..2,955,621 |. ..6,329,769 |. .. 7,450,290
20.0009. Liability associated with other invested assets .......ccccooooiiiiiiiiiicicccceeeeeeeceeeee [ 2,810 | e
20.0010. Assets transferred from/to affiliate ... | s 233,13 [ 114,233,113




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

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

20.0011. DONATTONS .viuiiiiicieteieteit ettt s et s s bbb ene e e s s senetenes [rebererenenssssesseteaereneennsnns |orerererernenas 11,999,936
20.0012. Real estate - capitalized investment expenses [RTOTSOUOROOURRRUR VO ... 188,553 |...
20.0013. Real Estate transferred 1o LP ..o voe feee
20.0014. Bonds transferred to limited partnerships as contribution

5.1




STATEMENT AS OF SEPTEMBER 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, O-Q), 6, 7, 9(B, D-I), 10(E-L, N, O), 12(B-I), 13, 14(A-F), 15, 16(Off-balance-sheet financial instruments), 17(A), 18,
19, 21(A, B, D-F, H), 23(A, B, D, F-K), 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.

3.

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

C.

D.

National Association of Insurance Commissioners (“NAIC”), as well as state laws, regulations and general administrative rules.

statutory accounting practices encompass all accounting practices not so prescribed.

Permitted

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)

Net Income

(1) The Company'’s state basis (Page 4, Line 20, Columns 1 & 3)

(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)

Surplus

(5) The Company’s state basis (Page 3, Line 37, Columns 1 & 2)

(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)

Investments

FIS FIS September 30, December 31,
SSAP # Page # Line # 2023 2022
XXX XXX XXX $ (1,853) $ (1,467)
XXX XXX XXX $ (1,853) $ (1,467)
XXX XXX XXX $ 10,453 $ 12,244
XXX XXX XXX $ 10,453 $ 12,244

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.

prospective basis.

For all others, the effective yield is generally recalculated on a

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 September 30, 2023 or December 31, 2022.

Business Combinations and Goodwill

A

Statutory Purchase Method

The Company purchased several limited liability companies in 2021 in preparation of the sale of a former subsidiary, Allstate Life Insurance
Company. These transactions were accounted for as statutory purchases and reflected as followings:

($ in millions) September 30, 2023
1 2 3 4 5

Original
Cost of Original Amount of

Acquisition Acquired Amount of Admitted

Purchased Entity Date Entity Goodwill Goodwill

Teays River Investments, LLC 7/1/2021 $ 110  $ 48 3 48
Truamerica Properties Il, LLC 8/1/2021 35 35 35
Digital Bridge Small Cells Holdings, LLC 7/1/2021 32 23 23
ML-AIl Venture 4, LLC 5/1/2021 24 15 15
Eastern Generation Holdings, LLC 7/1/2021 10 10 10
MI-Al Venture 5, LLC 7/1/2021 32 2 2
Gridiron Energy, LLC 7/1/2021 9 2 2
Total $ 252§ 135 $ 135

1 6 7 8 9
Admitted
Goodwill as a

Admitted Amount of % of BACV,

Goodwill as of Goodwill Gross of

September 30, Amortized Book Admitted

Purchased Entity 2023 during 2023 Value Goodwill

Teays River Investments, LLC 37 $ 4 % 142 26.1
Truamerica Properties Il, LLC 11 7 9 122.2
Digital Bridge Small Cells Holdings, LLC 18 2 30 60.0
ML-AIl Venture 4, LLC 12 1 28 42.9
Eastern Generation Holdings, LLC 8 - - -
MI-Al Venture 5, LLC 2 - 34 5.9
Gridiron Energy, LLC 1 - 17 5.9

Total 89 $ 14 3 260

%
%
%
%
%
%
%



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

NOTES TO FINANCIAL STATEMENTS

December 31, 2022

1 2 3 4 5
Original
Cost of Original Amount of
Acquisition Acquired Amount of Admitted
Purchased Entity Date Entity Goodwill Goodwill
Seasons Residential Holdings, LLC 05/01/2021 $ 52 § 52 $ 52
Teays River Investments, LLC 07/01/2021 110 48 48
Truamerica Properties Il, LLC 08/01/2021 35 35 35
Digital Bridge Small Cells Holdings, LLC 07/01/2021 32 23 23
ML-AI Venture 4, LLC 05/01/2021 24 15 15
Eastern Generation Holdings, LLC 07/01/2021 10 10 10
MI-Al Venture 5, LLC 07/01/2021 32 2 2
Gridiron Energy, LLC 07/01/2021 9 2 2
Total $ 304 3 187 $ 187
1 6 7 8 9
Admitted
Goodwill as a
Admitted Amount of % of BACV,
Gooduwill as of Goodwill Gross of
December 31, Amortized Book Admitted
Purchased Entity 2022 during 2022 Value Goodwill
Seasons Residential Holdings, LLC $ 44 3 5 § 42 1048 %
Teays River Investments, LLC 41 5 149 275 %
Truamerica Properties Il, LLC 18 16 15 1205 %
Digital Bridge Small Cells Holdings, LLC 20 2 31 645 %
ML-AI Venture 4, LLC 12 2 29 414 %
Eastern Generation Holdings, LLC 8 1 2 400.0 %
MI-Al Venture 5, LLC 2 - 34 59 %
Gridiron Energy, LLC 2 - 13 154 %
Total $ 147 $ 31 $ 315
Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill
The calculation of total admitted goodwill as a percent of adjusted surplus was as follows:
September 30, 2023
(§ in millions) Calculation of
Limitation Using Current
Prior Quarter Reporting
Numbers Period
(1) Capital and surplus $ 10,667 XXX
Less:
(2) Admitted positive goodwill 92 XXX
(3) Admitted EDP equipment & operating system software 61 XXX
(4) Admitted net deferred taxes 1,118 XXX
(5) Adjusted capital and surplus (Line 1-2-3-4) $ 9,396 XXX
(6) Limitation on amount of goodwill (adjusted capital and surplus times 10% goodwill
limitation [Line 5*10%] $ 940 XXX
(7) Current period reported admitted goodwiill XXX $ 89
(8) Current period admitted goodwill as a % of prior period adjusted capital and
surplus (Line 7/Line 5) XXX 09 %
December 31, 2022
Calculation of
Limitation Using Current
Prior Quarter Reporting
Numbers Period
(1) Capital and surplus $ 12,278 XXX
Less:
(2) Admitted positive goodwill 164 XXX
(3) Admitted EDP equipment & operating system software 68 XXX
(4) Admitted net deferred taxes 822 XXX
(5) Adjusted capital and surplus (Line 1-2-3-4) $ 11,224 XXX
(6) Limitation on amount of goodwill (adjusted capital and surplus times 10% goodwill
limitation [Line 5*10%] $ 1,122 XXX
(7) Current period reported admitted goodwiill XXX $ 147
(8) Current period admitted goodwill as a % of prior period adjusted capital and
surplus (Line 7/Line 5) XXX 1.3 %

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 September
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. Prior year
5. Participant or co-lender in a
mortgage loan agreement
(a) Recorded investment $ - $ - $ - $ - $

246 $ - $ 246

142 $ - $ 142

6.1



STATEMENT AS OF SEPTEMBER 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 $ - 3 - 3 - 3 - $ - $ -
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 133 5 128 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) $ 133 $ 5 § 128 $ 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) $ 15 $ 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

6.2
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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) September 30, December 31,
2023 2022
a. The aggregate amount of unrealized losses:
1. Less than 12 months $ - $ )
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 $ 2 $ 22

As of September 30, 2023, the aggregate amount of unrealized losses related to LBASS was less than $1 million. The unrealized losses
were primarily 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 September 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 September 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

September 30, December 31,
2023 2022

Securities lending

(a) Open $ 1,730 $ 1,998
(b) 30 days or less - -
(c) 31to60days - -
(d) 61to90 days - -
(e) Greater than 90 days - -
(f)  Subtotal (a+b+c+d+e) $ 1,730 $ 1,998

(g) Securities received - -
(h) Total collateral received (f+g) $ 1,730 $ 1,998
b.
(in millions) September 30, December 31,
2023 2022

The fair value of that collateral and of the

portion of that collateral that it has sold or

repledged $ 1,732 § 1,998
Collateral Reinvestment

a. Aggregate Amount Collateral Reinvested

1. The following table summarizes the Company’s reinvested cash collateral in connection with its securities lending program:

(in millions) September 30, 2023 December 31, 2022
Amortized Fair Amortized Fair
Cost Value Cost Value
Securities lending
(a) Open $ -3 -3 -3 -
(b) 30 days orless 1,000 999 1,238 1,238
(c) 31to60days 122 122 161 161
(d) 61 to 90 days 49 49 - -
(e) 91to 120 days 99 99 5 5
(f) 121 to 180 days 8 8 5 5
(g) 181 to 365 days 196 193 130 128
(h) 1to2years 62 60 322 316
(i) 2to3years - - 60 58
(j) Greater than 3 years 202 202 87 87
(k) Subtotal (sum of a through j) $ 1,738  $§ 1,732 $ 2,008 $§ 1,998

(I)  Securities received - -
(m) Total collateral reinvested (k+l) $ 1,738 $ 1,732 $ 2,008 $ 1,998

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 September 30, 2023, the Company had invested assets with a fair value of $1.73
billion, which included $262 million of investment grade bonds and money market funds with remaining maturities greater than one
year. Unrealized losses on investment grade securities were principally related to an increase in market yields which include increased
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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 September 30, 2023, the Company had a gain of $12 million on the sale of one real estate investment and had one 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.

Restricted Assets

1. Restricted assets (including pledged) consisted of the following:

($ in millions) Gross (Admitted and Nonadmitted) Restricted
September 30, 2023
1 2 3 4 5 6 7
Protected
G/IA Total Cell
Supporting Protected Account
Total Protected Cell Assets
General Cell Account Supporting Total Increase/
Account Account Restricted G/A Activity Total From (Decrease)
Restricted Asset Category (G/IA) Activity (a) Assets (b) (1 plus 3) 12/31/2022 (5 minus 6)
a. Subject to contractual obligations for
which a liability is not shown $ -8 - $ - $ - $ - $ - $ B
b. Collateral held under security lending
agreements 1,730 - - - 1,730 1,998 (268)
c. Subject to repurchase agreements - - - - - - -
d. Subject to reverse repurchase

agreements - - - - - - -

e. Subject to dollar repurchase agreements - - - - - - -
Subject to dollar reverse repurchase

agreements - - - - - - -
Placed under option contracts - - - - - - -
Letter stock or securities restricted as

to sale - excluding Federal Home

Loan Bank (“FHLB"”) capital stock 74 - - - 74 77 3)
FHLB capital stock - - - - - - -
On deposit with states 19 - - - 19 19 -
On deposit with other regulatory bodies - - - - - - -
Pledged as collateral to FHLB (including - -

assets backing funding agreements) - - - - -

-

J@Q

—x

m. Pledged as collateral not captured in 191 191 197 (6)
other categories - - -

n. Other restricted assets 1 - - - 1 1 _

0. Total restricted assets (sum of a throughn) ~ $ 2015  § - $ - $ - $ 2,015 $ 2,292 $ (277)

(a) Subset of column 1
(b) Subset of column 3

(continued) September 30, 2023

Percentage
8 9 10 11
Gross
(Admitted & Admitted
Total Nonadmitted) Restricted
Total Admitted Restricted to to Total
Nonadmitted Restricted Total Admitted
Restricted Asset Category Restricted (5 minus 8) Assets (c) Assets (d)

a. Subject to contractual obligations for
which a liability is not shown $ - $ - - % - %

b. Collateral held under security lending

agreements - 1,730 2.8 2.9
Subject to repurchase agreements - - -
Subject to reverse repurchase

agreements - - - -
e. Subject to dollar repurchase agreements - - - -
f. Subject to dollar reverse repurchase -

agreements - - -
Placed under option contracts - - - -
Letter stock or securities restricted as

to sale - excluding FHLB capital

stock 5 69 0.1 0.1
FHLB capital stock - - - -
On deposit with states - 19 - -
On deposit with other regulatory bodies - - - -
Pledged as collateral to FHLB (including -

assets backing funding agreements) - - -
m. Pledged as collateral not captured in

other categories - 191 0.3 0.3

n. Other restricted assets - 1 - -
o. Total restricted assets (sum of a through n) $ 5 $ 2,010 32 % 33 %

oo

JTQ

—

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28
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($ in millions) Gross (Admitted and Nonadmitted) Restricted
December 31, 2022
1 2 3 4 5 6 7
Protected
G/IA Total Cell
Supporting Protected Account
Total Protected Cell Assets
General Cell Account Supporting Total Increase/
Account Account Restricted G/A Activity Total From (Decrease)
Restricted Asset Category (G/IA) Activity (a) Assets (b) (1 plus 3) 12/31/2021 (5 minus 6)
a. Subject to contractual obligations for
which a liability is not shown $ - $ - $ - $ - $ - $ - $ -
b. Collateral held under security lending
agreements 1,998 - - - 1,998 1,423 575
c. Subject to repurchase agreements - - - - - - -
d. Subject to reverse repurchase

agreements - - - - - - -

e. Subject to dollar repurchase agreements - - - - - - -
Subject to dollar reverse repurchase

agreements - - - - - - -
Placed under option contracts - - - - - - -
Letter stock or securities restricted as

to sale - excluding FHLB capital

stock 77 - - - 77 151 (74)
FHLB capital stock - - - - - - -
On deposit with states 19 - - - 19 19 -
On deposit with other regulatory bodies - - - - - - -
Pledged as collateral to FHLB (including

assets backing funding agreements) - - - - - - -
m. Pledged as collateral not captured in

-

JQ

—

other categories 197 - - - 197 77 120
n. Other restricted assets 1 - - - 1 1 -
o. Total restricted assets (sum of a throughn)  $ 2292 §$ - 8 - $ - $ 2,292 $ 1671 $ 621

(a) Subset of column 1
(b) Subset of column 3

(continued) December 31, 2022

Percentage
8 9 10 11

Gross
(Admitted & Admitted
Total Nonadmitted) Restricted
Total Admitted Restricted to to Total
i Nonadmitted Restricted Total Admitted
Restricted Asset Category Restricted (5 minus 8) Assets (c) Assets (d)
a. Subject to contractual obligations for
which a liability is not shown $ - $ - - % - %
b. Collateral held under security lending
agreements - 1,998 34 34
Subject to repurchase agreements - - -
Subject to reverse repurchase
agreements - - - -
e. Subject to dollar repurchase agreements - - - -
Subject to dollar reverse repurchase
agreements - - - -
Placed under option contracts - - - -
Letter stock or securities restricted as
to sale - excluding FHLB capital
stock - 77 0.1 0.2
FHLB capital stock - - - -
On deposit with states - 19 0.1 0.1
On deposit with other regulatory bodies - - - -
Pledged as collateral to FHLB (including
assets backing funding agreements) - - - -
m. Pledged as collateral not captured in
other categories - 197 0.3 0.3
n. Other restricted assets - 1 - -
o. Total restricted assets (sum of a through n) $ - $ 2,292 39 % 40 %

oo

-

Ja@

—

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

The following table summarizes collateral received and reflected as assets within the Company’s financial statements:

($ in millions) September 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 $ 1,692 $ 1,692 27 % 28 %
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 - - - % A
g. Schedule BA, Part 1 - - - % A
h. Schedule DL, Part 1 38 38 0.1 % 0.1 %
i. Other - - - % - %
j.  Total collateral assets (a+b+c+d+e+f+g+h+i) $ 1,730 $ 1,730 28 % 29 %

Protected Cells:
k. Cash, cash equivalents and short-term

investments $ - $ - - % A
I.  Schedule D, Part 1 - - - % A
m. Schedule D, Part 2, Section 1 - - - % - %
n. Schedule D, Part 2, Section 2 - - - % - %
0. Schedule B - - - % A
p. Schedule A - - - % A
g. Schedule BA, Part 1 - - - % A
r. Schedule DL, Part 1 - - - % A
s. Other - - - % - %
t. Total collateral assets (k+l+m+n+o+p+q+r+s) $ - $ - - % - %

*

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

i
t
-
t
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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 % 34 %
b. Schedule D, Part 1 - - - % A
c. Schedule D, Part 2, Section 1 - - - % - %
d. Schedule D, Part 2, Section 2 - - - % - %
e. Schedule B - - - % A
f. Schedule A - - - % - %
g. Schedule BA, Part 1 - - - % A
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 % 35 %
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 - - A -9
p. Schedule A - - - % A
g. Schedule BA, Part 1 - - - % - %
r. Schedule DL, Part 1 - - - % - %
s. Other - - - % - %
t. Total collateral assets (k+l+m+n+o+p+qg+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)

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

($ in millions) 1 2
% of Liability to
Total
Amount Liabilities*
September 30, 2023
u. Recognized obligations to return collateral assets (General Account) $ 1,730 34 %
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)

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 September 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 September 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 September 30, 2023 financial statement does not
include an estimated impact of the CAMT, because a reasonable estimate cannot be made.
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1. The components of the net deferred tax asset (“DTA”) and deferred tax liability (‘DTL”) were as follows:

9/30/2023 12/31/2022 Change
(in millions) (1) (2) (3) (4) (5) (6) (7 (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 $ 1,801 348 § 2,149 § 1,534 § 398 § 1,932 § 267 (50) $ 217
(b) Valuation allowance - - - - - - - - -
(c) Adjusted gross DTAs (1a-1b) $ 1,801 $ 348 $ 2,149 § 1,534 $ 398§ 1,932 §$ 267 $ (50) $ 217
(d) DTAs nonadmitted - - - - - - - - -
(e) Subtotal — net admitted DTA
(1c-1d) $ 1,801 $ 348 § 2,149 § 1,534 § 398 § 1,932 § 267 $ (50) $ 217
(f) DTLs 743 273 1,016 724 269 993 19 4 23
(g) Net admitted DTA/(net DTL)
(1e-1f) $ 1,068 § 7% $ 1,133  § 810 $ 129  §$ 939 $ 248 $ (54) $ 194

2. The amount of adjusted gross DTAs admitted under each component of SSAP No. 101, Income Taxes (“SSAP No

. 101”) was as follows:

9/30/2023
(in millions) 1) ) 3)
(Col 142)
Ordinary Capital Total
(a) Federal income taxes paid in prior years recoverable through loss carrybacks $ - 8 75 75
(b) Adjusted gross DTAs expected to be realized (excluding the amount of DTAs from 2(a) above)
after application of the threshold limitation. (the lessor of 2(b)1 and 2(b)2 below) 1,218 - 1,218
1. Adjusted gross DTAs expected to be realized following the balance sheet date 1,218 - 1,218
2. Adjusted gross DTAs allowed per limitation threshold XXX XXX 1,398
(c) Adjusted gross DTAs (excluding the amount of DTAs from 2(a) and 2(b) above) offset by gross
DTLs 583 273 856
(d) DTAs admitted as the result of application of SSAP No. 101, total (2(a) + 2(b) + 2(c)) $ 1,801 $ 348 2,149
12/31/2022
(4) (5) (6)
(Col 4+5)
Ordinary Capital Total
(a) Federal income taxes paid in prior years recoverable through loss carrybacks $ 618 $ 129 747
(b) Adjusted gross DTAs expected to be realized (excluding the amount of DTAs from 2(a) above)
after application of the threshold limitation. (the lessor of 2(b)1 and 2(b)2 below) 626 - 626
1. Adjusted gross DTAs expected to be realized following the balance sheet date 626 - 626
2. Adjusted gross DTAs allowed per limitation threshold XXX XXX 1,700
(c) Adjusted gross DTAs (excluding the amount of DTAs from 2(a) and 2(b) above) offset by gross
DTLs 290 269 559
(d) DTAs admitted as the result of application of SSAP No. 101, total (2(a) + 2(b) + 2(c)) $ 1,534  § 398 1,932
Change
(7 (8) 9)
(Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total
(a) Federal income taxes paid in prior years recoverable through loss carrybacks $ (618) $ (54) (672)
(b) Adjusted gross DTAs expected to be realized (excluding the amount of DTAs from 2(a) above)
after application of the threshold limitation. (the lessor of 2(b)1 and 2(b)2 below) 592 - 592
1. Adjusted gross DTAs expected to be realized following the balance sheet date 592 - 592
2. Adjusted gross DTAs allowed per limitation threshold
XXX XXX (302)
(c) Adjusted gross DTAs (excluding the amount of DTAs from 2(a) and 2(b) above) offset by gross
DTLs 293 4 297
(d) DTAs admitted as the result of application of SSAP No. 101, total (2(a) + 2(b) + 2(c)) $ 267 $ (50) 217
Current income taxes incurred consist of the following major components:
(in millions) (1) 2) (3)
(Col 1-2)
9/30/2023 9/30/2022 Change
1. Current Income Tax
(a) Federal $ (418) $ (166) $ (252)
(b) Foreign - - -
(c) Subtotal (1a+1b) $ (418) $ (166) $ (252)
(d) Federal income tax on net capital gains (losses) 49 84 (35)
(e) Utilization of capital loss carry-forwards - - -
(f)  Other - - -
(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ (369) $ (82) $ (287)
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(1) (2) (3)

(in millions) (Col 1-2)
9/30/2023 12/31/2022 Change
2. DTAs
(a) Ordinary
(1)  Discounting of unpaid losses $ 239 $ 225 $ 14
(2) Unearned premium reserve 674 625 49
(3) Policyholder reserves 16 21 (5)
(4) Investments 11 7 4
(5) Deferred acquisition costs - - -
(6) Policyholder dividends accrual - - -
(7) Fixed assets 6 5 1
(8) Compensation and benefits accrual 112 133 (21)
(9) Pension accrual - - -
(10) Receivables — nonadmitted 253 246 7
(11) Net operating loss carry-forward - - -
(12) Tax credit carry-forward 263 - 263
(13) Other 234 272 (38)
(99) Subtotal (sum of 2a1 through 2a13) $ 1,808 $ 1,534 $ 274
(b)  Valuation allowance $ - $ - $ -
(c) Nonadmitted $ - $ - $ -
(d) Admitted ordinary DTAs (2a99 — 2b — 2c) $ 1,808 $ 1,534 $ 274
(e) Capital
(1) Investments $ 275 $ 270 $ 5
(2) Net capital loss carry-forward - - -
(3) Real estate - - -
(4) Unrealized losses 66 128 (62)
(5) Other - - -
(99) Subtotal (2e1+2e2+2e3+2e4+2e5) $ 341 $ 398 $ (57)
(f)  Valuation allowance $ - $ - $ -
() Nonadmitted $ - $ - $ -
(h)  Admitted capital DTAs (2e99 — 2f — 2g) $ 341 $ 398 $ (57)
(i)  Admitted DTAs (2d + 2h) $ 2,149 $ 1,932 $ 217
3. DTLs
(@) Ordinary
(1)  Discounting of unpaid losses $ 16 $ 21 $ (5)
(2) Investments 187 57 130
(3) Fixed assets 96 92 4
(4) Deferred and uncollected premium - - -
(5) Policyholder reserves 31 42 (11)
(6) Premium acquisition expense 7 7 -
(7) Salvage & subrogation discounting 8 7 1
(8) Compensation and benefits accrual 24 34 (10)
(9) Other 28 7 21
(99) Subtotal (sum of 3a1 through 3a9) $ 397§ 267 $ 130
(b) Capital
(1) Investments $ 155 $ 248 $ (93)
(2) Real estate - - -
(3) Unrealized gains 464 478 (14)
(4) Other - - -
(99) Subtotal (3b1+3b2+3b3+3b4) $ 619 $ 726 $ (107)
(c) DTLs (3a99 + 3b99) $ 1,016 $ 993 $ 23
4.  NetDTAs/DTLs (2i — 3c) $ 1,133 $ 939 $ 194

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):

R September 30, December 31,

(in millions) 2023 2022 Change

Total DTAs $ 2,149 § 1,932 § 217

Total DTLs 1,016 993 23
Net DTAs (DTLs) $ 1,133 § 939 194

Tax effect of unrealized gains (losses) 47
Change in net deferred income tax 241

Surplus adjustments — including stock option forfeitures (5)
Change in net deferred income tax relating to the provision $ 236

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,
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 September 30, 2023, the Company’s reported investment in the Short term pool was $668 million. See Ref # - 001 in table below.
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Transactions with related parties who are not reported on Schedule Y

(1) Detail of material related party transactions

($ in millions) 09/30/2023
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 $ 668
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) September 30, December 31,
2023 2022

Esurance Property and Casualty Insurance Company  $ 82 $ 36

Integon National Insurance Company (“INIC”) 46 31

Signature Motor Club, Inc. 39
Pablo Creek Services, Inc. 25
Esurance Insurance Company 20
National General Management Corp. 18
American Heritage Life Insurance Company 18
First Colonial Insurance Company 15 13
North Light Specialty Insurance Company 14
Castle Key Indemnity Company 13
Alistate New Jersey Insurance Company 12
Allstate Financial Services, LLC 12
ANIHI Newco, LLC 12
National Health Insurance Company 10
Alistate Enterprises, LLC 8
Arity 875, LLC 7 14
Allstate Property and Casualty Insurance Company
SquareTrade Holding Company, Inc.
Esurance Insurance Company of New Jersey
Alistate Vehicle and Property Insurance Company
Direct General Life Insurance Company
Alistate Insurance Company of Canada (“AlICC”)
Northeast Agencies, Inc.
Encompass Indemnity Company
Alistate Indemnity Company
Encompass Insurance Company of America
Answer Financial Inc.
Arity Services, LLC
Allstate Non-Insurance Holdings, Inc.
InfoArmor, Inc.
Encompass Home and Auto Insurance Company
Castle Key Insurance Company
LeadCloud
Arity International Limited -
Alistate Investments, LLC -
Total $ 403 $ 32

1 WWN

2N =

| A aaNhN WA OOO N

< (SN N

M. All SCA Investments

1. The following tables contain information about the Company’s investments in foreign insurance and non-insurance subsidiaries, controlled
or affiliated (“SCA”) entities:

($ in millions) September 30, 2023
Percentage
of SCA Gross Admitted Nonadmitted
SCA Entity Ownership Amount Amount Amount

a. SSAP No. 97 8a entities - % 3 -3 - 3 -
b. SSAP No. 97 8b(ii) entities

ATL, Inc. 1000 % $ 2 3 - 8 2
c. SSAP No. 97 8b(iii) entities

Allstate Financial Corporation (“AFC”) 100.0 % - - -
d. SSAP No. 97 8b(iv) entities

AlCC 100.0 % 737 737 -
e. Total SSAP No. 97 8b entities (except 8b(i) entities)

(b+c+d) $ 739§ 737 % 2
f. Aggregate Total (a+e) $ 739§ 737 % 2
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December 31, 2022

Percentage
of SCA Gross Admitted Nonadmitted
SCA Entity Ownership Amount Amount Amount

a. SSAP No. 97 8a entities - % 3 - $ - 8 -
b. SSAP No. 97 8b(ii) entities

ATL, Inc. 1000 % $ 2 3 - 3 2
c. SSAP No. 97 8b(iii) entities

AFC 100.0 % - - -
d. SSAP No. 97 8b(iv) entities

AlCC 100.0 % 829 829 -
e. Total SSAP No. 97 8b entities (except 8b(i) entities)

(b+c+d) $ 831 % 829 § 2
f. Aggregate Total (a+e) $ 831 § 829 §$ 2

2. The following table contains the NAIC filing response information about the Company’s investments in foreign insurance SCA entity:

(in millions) September 30, 2023
NAIC
Disallowed
Entities
Type NAIC Valuation
of Date of NAIC Response Method,
NAIC Filing to Valuation Received Resubmission
SCA Entity Filing* the NAIC Amount Y/N Required Y/N Code**
a. SSAP No. 97 8a entities $ -
b. SSAP No. 97 8b(ii) entities $ -
c. SSAP No. 97 8b(iii) entities -
d. SSAP No. 97 8b(iv) entities
AlCC Sub-2 9/5/2023 737 Y N
e. Total SSAP No. 97 8b entities (except 8b(i)
entities) (b+c+d) $ 737
f. Aggregate Total (a+e) $ 737
December 31, 2022
NAIC
Disallowed
Entities
Type NAIC Valuation
of Date of NAIC Response Method,
NAIC Filing to Valuation Received Resubmission
SCA Entity Filing* the NAIC Amount Y/N Required Y/N Code**
a. SSAP No. 97 8a entities $ -
b. SSAP No. 97 8b(ii) entities $ -
c. SSAP No. 97 8b(iii) entities -
d. SSAP No. 97 8b(iv) entities
AICC Sub-2 8/5/2022 829 Y N
e. Total SSAP No. 97 8b entities (except 8b(i)
entities) (b+c+d) $ 829
f. Aggregate Total (a+e) $ 829
* 81— Sub-1, S2- Sub-2 or RDF — Resubmission of Disallowed Filing
** | — Immaterial or M-Material

The Company’s investments in ATL, Inc. and AFC were not admitted, therefore, they were excluded from Sub 2 filings requirements in
2023 and 2022.

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 nine months ended September 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 - - 3 2 - -
c. Expected return on plan assets - - - - - -
d. Transition asset or obligation - - - - - -
e. Gains and losses - - (13) 9) - -
f. Prior service cost or credit - - (8) 9) - -
g. Gain or loss recognized due to a settlement

or curtailment - - - - - -

h Total net periodic benefit cost $ - 3 -9 18) $ (16) $ - $ -
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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: 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); Mitchell, et al. v. Allstate Vehicle and Property Insurance Company, et al. (S.D. Ala. filed
August 2021).

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); 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); Golla v. Allstate Insurance Company
(N.D. Ohio filed June 2023); and Bibbs v. Allstate Insurance Company and Allstate Fire and Casualty Insurance Company (N.D. Ohio filed
August 2023). None of the courts in any of the pending matters has ruled on class certification.

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. On September 26, 2023,
an order was entered by the district court granting preliminary approval of the class settlement. The settlement is subject to final approval
by the district court and any appeals therefrom. The final approval hearing is scheduled for December 19, 2023.

The Company is continuing to defend two putative class actions in California federal court, Holland Hewitt v. Allstate Life Insurance
Company (E.D. Cal. filed May 2020) and Farley v. Lincoln Benefit Life Company (E.D. Cal. filed Dec. 2020), following the sale of ALIC. On
April 19, 2023, the court certified a class in Farley. On September 28, 2023, the Ninth Circuit accepted LBL’s petition to appeal the district
court’s class certification ruling. There has been no ruling on plaintiff's motion for class certification in Hewitt. In these cases, plaintiffs
generally allege that the defendants failed to comply with certain California statutes which address contractual grace periods and lapse
notice requirements for certain life insurance policies. Plaintiffs claim that these statutes apply to life insurance policies that existed before
the statutes’ effective date. The plaintiffs seek damages and injunctive relief. Similar litigation is pending against other insurance carriers.
In August 2021, the California Supreme Court in McHugh v. Protective Life, a matter involving another insurer, determined that the statutory
notice requirements apply to life insurance policies issued before the statutes’ effective date. The Company asserts various defenses to
plaintiffs’ claims and to class certification.

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
September 30, December 31, September 30, December 31,
2023 2022 2023 2022

a. Swaps $ 479 $ 291 $ 747 $ 895
b. Futures 344 69 277 188
c. Options - - - -
d. Total (a+b+c) $ 823 $ 360 $ 1,024 $ 1,083

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
1. The Company’s business activities included securities lending programs with third parties, mostly large banks. As of September 30, 2023
and December 31, 2022, bonds, including LBASS and common stocks with fair values of $1.67 billion and $1.93 billion, respectively, were
on loan under these agreements. Securities lent were either specifically identified by the lending bank or segregated into a separate
custody account. See Note 5, Part E for more information about securities lending collateral.

2. The Company did not enter into agreements to service assets or liabilities.
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4. The Company was not a transferor or transferee with respect to securitizations and asset-backed financing arrangements.

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 third
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 4 - $ - $ - $ -
Unaffiliated common stocks 2 $ 3 $ 3 $ -
2022
Book Value Cost of
NAIC Number of of Securities Securities
Description Designation Transactions Sold Repurchased Gain (Loss)
Bonds 4 2 $ 1 $ 1 $ -
Unaffiliated common stocks 4 $ 5 $ 5 $ -

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) September 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 $ - $ 2,397 $ 30 $ - $ 2,427
Bank loans - - 250 - 250
Securities Valuation Office (“SVO”)-identified -
investments 382 - - 382
Hybrid securities - 61 - - 61
Total bonds 382 2,458 280 - 3,120

Perpetual preferred stocks
Industrial and miscellaneous - 36 2 50 88

Redeemable preferred stocks
Industrial and miscellaneous - - 1 - 1

Unaffiliated common stocks

Industrial and miscellaneous 234 10 24 266 534
Mutual funds 32 - - - 32
Total unaffiliated common stocks 266 10 24 266 566
Cash equivalents
Money market mutual funds 240 - - - 240
Derivative assets
Foreign currency contracts - 19 - - 19
Credit contracts - 1 - - 1
Total derivative assets - 20 - - 20
Total assets at fair value/NAV $ 888 $ 2,524 $ 307 $ 316 $ 4,035

b. Liabilities at fair value
Derivative liabilities

Foreign currency contracts $ - $ 4) $ - $ - $ (4)
Credit contracts - (5) - - (5)
Total derivative liabilities - 9) - - (9)

Total liabilities at fair value $ -3 9 3 -3 - $ (€)]
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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
Redeemable preferred stocks
Industrial and miscellaneous - - - - -
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 $ 43 $ (179) (11) $ 14
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 - 7) - -
Redeemable preferred stocks
Industrial and miscellaneous - 1 - - -
Unaffiliated common stocks
Industrial and miscellaneous 30 - (2) (1) (2)
Total assets 541 $ 74 $ (188) (21) $ 13
(continued)
Ending
balance as of
Description Purchases Issuances Sales Settlements 09/30/2023
Bonds
Bank loans 56 $ - $ (110) (57) $ 250
Industrial and miscellaneous 64 - (64) - 30
U.S. political subdivisions of states,
territories and possessions
(direct and guaranteed) - - - - -
Hybrid securities 2 - (2) - -
Perpetual preferred stocks
Industrial and miscellaneous - - - - 2
Redeemable preferred stocks
Industrial and miscellaneous - - - - 1
Unaffiliated common stocks
Industrial and miscellaneous - - (1) - 24
Total assets 122 $ - $ (177) (57) $ 307
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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 $ 928 $ (1) $ (32) $ (27)
Industrial and miscellaneous 26 2 (1) - 2
U.S. political subdivisions of states,
territories and possessions
(direct and guaranteed) 3 - 3) - -
Hybrid securities - - - - -
Perpetual preferred stocks
Industrial and miscellaneous 3 - - - (1)
Redeemable preferred stocks
Industrial and miscellaneous - - - - -
Unaffiliated common stocks
Industrial and miscellaneous 48 - (1) (2) 4)
Total assets $ 586 $ 930 $ (6) $ (34) $ (30)
(continued)
Ending
balance as of
Description Purchases Issuances Sales Settlements 09/30/2022
Bonds
Bank loans $ 247 $ - $ (870) $ (123) $ 628
Industrial and miscellaneous 13 - (20) (1) 21
U.S. political subdivisions of states,
territories and possessions
(direct and guaranteed) - - - - -
Hybrid securities - - - - -
Perpetual preferred stocks
Industrial and miscellaneous 5 - - - 7
Redeemable preferred stocks
Industrial and miscellaneous - - - - -
Unaffiliated common stocks
Industrial and miscellaneous 4 - (2) - 43
Total assets $ 269 $ - $ (892) $ (124) $ 699

Transfers into Level 3 during the first nine 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 nine 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 nine 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 nine months of 2023 and
2022 were also the result of assets utilizing NAV as a practical expedient to determine fair value. Transfers out of Level 3 during the first
nine 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
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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.

Redeemable preferred stocks - The primary inputs to the valuation include quoted prices for identical or similar assets in markets that
are not active, contractual cash flows, benchmark yields, underlying stock prices and credit spreads.

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.

5. Allinformation related to derivatives measured and reported at fair value is presented above.

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

Financial assets

(in millions) September 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 $ 32,306 $ 34,122 $ 5,682 $ 25,860 $ 764 $ - $ -

LBASS $ 976 $ 958 $ - $ 923 $ 53 $ - $ -
Preferred stocks $ 80 $ 89 $ - $ 36 $ 3 $ 41 $ -
Unaffiliated common stocks $ 566 $ 566 $ 266 $ 10 $ 24 $ 266 $ -
Mortgage loans on real estate $ 637 $ 717 $ - $ - $ 637 $ - $ -
Cash equivalents $ 1,991 $ 1,992 $ 1,096 $ 895 $ - $ - $ -
Short-term investments $ 135 $ 135 $ 99 $ 36 $ - $ - $ -
Derivatives $ 22 $ 20 $ 2 $ 20 $ - $ - $ -
Other invested assets:

Low-income housing tax

credit (“LIHTC”) property

investments $ 1,396 $ 1,396 $ - $ - $ 1,396 $ - $ -

Affiliated collateral loans $ 144 $ 147 $ - $ - $ 144 $ - $ -

Residual tranche securities $ 35 $ 24 $ - $ 35 $ - $ - $ -

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

collateral $ 38 $ 38 $ - $ 38 $ - $ - $ -

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 securites ~ $ 44 $ 34 $ - $ 44 $ - $ - $ -

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

collateral $ 15  § 15 % -8 15 $ - 8 - $ -

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.
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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.

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) September 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 $ 1,730 $ 1,730 $ - $ 1,730 $ - $ - $ -
Derivatives $ 12 $ 9 $ 3 $ 9 $ - $ - $ -
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.

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

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 Items

C.

Other Disclosures

Commutation and Amendment of Quota Share Reinsurance Agreement

Following receipt of regulatory approval from IL DOI on September 22, 2023, the Company and National General Re, Ltd. (“NG Re”) entered
into a commutation and release agreement, effective July 1, 2023, related to the 40% quota share participation under the previous
agreement. NG Re transferred $799 million of loss and loss expense reserves to the Company related to the commuted business. In addition,
the Company and NG Re amended their intercompany quota share reinsurance agreement, effective July 1, 2023, whereby the Company will
cede 25% of its business assumed from INIC to NG Re.

Macroeconomic Impacts

Macroeconomic factors have and may continue to impact the results of operations, financial condition and liquidity, such as U.S. government
fiscal and monetary policies, banking system instability, the Russia/Ukraine and Israel/Hamas conflicts and the remaining impacts of the Novel
Coronavirus Pandemic or COVID 19, through longer-term impacts such as supply chain disruptions, labor shortages and other macroeconomic
factors that have increased inflation. These factors have affected operations and may continue to significantly affect results of operations,
financial condition and liquidity and 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 Il, 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 September 30, 2023, AIMCO || consisted of limited partnership
investments with a book/adjusted carrying value of $2.28 billion, cash equivalents of $67 million and cash of $5 million and were included in the
Company’s assets.

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 September 30, 2023 and December 31, 2022, respectively.

As of September 30, 2023, the ILS placements provide $1.78 billion of reinsurance limits (with $1.77 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
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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 September
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 $314 million and $321 million were expected to be received under the terms of ILS agreements as of September 30,
2023 and December 31, 2022, respectively.
($ in millions)

September 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 - $ - - $ -

Events Subsequent

An evaluation of subsequent events was made through November 9, 2023 for the Quarterly Statement issued on November 13, 2023. There were
no significant subsequent events requiring adjustment to or disclosure in the financial statements.

Reinsurance

C. Reinsurance Assumed and Ceded

1. The maximum amount of return commission which would have been due to reinsurers if they or the Company had canceled all of the
Company'’s reinsurance, or if the Company or reinsurers had canceled all the Company’s insurance assumed with the return of unearned

premium reserve was as follows:

(in millions) September 30, 2023
Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ 15,081 - $ 762 $ 247 $ 14,319 $ (247)
b. All other 53 14 - - 53 14
c. Total (a+b) $ 15,134 $ 14 $ 762 $ 247 $ 14,372 $ (233)
d. Direct unearned premium reserve $ 2.08 billion
December 31, 2022
Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ 13,283 - $ 998 $ - $ 12,285 $ -
b. All other 44 13 - - 44 13
c. Total (a+b) $ 13,327 $ 13 $ 998 $ - $ 12,329 $ 13
d. Direct unearned premium reserve $ 2.14 billion

E. Commutation of Ceded Reinsurance

The Company entered into a commutation agreement with NG Re, as described in Note 21, Part C, which had the following impact on operations
for the nine months ended September 30, 2023:

(in millions)

1.  Losses incurred $ -

2 Loss adjustment expenses incurred $ -

3.  Premiums earned $ -

4 Other $ (250)

5. Company Amount
NG Re $ (250)

The Company had underwriting loss of $250 million for the nine months ended September 30, 2023 as a result of the commutation. There was
no impact to the Company’s operations as a result of commutations for the nine months ended September 30, 2022.
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24. Retrospectively Rated Contracts and Contracts Subject to Redetermination

C.

The amount of net premiums written by the Company in the first nine months of 2023 and 2022 subject to retrospective rating features was
$5.92 billion and $5.28 billion, respectively. These amounts represented 17.4% of total net premiums written in the first nine months of 2023
and 2022.

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) September 30, December 31,
2023 2022
Balance as of January 1 $ 24150 $ 20,000
Incurred related to:
Current year 28,303 31,474
Prior years 253 1,693
Total incurred 28,556 33,167
Paid related to:
Current year 14,252 18,147
Prior years 10,602 10,870
Total paid 24,854 29,017
Balance $ 27852 $ 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 $5.35 billion and $3.00 billion for the nine months ended September 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 $253 million and $1.69 billion as a result of the
reestimation of unpaid losses and loss adjustment expenses for the nine months ended September 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 $1.62 billion and $1.60 billion was included as a reduction of loss reserves as of September 30, 2023
and December 31, 2022, respectively.

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 SEPTEMBER 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, @s requIred DY the IMOGEI ACE? ..ottt ettt ettt e e et eae e e h e e e h e e eh e e bt e bt e bt e a bt ea bt eabeeaeesheeeheeabeenbeebeenbeenneannennne

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

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
[CT0ToTa (1 aTo T =T 114V PSSO

LT F= (=N o] i =g Lo L RSPV RRR

Yes[ ] No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
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

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 @ publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

0000899051

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

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 [
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ..........

Yes[ 1 No[X]

]

No[ 1 NA[XI

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. ...........cccooceiiiiiiiiiniinieiciines

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
61 SO S S TSRS PPN

04/29/2020

By what department or departments?
ILLINOIS

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMIMENTS? ...........ooiueeoeeeeeeeeeeeee et e et e s e e s e e e e s e e e e e s s s et e s e neeee s e neneen Yes [

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

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 PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............

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 SECUNtIES fITMS? ........oiiiiiiiie e

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.

]
]

No[ 1 NALXI

No[ 1 NALXI

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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 ..oovoeoeieieieieeeececeeeeeeee 68508 ...t oo oo oo [ LYES....
151 N. 8TH STREET, SUITE 450, LINCOLN, NE
ALLSTATE FINANCIAL SERVICES, LLC ...coovoveececeeeeeeeeeiceee e 68508 .........oveeceeeceeeeeeee et oo oo oo ... YES....
444 . LAKE STREET, SUITE 4500, CHICAGO, IL
ALLSTATE INVESTMENT MANAGEMENT COMPANY ... BOB06 .......ooveeceecererireeeeeeiesreseeeeeee s [oereeeeens foeeeeeins feeeeerenan [ YES....




STATEMENT AS OF SEPTEMBER 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? .............cccccovveeerereirireerereeeeenes Yes [ X] No[ ]
(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 amended? ......... ... Yes[ ] No[X]
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? ... Yes[ ] No[ X]
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. Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........cco.oiiiiiiiiiiiii e S 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 agréE@MENLS.) ...........ccceeviiiiiriuereiiiieiiseiese et es et nses Yes [ X] No[ ]
11.2 If yes, give full and complete information relating thereto:
$ 18,624,213 BONDS ON DEPOSIT WITH STATE; $ 190,599,914 TOTAL PLEDGED COLLATERAL; $ 74,331,683 LETTER STOCK OR
SECURITIES RESTRICTED TO SALE; $ 1,025,067 RESTRICTED PUERTO RICO SECURITIES ......cocciiiiiiiecieceee 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? .... Yes [ X] No[ ]
14.2 If yes, please complete the following:
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 t0 14.26 @bOVE .........cccooiiiiiiiiiiieieeeeee e
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. .........ccccoiiiiiiiiiii e

7.1

1,787,696, 958

514,316, 150
2,302,013 109

. 1,514,693,803

505,061, 163
2,019 754 966

LoLLee e

..... Yes [ X] No[ ]
Yes [ X] No[ 1 NAT ]

..1,732,309, 156
..1,738,179,606

............ $ . 1,730,425,986
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18.2

20.

21.
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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]
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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? ................covcueueuereeeeceeueeeeeeeceeee e eee e enenaeae 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
INEErEST GrEALEr thAN ZEIO? .........oeieeececveeee ettt ettt ettt et sea ettt e e e s aetetetesenssaeae s et e s ensss et e s et esensnsstesesesenssssaetasasensnssaesesasennsnsesesasensnsnansasasnn 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 SEPTEMBER 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 ....coceveee |oeenne AA-3191435 .............[CONDUIT REINSURANCE LIMITED ...ovcuiiieiieiiiniitieeieisteesiee st seeie st sesneesnesssnesssneissnesesnesesnenessssennnnesssnesnnns fooneeseeeneere BWUveinreeneeenn [UNBUEROTTZE0. . sensienes. |oeesisieesieienes seenessesessesessens [sese et e neene sbeesseneseeneanas

... AA-1120186 ..

..|LLOYDS SYNDICATE NUMBER 1947 .

Authorized..




STATEMENT AS OF SEPTEMBER 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 53,033,533 |............. 54,428,682 |............. 28,750,687 |............. 27,960,151 |........... 32,552,820 |............. 32,157,287
2. Alaska ......ccoeeveeeee . AK | [ IS 24,900,671 |............ 26,126,828 |............. 14,239,498 |.............. 14,087,915 |.............. 12,551,407 |.............. 13,883,958
3. Arizona......oiii. AZ e [ IS 29,021,139 |............. 32,120,386 |.............. 17,850,791 |.............. 19,002,633 |............. 23,880,387 |.............. 22,074,843
4. Arkansas ... . AR s [ I, 21,140,189 |............. 22,350,749 |............. 17,146,113 |............. 13,564,866 |............. 15,892,529 |.............. 14,751,528
5. California .......ccccceceeece.. CA | Lo frnis 620,757,501 |........... 655,777,134 |............ 431,085,198 |............ 388,942,200 |............ 647,171,044 |............ 509,256,902
6. Colorado ....... L. ....53,023,691 |.. ...58,144,846 |.. ....36,170,861 |.. ....28,737,342 |.. ....44,243 486 |.. ....33,799,048
7. Connecticut ........ccc..... CT e Lo forrrs 89,830,788 |............. 91,147,709 |............. 44,568,846 |.............. 41,714,136 |............ 56,519,058 |............. 57,494,075
8. Delaware ..........c.cc.ec.... DE |eieiis Lo forriis 11,841,597 | 12,267,860 |.............. 12,652,823 |.............. 15,521,139 |.............. 75,164,247 |............ 101,884,639
9. District of Columbia .....DC |-......... Lo e 8,457,369 |............... 9,914,597 |....cooc. 4,768,018 |............... 5,102,482 |.............. 3,584,200 |...cocoee.. 4,132,956
10.  Florida .....ccoeoveviiens FL [ Lo frnis 296,390,128 |........... 328,611,021 |.......... 268,701,026 |........... 194,673,279 |............ 411,179,087 |............ 673,564,389
11.  Georgia . ...GA L. ..146,831,796 |.. ..148,719,527 |.. .. 113,763,284 |.. ....93,057,592 |. ..100,932,507 |.. ....96,882,247
12.  Hawaii ... LLHE e [ I, 98,909,080 |.............. 89,337,630 |........... 214,195,361 |.............. 52,551,971 |............ 170,505,056 |.............. 44,567,797
13. Idaho..... LD [ Lo e 8,188,688 |.............. 10,045,539 |.....cco.c. 4,886,240 |............... 5,206,233 |...cocveeen 4,263,350 |....cocoee.. 6,067,942
14, lNOIS ..o | I RO Lo frnis 121,720,840 |........... 159,271,903 |............ 106,164,087 |........... 108,941,351 |............ 306,971,808 |............ 401,142,668
15. Indiana .......ccccccoeeeene IN e Lo forrnis 34,891,193 |..ceeeee 40,851,088 |............. 22,111,620 |............ 20,149,452 |............. 40,445,624 |.............. 32,608,364
16. lowa ...... A L. ..3,887,111 |.. ..4,700,655 |.. 2,191,990 |.. ..2,092,097 |.. .. 2,532,379 |.. .. 4,655,564
17. Kansas .. L KS e Lo forriis 10,853,417 |.....o....... 12,340,364 |............... 5,250,278 |....cocvee. 5,655,230 |.ccvevneee 5,460,525 |.............. 5,920,504
18. Kentucky ... CKY e Lo forriis 37,337,564 |............. 40,735,137 |.ooeeee 26,863,897 |............ 24,256,921 |............. 29,991,994 |............. 27,108,962
19.  Louisiana ........c.ccoeevene LA [ Lo frnis 186,008,337 |............ 191,590,629 |............ 121,151,325 |............ 200,097,140 |............ 189,142,755 |........... 242,952,499
20. Maine ....ccooeveiies ME [ Lo e 8,728,438 |............... 8,820,104 |....cccoee0 4,109,526 |............... 2,224,574 |............... 3,857,022 |....cocoee 3,596,294
21. Maryland ....... ... MD L. 172,704,193 |.. ..176,895,367 |.. 96,590,025 |.. 97,234,914 |.. .78,423,863 |.. .81,752,775
22. Massachusetts . L MA | Lo frrrnd 86,939,248 |.............. 82,559,007 |.............. 63,659,251 |............ 54,266,869 |.............. 60,173,550 |.............. 58,179,482
23. Michigan ....... LML e Lo forrris 40,330,678 |............. 70,137,010 |..coenne 34,886,047 |............. 31,297,800 |............ 311,345,097 |............ 308,470,270
24. Minnesota .........ccoccune MN [ Lo forriis 19,385,359 |............. 30,868,486 |............. 16,124,465 |.............. 15,731,688 |.............. 39,299,812 |............ 40,942,428
25.  MissisSippi ....cccovvvereene. MS [ Lo forriis 33,310,418 |.............. 34,833,212 |...coooee 17,265,765 |............ 15,991,849 |............. 29,225,212 |..coce 26,732,946
26. Missouri .... ...MO | L. 14,482,812 |.. 18,416,802 |.. 10,114,571 |.. 11,441,483 |.. .33,402,606 |.. .31,803,881
27. Montana .... W MT e Lo e 4,055,981 |..occeene 4,710,588 |............... 2,563,543 |..cocvevn 1,973,354 |.ococen. 6,145,517 e 5,805,607
28. Nebraska .. .NE | Lo e 5,942,124 |....cocoeee 6,504,834 |............... 2,856,260 |.............. 3,725,190 | 7,173,387 | 7,785,376
29. Nevada ... NV | Lo forriis 23,032,615 |.cocneeeeee 26,033,838 |............. 32,470,054 |............. 42,105,777 |..cocee.... 53,313,433 |.............. 57,178,863
30. New Hampshire .......... NH [ Lo forriis 11,817,234 |............. 11,916,024 |.............. 5,118,789 |...ccocoe. 7,394,684 |............... 6,302,309 |..cccvnenn 6,484,158
31. New Jersey ...... N. . 21,022,151 |.. .23,833,277 |.. ..511,353,620 |.. ..528,238,659
32. New Mexico .................NM [.......... Lo forriis 17,498,185 |.............. 20,745,746 |............. 12,799,475 |............. 10,681,393 |............ 36,384,693 |.............. 33,707,464
33. New YorK ....cccoeeveeee. NY [ Lo frnis 594,195,494 |.......... 630,906,784 |............ 420,669,8% |............ 409,110,349 |............ 859,273,853 |............ 861,355,752
34. North Carolina ............NC [.......... Lo frrrnd 83,556,654 |............. 91,743,787 |.............. 42,948,487 |.............. 39,812,387 |..coco....... 45,040,715 |............. 46,933,342
35. North Dakota ..............ND [.......... Lo e 9,623,353 |............... 9,004,933 |....cocoee. 5,447 847 |.ocoee. 5,767,541 |.ccocon. 3,934,311 [.............. 4,215,009
36. Ohio ...ccceeeee L. .73,618,783 |.. .85,303,400 |.. 51,585,762 |.. 41,193,809 |.. .92,570,575 |.. .. 114,372,272
37. Oklahoma ........c..c...... OK e [ IS 23,049,840 |............. 23,960,370 |............. 11,860,696 |............... 9,330,948 |.............. 14,114,879 |............... 9,737,700
38. Oregon ........ccceceeeveeen. OR [ Lo forriis 33,264,398 |.............. 42,920,365 |............. 20,441,873 |............ 20,094,824 |.............. 38,270,803 |.............. 35,960,503
39. Pennsylvania .............PA |[......... Lo frnis 141,323,428 |............ 152,642,595 |.............. 88,879,647 |............. 78,928,055 |........... 263,225,673 |............ 276,983,592
40. Rhode lsland ............ Rl |oeeens [ I, 21,581,055 |............. 22,046,854 |............. 13,085,710 |.............. 9,473,592 |............. 11,015,989 |.............. 13,222,902
41. South Carolina . ...SC L. ..101,591,908 |.. ..104,715,7%5 |.. 61,364,342 |.. 56,048,298 |.. 75,131,874 |.. 74,314,619
42. South Dakota ... .SD | Lo e 8,102,876 |.............. 7,489,719 | 6,123,924 |.............. 5,252,696 |.............. 5,893,436 |....ccocoe.. 7,162,199
43. Tennessee ... TN s [ I, 59,206,260 |.............. 72,782,920 |...conc.c.ee. 46,432,083 |............. 35,500,338 |............. 56,021,619 |.............. 54,320,304
44, TeXaS .cooceeeeereerereearnes TX o [ IS 74,527,533 |.............. 68,697,597 |............ 21,841,800 |............. 20,005,344 |............. 30,714,975 |.....c......... 38,462,724
45, Utah ...coooovveeeeeeee. UT s [ IS 22,007,194 |............ 27,274,083 |............. 18,805,692 |.............. 12,161,783 |............ 19,923,092 |............ 21,968,262
46. Lo e 4,103,487 |............... 4,541,132 |. ..6,155,443 |.. .. 1,834,973 |.. . 1,732,044 |.. .. 1,446,900
47. Virginia ......ccooveceeveeee . VA s [ IR 143,009,442 |............ 144,617,152 |.............. 69,704,770 |.............. 70,986,408 |.............. 77,801,528 |............. 79,027,726
48. Washington ................ WA |..c..... [ IS 92,537,201 |........... 111,597,848 |.............. 74,964,929 |............. 65,398,088 |............ 131,737,776 |............ 133,916,225
49. West Virginia .............. WV |occceee [ IS 16,422,327 |.............. 18,035,560 |............... 6,693,171 |..ccocoee. 6,495,501 |............. 10,702,142 |............. 15,825,040
50.  Wisconsin .......cccceeeee. Wl [ [ IS 15,383,288 |............. 20,187,958 |.............. 9,655,719 |.cvcveeee 9,222,687 |.............. 59,380,508 |.............. 61,773,283
51.  Wyoming L. ..2,817,008 |.. ..2,880,020 |.. ..821,099 |.. ..810,666 |.. .. 729,783 |.. ..521,938
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 L3127 | 2,823
58. Aggregate Other Alien OT 116,176 [ 124,540
59. Totals XXX 3,815,173,436 4,122,264 ,301 2,789,979,938 2,476,645,268 5, 147,028,306 5,367,232,030
DETAILS OF WRITE-INS
58001. Other Alien ....ccoovvvccvvnninnnns XXX oo oo [ e [ 116,176 [ 124,540
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 116,176 124,540
(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

10
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SCHEDULE Y — INFORMATION

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

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) Signature Motor Club, Inc. (DE) Allstate Investments, LLC (DE)
FEIN# 36-4480340 FEIN# 61-1915293 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 Financial Advisors, LLC (DE)

NBInv AP9, LLC (DE) TDC City Center, LLC (DE) Signature Motor Club of California, Inc. (CA)

Arity Holdings, Inc. (DE)

FEIN# 36-4313823 FEIN# 84-2797870 FEIN# 81-4727823 FEIN# 30-0015653 FEIN# 92-2084012
Season Residential Holdings, LLC (DE) NBInv AP10, LLC (DE) | TDC City Center (Phase Il), LLC (DE) L Signature's Nationwide Auto Club, Inc. (DE) Arity 875, LLC (DE)
FEIN# 46-1543152 B FEIN# 86-1523054 FEIN# 83-2986881 FEIN# 36-4295727 FEIN# 38-4086273
Seasons Residential, LLC (CO) L NBInv AF2, LLC (DE) White Oak Real Estate 2017-2, LP (DE) Signature Nationwide Auto Club of California, Inc. (CA) Renuant, LLC (NV)
FEIN# 25-1920947 FEIN# 32-0519759 FEIN# 82-3103258 FEIN# 30-0015636 FEIN# 82-3749414
AP Real Estate, LLC (DE) NBInv AF3, LLC (DE) L West Plaza RE Holdings, LLC (DE) L Answer Financial Inc. (DE) LeadCloud, LLC (MD)
FEIN# 80-0776676 M FEIN# 35.2586439 FEIN# 61-1702800 FEIN# 95-4613168 FEIN# 46-1171303
AP Riverway Plaza, LLC (DE) NBInv AF4, LLC (DE) L MSP Pool IV Sidecar, LP | Answer Marketplace, LLC (DE) Arity, LLC (DE)
FEIN# 61-1746412 m FEIN# 35.2594088 FEIN# 36-0719665 FEIN# 82-0647633 FEIN# 47-4811398
AP Timber, LLC (DE) NBInv AF5, LLC (DE) | Insurance Answer Center, LLC (DE) Arity Services, LLC (DE)
FEIN# 90-0820194 m FEIN# 61.1860304 FEIN# 26-1971917 FEIN# 36-4902005
Chandler Airport Commerce Park, LLC (DE) Pacific Shores Land Partners, LLC (DE) L] Right Answer Insurance Agency, LLC (DE) Collective Sourcing, LLC (DE)
FEIN# 834229143 FEIN# 82-4035430 FEIN# 45-2490045 FEIN# 84-3950667
The Arroyo Parkway, LLC (DE) Queenland Citrus (AUS! L . - InfoArmor, Inc. (DE)
FEIN# 611836589 (AUS) Alistate Global Holdings Limited (GBR) FEIN# 26.0634314

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

|| Identity Protection Strategic Solutions LLC (NJ)

FEIN# 82-5296008

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

Boxes shaded represent affiliates
added since prior period

Boxes in bold represent
insurance companies

@ Denotes company which is affiliated but not owned

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
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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 .. . . v [ N0

.100.000 ...|The Allstate Corporation .

.......... 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 ..
30-1127540 ..

.| The Allstate Corporation

Velapoint, LLC ...oovvviiiiiiiiiiiiiiiieeeeeeeeeees Ownership.. .
.| The Allstate Corporation

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

AgentCubed, LLC .
AINCO Private Fund I1, LLC «ocevveeeeieieeenne . .
Allstate County Mutual Insurance Company .... |.. TX..... .

.. | 36-6091380 .. . ..|Allstate Insurance Company .................... Board of Directors.. The Allstate Corporation
..| 26-2795066 .. Allstate Enterprises, LLC ....cccceennnnnnnnnee . e Allstate Non-Insurance Holdings, Inc. ..... Ownership.. .100.000 ...|The Allstate Corporation
36-4313823 .. Allstate Financial Advisors, LLC Allstate Insurance Company .... Ownership.. .100.000 ...|The Allstate Corporation .
..| 36-4480340 .. Allstate Financial Corporation .|Allstate Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation
Allstate Financial Insurance Holdings
...| 36-4303658 .. Corporation ....ooeeeeeeeiiiiiiiiiei .. DE..... . The Allstate Corporation .... Ownership.. .100.000 ...|The Allstate Corporation
..| 47-0826838 .. Allstate Financial Services, LLC ............... ..DE..... . Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation
36-4480342 .. Allstate Financial, LLC ...ccoeeeeeeeeeeeeeeeeens .. DE..... Allstate Insurance Company .................... Ownership .100.000 ...|The Allstate Corporation
Allstate Fire and Casualty Insurance Company
942199056 .. | eeeiiii | e | e [ Allstate Insurance Holdings, LLC ............ Ownership .100.000 ...|The Allstate Corporation
Allstate Global Holdings Limited . Allstate Non-Insurance Holdings, Inc. ..... Ownership.. .100.000 ...|The Allstate Corporation
Allstate Indemnity Company Allstate Insurance Holdings, LLC ............ Ownership.. .100.000 ...|The Allstate Corporation
Allstate India Private Limited Allstate Non-Insurance Holdings, Inc. ..... Ownership.. ..99.990 ....| The Allstate Corporation
Allstate India Private Limited . |Allstate International Holdings, Inc. . | Ownership.. .0.010 .... | The Allstate Corporation .
Allstate Insurance Company Allstate Insurance Holdings, LLC ............ Ownership.. .100.000 ...|The Allstate Corporation
. Allstate Insurance Company of Canada . Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation
26-1972435 .. Allstate Insurance Holdings, LLC .... .. |The Allstate Corporation . Ownership.. .100.000 ...|The Allstate Corporation .
52-2065397 .. Allstate International Holdings, Inc. .| The Allstate Corporation . Ownership.. .100.000 ...|The Allstate Corporation .
36-3529322 .. Allstate Investment Management Company . . |Allstate Non-Insurance Holdings, Inc. . | Ownership.. .100.000 ...|The Allstate Corporation .
..| 36-4482462 .. Allstate Investments, LLC .........cccceuveeennnnee Allstate Non-Insurance Holdings, Inc. ..... Ownership.. .100.000 ...|The Allstate Corporation
J IR Allstate Life Insurance Company of Canada ... |.. Allstate Insurance Company of Canada ....... Ownership.. .100.000 ...|The Allstate Corporation
36-3206260 .. Allstate Motor Club, Inc. .....eeveenenneee Allstate Enterprises, LLC . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........cccoeeee |eeees 10852 .... [36-4181960 .. Allstate New Jersey Insurance Company ........ .|Allstate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
Allstate New Jersey Property and Casualty
. 0008 ...[Allstate Insurance Group ........ccocee e 14940 ... |22-2395915 .. Insurance Company ..........ccccceevriueeernennnns Allstate New Jersey Insurance Company ..... Ounership.. .100.000 ...|The Allstate Corporation
...................................... 52-2065391 .. Allstate Non-Insurance Holdings, Inc. . .| The Allstate Corporation .... Ownership.. .100.000 ... | The Allstate Corporation .
. 0008 ...[Allstate Insurance Group . R 11110 .... | 36-4442776 .. Allstate North American Insurance Company ... |.. Allstate Insurance Company . Ounership.. .100.000 ...|The Allstate Corporation .
. 0008 ...[Allstate Insurance Group ................ |..... 36455 ....|36-2999368 .. Allstate Northbrook Indemnity Company ........ .|Allstate Insurance Company .... Ownership.. .100.000 ... | The Allstate Corporation
........................................................................................... Allstate Northern Ireland Limited .............. Allstate Global Holdings Limited ............ [Ounership .100.000 ...|The Allstate Corporation
Allstate Property and Casualty Insurance
..... 17230 ....|36-3341779 .. COMPANY .t sree e s Allstate Insurance Holdings, LLC ............ [Ounership .100.000 ...|The Allstate Corporation
................. 35-2539608 .. Allstate Short Term Pool, LLC .. Allstate Investment Management Company .... [Ownership.. .100.000 ... | The Allstate Corporation
..... 26530 75-6378207 .. Allstate Texas Lloyd's Allstate Texas Lloyd's, Inc. .......... . | Ownership.. .100.000 ...|The Allstate Corporation .

................. 75-2236534 ..

Allstate Texas Lloyd's, Inc. ...ccccceunnnnnnee
Allstate Vehicle and Property Insurance

..... 37907 ....|04-2680300 .. [ ..eeeeririiies | eerriiiiiiiiiiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | COMPANY Leiiiiiiiiiiiiiiiiiiiiiieiiiiiiieeeeeeneeeeeeeees |0 Il DSec | Al Istate Insurance Company .................... |Ownership......cccccociiiiiiiiiiiiineeeef . 100.000 ... [The Allstate Corporation ......cooeeeeeeees [ N0 oo e
American Capital Acquisition Investments
SA. ..
American Capita
......................................................................................................................................................... S.A. iiiiiiiiiiiiiiiiiiiiiiiennnnnnnnneneeennnnennennee | LUK oo  NIAL..... [National General Insurance Management Ltd | Ownership..........cccoeeiiiinnnnnnnenee.} ..30.000 ....| The Allstate Corporation .......ccocooooeee [ooee N0 eeee iiis

.|Allstate Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation

National General Insurance Ltd .. . [ Ownership.. ..70.000 ....| The Allstate Corporation .................. e N0 e
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Allstate Financial Insurance Holdings
. 0008 ...[Allstate Insurance Group ................ |..... 60534 ....159-0781901 .. | ..cooiviiiis | oo [ American Heritage Life Insurance Company .... |..FL.....|....... IA........ Corporation .......c.eeeveiiiiiiiiiiiiiiiieeeee OWNership.....cceeiiiiiiie e .100.000 ...| The Allstate Corporation .................. N0

Allstate Financial Insurance Holdings

.......... ..| 59-227659% .. American Heritage Service Company ..............|.. Corporation Ownership.. .100.000 ...|The Allstate Corporation
.......... 02-0690863 .. America's Health Care/Rx Plan Agency, Inc. . .| Velapoint, LLC .. .. | Qunership.. .100.000 ...|The Allstate Corporation .
.......... 38-4089061 .. ANIHI Newco, LLC . . |Allstate Non-Insurance Holdings, Inc. ..... |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. ......cccccccceveeeeeeeee.. | Ounership.. .100.000 ...|The Allstate Corporation
.......... ..|80-0776676 .. AP Real Estate, LLC .....ooevveeeeeeeiiieeeeeeeeen | e .|Allstate Insurance Company . . | Ownership.. .100.000 ...|The Allstate Corporation
.......... 61-1746412 .. AP Riverway Plaza, LLC 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. ............ .. | Ownership.. .100.000 ...|The Allstate Corporation .
.......... ..|92-2084012 .. Arity Holdings, Inc. .. Allstate Non-Insurance Holdings, Inc. ..... |Ownership.. .100.000 ...|The Allstate Corporation
.......... J IR Arity International Limited . Allstate Global Holdings Limited ............ |Ownership.. .100.000 ...|The Allstate Corporation
.......... 47-4811398 .. Arity, LLC .o .. |Arity Holdings, Inc. ............ . | Ownership.. .100.000 ...|The Allstate Corporation .
.......... . 36-4902005 .. Arity Services, LLC . |Arity Holdings, Inc. . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group . . 85-4052492 .. ASMI Auto Insurance Company . .|Allstate Insurance Holdings, LLC Ownership.. .100.000 ...|The Allstate Corporation .
............................................................................ 13-3800128 .. Assigned Risk Solutions Ltd. .......ccoevvveeeeecs .. National General Holdings Corp. .............. |Ownership.. .100.000 ...|The Allstate Corporation
............................................................................ 45-3533024 .. AutoTex MGA, INC. ..coeeeee Safe Auto Insurance Group, Inc. ............. |Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 10835 ....[36-4181959 .. Castle Key Indemnity Company Castle Key Insurance Company . . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 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 SquareTrade, INC. ......eeevveeeveeeeeenennnnnnnnn. |Ounership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 26905 ....|94-1368770 .. Century-National Insurance Company . National General Holdings Corp. ... . | Ounership.. .78.000 ....|The Allstate Corporation .

.| Integon National Insurance Company ......... Ownership..

. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 26905 ....|94-1368770 .. Century-National Insurance Company .... . ..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
. 0008 ...|Allstate Insurance Group . 92-2414709 .. Comesco Insurance Company . .|Allstate Insurance Holdings, LLC .. Ownership.. .100.000 ...|The Allstate Corporation .

.......... 26-3914093 .. Complete Product Care Corporation ..............|.. SquareTrade, INC. .......eevvvvvvvevvvvnnnnnnnnnnn. | Ounership.. .100.000 ...|The Allstate Corporation
.......... ...| 45-1061516 .. Current Creek Investments, LLC .......ccceeeeen [ -2 Allstate Insurance Company .................... |Ownership.. .100.000 ...|The Allstate Corporation
.......... ..| 62-1586461 .. Direct Administration, Inc. ......cccceevunnnnnnn 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 ........oeeee |eeees 42781 ....|62-1695059 .. Direct General Insurance Company National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation

Direct General Insurance Company of
Mississippi
Direct General Life Insurance Company

..... 10889 ....|62-1715487 ..
..... 97705 .... | 13-3139500 ..

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

Ownership..
Ownership..

National General Management Corp ..
National General Management Corp ..

. 0008 ...|Allstate Insurance Group .
. 0008 ...|Allstate Insurance Group .

. 0008 ...|Allstate Insurance Group ........oeeee |eeees 37220 ....|62-1461730 .. Direct Insurance Company . .|National General Management Corp Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oceee |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. Corporation Ownership.. .100.000 ...|The Allstate Corporation ... N0
. 0008 ...|Allstate Insurance Group ...........oceee |eeeee 1199 ... [20-1110680 .. Encompass Floridian Indemnity Company Castle Key Insurance Company . . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 11993 ....[20-1110782 .. Encompass Floridian Insurance Company Castle Key Insurance Company . .. | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 11252 ....[01-0657022 .. Encompass Home and Auto Insurance Company Encompass Insurance Holdings, LLC . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
. 0008 ...|Allstate Insurance Group ........cccoeeee |eeeee 15130 .... [59-2366357 .. Encompass Indemnity Company ...................... . .|Encompass Insurance Holdings, LLC ... . | Ownership.. .100.000 ...|The Allstate Corporation ... No
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 11251 ... [01-0657011 .. Encompass Independent Insurance Company ..... .| Encompass Insurance Holdings, LLC ... . | Ownership.. .100.000 ...|The Allstate Corporation .................. N0 e
. 0008 ...|Allstate Insurance Group .........ccoeee |.ees 10358 .... [52-1952957 .. Encompass Insurance Company ............cccceee... .. .| Encompass Insurance Holdings, LLC ... . | Ownership.. .100.000 ...|The Allstate Corporation .................. LNO e
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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) *
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 10071 ... [36-3976913 .. | .eovvrvvviiine | ervrrrriiiiiienn | e Encompass Insurance Company of America ....... PR | SO R IA........ Encompass Insurance Holdings, LLC ........... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|The Allstate Corporation .................. vl N0 e
Encompass Insurance Company of Massachusetts
. 0008 ...|Allstate Insurance Group ................ 04-3345011 | e | e | e [ .|Encompass Insurance Holdings, LLC ........... Ownership.. .100.000 ...|The Allstate Corporation

.|30-0154464 ..

. 0008 ...|Allstate Insurance Group . 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 ................ .| 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 ................ ....|20-3843581 .. Company of New Jersey ..........ccccceeeeeieennnne Allstate New Jersey Insurance Company ..... Ownership .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ................ . | 85-4058034 .. ESMI Auto Insurance Company ...................... . ASMI Auto Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
........................................................... 20-5305981 .. Esurance Holdings, Inc. .....cccooeeiiiiiiiiiniins Allstate Insurance Holdings, LLC .. .... | Ownership.. .100.000 ...|The Allstate Corporation
0008 Allstate Insurance Group ................ . | 73-0486465 .. Esurance Insurance Company .|Esurance Holdings, Inc. .....ccccoeenuunnnnnnnnn Ownership.. .100.000 ...|The Allstate Corporation
............... Esurance Insurance Company of Canada . Allstate Insurance Company of Canada . | Ownership.. .100.000 ...|The Allstate Corporation .
. .. |42-0301440 .. Esurance Insurance Company of New Jersey .... .|Esurance Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation
............................................................................ 26-0034575 .. Esurance Insurance Services, Inc. ...ccccceeeen .. Esurance Holdings, Inc. ......................... | Ownership .100.000 ...|The Allstate Corporation
Esurance Property and Casualty Insurance
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 30210 ....|22-2853625 .. COMPANY - .eeeeeeee e e e Esurance Insurance Company .................... Ownership .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........cccoeeee |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 .. HealthCompare Insurance Services, Inc. . . [National General Holdings Corp. .. | Ownership.. ..| The Allstate Corporation .
co| iCracked Japan, INC. ....cooovvvvviiiiiiiiiiiiennns SquareTrade, INC. .eeevvvevvvvveveeiiririieieeeenns Ownership.. ..| The Allstate Corporation
...| 84-497459%5 .. IDentityUSA, LLC ooeeeeeeeeeeeeeee e National Health Corporation ... Ownership.. ..| The Allstate Corporation
..| 82-5296008 .. Identity Protection Strategic Solutions LLC InfoArmor, Inc. ..ccceevvennnnnnnn Ownership.. .100.000 ...|The Allstate Corporation
Imperial Fire and Casualty Insurance Company
AT2-1TAT36 | e | 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 . ennnnnnn. | OWNETShiD .100.000 ...|The Allstate Corporation
.......... ..| 26-0634314 .. InfoArmor, Inc. ..ooovveeeiieiiieenns 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 .
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 27930 ....|56-1764725 .. Integon Casualty Insurance Company . National General Management Corp .. Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group . UV OO 22780 ....|56-0751402 .. Integon General Insurance Corporation National General Management Corp .. . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 22772 ....|56-0473714 .. Integon Indemnity Corporation .|National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 29742 ....| 13-4941245 .. Integon National Insurance Company .... .|National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation

. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 31488 ....|06-0910450 .. Integon Preferred Insurance Company
Integon Properties S.A. de C.V. ..
Integon Properties S.A. de C.V.
Integon Service Co, S.A. de C.V. ....
Integon Service Co, S.A. de C.V. ....
Ivantage Insurance Brokers Inc.
Ivantage Select Agency, Inc. ...
Kennett Capital, Inc. ...
LeadCloud, LLC
MIC General Insurance Corporation .............. .
Mountain Valley Indemnity Company
MSP Pool IV Sidecar, LP ..........
National Farmers Union Property and Casualty

National General Management Corp
. ING Holdings, LLC ...
. |Direct Administration, Inc. ... . [Ownership..
National General Management Corp .. Ownership..
Direct Administration, Inc. ...ccovvrennnnnnns Ownership..
.|Allstate Insurance Company of Canada . | Ownership..
.. |Allstate Non-Insurance Holdings, Inc. . Ownership..
.| The Allstate Corporation .... Ownership..
Arity 875, LLC Ownership..
.|National General Holdings Corp. .............. Ownership..
Adirondack Insurance Exchange Ownership..
. |Allstate Insurance Company .... Ownership..

Ownership..
Ownership..

100.000 ...|The Allstate Corporation .
.99.000 ....|The Allstate Corporation .
.1.000 .... | The Allstate Corporation .
..99.000 ....| 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 .

36-4480339 ..
52-2145989 ..
.......... ...|46-1171303 ..
. 0008 ...|Allstate Insurance Group ........oeeee |eeees 38660 ....|35-1492884 ..
. 0008 ...[Allstate Insurance Group ........cceeeee |.eee 10205 ....|02-0478119 ..
36-0719665 ..

. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 16217 ....[84-0982643 .. Company ..NC..... .| Integon National Insurance Company ......... Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 42447 ....|43-1301482 .. National General Assurance Company . .. No..... .|National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation .................. e N0 e
............................................................................ 27-1046208 .. National General Holdings Corp. ........ ..DE..... Allstate Insurance Holdings, LLC ............ |Ownership.. .100.000 ...|The Allstate Corporation ........ccceevunn |eeee NOeeeit] ceeee it
. 0008 ...|Allstate Insurance Group ..........oee |eeeee 23728 ....|43-0890050 .. National General Insurance Company .... .. Mo..... National General Holdings Corp. .............. Ownership.. .100.000 ...[The Allstate Corporation .................. N0
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STATEMENT AS OF SEPTEMBER 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) *
............... National General Insurance Ltd .................. National General Re Ltd Ownership.. .100.000 ...|The Allstate Corporation .............. vl N0 e
I National General Insurance Management Ltd ... National General Insurance Ltd .. .... |Ownership.. .100.000 ...|The Allstate Corporation .........ccceeoe |eeee NOceeid] ceeee o
43-1027096 .. National General Insurance Marketing, Inc. . National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation ........ccceevunn |eeee NOeeiit] ceeee o
. |43-1886856 .. National General Insurance Online, Inc. ..... National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation .........ccecover |eeee NOeeiid] ceeee o
..| 13-3559471 .. National General Management Corp .... National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
52-1925265 .. National General Motor Club, Inc. .. . [National General Holdings Corp. ... .. | Ownership.. .100.000 ...|The Allstate Corporation .
. | 20-4583275 .. National General Premier Insurance Company . Integon National Insurance Company ......... Ownership.. .100.000 ...|The Allstate Corporation
...| 98-1050737 .. National General Re Ltd National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
...| 75-1620738 .. National Health Corporation . National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
.| 74-1541799 .. National Health Insurance Company .............. . .| Integon Indemnity Corporation ................ Ownership.. .100.000 ...|The Allstate Corporation
32-0519759 .. NBInv AF2, Allstate Insurance Company .... Ownership.. .100.000 ...|The Allstate Corporation .
...| 35-2586439 .. NBInv AF3, .|Allstate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
...| 35-2594088 .. NBInv AF4, .|Allstate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
...|61-1860304 .. NBInv AF5, .|Allstate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
..|61-1817763 .. NBInv AP2, .|Allstate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
36-4860792 .. NBInv AP3, Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation .
...| 32-0531568 .. NBInv AP4, .|Allstate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
..| 36-4867200 .. NBInv AP6, .|Allstate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
61-1915293 .. NBInv AP7, Allstate Insurance Company . Ownership.. .99.643 ....| The Allstate Corporation .
38-4104122 .. NBInv AP8, Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation .
84-2797870 .. NBInv AP9, Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation .
...| 86-1523054 .. NBInv AP10, LLC ... .|Allstate Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
..|61-1778486 .. NBInv Riverside Carsi, LLC .|Allstate Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation

36-4826210 .. NBInv Riverside Management, LLC .. . Allstate Insurance Company .... Ownership.. ..| The Allstate Corporation .
. | 82-0550777 .. New Jersey Skylands Insurance Association ... New Jersey Skylands Management, LLC . Attorney-In-Fact. ..| The Allstate Corporation .
03-0419766 .. New Jersey Skylands Management, LLC ... National General Holdings Corp Ownership.. ..| The Allstate Corporation .
. | 56-0576685 .. New South Insurance Company National General Management Corp .. . Ownership.. ..|The Allstate Corporation
.| 95-1623114 .. Newport Management Corporation ... NGLS Insurance Services, Inc. ................ Ownership.. ..| The Allstate Corporation
NG Holdings, LLC . . [National General Re Ltd ........... . | Ownership.. ..| The Allstate Corporation .
NG Holdings, LLC . . [National General Management Corp .. Ownership.. .| The Allstate Corporation .
NGLS Adjusting, LLC . [National General Management Corp .. . | Ownership.. ..| The Allstate Corporation .
...| 95-3953356 .. NGLS Insurance Services, Inc. .. . National General Management Corp ............ Ownership.. ..| The Allstate Corporation
.| 26-2331872 .. North Light Specialty Insurance Company ..... Allstate Insurance Company ...........coeeee.. Ownership.. ..| The Allstate Corporation
16-1239927 .. Northeast Agencies, Inc. .| lvantage Select Agency, Inc. . . | Ownership.. ..| The Allstate Corporation .
65-0416844 .. NSM Sales Corporation . . [National General Holdings Corp .. Ownership.. ..| The Allstate Corporation .
26-2506568 .. Pablo Creek Services, Inc. . |Allstate Non-Insurance Holdings, Inc. Ownership.. ..| The Allstate Corporation .
..| 82-4035430 .. Pacific Shores Land Partners, LLC .. Allstate Insurance Company ...........coeeee.. Ownership.. ..| The Allstate Corporation
............... PAFCO Insurance Company .|Allstate Insurance Company of Canada ....... |Ownership.. . ...| 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. ... [.. Ownership.. .100.000 ...|The Allstate Corporation
37-1788397 .. PIAA, LP Allstate Insurance Company . Ownership.. .95.000 ....| The Allstate Corporation .
41-2150040 .. PlumChoice, Inc. .... . |SquareTrade, Inc. . . | Ownership.. ..| The Allstate Corporation .
82-1617277 .. Protection Plan Group, Inc. . . |SquareTrade, Inc. ....... .. | Ownership.. ..| The Allstate Corporation .
...|84-2071216 .. PulIman Crossing, LLC Allstate Insurance Company ...........coeeeu.. 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 .. Pullman Q0ZB, LLC Allstate Insurance Company . . | Ownership.. .| The Allstate Corporation .
............... Queenland Citrus .... .|Allstate Insurance Company .................... |Ounership.. ..| The Allstate Corporation




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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

el

45-1531873 ..
94-3340669 ..
81-2519511 ..

SquareTrade Protection Solutions, Inc.
SquareTrade, Inc. .....cccvveeeee
SquareTradeGo, Inc. ...

. |SquareTrade, Inc. .....oeevveeeees
. | SquareTrade Holding Company, Inc
. |SquareTrade, Inc. .....oeevveeeees

.. | Ownership..
. [Ownership..
. | Ownership..

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

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) *
.......... ...|33-0920949 .. | .. .. |Quotit Corporation .. CA.....]......NIA....... [National General Holdings Corp. ... Ownership.. .100.000 ...| The Allstate Corporation ......ccccoecevee [eee N0t eees it
.......... ...| 65-1155697 .. RAC Insurance Partners, LLC . .| FL.....]......NIA....... |National General Holdings Corp Ownership.. .100.000 ...|The Allstate Corporation
.......... ...|82-3749414 .. Renuant, LLC LNVl NTAG [ Arity 875, LLC Ownership.. .100.000 ...|The Allstate Corporation
.......... ...| 45-2490045 .. Right Answer Insurance Agency, LLC . o |--DE.....|......NIA....... | Answer Financial Inc. .. .... | Ownership.. .100.000 ...|The Allstate Corporation
.......... ..| 26-1875142 .. Road Bay Investments, LLC ......covvvvvvvvvvenennns [t e Allstate Insurance Company .................... |Ownership.. .100.000 ...|The Allstate Corporation
.......... 31-1400020 .. Safe Auto Insurance Group, Inc. National General Holdings Corp. .. | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 25405 ....|31-1379882 .. Safe Auto Insurance Company ...............c...... . e Safe Auto Insurance Group, Inc. ............. Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 16502 .... [83-2241547 .. Safe Auto Choice Insurance Company ............ . OH..... . .| Safe Auto Insurance Company ... . [Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........cccoeeee |eeeee 16503 .... [83-2240671 .. Safe Auto Value Insurance Company .............. . OH..... e ..|Safe Auto Insurance Company ... . [Ownership.. .100.000 ...|The Allstate Corporation
..| 31-1400303 .. Safe Auto Group Agency, Inc. .......ccccceeeeeee L OH] e NIA....... Safe Auto Insurance Group, Inc. ............. Ownership.. .100.000 ...|The Allstate Corporation
81-1403504 .. SafeAuto Services, LLC .| Safe Auto Insurance Group, Inc. Ownership.. .100.000 ...|The Allstate Corporation .
...| 46-1543152 .. Seasons Residential Holdings, LLC .............. Allstate Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation
...| 25-1920047 .. Seasons Residential, LLC ....covvvvviiieiieennnnns Seasons Residential Holdings, LLC .... Ownership.. .100.000 ...|The Allstate Corporation
...|91-1571314 .. Seattle Specialty Insurance Services, Inc. . e National General Management Corp .... | Ownership.. .100.000 ...|The Allstate Corporation
..| 36-4295725 .. Signature Agency, Inc. ...cooevviiiiiiiiiiiiiinn. LDE ] NIA....... Signature Motor Club, Inc. .....evvvvvvvvnnnes Ownership.. .100.000 ...|The Allstate Corporation
30-0015653 .. Signature Motor Club of California, Inc. . |Signature Motor Club, Inc. . . | Ownership.. .100.000 ...|The Allstate Corporation .
..| 35-1310961 .. Signature Motor Club, Inc. ...cccoevvvvvnnnnnnnnne Allstate Motor Club, Inc. ..eeevvvvvvvvvvennnns Ownership.. .100.000 ...|The Allstate Corporation
Signature Nationwide Auto Club of California,
...| 30-0015636 .. . . Signature's Nationwide Auto Club, Inc. .... |Ownership.. .100.000 ...|The Allstate Corporation .................. N0
...| 36-4295727 .. Signature's Nationwide Auto Club, Inc. ....... Signature Motor Club, Inc. .....eevveveennnnnee Ownership.. .100.000 ...|The Allstate Corporation .................. N0 e
..| 85-2042736 .. SM202 Development LLC .... Allstate Insurance Company . Ownership.. ..95.000 ....| The Allstate Corporation N0
75-2249734 .. Socialmine, Inc. .......... .| IDentityUSA, LLC . | Ownership.. 100.000 ...|The Allstate Corporation . ... No...
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. .eeevvvvvvvvveveeieriiiieiieeenns Ownership.. .100.000 ...|The Allstate Corporation ... N0
............... SquareTrade Europe Limited SquareTrade, INC. .....eeeevvveeveveeeenennnnnnnnn. |Ownership.. .100.000 ...|The Allstate Corporation ... No
SquareTrade European Services AS . . |SquareTrade, Inc. ....... . | 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. ............. . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
............... SquareTrade Japan GK .........cooeeeiiiiiiniinnnns SquareTrade, INC. .....eeeeveeveeeeeeeenennnnnnnnn. |Ounership.. .100.000 ...|The Allstate Corporation ... No
............... SquareTrade Limited ........ccccvvvvvvvenvnnnnnnnnnns SquareTrade, INC. .......eevvvvvvvvvvvvnnnnnnnnnnn. | Ounership.. .100.000 ...|The Allstate Corporation ... N0
... No....
... No....
... No....
.. No

SquareTrade, INC. .eeevvvvvvvvveveeiereiiieieeeenns Ownership..

..| 26-3914106 .. ST Product Care Corporation ............cccuvunes .100.000 ...|The Allstate Corporation
Standard Property & Casualty Insurance

.| 37-0530080 .. Company .|National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation

84-2376118 .. SW Industrial LLC ... .|Allstate Insurance Company .................... Ownership.. ..95.000 ....| The Allstate Corporation

..| 46-3746954 .. Syndeste, LLC National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation

87-4484576 .. TBR One Riverside Venture, LLC .|Allstate Insurance Company .... Ownership..

. . .90.000 ....| The Allstate Corporation .
TDC Brown Deer Owner, LLC .........cceeeeeeeennns . e Allstate Insurance Company ............c....... Ownership..

...| 88-3466379 .. ..0.100 .... | The Allstate Corporation

..| 88-3466379 .. TDC Brown Deer Owner, LLC ...ccevvvveneennennnss . TDC Brown Deer JV, LLC . [Ownership.. ..99.900 ....| The Allstate Corporation
88-3268476 .. TDC Brown Deer JV, LLC .. . ....... |Allstate Insurance Company . Ownership.. ..| The Allstate Corporation .
88-3268476 .. TDC Brown Deer JV, LLC ..... .. DE.... <...... |Kennett Capital, Inc. .. Ownership.. .. |The Allstate Corporation .
83-2986881 .. TDC City Center (Phase I1), LLC Allstate Insurance Company . . | Ownership.. ..| The Allstate Corporation .

..|81-4727823 .. TDC City Center, LLC .ooeeeeeeeeeeeieiieeeeeeeees . .......DS........| Allstate Insurance Company .................... Ownership.. ..| The Allstate Corporation

.| 85-4320860 ..
20-8928827 ..
..[61-1888589 ..

TDC 15TH Street, LLC ..
Team Corp. ...ccceeeens
The Arroyo Parkway, LLC ....

Allstate Insurance Company ...........coeeeu.. Ownership..
National General Holdings Corp. .. | Ownership..
.| Allstate Insurance Company .................... Ownership..

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

zzs5585888888858
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE Y

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 SEPTEMBER 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. FIMB ettt 81,865 |....coovciicie (13,192) [ (16 1) [ (2.0)

2.1 AIIEA LINES .ot e 630,165 .o 460,546 |......ocooovrrcnee F£ T B 28.4

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....... ..1,512,968,531 |.. ..1,217,623,620 |..

5.1 Commercial multiple peril (non-liability portion) .............ccceeeerererirreeeees e 100,618,834 |................ 81,773,794

5.2  Commercial multiple peril (liability portion) ............ccceeveveveveveveeecceeeeeee e 30,839,954 |....coeeene 31,437,744

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

8. OCEAN MAIMNE ...oeeieeeeeeereeeeeeeeeereseeeseeeeeeseseseseseeessssseesesesesssseessnsesesasssassnsess|eossssasasecssssenencs 203,160

9. INJANA MAMINE ...ttt e 35,463,596
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. Earthquake ...........ccooiiiiiii e [ 670,865 |....ccovvvennn 126,399 | 18.8 | 12.7
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 [
15.6  Medicare Title XV ......cocooiiiiiiiieiieie et e [ [oeie e o
16.7  Long-term care
15.8  Federal employees health benefits plan ... e [ [
15.9  Otherhealth ...
16. Workers’ compensation ,206.
17.1  Other liability - OCCUITENCE ......cvcveveieeeriereiieeieieieieieseeieeeseseesesesssssssseseseeeseeennns 99, 173,192 | 48,580,565 ..o 8201 [ 169.9
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 217,592 | 46,536,780 |..ooovureeeeenne 21,387.2 [ 34,461.9
18.2  Products liability - claims-made ...........cccccciiiiiiiiiiiiiiiieiciccicceeececee e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) .............c.ccoee.foeeeererrenenn 108,131,821 |..coeee 70,173,452 | 64.9 | 12.3
19.2  Other private passenger auto liability ..............cccovrivieeeeeeeneriieeeeeee e 664,460,407 |................ 601,851,314 .o 90.6 [ 123.2
19.3  Commercial auto no-fault (personal injury protection) .............cceeevevevevereeferrnncennnns 14,252,025 |................. 11,011,657 oo A T 53.6
19.4  Other commercial auto Iability .............cccerveveviiiiiireieieiicecee e o 268,302,384 |.......c....... 293,200,418 |...coovieie 109.3 o 105.1
21.1  Private passenger auto physical damage ................ccccceueueeeeeeevereeerereees e 821,311,881 [ 367,486,124 |..ooee L A R 45.0
21.2  Commercial auto physical damage ............ccoeueueuieririnieeeieeeeeeeee e e 66,811,962 |...ccoovvvenee 48,744,070 | 73.0 | 105.6
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. INternational .......... ..o
30. Warranty
31. Reinsurance - Nonproportional Assumed Property .........c.cccooevoenieneeneens
32. Reinsurance - Nonproportional Assumed Liability ............ccccoooeiiiiinnes
33. Reinsurance - Nonproportional Assumed Financial Lines ..
34. Aggregate write-ins for other lines of buSINESS ............ccccceeeecuevevereeenecenen. 1,020,765 (24) 0.0 0.0
35. Totals 3,874,503,926 2,894,023,497 74.7 78.2

DETAILS OF WRITE-INS

3401, ldentity theft .o e 1,020,765 |..oeeiciiccne (28) [ 0.0 | 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) 1,020,765 (24) 0.0 0.0

13




STATEMENT AS OF SEPTEMBER 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. . 11,139 ...24,043 |. ..279,839
2.1 ATIEA LINES ..ottt e 81,259 | 459,532 [ 826,085
22 LY UL o) (SN o 1= 1 ol o o OO P OO OO
2.3 FEdEral flOOM ......c.ciiiiiiciciece ettt e 74,458,392 |................ 195,677,421 |.cocenee 164,854,269
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, HOMEOWNEIS MUILIPIE PEIl .....c.cveviiiviiitieicteee ettt ettt ettt se ettt eseve s saenssaens s fee e st nnens 552,384,106 |............ 1,504,791,850 |............ 1,526,569,502
5.1  Commercial multiple peril (non-liability POrtON) ...........cococviveveveieecciiieeieteeceee e e 29,435,647 | 95,767,015 |.cooeennnee 102,390, 161
5.2 Commercial multiple peril (liability POrtION) ..........ceveuiriiriririeieietetereese et e 8,304,040 |.coooeiirnne 28,571,707 |.....coeeeeee. 31,931,030
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 79,537 e 219,929 [ 249,962
9. a1 E=Ta o I =T T TSRO TPRSTSTSPORRRVITY NERTRTTRR 12,637,684 |................ 36,539,867 |....ccovuvee 38,550,951
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 s e e 242,400 |....coovnrenne 645,550 |..ooiiirciennd 670,778
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 ........cvvveeeieeeeeeeeeeeeee ettt e s s e s e s s s sesesessasesesseseseseseananaa | eseresererene s senees (39,263)|...ccvvriicieiiane (39,263) ... (221,256)
17.1  Other lability = OCCUITENCE ........c.cveuiuieieieieieeceeeceeceee ettt ss s s s esesnans [eeeeee e e eees 20,096,189 |....cccceeenvee 59,398,126 |...coccveuenne 63,654,686
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 36,462 | 165,642 |...coovvecne 239,756
18.2 Products liability = ClaIMS-MAAE ........ooeiiii et ee s [rr s oo [
19.1  Private passenger auto no-fault (personal injury ProteCtion) ..............cceeueerereeruereieiiiseeeeseessesseee s 35,789,872 |...covn 106,937,066 |................ 114,902,337
19.2  Other private passenger auto lability ..............c..cocvoveveieueuiuiiiieeeeeeee e ] 230,540,063 |............... 668,689,908 |............... 677,571,194
19.3  Commercial auto no-fault (personal iNjury ProteCtION) .............ccoeueueueiiieseeeseiiseieee e feesee e eenee s 393,590 oo 12,097,986 |...covvevneene 36,317,005
19.4  Other commercial auto liability .............. 31,549,471 |.. ..212,308,861 |.. . 410,186,961
211 Private passenger auto phySiCal dAmMAJE ...........ccceiiriririririeierereiini sttt et 277,787,015 822,117,936 847,640,841
21.2  Commercial auto PySICAl JAMEAGE ........c.ccoiuiueieieeeeeeciceeecei ettt s s e enenens 9,738,504 |......conc.... 55,533,991 | 89,202,199
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 3,928,192 | 12,231,022 |.coeneee 13,005,682
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 liNEs Of DUSINESS ...........c.cc.oviviveveiiiiieeeiereieeeecte e 368,561 991,963 1,081,297
35. Totals 1,288,355,699 3,815,173,436 4,122,264 ,301
DETAILS OF WRITE-INS
3401, ldentity Theft ettt 368,561 ..o 991,963 |..oeeiee 1,081,297
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) 368,561 991,963 1,081,297

14




Gl

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

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

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 2,086,877 .o 71,142 | 2,158,019 |.ccceenve 3,364,908 |...ocvevennee 76,860 |.ccooenee 1,513,074 |.......co. 4,954 841 | 573,470 (179,781) e 393,689
2. 2021 o .3,330,703 |.... .. ...4,103,884 |.... .. 1,673,219 |. . ..1,699,962 |.. 2,077,357 |.... ..130,478 |.. ....557,185 |... ..2,764,990 |.. 819,873 | (58,804)/.. ....361,069
3. Subtotals 2021 + Prior ..........c..foeercene 8,209,018 |............ 2,614,036 |............ 10,823,054 |............. 3,760,096 |...................97,885 |...c.cc..... 3,857,981 5,442,265 |................. 207,338 2,070,229 |.............. 7,719,831 [ 993,343 (238,585) ....cocveeencn 754,758
4. 2022 oo 8,890,433 |............. 4,436,545 |............ 13,326,978 |............ 5,327,910 | 1,415,956 |............. 6,743,866 |.............. 3,766,639 699,204 |............ 1,615,671 | 6,081,514 |...coocinnne 204,116 |.cccovneee (705,714)|..cocvee (501,598)
5. .. ... 1,513,841 10,601,847 |.. ....9,208,904 |.... 906,542 |.. .... 3,685,900 13,801,345 |.. . 1,197,459 |.... ... (944,298)/.. ....253,160
6. 2023 ..ol XX i [ b XK e b XK el XXX i [ 14,251,440 14,251,440 |........... XXX oo 8,221,099 |............. 5,829,828 14,050,927 |............ XXX [ XXX [ XXX
7. 17,099,451 7,050,581 24,150,032 9,088,006 15,765,281 24,853,287 9,208,904 9,127,641 9,515,728 27,852,273 1,197,459 (944,298) 253,160
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. 7.0 2. (13.4) 3. 1.0
Col. 13, Line 7
As a % of Col. 1
Line 8
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STATEMENT AS OF SEPTEMBER 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 N/A

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|
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|
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|
1 9 2 8 2 2 o0 2 8 5 0 5 0

o
—

0 3

0 3

0 0 3
0o 0 3

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

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Intangible @SSet ... o 254,697,722 |................ 254,697,722
2505.  Advances ...79,990,780 |... ...79,990,780 |...
2506. OPEB prepaid benefits .....cooooiciiiicceccccceeece s o 48,331,250 |.ccveviennne 48,331,250
2597.  Summary of remaining write-ins for Line 25 from overflow page 383,019,751 383,019,751

Additional Write-ins for Liabilities Line 25

1 2
Current December 31,
Statement Date Prior Year
2504. Deposit for assumed reinsurance from ONA ...ttt ettt s s eanenens oeeseeeseeinens 12,354,749 | 12,772,569
2505.  Securities 1ending .....ccovvveieeeeiee
2506. Deferred gain on intercompany asset transfers
2507, Commitments 10 INVEST TN LP oottt enan ,
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 14,333,538 15,126,313
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. Allocated share of gain (loss) on sale of fixed assets .......cccocooeoeeiciiiieieieecccceeeeeees o (3,942,551) e (2,644,938) ... 14,272,274
1405.  Fines and penalties ......cccccooooiiicieicceeeeeecceeeiee (2,913,687)|.. ....(370,896)|... ...(819,807)
T406.  MiSCEITANEOUS TNCOME ... e eeeee e e eee e eeseeeeeeeees |oeee e ..3,000,000 |... .3,000,000
1407.  Transition SErvice agreement EXPENSE ..........occooocoociieieieieieteseecteeeie e sesesesess e sesesssnenes |oresesesssssssssesesesesesssnens oessesesssesesessssssessnesenes |oresesesesesesaens 2,567,142
1497. Summary of remaining write-ins for Line 14 from overflow page (6,856,238) (15,834) 19,019,609
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STATEMENT AS OF SEPTEMBER 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 acquisition . .. 12,147,210 |... ... 16,114,813
3. Current year change i ENCUMDIANCES .............ccccviviviuiuetetieiieeseseteteteseseaesssesssssesesessssesssesasesesesessassssssesesesesessssssssssssesesesesnanas |oeesesessaeaenene 33,126,063 |..........c.c.. (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 11,610,365 |.....ccoeneeee 73,764,447
5. Deduct amounts reCeived ON AISPOSAIS ..............ccccueueveiecceeeeeeteeeeeeeeeeetesessaesesesesesssesesesesesssassssesesassssssssesssassssssssesesasssassnssnns eeseseseneaesens 52,130,982 |.....covvnnn 196,039,917
6. Total foreign exchange change in book/adjusted Carrying VAIUE ..........c.cocuiiiiiiiiiiiie ettt ne e s [eeneerie ettt
7. Deduct current year’s other than temporary impairment recognized .. R, .
8.  Deduct CUITENt YEAIr'S AEPIECIALION .......c.c.cveveeeeeeeeeeeeeeeeececeeeeteeeeeaesetesesessaeaesesesesssassesesesessassssesesessssssssesessssssassesasasssassnsnsannns [oeseeesseneaesees 13,269,357 |ooovieiiine 9,435,774
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocveververeuereeeeeeeeeieeeeeseeeesesesesenes oeseeeeeeeennn 287,106,664 |................ 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) 287,106,664 295,623,364
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 .........coviiieeeecececceeeee ettt e s es e e eas s s seseseseaesnesnnnssnsnanns |reeeeseneenees 103,702,400 |................. 85,553,824
2.2 Additional investment made after acquisition . [P 851,420 |...cocvveeeet 2,898,124
3. Capitalized deferred interest and other ............. e (254,560).....cccvevennee. (301,916)
4. ACCTUAL OF GISCOUNT ...ttt b £ttt h et et ettt b et et et n st etesnas [omnnanansenennananaees 743,544 | 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 58,741,357 |............... 154,969,495
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I S 629,234 | 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) ... ..716,718,516 ..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) ....vviiieiiicieeeie ettt st st n s st nsns et et s ssnsnsesens [eoesnscacecees 716,718,516 |................ 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) 716,718,516 671,046,303
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 ACQUISITION .........c.oovuiveeeeeecececeeee ettt ettt ettt et es e s s s st esesesessnnnesenesens |eeeeeeeneneneans 262,710,682 |............... 941,052,201
2.2 Additional investment made after acquisition . U IR 640,465,341 |.....c.co.... 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 ..ottt ettt saeae s s s e s e e e s et s s e aseeses s s assss et e s s s asssseses s asasassssesansssnsssesssssansesesasassnsnanansanas |sesesesesesascaeaesens 339,622 ..o 1,836,119
5. Unrealized valuation iNCrEASE (QECIEASE) .............covcueveveeeeeeceeteeeeeeesseaetetesesesssaesetesesessssesesesesessssesesesasessssssssasasansssssesessssnsssnaess [oesesesesasncnns 260,939,985 |.......ccocenve 82,846,696
6. Total gain (loss) on disposals .................... ..(39,783,984)|... ..(11,743,851)
7. Deduct amounts received on disposals . e e 923,526,758 |........... 1,422,845,561
8. Deduct amortization of premium and depreciation .................. I SR 119,556,423 |............... 183,459,819
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ceueuiurieevieereieteseeiesee e sessssses s sesesssnesenanans|oeeeeeeseeeeeiens 85,248,544 |............. (109,739,648)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceeveveveveveuererieieeeeeseeeeteteses s eseseses s snsnans [eoeseeeneneneeas 20,142,391 | 14,423,873
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 10,194,651,576 |... 10,047,956, 960
12.  Deduct total nonadmitted @mMOUNLS ...........c.coeveveueeuiiieieieeeeceeeeeee e S IR 37,498,197 ... 34,598,497
13.  Statement value at end of current period (Line 11 minus Line 12) 10, 157,153,379 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 ... e [ 33,729,719,556 |.......... 36,111,559,672
2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e I 21,724,348,842 |.......... 34,688,897,542
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 72,877,682 ..o 841,722,770
4. Unrealized valuation iNCrEaSE (AECIEASE) ............ceuivriiieieireriiitieesitesessssssesesese st sssss st s st sssssste s st sssss et ebesassssssesesesesssnsesesasassnns [eoenscacecees (415,025,505)|.............. (998,279,599)
5. Total gain (I0SS) ON QISPOSAIS ........c.cueuiuiiieieieteieieeets ettt ettt e s s et s et esesese e ess st es et et esese e s st esesesesenesennsesesenens [oeseeaniniainns 179,076,554 |... ....(653,907,447)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eueuiiiiieeeeeeeeeeeeeee e eeeee et n e s seseseseananannnenan |oeeeeeees 17,923,008,541 |.......... 34,839,003,605
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns O FR 73,286,224 |.............. 899,414,918
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............cceueuiuiiniiiririeieieieiesie sttt sesse e sesesesessssssnns |ooeeeeeeseenenens 13,406,192 |....cocveeeee (16,358,566)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 59,555,462 |............... 515,861,622
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..............cooovvveeeeeeenes [oeeicicieiiines 1,150,740 |... ... 10,365,329
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceeerriririririerereeeeseseseieeeenes e 37,249,703,834 |........... 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) 37,247,343,072 33,727,358,794
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STATEMENT AS OF SEPTEMBER 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 [ 16,824,567,556 |.......... 14,241,617,533 |.......... 11,599,438,360 |.......... (1,411,994 ,223)|.......... 13,471,615,976 |.......... 16,824,567,556 |.......... 18,054,752,506 |.......... 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 13,607,474,928 |........... 1,998,837,953 |.......... 1,699,179,602 |.............. (203,002,285)].......... 12,978,590,457 |.......... 13,607,474,928 |.......... 13,704,130,993 |......... 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 2,091,303,714 |................ 180,737,000 |.............. 182,614,205 |......co...... 15,235,239 |.......... 2,053,057,245 |............ 2,091,303,714 |............ 2,104,661,747 |............ 2,225,351,638
. INAIC 4 (@) ettt bttt h bt h et bt bt bttt ettt ettt te e te et [rere s 1,440,176,553 |............... 205,920,122 |.....ccoec.e. 152,210,139 .o (36,082,108)|............ 1,464,124,956 |........... 1,440,176,553 |............ 1,457,804,428 |............ 1,397,700,005
5. NAIC B () ittt [ 209,287,530 |..ovcurieene 11,268,969 |..........c...... 15,176,346 |......ccceneee 8,123,636 |.......ccocn.n. 192,919,493 |............... 209,287,530 |..ccoereneee 213,503,789 |...oocveeenee 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 9,421,986 4,230 (4,942) (27,065) 12,722,942 9,421,986 9,404,093 13,493,970
7. Total Bonds 34,182,232,266 16,638,385,807 13,648,613,711 (1,627,746,806) 30,173,031,068 34,182,232,266 35,544 ,257,557 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 13,348,303 |ooeiirriccieirrriceees [t [ 794,007 |..ooovviecenene 14,322,085 |......cceeveee 13,348,303 |..cvcviinee 14,142,309 |.ooiene. 13,782,759
TO0. NAIC 3 bbb e bbbttt b ettt [sere e 19,807,641 ... [ oo 895,479 | 20,018,678 |.....cocvnnve. 19,807,641 |.....coconec. 20,703,120 |oeceeereennee 17,916,798
I 72 (2 OSSPSR PRRRSTSRT OO 892,936 [...cveeeieieieieieiees [ [ [ 1,130,976 |, 892,936 ..o 892,936 [
T2, NAIC B bbbt b ettt b ettt eas [seeee et 2,399,900 [...eeeeceeeeeeerienririerrines Joeeieieere e eneeenies e [rereeneeneeenees 1,919,920 .o 2,399,900 |...cccvevenene 2,399,900 |...ccvvevenne 3,383,041
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 49,521,171 1,455,866 48,652,051 49,521,171 50,977,037 43,961,657
14, Total Preferred StOCK ..o 85,969,950 3,145,352 86,043,709 85,969,950 89,115,302 79,044,255
15. Total Bonds and Preferred Stock 34,268,202,217 16,638, 385,807 13,648,613,711 (1,624,601,454) 30,259,074,776 34,268,202,217 35,633,372,859 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:
NAIC1 $ cooeerrenn. 683,759,819 : NAIC2 $ .ocovovvece. 475,904,378 ; NAIC3 $ .ooovevveeeran. 4,605,193 NAIC4 $ oo TNAICS $ e P NAICE $ e




STATEMENT AS OF SEPTEMBER 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 135,256,925 XXX 134,741,767 235,851 73,565
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 ACGUINET ..........c.cciiiieieeeeeecececcee ettt ettt s e sea s s st e st et esessas s s sesesesesnanas [eeeesaseneeas 184,028,666 |............ 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 5,642,679 |....coovinnee 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 (286,839)|....cocveenne (2,398,891)
6. Deduct consideration received ON ISPOSAIS ............c..ccviveueuiueriiieeieeeieteteseses et ss ettt esesesese s st ssssesesesssssssssssesesesesesessasasssssssesens [reneensensnneas 523,635,329 |............ 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 52,896 |..covrriririne 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) ..........cceceiiiiiererereeeeeeeeeeieieeeeeeeeeesenens feeeeeeeneeens 135,256,925 |.............. 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) 135,256,925 469,560,645
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STATEMENT AS OF SEPTEMBER 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.c.eveiiiueieeeiiiiseeeteteteiessesesess s sesesesess s st ettt s ssesesesess s sesesesssssssesesessssssssesesesssssssesesesens thebesisnsssees (34,781,456)
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaesesesesesessesese s ssssssesese s ss s seses et s s ssss et et s s s seses et s s snseseses s s s e s e s et s s ssssesesesssssnsesesasans ebesiestassstetana 6,724,765

SSAP NO. 108 AUJUSEMENTS .......eiitiitiitiitiite bbbt bbb bbb b E b e AR E £ 8 £ b £ E £ e E €4 E e E e E e E e b £ E A b £ b e 4R e E e e b e Rt e b e bbbt bbbt r b nne e

Total gain (10SS) ON tErMINALION FECOGNIZET ..........cv.viviieiieeiiee et eeae sttt esa et s st sa s e st s s s s s s s st s s s s st s s s e s s s s s s s s s e s s s e s s s e s naesnaesnsesensans | eetiessssesnnias (9,342,931)
Considerations received/(Daid) ON tEIMINALONS ............cce.eiiiiueieeeieiieietetete it se s et s ettt ssssesesessssssssssese s s s e seses et s ssssesesessssssssesesessssssnsesesesssnns thebesisssssenes (35,846,488)
AAMIOTEIZATION ...ttt s s s s e s E s s e s e £ a4 e s E S s E A e S AL e £ A £ h A LA A A e AR E A ettt ne eheteeb e nes (538,447)
................. 14,167,115
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......cccvimiurueieiiieieieieieiieeiesese st sesesenns | sesesssesiesenns 10,539,370

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCt NONAAMILIEA @SSELS ......ccueiiiiiitiiiici bbbttt a et h et e bt e b e b e e b e e b e et e e et e eas e eh e oAbt oAb e e E e e bt et e et e e ab e eb e e sbe e ebeenbeenbeeabe eeabeeareeateenteateaeeaeeares

Statement value at end of current period (LINE 10 MINUS LINE 1) c...c.oviiuiuereiiiiieeteteieisiesete ettt ss ettt seb b b s ss et beses s snses et ebessssnsnsebebans ctseeesesasnenes 10,539,370

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........c.eiuiiiieiieaieeite ettt ettt ettt et e e et e eae e e st e es e e st e s e esseeneeeaseeseeameeeaees Saseesaessseasesseeasaesaaeanaens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cciiiiiiiiiiiiiei s e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinuS ............ccccoeveveeeeies covrererenienenns (7,325,060)
3.12 Section 1, COlUMN 15, PHIOT YEAN .....c.cvevieeeieieeevereeeseeieeeesevesevesessnesenes eeeresessenesens (4,409,119) ..o (2,915,941)
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieeeies coveerererieneneeas 2,628,322
13,713,661 ...ocven (11,085,338) ...cvcenne (14,001,279)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiiiiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiieiiee ittt ettt see s eesieesaeesre s s e e b e s b s b aae s seabeeaesssesssessaessressresareens
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ...........cccccoeveveveeeies covrerereeieeenas (4,696,738)
3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cueueuiueieeieeeireiereseieneeeees ereeeresessesenenes 9,304,541
3.25 SSAP NO. 108 @QJUSIMENTS ........ocvivivivieieieeiiec ettt ee et e et tetessas e e <eesesetaesesesbebebeneeet e aeaes aeressssesesens (14,001,279) ... (14,001,279)
10 o) o) =TI (g Lo iy o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccoeueueveieieeeieiereieveseees e 3,923,349
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt eassnes feseseeaesesees (5,381,192)
4.23 SSAP NO. 108 AQJUSIMENLS ........oeivieretceeeieeeeeeeie ettt ee ettt sesesees sebeteseseeaeseseeaeseseseeaeaene eaeassessesesess (5,381,192)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ....eeeeeeeeeceeee ettt e te e saeaeae s e st s s asaese s sz ssssseses s s ssasseses s ssasssseseses s sssssesesas s sssnseses s s assnseses s ssssansnsssasssanansa Sansesesesessasas 9,304,541
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtIONS IN PIIOT YBAN ...........c.cccueueueieieeeieceeteteeeesceetetesesesssaesetesesesssassesesesessssesesasesessssesesasesssssssesessssssessesasansnsnan 2eesesesesasnas (9,304,541)
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YA .........ooiiiiiiee ettt et e et e et e s Sesseeaaeesaessaesaesaesaaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt b e e e b e e seeeaeeeaee s Saaesaeaaeeaesaesaaesaeeeane e
Deduct total NONAAMIEA @MOUNLS ..ot e et e e h e e e e e oot e e e o R e £ R e £ R e S Ee £ R e £ R oo R e e e e s e e e R e e R e e R e s E e ee e e e e saeeeeseeseesae s maeeseeseenseneessens e e eneeneeneen

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiiiiiie ittt h e b e eh e e she e b e e bt e a bt ea bt ea e e eae e she e eheeebeenbeebeen Seemeeeneeeaessaesaesaesaaeeaaeas
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STATEMENT AS OF SEPTEMBER 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

Number

Description

3

NAIC
Designation or
Other
Description

4

Notional
Amount

5

Book/Adjusted
Carrying
Value

6

Fair Value

7

Effective
Date

8

Maturity
Date

Derivative Instrument(s) Open

Cash Instrument(s) Held

9

Description

10

Book/Adjusted
Carrying
Value

1

Fair Value

12

Cusip

13

Description

14
NAIC
Designation or
Other
Description

15

Book/Adjusted
Carrying
Value

16

Fair Value

PENDING ....

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING ...

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING .............

PENDING ...

PENDING .............

. [Cash Security-TREASURY NOTE ..

. |Cash Security-TREASURY NOTE ..

. [Cash Security-TREASURY NOTE ..

FUTURE US 10YR NOTE DEC 23,
effective 08/24/2023, attached

o

FUTURE US 2YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE DEC 23,
effective 08/24/2023, attached to

FUTURE US ULTRA T-BOND DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA T-BOND DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA T-BOND DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA T-BOND DEC 23,
effective 08/24/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 23,
effective 09/01/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 23,
effective 09/05/2023, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA T-BOND DEC 23,
effective 09/05/2023, attached to

FUTURE US 2YR NOTE DEC 23,
effective 09/05/2023, attached to
Cash Secur i ty-TREASURY NOTE .........

............ 1,250,000

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

....15,000 |...

............ 1,252,264

................. 2,004

.. 14,899 |...

............ 1,626,660

................. 2,603

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

08/24/2023 .....

09/01/2023 .....

09/05/2023 .....

09/05/2023 .....

09/05/2023 .....

12/19/2023 .....

12/29/2023 ...

12/29/2023 ...

12/29/2023 ...

12/29/2023 ...

12/29/2023 ...

12/29/2023 ...

12/29/2023 ...

12/29/2023 ...

12/29/2023 ...

12/29/2023 ...

12/19/2023 .....

12/19/2023 .....

12/19/2023 .....

12/19/2023 .....

12/19/2023 .....

12/29/2023 ...

12/29/2023 ...

12/19/2023 .....

12/29/2023 .....

FUTURE US 10YR NOTE DEC 23 .........

FUTURE US 2YR NOTE DEC 23 ..........

FUTURE US 2YR NOTE DEC 28 ..........

FUTURE US 2YR NOTE DEC 23 ..........

FUTURE US 2YR NOTE DEC 28 ..........

FUTURE US 2YR NOTE DEC 23 ..........

FUTURE US 5YR NOTE DEC 28 ..........

FUTURE US 5YR NOTE DEC 23 ..........

FUTURE US 5YR NOTE DEC 28 ..........

FUTURE US 5YR NOTE DEC 23 ..........

FUTURE US 5YR NOTE DEC 28 ..........

FUTURE US ULTRA 10YR NOTE DEC 23 .

FUTURE US ULTRA T-BOND DEC 23 .....

FUTURE US ULTRA T-BOND DEC 23 .....

FUTURE US ULTRA T-BOND DEC 23 .....

FUTURE US ULTRA T-BOND DEC 23 .....

FUTURE US 5YR NOTE DEC 28 ..........

FUTURE US 5YR NOTE DEC 23 ..........

FUTURE US ULTRA T-BOND DEC 23 .....

FUTURE US 2YR NOTE DEC 23 ..........

... 3,047

................. 5,891

................. 3,047

............... 702,606

................. 3,750

................. 7,813

................. 4,219

912828-Y0-7 .

91282C-FA-4 .

91282C-FA-4 .

91282C-FA-4 .

91282C-FA-4 .

91282C-FA-4 .

912828-4R-8 .

912828-4R-8 .

912828-4R-8 .

912828-4R-8 .

912828-4R-8 .

91282C-GP-0 .

912828-P4-6 .

912828-P4-6 .

912828-P4-6 .

912828-P4-6 .

912828-4R-8 .

912828-4R-8 .

912828-P4-6 .

91282C-FA-4 .

TREASURY NOTE .

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .............

TREASURY NOTE .

TREASURY NOTE .............

............ 1,252,264

................. 2,004

.. 13,649

............ 1,157,910

................. 1,853




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

SCHEDULE DB - PART C - SECTION 1

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

L'G0IS

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 5YR NOTE DEC 23,
effective 09/08/2023, attached to
PENDING .... . [Cash Security-TREASURY NOTE ......... | 1.A IF ...825,000 |... .824,027 |... ....923,517 |09/08/2023 ..... 12/29/2023 ..... FUTURE US 5YR NOTE DEC 23 .... ....128,906 |912828-4R-8 . | TREASURY NOTE . 1.A .. ....824,027 794,610
FUTURE RUSSELL 2000 EMINI CME DEC
23, effective 09/08/2023, attached FUTURE RUSSELL 2000 EMINI CME DEC
PENDING ............. to Cash Security-TREASURY NOTE ..... T | R 50,676,300 |........... 49,270,886 |........... 47,597,688 |09/08/2023 ..... 12/15/2023 ..... 123 s [ [ (283,500)| 91282C-HT-1 . | TREASURY NOTE ....covvnniviiinnnnnnnnens TAFE i [ 49,270,886 |........... 47,881,188
FUTURE RUSSELL 2000 EMINI CME DEC
23, effective 09/08/2023, attached FUTURE RUSSELL 2000 EMINI CME DEC
PENDING ............. to Cash Security-TREASURY NOTE ..... TAIF s Joeeeeeins 25,807,375 |.ccevnnnnnn 24,338,922 |........... 22,203,199 [09/08/2023 ..... 12/15/2023 ..... 123 e eeennns e [ (144,375)| 91282C-FF-3 . | TREASURY NOTE ..covvvenieeirniieeeeees A e [ 24,338,922 |........... 22,347,574
FUTURE S&P500 EMINI DEC 23,
effective 09/21/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF s s 1,543,588 |............ 1,635,628 [............ 1,514,903 [09/21/2023 ..... 12/15/2023 ..... FUTURE S&P500 EMINI DEC 23 .......c. |oeeeernniiiiinnnnininnns foriineiiiinnnnns (4,505)]91282C-FP-1 . | TREASURY NOTE ......cevvunvirrirnnnnnnns TA i [ 1,635,628 |....ennnnene 1,519,409

FUTURE US 5YR NOTE DEC 23,
effective 09/27/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [, 300,000 |-..evveeennnne 299,646 |............... 335,824 (09/27/2023 ..... 12/29/2023 ..... FUTURE US BYR NOTE DEC 23 ...oeeeves foeeeiiiiiiieiiciiies o 46,875 | 912828-4R-8 . | TREASURY NOTE .......cccoiiiiiereeenne 1A e [ 299,646 |............... 288,949
FUTURE US 5YR NOTE DEC 23,
effective 09/29/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 300,000 |...cvvveennnne 299,646 |.........ce... 273,534 [09/29/2023 ..... 12/29/2023 ... FUTURE US 5YR NOTE DEC 23 ......ccoe ferveemmnnnnnnnnnnininnns fovvvenininnnnns (15,415)| 912828-4R-8 . | TREASURY NOTE .........covvrviiiinnnnns TA e e 299,646 |............... 288,949
FUTURE US 5YR NOTE DEC 23,
effective 09/29/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [, 300,000 |-..evveeennnne 299,646 |............... 279,873 |09/29/2023 ..... 12/29/2023 ..... FUTURE US BYR NOTE DEC 23 ...ooeeves fooeeiiiiiiieiiiiiies o (9,076) [ 912828-4R-8 . | TREASURY NOTE .......cccoiiiuinreeenne 1A e [ 299,646 |............... 288,949
FUTURE US 10YR NOTE DEC 23,
effective 09/29/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i e 32,000 |..oooininenne 31,784 | 30,051 | 09/29/2023 ..... 12/19/2023 ..... FUTURE US 10YR NOTE DEC 23 ......... |oeeeeeieeieeiiiiiieees foeiiiiiiiiene 934 [912828-YQ-7 . | TREASURY NOTE ......evvvvrriiiniininnnns TA i [ 31,784 oo 29,118
FUTURE US ULTRA T-BOND DEC 23,
effective 09/29/2023, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ........ TAIF i o, 25,000 |....eoeeeennne 25,045 |...ooeennnnnnes 19,978 [09/29/2023 ..... 12/19/2023 ..... FUTURE US ULTRA T-BOND DEC 23 ..... |oeeeiecceerieiiiiiiiins foiieeeeenees (3,181)[912828-P4-6 . | TREASURY NOTE .......cccceicuuneennnnnee A e | 25,045 |................ 23,158

9999999999 - Totals 92,927,367 90,127,214 XXX XXX XXX 1,016,808 XXX XXX XXX 92,927,367 89,110,406
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STATEMENT AS OF SEPTEMBER 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 INVeNtory ..o e L1 A 5,130,240 |...ooovoiicne 19 [ 6,971,762 | 28 [ 96,729,680 ..o e [ 18 | 5,130,240
Add: Opened or Acquired Transactions...............ccccceveveueieereenenennseeeienenenens 50 | 518,039,743 |...ooeeeeeeee 54 o 183,066,035 |......cooeveveeeeeeee 65 | 118,990,130 e oo e 169 | 820,095,908
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 |, 93,308,116 ..o 64 | 122,792,443 ..o e e 158 | 732,298,781
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 29 92,927,367 29 92,927,367
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STATEMENT AS OF SEPTEMBER 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, COIUMN 14 ...ttt ettt et ae s eee e e e e e e e ee et 2 e a2 e a2 a2 a2 e s s s ne s e st st ne et ensene febsiebseesses 10,539,370
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe..............cc.cueuevccucueueeeeeececeeens eeeeeenesenees (7,325,060)
TOtal (LINE 1 PIUS LINE 2) ..ottt sttt s e e ss st ses et essasas s sssssesesessasnensnsneneneesnss e 3,214,310
Part D, SECHON 1, COIUMN B .......ouiuiiiiiteieee ettt ettt s e s e s s s e s e s e s e s s s s s s s st n s et nsesenseseniess febseebseesses 19,914,037
Part D, SECHON 1, COIUMN 7 ...ttt s e s s s e s e s e s e e s e s s e e s s s s e es e st n s s nsesnsesnas tebessiesnias (16,699,726)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt ettt e sbe b snesnesnesnesiees
Fair Value Check
Part A, Section 1, Column 16 10,539,370
Part B, SECHON 1, COIUMN 13 ... oottt ettt ettt ettt et ettt ettt e e et et et et et et et et et et et e e et e e e e eee s e e e eeseseenee aeeeseesessesseareans (383,497)
TOtal (LINE 7 PIUS LINE 8) ...ttt ae e s st esesessananssesesesesesssnmenensneneneeine s 10,155,873
Part D, SECHON 1, COIUMN O ......iiiiiiiii ettt e s s et s s s s s s s s e s et s st n s s ensesnsess febtiebseesses 22,262,199
Part D, SECHON 1, COIUMN 10 ..ottt s s es s s e s s e e s s s es s n s s s e s s s e s es s st ensesns et nsesnas eebessiesnias (12,106,326)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .ottt sttt ettt st e sbeesbesnesnesnnneesies i
Potential Exposure Check
Part A, SECHON 1, COIUMN 27 ..u.iuuiuiiiiireieeie ittt ses st ss s s et s s 8 e85 28 s bbbttt s st enies eebessensensensenns 1,962,180
Part B, SECHON 1, COIMN 20 .....u.iuiuieitieitieetieetisetsee et tsese st ss e ees et b e s b e e £ b £ e e e £ e £ ee £t E bbb bbb et bbbt oebesicsesecsnes 61,203,300
Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesictesecsnes 63,165,480
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snennennenens i

SI07



STATEMENT AS OF SEPTEMBER 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 ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 62,474,689,051 |........ 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 49,810,624 |................ 25,643,064

4. Unrealized valuation iNCrE@SE (JECIEASE) .........c.ccvovviveveueretetieieeeetetetetesesesetes st esesesesesesssses st et esesesesessasesssesasesesesessssassssssseseseses |eoesensnsnnnsssesesesnnens 9,517 | (32,642)

5. Total gain (I0SS) ON QISPOSAIS ........c.ceeuieieieeeeceeeeeeeieeete ettt et et e e st e s et e s eaeass s s s st et esessas s s sesesesesessssssssseseseseananas |oeesesesenensneneenes 128,729 oo (56,186)

6. Deduct consideration received 0N ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 63,904,785,853 |......... 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 1,991,752,180 |............ 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) 1,991,752, 180 3,371,900,113
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STATEMENT AS OF SEPTEMBER 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 3 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
Rochel le/Greenfield Data Center o [ROChEI e e 11/29/2007 .......... VARIOUS
IPC @ Hudson (formerly GLDC) .. Hudson .. ...01/01/1968 .. .. | VARIOUS ..
29 N Wacker ....c..oeeeeeeees 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 ..
Rincon Vineyard . | Gonzales 05/01/2021 VARI0US
0199999. Acqmred by Purchase

5 827 865
0399999 - Totals 5,827,865
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 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 City 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 .... ...10/02/2021 .. |BCORE TLC Owner LLC . . . .
Mosaic Apartments Austin ..03/10/2021 .. [KV Mosaic Apartments, LLC
Cour thouse Apartments Wheaton ...01/26/2023 .. [ JWM Cour thouse Apartments, LLC .....feeevieeiviinnne foovinniiinniiinnn fovinniiininnns fovinniiiiinns foviiiiiniinns fovinniniines foveeniniinnns fovinviiniinces fovenviiniiinns foveniene o 83 i fovvenveen 183 [ 83 [ [ 1,794
0199999. Property Dlsposed 2,540

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 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
400017 ... FEDERAL WAY .... ... 06/30/2022 .... ... 431,100 |.... ....25,865,414
123739 ... . ... 07/12/2023 .......... |.. . .. . . ... 23,119,872
123740 oivvviiiiiiiiiiiinnniinneees JOARSON Lottt r e 07/26/2023 ..oevvvnn |vvninniiiiiiiiinicciinnan 7430 e 7,000,000 [..eieeeiniiiiiii i eees e 21,960,436
0599999. Mortgages in good standing - Commercial mortgages-all other 22,000,000 431,100 70,945,722
0899999. Total Mortgages in good standing 22,000,000 431,100 70,945,722
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 Totals

22,000,000 431,100 70,945,722
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

123559 ..enei L0 L R RN A PR R 04/22/2016 .....[...... 08/02/2023 .....[....o.. 13,016,723 |.ooeeeeeeeieiiiiiins feeeveiiiiiiiiiiiiiens [ e s [ 13,016,723 |........ 13,016,723 |.ooeeeeeeeeeeeens e [,
12369 ...ooooeieiiiii FOUNTAIN VALLEY ...oooveiieiiiiiiiiiieens foeiiiiiiiiinnnes [0 YN FPPUPUURRI I 08/12/2021 .....|...... 07/05/2023 .....|........ AR P ) AP AP PPPPPPPPI TP TN 12,500,000 |........ 12,500,000 J.oooeeeiiiiiiiiiiinns fovveiiiiiiiiiiiiiiies o,
0199999. Mortgages closed by repayment 25,516,723 25,516,723 25,516,723
123525 L EDINA R 04/10/2015 ... ... 329,039 |.... ... 329,039 |....
123600 SEATTLE . ... 06/30/2017 482,259 |. 482,259 |.
123612 IRVING .. ... 1173072017 .2,200,000 |. . .2,200,000 |.
123627 SUGAR LAND ... ....04/27/2018 126,589 |. (526), 126,063 |.
123667 SACRAMENTO ....10/04/2019 . 79,176 |. . 79,176 |.
123669 OLATHE ..... ....10/31/2019 162,089 |. 162,089 |.
123677 DAYTON .. ....10/23/2019 .
123674 CLEVELAND . ... 1170172019
123692 NASHVILLE . ....04/15/2020 .
12369 NORTH HILLS ....07/15/2021
123699 HENDERSON . ... 07/07/2021
123700 GAINESVILLE .. ....07/30/2021
123707 ROCKLIN . ...09/29/2021 .
123697 ... . | LAKEWOOD .. 10/01/2021 ...




STATEMENT AS OF SEPTEMBER 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
123698 oovveiiiiii LINTHICUM . feeviieeeeeenaes /[0SR A RN 1072772021 oo e O . O O N N 50,342 [.oooeiiiennns 50,342 [covnniiiiiiiiii e e
128713 oo SALT LAKE CITY evvvvveveeeneenneennnninnens fornnnnennnnnnnns V] N FPPPUUR TP 01/14/2022 ..o |ovvvvvennins v | e ) A O A FPPPPPP PP PPPPPPPI N 25,698 [..ooeeennnnn 25,698 [....uuniiiiiiiiis oo e
0299999. Mortgages with partial repayments 4,075,323 4,463 (4,988) (526) 4,074,797 4,074,797
0599999 - Totals 29,592,046 4,463 (4,988) (526) 29,591,521 29,591,521

AIE
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STATEMENT AS OF SEPTEMBER 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 ......... CS| PRODIGY CO-INVESTMENT LP ....ccoiiiiiiiiiiiiiiiiiiiiiiicccccceeceee NEW YORK ...oeeeeiiiiiiiiiiiiiiiiiiiiins [ 1) PP CONEN SUSTAINABLE ADVISORS LLC ...vvvvvvvvveeenesnnnnnnnnnnnnnns foriininns ceveeeens [oan .08/04/2020 ... |oevveeveeeee|eiiiiiiiiiiiiiiiiiiiiiiiiiieee e 80,000 [ [ | 100.000
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated XXX
000000-00-0 ......... AFFINITY ASIA PACIFIC FUND V LP ... ... | SINGAPORE .. ...| AFFINITY EQUITY PARTNERS ... ... 1271172018 ... . . 1.050
000000-00-0 ......... ACTIS ENERGY 4 LP LONDON .| ACTIS CAPITAL < |[---.02/02/2017 ... .. 9,165,376 |... ...0.950
000000-00-0 ......... AFFINITY ASIA PACIFIC FUND 1V Singapore .| AFFINITY EQUITY PARTNERS . ....08/16/2013 ... 8,034,847 |... ...3.870
000000-00-0 . ..| ARES CORPORATE OPPORTUNITIES FUND IV . Los Angeles Ares Management LLC .. 11/06/2012 . 1,025,872 0.700
000000-00-0 ASTERION INDUSTRIAL INFRA FUND I, FCR .. MADRID ...| ASTERION INDUSTRIAL PARTNERS .. |- 1172272019 .. ... 2,756,494 |... ... 1.560
000000-00-0 ATLAS CAPITAL RESOURCES Il L.P. . GREENIICH .| ATLAS HOLDINGS ....06/13/2014 ... . 1,027,567 .. 7,989,147 |...
000000-00-0 . ..| AURORA EQUITY PARTNERS V LP . LOS ANGELES AURORA CAPITAL GROUP . ..06/10/2016 . .3 .. 96,533 |..
000000-00-0 . ..|BACH CO-INVESTMENT LP 2 ...... CENTRAL .. BARING PRIVATE EQUITY ASIA . ..08/22/2017 . .3 .150,000 |..
000000-00-0 . ..|BPEA Private Equity Fund V LP . CENTRAL BARING PRIVATE EQUITY ASIA . ..12/01/2010 . .3 ..5,744,339 |..
000000-00-0 . ..|BLACKSTONE CAPITAL PARTNERS V, . New York Blackstone Group ... ..01/30/2006 . .3 ... 1,089 |..
000000-00-0 BOPA1 LP BLACKROCK OPPORTUNISTIC ... NEW YORK ... .. | BLACKROCK . |....07/21/2016 ... . 4,212,346
000000-00-0 BLUE ROAD CAPITAL LP NEW YORK ... .|Blue Road Capital .. ... 11/06/2015 ...
000000-00-0 . ..|BRC NATIONAL PECAN CO-INVEST LP . NEW YORK Blue Road Capital .. 11/06/2015
000000-00-0 . ..|BROOKFIELD INFRASTRUCTURE FUND IV-B LP . NEW YORK BROOKF IELD ASSET MANAGEMENT 09/13/2019 ..
000000-00-0 . ..|BROOKFIELD INFRASTRUCTURE FUND I11-B LP ... NEW YORK BROOKF IELD ASSET MANAGEMENT ..07/07/2016 .325,982 |..
000000-00-0 . ..|BLACKSTONE TACTICAL OPPORTUNITIES FUND Il LP . NEW YORK BLACKSTONE GROUP ... ..02/08/2019 ... . 3,812,679 |.. .. 23,440,824
000000-00-0 . ..|CA ENERGY INVESTMENT PARTNERS LP ... HOUSTON .. JACO OIL €O ...... 1171272019 .. L4, .. ... 239,131
000000-00-0 . ..|CCMP CAPITAL INVESTORS I11 LP ....... New York COMP Capital Advisors .. ..01/17/2014 . .. 31,675 |.. 1,500,489
000000-00-0 GCM GROSVENOR - ALLSTATE INSURANCE COMPANY LP . NEW YORK ... ..| GROSVENOR CAPITAL MANAGEMENT o 1171472013 L. . 2,076,720
000000-00-0 GPC PARTNERS CO-INVESTMENT (CHICO) LP .. GREENWICH .. .| GALLATIN POINT CAPITAL LLC ....06/04/2018 ...
000000-00-0 . ..| CMP GERMAN OPPORTUNITY FUND I11 ....... LUXEMBOURG . CMP CAPITAL MANAGEMENT-PARTNERS . ..06/12/2017 .
000000-00-0 . ..|CPP Il SOUTHEAST GEN COINVESTMENT LP . WASHINGTON . THE CARLYLE GROUP . ..02/20/2015 . ..
000000-00-0 . ..|CARLYLE POWER PARTNERS |1, L.P. ....... WASHINGTON ... THE CARLYLE GROWP ... ..02/20/2015 . . 175,208 |..
000000-00-0 . ..| CENTER ROCK CAPITAL PARTNERS FUND | LP . ROLLING MEADOWS CENTER ROCK CAPITAL PARTNERS ..04/27/2018 . . 1,762,714 |..
000000-00-0 . ..|DIGITAL BRIDGE SMALL CELLS HOLDINGS, LLC . BOCA RATON ... DIGITAL BRIDGE ..... ..11/06/2015 . .
000000-00-0 . ..|ENTREPRENEURIAL EQUITY PARTNERS FUND | LP ... CHICAGO .. ENTREPRENEURIAL EQU ..07/15/2019 .
000000-00-0 . ..|CHINA EVERBRIGHT REINFORE SPECIAL OPPORTUNITIES FUND | . BEIJING CHINA EVERBRIGHT REINFORE SPECIAL OPPORTUNITIES ..11/16/2015 .
000000-00-0 . ..|EQUISTONE PARTNERS EUROPEAN FUND VI .. LONDON EQUISTONE PARTNERS EUROFE ... ..07/09/2018 .
000000-00-0 ENERGY SPECTRUM PARTNERS VI ... |DALLAS ... ..| ENERGY SPECTRUM PARTNERS .... . |-...12/04/2014 ...
000000-00-0 ENERGY SPECTRUM PARTNERS VIII LP . |DALLAS ... .| ENERGY SPECTRUM PARTNERS . ....01/25/2019 ... .... 931,637
000000-00-0 . ..|EXCELLERE CAPITAL FUND 11 .. DENVER EXCELLERE PARTNERS LLC . ..10/03/2016 . BT A7 | e 2,190
000000-00-0 . ..|EXCELLERE CAPITAL FUND I ... Denver EXCELLERE PARTNERS LLC . ..10/03/2011 . . 3,821,075
000000-00-0 FRAZIER HEALTHCARE GROWTH BUYOUT FUND IX LP ... SEATTLE .. ..|FRAZIER HEALTHCARE PARTNERS ... . |....02/27/2019 ... . ...931,000 |...
000000-00-0 GALLATIN POINT CAPITAL PARTNERS LP GREENWICH .. .| GALLATIN POINT CAPITAL LLC .... ....03/02/2018 ... ....654,516 .. 3,017,762 |...
000000-00-0 . ..|GAMUT INVESTMENT FUND I, L.P. ....... NEW YORK Gamut Capital ....... ..02/29/2016 . 124,010 |.. 6,546,147
000000-00-0 . ..| GLENDOWER CAPITAL KLEIN CO-INVEST LP .. | LONDON GLENDOWER CAPITAL . ..07/11/2019 . 107,525 |.. 324,699
000000-00-0 . ..|GTCR CP-1 INVESTORS LP . . | CHICAGO .. GTCR .... ..11/01/2019 . .105,108 |.. .... 89,007
000000-00-0 . ..|GTCR FUND XIT LP ......... CHICAGO GTCR .... ..05/04/2018 . .791,282 |.. .. 13,922,857
000000-00-0 . ..| INM ROSEGOLD IV ALPHA-2 PRIVATE EQUITY FUND SEOUL . IMM PRIVATE EQUITY, INC ..00/27/2019 . . 4,092,896
000000-00-0 . ..|KKR ASIAN FUND 111 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 PONER ............. . 11/21/2018 . .2,899,492
000000-00-0 LSV SPECIAL OPPORTUNITIES DOMESTIC FUND V LP .. NEW YORK ... ..|LGK ADVISORS, LP ... . |--..06/28/2017 ... 2,130,627 |...
000000-00-0 MBK PARTNERS FUND |11 CENTRAL .. .|MBK Partners ....04/17/2013 ... 2,560,486 |...
000000-00-0 . ..|MIDDLEGROUND PARTNERS | LP NEW YORK MIDDLEGROUND CAPITAL . ..08/09/2019 .
000000-00-0 MIP CLECO PARTNERS LP .. |NEW YORK ... ..|MACQUARIE INFRASTRUCTURE PARTNERS . . |....04/12/2016 ...
000000-00-0 NG CAPITAL PARTNERS II LP ... . |Lima ... ..|NEXUS GROUP ....07/22/2013 ...
000000-00-0 . ..|NGP Natural Resources X LP .. Irving Natural Gas Partners ..06/04/2012 .
000000-00-0 . ..[NGP Natural Resources XI LP . IRVING NATURAL GAS PARTNERS . .. 11/06/2014 . ..
000000-00-0 . ..|NGP NATURAL RESOURCES XII LP IRVING ... NATURAL GAS PARTNERS . .. 11/20/2017 . . 1,580,376 |..
000000-00-0 . ..[NORDIC CAPITAL IX BETA LP ... SAINT HELIER . NORDIC CAPITAL ..12/31/2018 . . 356,802 |..
000000-00-0 NOVAQUEST PRIVATE EQUITY FUND RALEIGH .| QHP CAPITAL LP .. ... 11/05/2019 ... .... 262,047 .. 1,867,630 |...




1'€03

STATEMENT AS OF SEPTEMBER 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 NQ PE PROJECT KIT, LP RALEIGH .. .| QHP CAPITAL LP . . eeeeenns |-...06/28/2018 ... .. 7,138 .. 32.550
000000-00-0 . ..| ODYSSEY INVESTMENT PARTNERS FUND V LP NEW YORK ODYSSEY PARTNERS ..07/07/2014 . 32,244 .. 2,819,111 0.820
000000-00-0 . ..|ONCAP IV LP ....... .| TORONTO .. ONCAP . ..12/19/2016 . . 2,441,049 |.. 920,763 1.090
000000-00-0 . ..|PAG ASIA T11 LP .. Central .. PAG ASIA CAPITAL LIMITED . ..00/27/2019 . .848,145 |.. 6,972,787 0.670
000000-00-0 . .| PLATINUM EQUITY CAI ,LP.o. Beverly Hills Platinum Equity Partners . ..08/05/2013 . .. 38,79 |.. 8,016,185 0.990
000000-00-0 . ..|PLATINUM EQUITY CAPITAL PARTNERS IV LP .... BEVERLY HILLS PLATINUM EQUITY PARTNERS . ..11/28/2016 . 191,262 |.. 2,717,142 0.550
000000-00-0 . ..|PARTNERS GROUP CLIENT ACCESS 15,LP INC/DYNACAST . ST PETER PORT PARTNERS GROLP ........ ..01/26/2015 . L3188 [ e ..18.940
744646-10-2 .........|PRUDENTIAL CAPITAL PARTNERS IV, LP Chicago .. PGIM PRIVATE CAPITAL ..12/20/2012 . .. 14,707 |.. 561,228 2.500
000000-00-0 . ..|PRUDENTIAL CAPITAL PARTNERS V, LP .... CHICAGO .. PGIM PRIVATE CAPITAL ... ..04/21/2017 . .245,068 |.. 1,121,136 1.000
000000-00-0 . ..| QUANTUM ENERGY PARTNERS VI I CO-INVESTMENT FUND LP . HOUSTON .. QUANTUM ENERGY PARTNERS ..12/01/2017 . .. 22,350 |.. 2,856,722
000000-00-0 . ..| QUANTUM ENERGY PARTNERS VII LP ........ HOUSTON .. QUANTUM ENERGY PARTNERS ..08/22/2017 . . 762,282 |.. 3,489,956
000000-00-0 . ..|ROCKCLIFF CO-INVESTMENT PARTNERS, LP . HOUSTON .. Quantum Energy Partners ..04/25/2016 . ..65,804 |.. 3,635,589
000000-00-0 . ..|SILVER LAKE PARTNERS IV, LP . MENLO PARK . SILVER LAKE PARTNERS ..10/22/2013 . .116,788 |.. 1,025,744
000000-00-0 . ..|SILVER LAKE PARTNERS V LP ... MENLO PARK . SILVER LAKE PARTNERS ..06/12/2018 . .. 89,487 |.. 6,391,401
000000-00-0 . ..|SK CAPITAL PARTNERS I LP .. New York SK Capital Partners .. ..08/26/2011 . 8,110 |.. 815,906
000000-00-0 SK CAPITAL PARTNERS IV-A LP ... NEW YORK ... ..| SK CAPITAL PARTNERS .. . |--..02/16/2015 ... .... 204,612 ... 33,810 |...
000000-00-0 SK CAPITAL PARTNERS V-A LP .. NEW YORK ... .| SK CAPITAL PARTNERS ....10/09/2018 ... ... 394,040 1,672,412 |...
000000-00-0 . ..[SL SPV-1LP .... MENLO PARK . SILVER LAKE PARTNERS ..08/15/2017 .
000000-00-0 . ..[SL SPV-2LP .... MENLO PARK . SILVER LAKE PARTNERS ..02/22/2019 .
000000-00-0 SYCAMORE PARTNERS, LP .. |New York ... ..| SYCAMORE PARTNERS ... . |--..07/10/2012 ... 1,034,732 |...
000000-00-0 SYCAMORE PARTNERS 11, LP . [ NEW YORK ... .| SYCAMORE PARTNERS .. ....04/10/2018 ... . ,
000000-00-0 . ..| SUNSTONE PARTNERS | LP, TC GROWTH SAN MATEO SUNSTONE PARTNERS .. ..01/13/2016 . . 1,685,224 |..
000000-00-0 . L[ TRIDENT VI LP oo GREENWICH .. STONE POINT CAPITAL .. ..00/12/2014 . ..68,139 |.. ,880,
000000-00-0 TRILANTIC CAPITAL PARTNERS V EUROPE .. ... | ST PETER PORT ... .../ TRILANTIC CAPITAL PARTNERS EUROPE ... . [---.02/13/2015 ... ... 3,689,256 |...
000000-00-0 BRC VANGUARD CO-INVEST LP . [NEW YORK .| BLUE ROAD CAPITAL ....12/29/2016 ... ...620,754 |...
000000-00-0 . ..| VISTA EQUITY PARTNERS FUND IV LP ... San Francisco VISTA EQUITY PARTNERS ..10/14/2011 . 6,491,013
000000-00-0 VISTA EQUITY PARTNERS FUND |V PARALLEL LP SAN FRANCISCO ... ..| VISTA EQUITY PARTNERS . |-...12/30/2016 ... ...869,650 |...
000000-00-0 WHITEHORSE LIQUIDITY PARTNERS 111 LP . TORONTO ..| WHITEHORSE LIQUIDITY PARTNERS ....10/30/2019 ... 2,708,327 |...
000000-00-0 . ..|WINDROSE HEALTH INVESTORS V LP ... NEW YORK WINDROSE HEALTH INVESTORS ...... ..04/08/2019 . .. ... 902,125
000000-00-0 ASCENDENT CAPITAL PARTNERS |11 LP CENTRAL .. ...| ASCENDENT CAPITAL PARTNERS LIMITED . |--..01721/2020 ... . 3,719,218 9,914,967 |...
000000-00-0 CONEN SUSTAINABLE INVESTMENTS | LP ... NEW YORK ... .| COWEN SUSTAINABLE ADVISORS LLC .. ....02/11/2020 ... . 9,525,161 2,072,798 |...
000000-00-0 . ..|DC FRONT RANGE HOLDINGS | LP ........... BOCA RATON . DIGITAL BRIDGE ........ ..03/05/2020 . 109,721 |..
000000-00-0 SUMMIT PARTNERS GROWTH EQUITY FUND X-A LP ... BOSTON ..|SUMMIT PARTNERS LP ... . |....08/17/2020 ... .... 499,607
000000-00-0 CRAYHILL PRINCIPAL STRATEGIES FUND I1 LP . NEW YORK .| CRAYHILL CAPITAL MANAGEMENT LP .. ....03/16/2020 ... ....698,579
000000-00-0 . ..| SHOREVIEN CAPITAL PARTNERS IV LP ... MINNEAPOLIS SHOREVIEW CAPITAL ....... ..04/08/2020 . . 2,346,527 |.. .. 11,006,300
000000-00-0 . ..| AMERICAN PACIFIC GROUP FUND | LP ... LARKSPUR . AMERICAN PACIFIC GROUP . ..04/17/2020 . . 1,056,207 |.. .. 10,275,051
000000-00-0 ODYSSEY INVESTMENT PARTNERS FUND VI LP . NEW YORK ... ..| ODYSSEY PARTNERS . |--..04/20/2020 ... ....226,717 ... 4,877,963 |...
000000-00-0 RRG SUSTAINABLE WATER IMPACT FUND LP . LOS ANGELES .. .|RRG CAPITAL MANAGEMENT ... ....07/27/2020 ... .... 947,003 .. 9,022,695 |...
000000-00-0 . ..| AVES SPECIAL OPPORTUNITIES FUND | LP . CHICAGO ..... AVES CAPITAL MANAGEMENT ..09/23/2020 . . 5,352,561 |.. 3,752,505
000000-00-0 . ..|EPIC FUND I, SLP ..... LUXEMBOURG . CASTIK CAPITAL ..... ..12/03/2020 . . 5,047,654 |.. .. 13,045,816
000000-00-0 . ..|WHITEHORSE LIQUIDITY PARTNERS IV LP TORONTO .. WHITEHORSE LIQUIDITY PARTNERS .. 11/25/2020 . . 1,147,705 |.. .. 10,366,604
000000-00-0 JLC GREENSKIES CO-INVEST LP CHICAGO .. ..| JLC INFRASTRUCTURE o |- 1273172020 ...
000000-00-0 MIDDLEGROUND PISTON CO-INVEST LP ... NEW YORK ... .| MIDDLEGROUND CAPITAL ... 11/25/2020 ... ,
000000-00-0 . . [MONTAGU VI LP ...coeeeiiiis LONDON ... MONTAGU PRIVATE EQUITY LLP . ..04/01/2021 . .814,762 |..
000000-00-0 . ..|PIONEER INFRASTRUCTURE PARTNERS SCSP ... LONDON PIONEER POINT PARTNERS . ..01/26/2021 . . 3,025,751 |.. .. 11,446,635
000000-00-0 . ..| SIXTH STREET FUNDAMENTAL STRATEGIES PARTNERS LP . .. |DALLAS ... SIXTH STREET .. ..01/2772021 . . 3,343,480 |.. .. 12,563,907
000000-00-0 . ..|BTOF TICONDEROGA CO-INVEST DE LP ................. . [NEW YORK BLACKSTONE GROUP ..03/17/2021 . .. 17,382 |.. .. 19,157,910
000000-00-0 . ..|ENCAP ENERGY TRANSITION CO-INVESTMENT FUND | HOUSTON .. ENCAP INVESTMENTS . ..03/1072021 ... 271,989 |.. 1,617,253
000000-00-0 . ..|ENCAP ENERGY TRANSITION FUND | HOUSTON .. ENCAP INVESTMENTS . ..03/10/2021 ... . 736,263 |.. 4,238,156
000000-00-0 . ..|EMK CAPITAL PARTNERS Il LP .. .. | LONDON ... EMK CAPITAL ... ..02/01/2021 . . 1,476,852 |.. ..10,706, 162
000000-00-0 TPG AAF PARTNERS RNI-A LP ... . | FORT WORTH . ..| TPG CAPITAL ... [o.06728/2021 | B e 2,159 ....63,221 |...
000000-00-0 BASALT INFRASTRUCTURE PARTNERS |11 LP ST PETER PORT ... .| BASALT INFRASTRUCTURE PARTNERS .. ....04/22/2021 ... .... 2,069,992 ... 5,011,413 |...
000000-00-0 . ..|FRAZIER HEALTHCARE GROWTH BUYOUT FUND X, LP SEATTLE .... FRAZIER HEALTHCARE PARTNERS ... ..06/14/2021 . . 1,657,500 |.. .. 10,784,375
000000-00-0 PROVIDENCE STRATEGIC GROWTH EUROPE LP PROV IDENCE . .| PROVIDENCE STRATEGIC GROWTH ... ...05/10/2021 ... .. 1,377,385 ... 7,846,104 |...
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000000-00-0 LEXINGTON CAPITAL PARTNERS VI .| Lexington Partners ....07/01/2021 ... ... 4,600,597 |... ...0.49%0
000000-00-0 . ..| ASTERION INDUSTRIAL INFRA FUND |1 FCR ASTERION INDUSTRIAL PARTNERS ..07/28/2021 . . 136,853 |.. .. 17,250,911 1.570
000000-00-0 . ..|BCP SPECIAL OPPORTUNITIES FUND I LP . BC PARTNERS . ..07/12/2021 . . 376,658 |.. 5,470,237 1.710
000000-00-0 . ..|GTCR FUND XITT LP ovvveennneeee GTCR ...cevvn ..09/07/2021 . .515,970 |.. .. 30,604,344 0.940
000000-00-0 ........ LEEDS EQUITY PARTNERS VII LP .. ..|LEEDS EQUITY PARTNERS .. . |-...09/08/2021 ... . 4,532,805 .. 15,446,571 |... ...2.410
000000-00-0 ........ PGIM CAPITAL PARTNERS VI LP ..|PGIM PRIVATE CAPITAL ... .|....09/22/2021 ... e 1,245,739 .. 19,457,306 |... ... 1.590
000000-00-0 ........ EMBER INFRASTRUCTURE FUND I-A LP ... ..|EMBER INFRASTRUCTURE ... .|-..-09/16/2021 ... ... 4,125,656 ... 8,305,557 |... ...6.230
000000-00-0 ........ ACTIS ENERGY 5 LP ..|ACTIS CAPITAL ....07/01/2021 ... ... 2,002,846 .. 27,631,027 |... ...0.930
000000-00-0 . ..|MIDDLEGROUND PARTNERS I LP . MIDDLEGROUND CAPITAL . ..11/15/2021 . 5,178,727 |.. ...887,680 4.760
000000-00-0 . ..| NOVAQUEST PRIVATE EQUITY FUND I LP RALEIGH .. QHP CAPITAL LP ........ ..10/15/2021 . 197,690 |.. .. 14,369,089 5.010
000000-00-0 . ..| GALLATIN POINT CAPITAL PARTNERS II LP ..... GREENW I CH GALLATIN POINT CAPITAL LLC . ..12/29/2021 . . 1,410,517 |.. .. 15,196,249 4.360
000000-00-0 . ..| APOLLO INFRASTRUCTURE OPPORTUNITIES FUND |1 LP NEW YORK ... APOLLO MANAGEMENT ... ..12/06/2021 . . 4,164,826 |.. 8,910,828 2.550
000000-00-0 CARLYLE CREDIT OPPORTUNITIES FUND Il LP . | WASHINGTON . ..| THE CARLYLE GROLP ... L---12/1472021 L. 4,101,056 |... ...0.450
000000-00-0 MONTAGU+ SCSP ..| MONTAGU PRIVATE EQUITY LLP . ....12/02/2021 ... . 3,330,318 |... ...0.990
000000-00-0 . ..| ORION OPPORTUNITY LP ... SAN FRANCISCO Gl PARTNERS 1272172021 . 4,001 |.. 2.730
000000-00-0 WINDROSE HEALTH INVESTORS VI LP . . .. | WINDROSE HEALTH INVESTORS ... .|....08/09/2022 ... . 1,830,053 .. 12,527,196 |...
000000-00-0 BLACKSTONE TACTICAL OPPORTUNITIES FUND SONGS CO-INVEST LP ... . | NEW YORK ... .| BLACKSTONE GROUP ....03/30/2022 ... . 3,519,311 |...
000000-00-0 . ..| CCMP CAPITAL INVESTORS I11 CV L.P. CCMP CAPITAL ADVISORS .. ..03/25/2022 . 6,474 |.. ... 294,686
000000-00-0 . ..| ORCHID ASIA VIII LP ..... CENTRAL .. ORCHID ASIA GROUP MANAGEMENT ..02/14/2022 . .306,142 |.. .. 18,553,126
000000-00-0 . ..| CORAL TREE PARTNERS LP . LOS ANGELES CORAL TREE PARTNERS ..05/06/2022 . . 152,043 |.. .. 21,594,768
000000-00-0 . ..| TPG RISE CLIMATE LP ..... FORT WORTH .... TPG CAPITAL ...... ..06/14/2022 . . 5,473,703 |.. . 136,732,424
000000-00-0 . ..|ACTIVATE CAPITAL PARTNERS |1 LP . SAN FRANCISCO ACTIVATE CAPITAL ..06/14/2022 . . 1,270,000 |.. 8,567,500
000000-00-0 . ..|AIOF 11 POMODORO CO-INVEST LP . NEW YORK ... APOLLO MANAGEMENT . ..06/28/2022 . . 14,418 .. ... 177,320
000000-00-0 . ..| ADVENT INTERNATIONAL GPE X LP . BOSTON ... ADVENT  INTERNAT | ONA ..09/26/2022 . . 2,295,000 |.. .. 23,800,000
000000-00-0 . ..| GTCR STRATEGIC GROWTH FUND | ...eeeveveeeeeeinnnneeeeemnnneeeeeemnnneeeee |CHICAGO woveeiiiiiiiiiieiceeieeeeeeeeiees [ Tl | GTOR e ..09/29/2022 . . 1,563,150 |..
000000-00-0 SUMMIT PARTNERS GROWTH EQUITY FUND XI LP . BOSTON ... ..| SUMMIT PARTNERS LP ... .|....09/29/2022 ... .... 285,617
000000-00-0 STORY3 RECOVER 111 LP LOS ANGELES .| STORY3 CAPITAL ....08/17/2022 ... s
000000-00-0 . ..| AIMPERA FIBER COINVEST LP SAN FRANCISCO AIMPERA CAPITAL PARTNERS . ..12/01/2022 . . 3,023,010 |..
000000-00-0 GREYWOLF CONTAINERSHIP OPPORTUNITIES MASTER FUND |1 LP . ..| GREYWOLF CAPITAL 1272172022 5,070,737
000000-00-0 CENTER ROCK CAPITAL PARTNERS FUND Il LP ... . |ROLLING MEADOWS .| CENTER ROCK CAPITAL PARTNERS .. ... 12/21/2022 ... . 3,288,038
000000-00-0 . ..|ENCAP ENERGY TRANSITION FUND |1 LP ENCAP INVESTMENTS ..12/14/2022 . ..2,445,625 |..
000000-00-0 PLATINUM EQUITY CAPITAL PARTNERS VI LP . BEVERLY HILLS ..|PLATINUM EQUITY PARTNERS ... L 1271272022 . 1,369,955
000000-00-0 ICON INFRASTRUCTURE PARTNERS VI LP LONDON ... .| ICON INFRASTRUCTURE PARTNERS ....12/19/2022 ... ... 1,262,289
000000-00-0 . ..| ENTREPRENEURIAL EQUITY PARTNERS FUND |1 LP CHICAGO .. ENTREPRENEURIAL EQUITY PARTNERS LP ..12/13/2022 . 11,804,257 |..
000000-00-0 MONARCH CAPITAL PARTNERS VI LP .. | MONARCH ALTERNATIVE CAPITAL . |-...02/13/2023 ... 1,750,000
000000-00-0 CAPVEST EQUITY PARTNERS V SCSP ... ..| CAPVEST PARTNERS ....03/27/2023 ... ... 750,414 .
000000-00-0 . ..| SK CAPITAL PARTNERS VI LP ......... SK CAPITAL PARTNERS .. ..01/19/2023 . . 6,341,179 |.. .. 15,048,689
000000-00-0 GENERATION IM SUSTAINABLE SOLUTIONS FUND IV (A) ILP . ...| GENERATION INVESTMENT MANAGEMENT .. .|....02/03/2023 ... 3,125,000 .. 19,375,000 |...
000000-00-0 BROOKFIELD INFRASTRUCTURE FUND V LP .. .| BROOKFIELD ASSET MANAGEMENT ... ....05/25/2023 ... . 4,958,173 .. 17,471,062 |...
000000-00-0 . . [GSP 4.0 FUND LP ..o GARNETT STATION PARTNERS . ..02/06/2023 . .239,049 |.. .. 14,902,725
000000-00-0 . ..|BLACKSTONE TACTICAL OPPORTUNITIES FUND IV LP BLACKSTONE GROUP ... ..06/28/2023 . . 1,426,687 |.. .. 33,594,062
000000-00-0 . ..|MED PLATFORM I1 SLP .. ARCHIMED .. ..06/16/2023 . . 1,789,830 |.. .. 25,663,711
000000-00-0 . ..| SUNRAYCER HOLDINGS LLC .. CRAYHILL CAPITAL MANAGEMENT LP ..05/02/2023 . . 1,350,000 |.. 8,100,000
000000-00-0 . ..| CHARLESBANK CREDIT OPPORTUNITY FUND Il LP CHARLESBANK CAPITAL PARTNERS .. ..09/06/2023 ... .3,133,335 .. 22,545,829
000000-00-0 . ..|PX3 PARTNERS CLEAN LP ....oeeiiiiiiiieeinnnnns PX3 PARTNERS ........ ..09/27/2023 ... .3 .. 17,513,705 2,149,388
000000-00-0 .........| SANDBROOK CLIMATE INFRASTRUCTURE FUND | LP .| SANDBROOK CAPITAL .. ...08/25/2023 ... ... 7,563,725 |... .. 42,485,828 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 28,210,765 177,941,210 1,302,289, 192
000000-00-0 ........ BLACKSTONE REAL ESTATE PARTNERS EUROPE V LP .....ccevvvniiiiiiinnnnnnns BLACKSTONE GROUP .....ceevvvenieiiiiiie e L..06/15/2017 L. feeeeees e e [ 495,503 [..ooevviiiiiiiiieiiin o 2,972,328
000000-00-0 ........ FOCUS SENIOR HOUSING FUND | LP CHICAGO .. ..| FOCUS HEALTHCARE PARTNERS LLC . .|....06/08/2017 ... ... 1,442,308 ... 3,481,128 |...
000000-00-0 ........ HARRISON STREET EUROPEAN PROPERTY PARTNERS |1 . CHICAGO .. .|HARRISON STREET ADVISORS LLC .. .. |....05/14/2019 ... .... 1,671,085 . ... 2,962,908 |...
000000-00-0 ........ HEMISFERIO SUL INVESTIMENTOS FUND IV LP .....ceevrueiiiiiinniinaaeeennnns HEMISFERIO SUL INVESTIMENTOS .....cccvvvmsnreemnnnnaraneennnnns L 04/27/2012 L[ s [ereereeeiereeeneenaas 74,083 |.euueieeenninneerrnninnaeee Jornnaareeennnaaaas 571,767
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000000-00-0 ......... HSRE BRIGHTVIEW CO-INVESTMENT LP ... CHICAGO .|HARRISON STREET ADVISORS LLC .. ....12/05/2019 ...
000000-00-0 . ..| WESTBROOK REAL ESTATE FUND VII .. New York Westbrook Partners ..12/03/2007 .
000000-00-0 . ..| WESTBROOK REAL ESTATE FUND VIII . New York Westbrook Partners .. 12/22/2011 . . 2,069,069
000000-00-0 ......... WESTBROOK REAL ESTATE FUND X . | NEW YORK ... ..|WESTBROOK PARTNERS ... .|....07/18/2016 ... .. 57,420 7,758,707 |...
000000-00-0 ......... BREG SAVANNAH INDUSTRIAL FUND, LP DENVER ... ..|BROE REAL ESTATE GROUP . .|-...08/29/2021 ... .... 1,038,095 .. 22,057,143 |...
000000-00-0 ......... DERMODY PROPERTIES INDUSTRIAL FUND 11 LP ... .. | DERMODY PROPERT IES .|....05/07/2021 ... ... 1,408,355 .. 7,702,408 |...
000000-00-0 ......... ML-A1 VENTURE 5 LLC WHIPPANY ... ..[METLIFE INVESTMENT MANAGEMENT LLC . .|....07/01/2021 ... .... 128,563
000000-00-0 ......... BC CO-INVEST CTP-I LP ... WASHINGTON . .. | BLACKCHAMBER PARTNERS L. 1272172021 .. .... 283,854 .. 11,287,349 |...
000000-00-0 ......... ELMTREE U.S. NET LEASE FUND IV LP .... ST. LOUIS ..|ELMTREE FUNDS .|....10/28/2021 ... .... 540,048 1,139,077 |...
000000-00-0 ......... BC CO-INVEST PARAGON PARK LOT 3B LP .. WASHINGTON ... .| BLACKCHAMBER PARTNERS .. .|....01/26/2022 ... ... 314,897
000000-00-0 ......... BLACKCHAMBER REAL ESTATE OPPORTUNITY FUND 11 LP ....ccovvveniieeennnnn WASHINGTON BLACKCHAMBER PARTNERS ......cevvuuuseerrrnnunaearernnnnnnaeeennnnns Joornnnnnss sneeeeees ...08/31/2028 ... |ooiiiie i | fereeeeiiis 18,128,573 [.oeeeeenniiieeiniieeeeeennn foeeiiiiiiiis 8,179,262
2199999. Joint Venture Interests - Real Estate - Unaffiliated 25,628,950 70,181,134
000000-00-0 PHOENIX .| CBRE Global Investors . |-..-10/30/2020 ...
000000-00-0 ......... TOC Brown Deer ... Mi lwaukee .. M. .| Transwestern Development Company .|....10/20/2022 ...
000000-00-0 ......... TDC 15TH STREET LLC ..ievrniieeiirnnuneeeernnniseeeennnnnaseeeennnnaaeaees WASHINGTON ...eieeeennmereernnnnaeeeeennnnns foaeeees DC..cceeeee Transwestern Development Company ..........coeeeeeereneeeernnns Joormennes seeeeeees ...06/2172021 L. foeeiiie i | eeeenis fereernennneeeeeenna 900,718 [ [ 2,858,004
2299999. Joint Venture Interests - Real Estate - Affiliated 2,858,004
000000-00-0 ......... BLACKSTONE PROPERTY PARTNERS EUROPE - LO LP ... . | NEW YORK .| BLACKSTONE GROUP ... .|-...08/22/2018 ...
000000-00-0 ......... CAPROCK LOGISTICS DEVELOPMENT VENTURE LP NEWPORT BEACH ... ..| CAPROCK PARTNERS ... ... 1171972021 L
000000-00-0 ......... SROA CARDINAL CO-INVEST 2 LP .. WEST PALM BEACH ... .| SROA CAPITAL ...11/26/2021 ...
000000-00-0 . ..|SROA CAPITAL FUND VIII LP ... WEST PALM BEACH SROA CAPITAL ..... . 2,119,983 |.. 3,090,536
000000-00-0 . ..|ALTERRA 10S VENTURE I LP ... PHILADELPHIA . ALTERRA PROPERTY GROWP ... . 4,706,107 |..
000000-00-0 . ..|FOCUS SENIOR HOUSING FUND 11 LP .. .. | CHICAGO .. FOCUS HEALTHCARE PARTNERS LLC . . . 3,600,000 |.. .. 39,697,778
000000-00-0 ......... ROCKBRIDGE HOSPITALITY FUND VIII LP .. . | COLUMBUS . . OH.. .| ROCKBRIDGE CAPITAL .|....07/01/2022 ... I .... 116,009 ... 3,011,967 |...
000000-00-0 ......... CRP_HIGHLANDER VENTURE LP .....iiiiiiiinniiiiiiiiiiiiiiiiisisiiiannns NEWPORT BEACH ......cevvvnnviiiiinnnnniiniinns foennns CA...oonne CAPROCK PARTNERS ....veuuiiiiiununiiiiiiiniiiiniinnnnninserennnnss foovesnnnes soeeenees ...08/15/2023 ... |oeeeiei i 12,015,000 [.oevvvennniiiiiniinniiiiiiins foviiiiiiniiiinn oo 1,485,000
2599999. Joint Venture Interests - Other - Unaffiliated 12,015,000 12,186,203 86,805, 566
000000-000 ......... [NBINV RIVERSIDE MANAGEMENT LLC ....voveeeiecrecrciesnsneseesieneenenee [DOVER .o, | T = | I R e [ T
2699999. Joint Venture Interests - Other - Affiliated 110,000
000000-00-0 ......... |CASTLE KEY [NSURANCE COMPANY SURPLUS NOTE .........ccooviiiiinnnniiinnns |Chicago ........................................ | ....... || |CASTLE KEY [NSURANCE COMPANY ........cccvvuiiiiiiiiunnniiiiinnnns | ................... |....09/30/2023 | ................................ 4,000,000 [.oiieeeennniiiiinniiiniiiiiien oo e
2899999. Surplus Debentures, etc - Affiliated 4,000,000
000000-00-0 ......... BOSTON FINANCIAL INSTITUTIONAL TAX CREDITS XLIX ..oevvvvveniiiiinnnnns BOSTON ..veeveviiie e BOSTON FINANCIAL ...oiviiviiiiiiiiiniineerciiiineeecenniinnenees fovviiiin s cveeeeens 1071872018 L[ i e (8,002) [ e 1,352,067
000000-00-0 ......... CREA CORPORATE TAX CREDIT FUND XXVI, LLC .... Indianapol is .... .| CREA ... L 04/1172012 L[ s e (1,559) [ e 5,832 |...
000000-00-0 . ..| CREA CORPORATE TAX CREDIT FUND 57 LLC .. INDIANAPOLIS . CREA . .. 12/22/2017 . 714,164
000000-00-0 . ..| CREA CORPORATE TAX CREDIT FUND 61, LLC . INDIANAPOLIS . CREA . ..06/27/2018 . ... 265,513
000000-00-0 . ..| CREA CORPORATE TAX CREDIT FUND 66, LLC . INDIANAPOLIS . CREA .... ..01/03/2019 . 1,381,001
000000-00-0 ......... RBC TAX CREDIT EQUITY NATIONAL FUND 26 LP CLEVELAND ..|RBC Capital Markets .. .|-...10/25/2017 ... 1,292,047 |...
000000-00-0 ......... RBC TAX CREDIT EQUITY NATIONAL FUND 28 LP ... .. | CLEVELAND ..|RBC CAPITAL MARKETS .|....10/12/2018 ... ... 45,011 |...
000000-00-0 ......... RED STONE EQUITY - 2017 NATIONAL FUND L.P. . ... | CLEVELAND ..|RED STONE EQUITY PARTNERS ... . |-...10/02/2017 ... 1,236,091 |...
000000-00-0 ......... RED STONE EQUITY - 2018 NATIONAL FUND L.P. .... ... | CLEVELAND ..|RED STONE EQUITY PARTNERS ... .|....07/27/2018 ... 1,549,728 |...
000000-00-0 ......... RED STONE EQUITY - 2019 NATIONAL FUND L.P. .... . | CLEVELAND ..|RED STONE EQUITY PARTNERS ... .|-...04/26/2019 ... .. 1,246,597 |...
000000-00-0 ......... RED STONE EQUITY FUND 75 LP CLEVELAND ..|RED STONE EQUITY PARTNERS .|....12/18/2019 ... 2,597,479 |...
000000-00-0 ......... RAYMOND JAMES TAX CREDIT FUND 42 LLC . ST PETERSBURG ..|RAYMOND JAMES TAX CREDIT FUNDS, INC. ... .|-...09/27/2016 ... ...290,683 |...
000000-00-0 RAYMOND JAMES TAX CREDIT FUND 43 LLC .... ST PETERSBURG ... .| RAYMOND JAMES TAX CREDIT FUNDS, INC. ... ....05/17/2018 ... ...927,618 |...
000000-00-0 . ..|RAYMOND JAMES TAX CREDIT FUND 44, LLC .. ST PETERSBURG RAYMOND JAMES TAX CREDIT FUNDS, INC. ..08/28/2017 . 3,013,766
000000-00-0 . ..|BOSTON FINANCIAL INSTITUTIONAL TAX CREDITS 52 LP BOSTON ... BOSTON FINANCIAL ..03/16/2020 . 5,172,319
000000-00-0 . ..| CREA CORPORATE TAX CREDIT FUND 74 LLC .............. INDIANAPOLIS . [0 ..01/06/2020 . 3,459,712
000000-00-0 . ..|BOSTON FINANCIAL INSTITUTIONAL TAX CREDITS 53 LP BOSTON ... BOSTON FINANCIAL ..10/29/2020 ...
000000-00-0 BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 54 LP .... BOSTON ... .| BOSTON FINANCIAL ... ...03/15/2021 ... .... (82,455)




STATEMENT AS OF SEPTEMBER 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 AEGON LIHTC FUND 62 LLC CEDAR RAPIDS ... .| AEGON USA REALTY ADVISORS ...04/15/2021 ... (1,926,998) .. 12,853,272 |...

000000-00-0 . ..| CREA CORPORATE TAX CREDIT FUND 85 LP .
000000-00-0 . ..|BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 56 LP .
000000-00-0 ......... RAYMOND JAMES TAX CREDIT FUND 50 LLC

INDIANAPOLIS .
BOSTON .........
ST PETERSBURG

CREA ...
BOSTON FINANCIAL ...
..|RAYMOND JAMES TAX CREDIT FUNDS, INC.
-|BOSTON FINANCIAL ...

..06/2172021 .
..08/25/2022 .
. |---.08/01/2022 ...

...10/26/2022 ...

.. 14,756,618
.. 30,474,990
.. 28,463,593 |...

000000-00-0 ......... BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 57 LP . BOSTON . . . ..29,293,844 |...

000000-00-0 ......... WINC_INSTITUTIONAL TAX CREDIT FUND 55 LP .| IRVINE . .. |INC & ASSOCIATES ... soeiiiens eveen [....08/20/2023 ... .. 32,872,446 |... .
3799999. Non-Guaranteed Federal Low Income Housing Tax Credlt - Unafflllated 35 000,000 (2,075,188) 196, 196,267 XXX
000000-00-0 ......... CREA STATE KENOL10 APARTMENTS, LLC .evvvveeeeeseesieniesiesienieneees INDEANAPOLIS .o [eoeeas [ CREA +.veveetereeeseeetessete bt sne et snenesnenesnesennes |oessennnn s aevennens 121872018 o [ e o [ (1,410,728) |-+ [oeeeeeeeeeenieen 577,865 [cevvrvenennnne 100.000
000000-00-0 ......... R4 HRGA ACQUISITION LLC . |- 1271872019 ... .375,000 ... 392,539 |...

000000-00-0 ......... ALLIANT TAX CREDIT FUND 104 LP- CA STATE CREDITS .. 1I00DLAND HILLS . .| ALLIANT CAPITAL . . |....08/31/2021 ... 21,195 ..

000000-00-0 ......... RBC COMMUNITY INVESTMENTS STATE TAX CREDIT FUND 114 LP ... CLEVELAND ..|RBC CAPITAL MARKETS .. o |....08/1172021 ... ... 3,848,794 |...

000000-00-0 ......... RBC COMMUNITY INVESTMENTS STATE TAX CREDIT FUND 113 LP ... CLEVELAND .| RBC CAPITAL MARKETS .. ...08/11/2021 ... .. 5,968,997 |...

...720,950 |...
1,325,582 |...

. |---.08/19/2021 ...
< |[----09/23/2021 ...
...08/26/2022 ...

..|R4 CAPITAL
..|RAYMOND JAMES TAX CREDIT FUNDS, INC.
.| BOSTON FINANCIAL

000000-00-0 ......... R4 ACC ACQUISITION LLC
000000-00-0 ......... RJTCF 48 STATE TAX CREDIT FUND LLC ...

. | NEW YORK
ST PETERSBURG ...

¥'€03

000000-00-0 ......... BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 56 LP MO STATE . K .. 1,497,977 |...
000000-00-0 . ..|RJTCF-50-SC STATE TAX CREDIT FUND LLC .....evvvvnnnnnnnnnnne ST PETERSBURG RAYMOND JAMES TAX CREDIT FUNDS, INC. ..06/16/2022 . 5,625,277
000000-00-0 . .| BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 57 LP CA STATE . BOSTON . ..|BOSTON FINANCIAL ... s eeeeeenns ... 10/26/2022 ... .. (12,971) 4,875,909 |...
4199999. Non Guaranteed State Low Income Housing Tax Credit - Unaﬁlllated (1 578,550) 24,854,884
6099999. Total - Unaffiliated 75,225,765 212,182,625 1,680,327,044
6199999. Total - Affiliated 4,000,000 1,080,519 2,858,004

6299999 - Totals 79,225,765 213,263,145 1,683,185,048

SCHEDULE BA - PART 3

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
BAS1AV-48-4 ..... METLIFE EME MARKET DEBT BLEND FUND ........... PHILADELPHIA ....oooeeeeiiiiniennn oo PA......... MetLife Investment Management LLC ....... ... 1173072021 ...1....00/30/2023 ...|..cceeeiiiiiinns fovnniiiiiiiiins o o L e e e L e e e o 250,072
1599999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Assigned by the SVO - Unaffiliated 250,072
000000-00-0 ..... AFFINITY ASIA PACIFIC FUND V LP ... | SINGAPORE . ...SGP.. AFFINITY EQUITY PARTNERS ....12/11/2018 ...|....07/18/2023 ...|. .
000000-00-0 ..... ASTERION INDUSTRIAL INFRA FUND I, FCR .. MADRID ...ESP.. . | ASTERION INDUSTRIAL PARTNERS ... ... 11/22/2019 ...|....00/12/2023 ...|. R , , . . .
000000-00-0 ..... ASTORG IV ... . |Paris .. ...FRA........ | Astorg Partners .. ....03/20/2008 ...|....00/30/2023 ...|..ccooiiiiiiiins o 1,100 [ e e [ 1,100 (993,656)|...... (992,548)|...... (992,548)|.... . F R N 992,548
000000-00-0 ..... ASTORG V ..... . |Paris .. FRA........ | Astorg Partners .. ..12/28/2011 . .09/30/2023 .. .. (1,375) (1,588,372)|... (1,669,748)]... (1,669,748) . 1,669,748
000000-00-0 ..... BPEA Private Equity Fund V LP . CENTRAL .. HKG........ [BARING PRIVATE EQUITY ASIA ..12/01/2010 . .08/02/2023 .. 9,154,125 coee [ 9,154,125 |.... 9,154,125
000000-00-0 ..... BRAIT IV LP .. | Johannesburg . . |Brait ...04/02/2007 ...|....00/26/2023 ...|..ccooeeeeinnnns fovnniins s 16 | e e e T8 e M5 |t 115
BLACKSTONE TACTICAL OPPORTUNITIES FUND III
000000-00-0 ..... LP i NEW YORK ..vvvvvvennniniiiiiiiiiiins foeeeen N BLACKSTONE GROWP ......eevvvveeeeeeeeeeeenn ....02/08/2019 ...|....00/18/2023 ...|.... 1,296,516 [.......ccooooees Jovrrrrvrnnnnnnns Jovvveeeeeeinnnns foeeeeeeeeeeees fovviiiiiiiiiiins fovvviviiiiiinnns | 1,296,516 |.... 1,296,516 |....ooovvveennes Jooeeeeeeeeeneees fooviiiiiiiiiiins foiiiiiininnnn,
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [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
000000-00-0 ..... CA ENERGY INVESTMENT PARTNERS LP .............. HOUSTON . | | ST JACO OIL €0 e ... 11/12/2019 ...|....08/25/2023 ...|....... 378,443 oo o e e e [ e 378,443 |....... 378,443 oo o [ e

CCOMP CAPITAL INVESTOR Il LP/ASF MILLER
000000-00-0 ..... DIRECT B LP
000000-00-0 ..... CCMP CAPITAL INVESTORS 111 LP .
GCM GROSVENOR - ALLSTATE INSURA

. |Edinburgh ..

. . | ARDIAN
. |New York ...

. ...01/09/2014 ...|....09/30/2023 ...|..........6,364 |...
.| CCMP Capital Advisors ...

....01/17/2014 wou|-...08/22/2023 ...|....... 557,066 |...

(54,654)

000000-00-0 ..... NEW YORK ... ....| GROSVENOR CAPITAL MANAGEMENT ....11/14/2013 ... |....07/31/2023 ...|.... 1,744,170 |... o |eeen 1,744,170 |.... 1,744,170

000000-00-0 ..... CMP GERMAN OPPORTUNITY FUND 111 . .. | LUXEMBOURG . K .| CMP CAPITAL MANAGEMENT-PARTNERS ..06/12/2017 . .00/12/2023 .. .302,654 ..302,654 |....... 286,938

000000-00-0 ..... CROSS OCEAN AVIATION FUND | DEL FEEDER LP .. [GREENWICH ..... ... CT.........| CROSS OCEAN PARTNERS ..... ...11/14/2017 ...]....09/29/2023 ...|....... 966,548 |.. 966,548 |....... 966,548 |...
CONCESSION INVESTMENT HOLDINGS LLC, PROJECT

000000-00-0 ..... LONGHAUL ... |NEW YORK ... ....| IFM INVESTORS ....05/03/2016 ...|....08/14/2023 ...|....... 446,160 |... .. O R 446,160 |....... 446,160 |...

000000-00-0 ..... CPP 11 SOUTHEAST GEN COINVESTMENT LP WASHINGTON . .| THE CARLYLE GROUP ...02/20/2015 . .07/20/2023 .. .657,887 ..657,887 |.......657,887

000000-00-0 ..... CARLYLE POWER PARTNERS |1, L.P. . WASHINGTON . .| THE CARLYLE GROUP :...02/20/2015 . .08/11/2023 ..
...04/27/2018 .

3,131,289 3,131,289

3,131,289 |.

000000-00-0 ..... CENTER ROCK CAPITAL PARTNERS FUND | ROLLING MEADOW .| CENTER ROCK CAPITAL .07/21/2023 .. .501,775 501,775 .
000000-00-0 ..... DATA BRIDGE HOLDINGS, LLC ... |BOCA RATON . -|DIGITAL BRIDGE .....eeveviuivranenns .09/15/2023 .. .. 30,477 . 30,477 10,646,339
000000-00-0 . ENTREPRENEURIAL EQUITY PARTNERS FUND | LP .. [CHICAGO .. .| ENTREPRENEURIAL EQUITY PARTNERS LP . .09/28/2023 .. .811,673 811,673 .

29269e-10-3 EIG ENERGY FUND XV ..oveeiiiiiiiiieiiiiieee HOUSTON

EIG Global Energy Partners ................ ....03/07/2011 ... 1....07/28/2023 ...|....... 275,929 |....oiiiiiiiiis Joinriniieniins feviiiinenennn feeniiieeneen feeeeniiieenens feeeeiiien [0 275,929 [l 275,929 |... R
000000-00-0 ..... EPIRISFUND |1 B LP .. LONDON . |EPIRIS GROUP . ....03/12/2018 ...|....08/04/2023 ...|........ 56,500 |................ .. 590 [........ 47,714 |........ (7, . (7,876)
000000-00-0 ..... EQT V FUND ........cceeen St Peter Port CJEQT ....12/01/2006 . .09/30/2023 .. .. (21,166)[.. +oenn (241,735))...... (241,735) E
000000-00-0 ..... EQUISTONE PARTNERS EUROPEAN FUND VI LONDON ... . | EQUISTONE PARTNERS EUROPE . ...07/09/2018 . .08/16/2023 .. .. 2,501,493 |.... 2,436,129

....01/25/2019 v |--.-09/720/2023 ... [.

000000-00-0 ..... ENERGY SPECTRUM PARTNERS VIII LP ... |DALLAS ... ... |ENERGY SPECTRUM PARTNERS ... E ...1237:354 T P P O U FUUPTURI IR 237,354
000000-00-0 ..... EASTERN GENERATION HOLDINGS, LLC ... . [BOSTON ... .| ARCLIGHT PARTNERS ... ....12/28/2015 ... |....00/27/2023 ...|....... 290,368 |.......cooriiiis Jeriiiiiiiiiiis | | [ e e 290,368
000000-00-0 ..... EVERSTONE CAPITAL PARTNERS Il LLC . Mumba i Everstone Capital 1272272011 . .09/18/2023 .. 3,746,715 .. 3,746,715 |

000000-00-0 ..... GAMUT INVESTMENT FUND I, L.P. ... ...02/29/2016 .
000000-00-0 ..... ADVENT INTERNATIONAL GPE VI11-B LP
000000-00-0 ..... GTCR INVESTORS (CROWN) LP/CALLCREDIT
000000-00-0 ..... HARBOURVEST BUYOUT FUND VI .

000000-00-0 ..... PROJECT HYPERION LLC

NEW YORK .
BOSTON
Chicago ..
Boston ...
NEW YORK .

.07/13/2023 ..
.08/04/2023 ..
.09/25/2023 ..
. . .09/14/2023 ..
...11/10/2016 ...}....08/31/2023 ...|.

.| Gamut Capital .....
.| ADVENT INTERNATIONAL
.|GTCR ..
.| HarbourVest Partners ..

.| BASALT INFRASTRUCTURE PARTNERS .

.570,358
.291,579

..570,358 |.
..291,579 |.

10t
40,518 [...... 647,331
1285714 | o X

1.285.714 |.... 1,285,714 |...

000000-00-0 ..... SEQUL IMM PRIVATE EQUITY, INC. .. ...09/27/2019 ...|....08/25/2023 ...|.... 5,163,852 |... 5,163,852 |.... 5,163,852 |...
000000-00-0 ..... JADE CHINA VALUE PARTNERS II, LP Shanghai . Jade Invest .. .08/24/2023 .. .381,872 ..381,872 |....... 381,872
000000-00-0 ..... LS PONER FUND IV FEEDER 1 LP ..... NEW YORK . .| LS POWER ...... .09/29/2023 .. ..637,326 |. 637,326

.637,326
000000-00-0 ..... MATLIN PATTERSON GLOBAL OPP FUND I11 LP ..... [New York . .
000000-00-0 ..... MIDDLEGROUND PARTNERS | LP ... |NEW YORK .
000000-00-0 ..... MACQUARIE INFRASTRUCTURE PARTNERS |11, LP .. [NEW YORK .

.| MATLINPATTERSON GLOBAL ADVISORS LLC
.| MIDDLEGROUND CAPITAL ......eeeeennnee
.|Macquarie Infrastructure Partners

.09/20/2023 ..
.07/21/2023 ..
.09/25/2023 ..

. 1,860 |.
.. 1,458,492 |.
4,470,754 |.

.. 1,860
,458,492
4,470,754

000000-00-0 ..... MACQUARIE INFRASTRUCTURE PARTNERS IV LP ..... [NEW YORK . .| MACQUARIE INFRASTRUCTURE PARTNERS . .08/10/2023 .. K . . ... 5,616 |. .. 5,616

000000-00-0 ..... NGP BRAVO CO-INVEST LLC ...ovvvveeiiiiiiieanns IRVING ... .| NATURAL GAS PARTNERS ....05/27/2015 ...|....09/29/2023 ...|.......641,610 |... .. O R 641,610 |....... 641,610 |...

000000-00-0 ..... NGP Natural Resources X LP Irving ... Natural Gas Partners .. ....06/04/2012 ...|....07/07/2023 ...|.......614,611 |... .. RO R IO 614,611 |....... 614,611 |...

000000-00-0 ..... NGP NATURAL RESOURCES XI1 LP IRVING ... .| NATURAL GAS PARTNERS ....11720/2017 . .09/28/2023 .. 9,601,260 ..9,601,260 |.... 9,601,260

000000-00-0 ..... NORDIC CAPITAL IX BETA LP ... SAINT HELIER . . |NORDIC CAPITAL .... ..12/31/2018 . .00/22/2023 .. .3,534,363 . K . . 3,534,363 |.... 3,350,211 o |

000000-00-0 ..... NEW VERNON INDIA FUND, LP ... ... [Jersey City . |NEW VERNON MGMT ... ....10/26/2007 ...|....09/14/2023 ...|..........1,485 |........... .. O [T R 1,000 |.......... 2,989 [ovveiiiiiiins o 1,989 i 1,989 |...
000000-00-0 ..... ONCAP IV LP . [ TORONTO [N U ONCAP ....12/19/2016 ...|....09/13/2023 ...|.... 1,699,159 |... .. e |- .. 1,699,159 |.... 1,699,159 |... B

000000-00-0 ..... PAG ASIA I11 LP . .. |Central ..... K <eeene. |PAG ASIA CAPITAL LIMITED ..09/27/2019 . .09/28/2023 .. .848,145 . ...848,145

000000-00-0 ..... PARTNERS GROUP EUROPEAN BUYOUT 2005 B LP .... [St Peter Port . |Partners Group .......... . |--..06/27/2006 . .09/25/2023 ... |ceeeeeiiiiienn ..(614,815)

614,815
000000-00-0 ...... |PRUDENTIAL CAPITAL PARTNERS V, LP ........... CHICAGD ... i oo | PGIN PRIVATE CAPITAL )
000000-00-0 ..... |QUADRANGLE CAPITAL PARTNERS 11, LP LAVIEN . |New York . - auadrangte Group .

...04/2172017 . .09/20/2023 ..

.08/15/2023 ..

. 430,642
1,663,609

...... 430,642
... 1,663,609

000000-00-0 ..... ROSE DS INVESTMENT LP . | EDINBURGH .. . | DUKE STREET CAPITAL .09/30/2023 ... |eeeiiiiiiennn .939,216
000000-00-0 ..... SILVER LAKE PARTNERS V LP MENLO PARK . .| SILVER LAKE PARTNERS . .00/06/2023 .. . 389,023 .
000000-00-0 ..... SK CAPITAL PARTNERS V-A LP NEW YORK ... .| SK CAPITAL PARTNERS ... ...10/09/2018 . .07/10/2023 .. . 772,084

02/22/2019 .

000000-00-0 ..... SL SPV-2 LP ... K
...04/01/2013 .

000000-00-0 ..... SVRF OFFSHORE H Greenwich
000000-00-0 ..... SYCAMORE PARTNERS |11, LP NEW YORK .
000000-00-0 ..... TRIDENT VI LP ..ooeiiiins GREENNICH .. .| STONE POINT CAPITAL ...
000000-00-0 ..... TRILANTIC CAPITAL PARTNERS V EUROPE ST PETER PORT .| TRILANTIC CAPITAL PARTNERS EUROPE
000000-00-0 ..... WAYZATA OPPORTUNITIES FUND II1, LP ... Wayzata ..... K .|Wayzata Partners ...................
000000-00-0 ..... WHITEHORSE LIQUIDITY PARTNERS |11 LP TORONTO .. WHITEHORSE LI1QUIDITY PARTNERS
000000-00-0 ..... WINDROSE HEALTH INVESTORS V LP NEW YORK ... .| WINDROSE HEALTH INVESTORS

MENLO PARK . .| SILVER LAKE PARTNERS ..
.| STRATEGIC VALUE PARTNER

.| SYCAMORE PARTNERS ......

.09/25/2023 ..
.08/18/2023 ... |oeeeiiiiiienn
.07/31/2023 ..
.09/06/2023 .. ,402,
.09/29/2023 .. (172,725)
.09/27/2023 ... |eieiiiiiien
. .09/29/2023 ..
...04/08/2019 ...]....07/05/2023 ...].

.(78,766) (78,766)
380,235




9'c03

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

SCHEDULE BA - PART 3
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
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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 Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... ASCENDENT CAPITAL PARTNERS [I1 LP .... CENTRAL . | ASCENDENT CAPITAL PARTNERS LIMITED ..... ....01/21/2020 ...|....00/21/2023 ...|....... 154,828 |... .. R coee [onnn.. 154,828 ... 154,828 |... R R R

. 90,414
115,199
E 509,010
....... 950,594 |...

.09/19/2023 ..
.07/19/2023 ..
. . .07/03/2023 ..
...11/25/2020 ...|....09/29/2023 ...|.

.| COWEN SUSTAINABLE ADVISORS LLC ...
.| CRAYHILL CAPITAL MANAGEMENT LP
.| RRG CAPITAL MANAGEMENT .....
. | WHITEHORSE LIQUIDITY PARTNEI

...02/11/2020 . .. 90,414
. 115,199
.509,010

.950,594 ...

000000-00-0 ..... COWEN SUSTAINABLE INVESTMENTS | LP ... .. |NEW YORK .
000000-00-0 ..... CRAYHILL PRINCIPAL STRATEGIES FUND Il LP ... [NEW YORK .
000000-00-0 ..... RRG SUSTAINABLE WATER IMPACT FUND LP L0S ANGELES
000000-00-0 ..... WHITEHORSE LIQUIDITY PARTNERS IV LP TORONTO

SIXTH STREET FUNDAMENTAL STRATEGIES PARTNERS

000000-00-0 ..... DALLAS SIXTH STREET . ...01/27/2021 ...|....00/28/2023 ...|.... 4,375,972 |... ceee ... 4,375,972 |.... 4,375,972 |...
000000-00-0 ..... TPG AAF PARTNERS RNI-A LP ... FORT WORTH . .| TPG CAPITAL ..... .09/29/2023 .. ,069,789 . |---- 2,069,789 |.... 2,069,789
000000-00-0 ..... PROVIDENCE STRATEGIC GROWTH El PROVIDENCE . .| PROVIDENCE STRAT! .07/14/2023 .. ,389,516 . |--.. 1,389,516 |.... 1,377,385
000000-00-0 ..... LEXINGTON PRIVATE EQUITY |1 LP ........ New York . .|Lexington Partners .......... .08/25/2023 .. .. 26,144 .. 26,144 |, . 26,144

.07/13/2023 ..
.09/28/2023 ..
.08/03/2023 ..
. . .07/28/2023 ..
...12/29/2021 ...|....08/10/2023 ...|.

29,589 |.
172,223 |.
o |---- 1,479,562 |.... 1,479,562
« |--.. 1,704,645 |.... 1,704,645
JR I 222,416 |....... 222,416 |...

. 30,858
172,223

ASTERION INDUSTRIAL PARTNERS
.| BC PARTNERS .....

.| ACTIS CAPITAL ..

.| MIDDLEGROUND CAPITAL ..

.| GALLATIN POINT CAPITAL LLC

.. 29,589
172,223
,479,562
,704,645
... 222,416 |...

000000-00-0 ..... ASTERION INDUSTRIAL INFRA FUND |1 FCR
000000-00-0 ..... BCP SPECIAL OPPORTUNITIES FUND |1 LP .
000000-00-0 ..... ACTIS ENERGY 5 LP .............
000000-00-0 ..... MIDDLEGROUND PARTNERS |1 LP .

MADRID ...
NEW YORK .
LONDON
NEW YORK .

000000-00-0 ..... GALLATIN POINT CAPITAL PARTNERS Il LP ....... GREENWICH ..
APOLLO INFRASTRUCTURE OPPORTUNITIES FUND 11

....... 123,538 |...
232,414
648,627

....| APOLLO MANAGEMENT
.| WINDROSE HEALTH INVESTORS .
.| ORCHID ASIA GROUP MANAGEMENT
....| CORAL TREE PARTNERS
....|TPG CAPITAL
. | BASALT INFRASTRUCTURE PARTNERS .

....12/06/2021 ...|....08/09/2023 ...|.
....03/09/2022 . .08/09/2023 ..
..02/14/2022 . .09/20/2023 ..
....05/06/2022 ...|....09/28/2023 ...|.
....06/14/2022 ...|....09/27/2023 ...|.
...08/01/2022 ...|....09/21/2023 ...|.

. 123,538 |...
.232,414
.648,627
.. 62,139 |...
,100,282 |...
...381,180 |...

000000-00-0 .....
000000-00-0 ..... WINDROSE HEALTH INVESTORS VI LP .
000000-00-0 ..... ORCHID ASIA VITI LP ........
000000-00-0 ..... CORAL TREE PARTNERS LP ....
000000-00-0 ..... TPG RISE CLIMATE LP
000000-00-0 ..... BIP I RIDE CO-INVESTMENT LP .
GREYWOLF CONTAINERSHIP OPPORTUNITIES MASTER

NEW YORK ...
NEW YORK .
CENTRAL ..
.| LOS ANGELES ..
FORT 1ORTH
ST PETER PORT ...

o |8 100,282 |- 3 100,282 | ..
I 381180 [o...... 31,352

000000-00-0 ..... FUND T LP i PURCHASE ....| GREYWOLF CAPITAL ... 12/21/2022 ... |....08/21/2023 ... |....... 169,025 |....ooeiiiiiiiis Jovniiiiiiiiii Jeviiiieeeenns e feeeeniiiieeeens feeeeiiiieen [on.. 169,025 [l 169,025 |...
000000-00-0 ..... CENTER ROCK CAPITAL PARTNERS FUND |1 LP ROLLING MEADOWS .| CENTER ROCK CAPITAL PARTNERS ... 12/21/2022 . .08/04/2023 .. . 374,356 374,356
000000-00-0 ..... PLATINUM EQUITY CAPITAL PARTNERS VI LP ...... BEVERLY HILLS .| PLATINUM EQUITY PARTNERS ... 12/12/2022 . .09/29/2023 .. 111,612 . , oo 111,612
000000-00-0 ..... ENTREPRENEURIAL EQUITY PARTNERS FUND I LP . |CHICAGO .| ENTREPRENEURIAL EQUITY PARTNERS LP . .. 12/13/2022 . .09/29/2023 .. 5,506,832 B 5 506,832 |.... 5,506,832
000000-00-0 ..... SK CAPITAL PARTNERS VI LP .| NEW YORK . .| SK CAPITAL PARTNERS ............ ..01/19/2023 . .09/22/2023 .. 1,079,995 |.... 1,079,995

000000-00-0 ..... BROOKFIELD INFRASTRUCTURE FUND V LP .. NEW YORK ... .| BROOKF IELD ASSET MANAGEMENT .... ...06/25/2023 ...|....09/15/2023 ...|. 718,067 |....... 718,067 |...

BLACKSTONE TACTICAL OPPORTUNITIES FUND
000000-00-0 ..cee [ arrrreeaiiiiieee et NEW YORK ...

.| BLACKSTONE GROUP ...06/28/2023 ...|....09/11/2023 ...|.

000000-00-0 ..... CHARLESBANK CREDIT OPPORTUNITY FUND Il LP . [NEW YORK . CHARLESBANK CAPITAL PARTNERS :...09/06/2023 . .09/06/2023 .. ... 1,036,951 |.... 1,036,951
000000-00-0 ..... SANDBROOK CLIMATE INFRASTRUCTURE FUND | LP . [STAMFORD . .| SANDBROOK CAPITAL ... ....08/25/2023 . .08/25/2023 .. o |- o |--.- 1,497,775 |.... 1,497,775
000000-00-0 ..... ACTIS ENERGY 4 CO-INVESTMENT ATLAS LP .. Edinburgh . | ACTIS CAPITAL ..... ...03/13/2018 . .09/30/2023 .. .. 16, ..(16,000)(..

) ..09/30/2008 . .09/30/2023 ..
....12/18/2017 ...|....09/25/2023 ...|.
...08/23/2012 ...|....09/30/2023 ...|.

000000-00-0 ..... APOLLO INVESTMENT FUND VI ...
000000-00-0 ..... PROJECT ARTHUR HOLDCO LLC ...
000000-00-0 ..... BEHRVAN CAPITAL PEP L.P.

New York .
NEW YORK ...
New York .

.| Apollo Management ...
...|BASALT INFRASTRUCTURE PARTNERS .
....|Behrman Capital

.| ENERVEST MANAGEMENT PARTNERS

202766-10-4 ..... |ENERVEST ENERGY INSTITUTIONAL FUND XI HOUSTON .. .09/30/2023 ..
000000-00-0 ..... |FRANCISCO PARTNERS II, LP ... San Francisco .|Francisco Partners . . .09/30/2023 ..
000000-00-0 ..... GTCR FUND X . [Chicago ....07/18/2011 ...|....09/30/2023 ...|. ..
000000-00-0 ..... KC CULINARTE HOLDINGS LP ... DALLAS .| KAINOS CAPITAL ... ...08/24/2018 ...|....09/30/2023 ...|......... 1,610 |........ (1,610))..

.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..

.. (1,423) 1,423 ..
.2 - (2)]..

.3,508 (3,598)|..
. (12,474) 12,474 |..
348 (348))..

.| Kohlberg & Co .....
.|MERIT CAPITAL PARTNERS
.| QUANTUM ENERGY PARTNERS .
.|Warburg Pincus ....
.|Wind Point Partners
.|Hancock Partners . .08/31/2023 ..
.|Hancock Partners . . . .08/31/2023 ..
.| IMPACT COMMUNITY ....ooevveeiiiiiineannees ....01/01/2009 ...|....07/15/2023 ...|.

000000-00-0 ..... KOHLBERG INVESTORS VI, LP Mount Kisco
58988#-10-0 ..... MERIT MEZZANINE FUND IV .. [Chicago ..
000000-00-0 ..... ROCKCL IFF-MESA CO-INVESTMENT PARTNERS LP ... [HOUSTON ..
000000-00-0 ..... WARBURG PINCUS PRIVATE EQUITY IX, LP New York .
000000-00-0 ..... WIND POINT PARTNERS VI, LP ..... Southfield .
554076-10-1 ..... |MULTIAD SVC INC CLASS A UNITS . Boston ...
554076-11-9 ..... MULTIAD SVC INC CLASS B UNITS . Boston ...
000000-00-0 ..... IMPACT HUNTINGTON .

A
o [

w1
.. 24,998

San Francisco ... .. - .. PP PP . T .
1999999. Joint Venture Interests Common Stock - Unaffiliated 91,347,432 874,704 (4,319,759)] 92,245,411 (434,392) 382,222 (52,170)[ 14,052,873
000000-00-0 ..... PIAR, LP e NORTH ANDOVER .....eeeeeennieeees Joeeennnns VA......... HOUSE HANOVER, LLC weeeeeeeeeiiiieeeeeeene ....10/29/2014 ...)....07/27/2028 ...|..... 893,067 [ooeeeeeeniiiieee Joemneeeeeenn oo s e e e 393,067

(26,790).evveeeeeiins fonnns (26,790)|..ceeeeennnnes

000000-00-0 ..... ALLSTATE FINANCE COMPANY . . [Dover .. ....|DIRECT ... ....05/01/2021 ...]....09/14/2023 ...|. ..(1,780,134)].. ..(1,780,134)|... . |... 2,551,873 .. (1,369,824)|... (1,369,824)|.... 3,332,656
000000-00-0 ..... TECH-COR, LLC Dover .. ... | DIRECT ... ....01/01/2007 ...J....08/24/2023 ...|. .. 33,085,941 |.. ceee |- .. 33,085,941 |... oooo |--- 33,085,941 .. (33,085,052)[.. (33,085,052)]..ccevuunnnnnnnn
2099999. Joint Venture Interests - Common Stock Affiliated 4,725,074 | 31,305,808 31,305,808 36,030,882 (26, 790) (34,454,876)| (34,481,666)] 3,332,656
000000-00-0 ..... BLACKSTONE REAL ESTATE PARTNERS EUROPE 111 . [New York . .|Blackstone Group ...03/31/2009 ...|.... 08/25/2023 ...|......... 1,098 |[... e |- e |- . [UVT SO 1,008 . (1,646)|...
000000-00-0 ..... HIGH STREET REAL ESTATE FUND VI LP ........... BOSTON ... .|HIGH STREET REALTY COMPANY LLC 11/15/2019 ...].... 09/14/2023 ... |....... 484,235 |..cooiiiiiinns fooviiiiiinninins foeennnnniiiiinns v foeennniiiiinn foviiinnieen foeens 484,235 |....... 484,235 | i o .
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [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
000000-00-0 ..... HEMISFERIO SUL INVESTIMENTOS FUND IV LP ..... Sao Paulo .. . |HEMISFERIO SUL INVESTIMENTOS ... ...04/27/2012 ...|....07/14/2023 ...|. oo o [ 77,983 | 77,983

.| HARRISON STREET ADVISORS LLC
.| BEACON CAPITAL PARTNERS .
.|Blackstone Group .
.| ARES SECONDARIES .
.| LONE STAR FUNDS ...
.| Westbrook Partners
.| METLIFE INVESTMENT MANAGEMENT LLC ..
.| METLIFE INVESTMENT MANAGEMENT LLC ..
.| METLIFE INVESTMENT MANAGEMENT LLC ..
.|METLIFE INVESTMENT MANAGEMENT LLC
.| REDPEAK PROPERTIES ..
.| TruAmerica Multifamily
.| ELMTREE FUNDS ........

000000-00-0 ..... HSRE BRIGHTVIEW CO-INVESTMENT LP .....
000000-00-0 ..... BEACON CAPITAL STRATEGIC PARTNERS VI
000000-00-0 ..... BLACKSTONE REAL ESTATE PARTNERS V .
000000-00-0 ..... LANDVMARK REAL ESTATE FUND V, LP ....
000000-00-0 ..... LONE STAR REAL ESTATE FUND |11 LP .
000000-00-0 ..... WESTBROOK REAL ESTATE PARTNERS VI .
000000-00-0 ..... ML-AI" VENTURE 1 LLC ..
000000-00-0 ..... ML-AI" VENTURE 2, LLC .
000000-00-0 ..... ML-AI" VENTURE 3, LLC .
000000-00-0 ..... ML-AI" VENTURE 4, LLC .
000000-00-0 ..... SEASONS RESIDENTIAL HOLDINGS, LLC .
000000-00-0 ..... TRUAMERICA PROPERTIES Il LLC .....
000000-00-0 ..... ELMTREE U.S. NET LEASE FUND IV LP .

. | CHICAGO ..
Boston ...
.. |New York .
. | Simsbury .
DALLAS ...
New York .
WHIPPANY .
WHIPPANY .
WHIPPANY .
WHIPPANY .
DENVER
Los Angeles
ST. LOUIS

....07/01/2021 .
....10/07/2014 .
....07/22/2016 .
...05/01/2021 .

.07/25/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.07/28/2023 ..
.07/28/2023 ..
.07/21/2023 ..
.08/24/2023 ..
.07/28/2023 ..

198 450
.220,000
50, 130,550
.103,800
6,803,612

..6,803:612 i

,991
198,450

... 220,000
... 50,130,550
....... 103,800
6,803,612

000000-00-0 ..... DP AIC HOLDINGS LP . | RENO . | DERMODY PROPERTIES .. .::10/18/2022 ....09/05/2023 ...J..... 4,294,527 |... .. . ..... 4,294,527 |..... 4,294,527 |... .

2199999. Joint Venture Interests - Real Estate - Unaﬁlllated 62,870,135 (288,066) (288,066) 62,562,069 | 62,580,423 (1,646) (1,646) (261,991)
000000-00-0 ..... AP Timber LLC Dover .. | DIRECT ...05/22/2012 ...|....09/15/2023 ...|.... 6,365,105 |..... 9,544,483 [.ooeeeeeeeeee e e e 9,544,483 |... . |-.. 15,909,589 |[... 15,909,589 |... .. 34,304,376
000000-00-0 ..... PACIFIC SHORES LAND PARTNERS LLC HUNTINGTON BEACH .| Truamerica Multifamily .09/11/2023 .. 29,869,757 |.... 3,541,843 3,541,843 ... 33,411,600 |... 33,411,600 ..5,299,993

CHICAGO
SPARKS

.| CBRE Global Investors
.| The Bendetti Company .....

000000-00-0 ..... PULLMAN Q0ZB .
000000-00-0 ..... SIi INDUSTRIAL L

.08/31/2023 ..
.07/20/2023 ..

.229,648
.304,000

..229,648 |.
...304,000 |.

229,648

(1,023)

000000-00-0 ..... T0C CITY CENTER PHASE 11 LLC .. PHOENIX . .| Transuestern Development Company ........ [.... .09/30/2023 .. 11,023 . .1,028 |

000000-00-0 ... llhi te Oak Real Estate 2017-2, LP |esterville .. [ White Oak GP ..oovverviiiiiiiiiiiiiiiiiciis ....11/07/2017 ...]....09/30/2023 ...]....... 155,030 |..........2,577 |.. ceenennn2,577 | e 157,607 i (157,607)
2299999. Joint Venture Interests - Real Estate - Aff liated 36,924,564 | 13,088,903 13,088,903 50,013,467 39,445,738
000000-00-0 ..... BLACKSTONE PROPERTY PARTNERS EUROPE - LO LP [ NEW YORK ... ... | BLACKSTONE GROUP ....03/22/2018 ...[....09/29/2023 ...|....... 107,023 [ceeeiirriiins [ooreiiiiiis Joeeiiiiies foovee [t e [ 107,028 | (1,653)

404738-AA0 ... CRAYHILL CO-INVEST FUND 11 LP w.oeiiiienes NEI YORK ... ... | CRAYHILL CAPITAL MANAGEVENT LP ....08/20/2018 ...[....07/24/2023 ...|....... 144,108 |... .. coe e [ 144,108 | 144,108

000000-00-0 ..... AGRICULTURE FUND 11 LP . [NEW YoRK . ... | BROOKFIELD ASSET MANAGEMENT . ....10/13/2017 ...|....09/30/2023 ... |..0eere 2,000 [oneeens (2,000)feeeeneeeeiens foonviniinien foeeii [ (2,000)+veevveeirene feerreeiriniins feereeiieiens

000000-00-0 ..... ARCLIGHT ENERGY PARTNERS FUND VII LP BOSTON ... .| ARCLIGHT PARTNERS ... ...02/21/2020 ...|....08/29/2023 .. 4,015,584 4,015,584

1172672021
1172372021

000000-00-0 ..... SROA CARDINAL CO-INVEST 2 LP ..
000000-00-0 ..... SROA CAPITAL FUND VIII LP ......
000000-00-0 ..... BLACKSTONE PROPERTY PARTNERS LP .

WEST PALM BEACH
WEST PALM BEACH
NEW YORK .

.| SROA CAPITAL .
.| SROA CAPITAL .
. | BLACKSTONE GROUP ...

.08/09/2023 ..
.00/08/2023 ..
...03/31/2023 ...|....09/29/2023 ...|.

.319,513
. 282,640

...319,513
282,640

....... 162,043 |...

4,870,868

(2,000)

(2,000)

(108,676)

(108,676)

2599999. Joint Venture Interests - Other Unaff Ilated 4,922,235

000000-00-0 ..... AIC COLLATERAL LOAN (AIMCO) .vvvvvveeene DOVET eeeeeeeeneeeeeneeneeneenees ‘ ......... DE.oveene DIRECT ettt |....02/17/2022 ‘....07/17/2023 I 16,667 [vevevervenies [rerrerrenenens [eerenenenens forererenenes [rereninenens [oeeneiinens Joeneens 16,667 [eonnns 16,667 [veveveveries [oerrerieniiens [eerereneiens e
000000-00-0 ..... AIC COLLATERAL LOAN (AIMCO) REFI ............. DOVET eveaueaneaneaneaneanesseanes feaseaneas DE......... DIRECT ieeeeeeieseeseeseeseeseeseesnesennes |oees 04/20/2021 ... ].... 07/20/2023 ...|........ 16,667 -veveeeeneenes feeneneninninn foeneneninnes foesennnenes fersenieniniiens Jooesennnnns Jreeneens 16,667 [eoiins 16,667 -vevereerernies ferrrnnnnninn foreieiniens foeieinieeeas
3099999. Collateral Loans - Affiliated 33,333 33,333

‘ | ‘ | INVESTEC ASSET MANAGEVENT GUERNSEY | ‘

000000-00-0 ... INVESTEC AFRICA CRDT OPPORT FD 1A ............ ST PETER PORT ..voveveieniennes feannenas GGY........ LIMITED oveeeienninniesinsinsinsicsinsinninnes oees 12/31/2019 ... |.... 09/30/2023 ... |.veuvene (7,418) ] | foeveicienes o o Joiiiines fons (7,418) ] | e 7,418 | 7418 |,
5899999. Any Other Class of Assets - Unaffiliated (7,418) (7,418) 7,418 7,418

6099999. Total - Unaffiliated 159,081,017 584,639 584,639 | (4,319,759)| 159,850,973 [ 159,695,900 (544,714) 389,641 (155,073)] 14,040,954
6199999. Total - Affiliated 41,682,972 | 44,394,711 44,394,711 86,077,683 | 51,596,016 (26,790)| (34,454,876)| (34,481,666)| 42,778,394
6299999 - Totals 200,763,988 | 44,979,350 44,979,350 [ (4,319,759)] 245,928,656 | 211,291,916 (571,504)] (34,065,235)] (34,636,739)( 56,819,348
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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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-GlI-5 ......... TREASURY (CP1) NOTE ...eeeeeeee e e eeete e e eeen e e e e e e e e e e e e e eennne e e e e ennna e e eeennnnnnneees | seeernnnninnnns Jonnnd 09/29/2023 ..... JPMORGAN CHASE & CO. . 2,979,473 [.oeeeeeiiieieeeeinnn 3,073,900 |... ... 18,191
912810-RK-6 ......... TREASURY BOND 07/31/2023 ..... Various .... 19,860,387 |. .... 26,283,000 |...
912810-SH-2 ......... TREASURY BOND ... 09/29/2023 ..... BNP CAPITAL MARKETS ... 14,794,325 |. ....20,727,600 |...
912810-80-2 ......... TREASURY BOND ... 09/29/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... N ... 12,284,700 |...
912810-8S-8 ......... TREASURY BOND ... 08/31/2023 ..... GOLDMAN, SACHS & CO. .... 11,939,500 |. .... 20,654,900 |...
912810-S2-2 ......... TREASURY BOND ... 07/31/2023 ..... Various .... 19,858,937 |. .... 30,056,400 |...
912810-TB-4 ......... TREASURY BOND ... 08/31/2023 ..... JPMORGAN CHASE & CO. . .... 11,938,882 |. ... 19,433,800 |...
912810-TH-1 ......... TREASURY BOND ... 09/27/2023 ..... MORGAN STANLEY 039,744,141 . ....50,000,000 ...
912810-TK-4 ......... TREASURY BOND ... 09/27/2023 ..... NATIONAL GENERAL RE ....eeeeeeeeeenn e e e e eeene e e e eemnes e e e eeenn s e e e eennas e e e eennnnneeeeennnnnneeeennn  [oeeernnnnaneeeemnnnaneeernnnnnneees Jreeennnnnneeeennnnnnees 1,282,395 |oiiiiiiiis 1,575,000 |...
912810-TS-7 . ..| TREASURY BOND . 07/31/2023 Various ... .81,076,953 |. .85,000,000 |.
912810-TT-5 . ..| TREASURY BOND . 08/31/2023 Various .70,657,397 |. .72,000,000 |.
912810-TU-2 . ..| TREASURY BOND . 09/29/2023 Various ... . 96,697,055 |. . 97,456,400 |.
912828-3I1-8 ......... TREASURY NOTE ... 07/31/2023 ..... BANK MONTREAL / NESBITT BURNS .... 29,723,018 |. ....31,651,800 |...
912828-4N-7 ......... TREASURY NOTE ... 07/18/2023 ..... RBS SECURITIES INC .... 35,044,526 |. .... 36,820,900 |...
912828-4V-9 ......... TREASURY NOTE ... 09/29/2023 ... BANK MONTREAL / NESBITT BURNS .... 19,943,529 |. ... 21,593,400 |...
912828-51-8 ......... TREASURY NOTE ... 09/25/2023 ..... CITADEL SECURITIES LLC . .... 93,238,281 |. ...100,000,000 ...
91282C-AV-3 ......... TREASURY NOTE ... 08/31/2023 ..... JPMORGAN CHASE & CO. ... .... 13,481,051 |. .... 16,841,200 |...
912820-BJ-9 ......... TREASURY NOTE ... 07/31/2023 ..... CITADEL SECURITIES LLC . ... 19,992,357 |. ... 23,295,600 ...
91282C-BP-5 ......... TREASURY NOTE ... 07/05/2023 ..... RBS SECURITIES INC .... 14,898,307 |. .... 17,183,900 |...
912820-CB-5 TREASURY NOTE ... 09/28/2023 ..... Various ....60,350,768 |. ... 73,704,100 |...
91282C-CE-9 . ..| TREASURY NOTE . 07/05/2023 CITADEL SECURITIES LLC . .29,886,529 |. . 34,443,100 |.
912820-CH-2 ......... | TREASURY NOTE . 07/18/2023 Various ... .27,066,751 |. .30,991,300 |.
91282C-CV-1 ..| TREASURY NOTE . 09/29/2023 GOLDMAN, SACHS & CO . 15,000,062 |. .17,709,800 |.
91282C-DJ-7 . .. | TREASURY NOTE . Various ... . 24,914,216 |. .30,736,200 |.
91282C-DS-7 . ..| TREASURY NOTE . NATIONAL GENERAL RE 1,862,206 |. .. 1,966,200 |.
912820-DY-4 ......... TREASURY NOTE ... 09/29/2023 ... BARCLAYS 9,974,703 |. .... 12,280,100 |...
91282C-EP-2 ......... TREASURY NOTE ... 08/31/2023 ..... GOLDMAN, SACHS & CO. .... 14,886,797 |. .. 16,378,100 |...
91282C-EU-1 ......... TREASURY NOTE ... 09/27/2023 ..... LI I R RO RN 1,918,863 |.
91282C-FV-8 ......... TREASURY NOTE ... 09/27/2023 ..... NATIONAL GENERAL RE .. ...2,029,535 |.
912820-FIi-6 ......... TREASURY NOTE ... 09/27/2023 ..... NATIONAL GENERAL RE .. .. 3,911,396 |.
91282C-FY-2 TREASURY NOTE ... 09/27/2023 ..... NATIONAL GENERAL RE ....eeeeeeeeeeeee e e e eeene s e e e eene s e e e eennes e e e eennne s e e eennnaseeeennnnnneeeeennn  eeeennnnaseeernnnnnseeeennnnnaneees Joemmnnaanreemnnnnnneees 1,438,067 [..oeeeeeeneeeeeinnnnns 1,500,000 |...
912820-FZ-9 . ..| TREASURY NOTE . 09/27/2023 NATIONAL GENERAL RE 1,006,545 |. 1,132,100 |.
91282C-GL-9 . ..| TREASURY NOTE . 09/27/2023 NATIONAL GENERAL RE .. .. 6,349,579 |. .. 6,492,100 |.
912820-GM-7 . ..| TREASURY NOTE . 07/31/2023 NOMURA SECURITIES INTERNATIONAL INC . . 24,692,174 |. . 25,633,400 |.
91282C-GN-5 . ..| TREASURY NOTE . 09/27/2023 NATIONAL GENERAL RE . 6,656,715 |. 6,721,300 |.
91282C-GP-0 . ..| TREASURY NOTE . 09/27/2023 NATIONAL GENERAL RE 4,487,784 |. 4,610,800 |.
91282C-GT-2 ......... TREASURY NOTE ... 09/27/2023 ..... NATIONAL GENERAL RE .. 1,407,447 |. 1,469,500 |...
912820-GV-7 ......... TREASURY NOTE ... 09/27/2023 ..... LI I R RO RN 4,213,006 |. 4,335,100 |...
91282C-GZ-8 ......... TREASURY NOTE ... 09/29/2023 ... .... 10,528,400 |...
91282C-HC-8 ......... TREASURY NOTE ... 07/31/2023 ..... Various
91282C-HE-4 ......... TREASURY NOTE ... 09/27/2023 ..... NATIONAL GENERAL RE ..
91282C-HJ-3 ......... | TREASURY NOTE .... 08/03/2023 ..... NOMURA SECURITIES INTERNATIONAL INC .... ....97,000,000 [.
91282C-HK-0 . ..| TREASURY NOTE ... ...07/11/2023 ..... NOMURA SECURITIES INTERNATIONAL INC .... ... 197,843,750 |.
91282C-HN-4 ......... [ TREASURY NOTE .... ...08/11/2023 ..... BANK OF AMERICA/MERRILL LYNCH .... 19,974,063 |.
91282C-H0-7 . ..| TREASURY NOTE . 08/03/2023 Various ..ceeeeeeeeeeeennnnnnns 521,436,960 |.
91282C-HR-5 ......... [ TREASURY NOTE . 08/02/2023 RBC DOMINION SECURITIES .98,742,188 |.
91282C-HT-1 .| TREASURY NOTE . 09/29/2023 Various ....oooeeeeeeens 559,342,532 |.

91282C-HV-6 .........

TREASURY NOTE ...

09/29/2023

JPMORGAN CHASE & CO. .

1,992,367 |.
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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
91282C-Hli-4 ......... TREASURY NOTE ... eeeeeee e e e ceet e e e e e e e e e e e e e e e e e e e en e e e e e nnn e e e eeennnneeeennnnnnns | seevvnnninnnes Jonnnd 09/29/2023 ..... Various ... 331,999,653 |. ... 331,541,200 |... 1.AFE ..
91282C-HZ-7 ......... TREASURY NOTE ....iiiiii it reni s s e ssna e s ensnna s s ssnnnnnes | aeeeeennnnneees foosund 09/29/2023 ..... JPMORGAN CHASE & CO. . ... 29,962,321 |. .... 29,940,100 |...
91282C-JA-0 ......... TREASURY NOTE ... eeeeeee e e ceee e e e e e e e e e e e e ee e e e e e en e e e e e nnnn e e e e eennnneeeennnnnnns | oeeevnnniinnnes Jonnnd 09/29/2023 ..... DEUTSCHE BANK AG ... .... 10,023,634 |. ....10,016,200 |...
912810-TR-9 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e crvi s sennni s s ennnnnns | aeeeeennnnnenes fonnnd 08/03/2023 ..... Various ...111,868,125 |. ...113,000,000 |...
912810-00-4 ......... US TREASURY /B .. eee et e et e e e e e e e e e e e ennne e e e e ennnnaeeeeennnnnneeeennnnn | seeevnnniinnnes Jonnnd 09/28/2023 ..... MORGAN STANLEY .... 46,673,828 |. ....50,000,000 ...
912810-TF-5 ......... WI TREASURY BOND ...iiieiiieeceiii et ce s sennai e s s snnnan e s s nsnnnnnsesnenns | aeeeeennnnneens fouund 07/31/2023 ..... CITADEL SECURITIES LLC . .... 19,838,675 |. .... 26,024,600 |... .
912810-TM-0 ......... W1 TREASURY BOND ...eeeeeieeeeenn e e e eeen e e e e eemne e e e e e e e e e e e e mnnn e e e e emnnneeeeennnnnneeeennnn | sevevnnninnnns Jonnnd 09/25/2023 ..... DEUTSCHE BANK AG ... ... 44,982,422 |. ....50,000,000 ... .. 728,261
912820-CS-8 ......... WI TREASURY NOTE ... iiieuenniiiiiuunniiiiiisnnsissiessnssessrsesnsssssersnsnssssssnsnssssssrnnsssssssrnnsns | aeeeeensnnnenes |ousssd 07/31/2023 ..... L R0 O P AP PPN 9,975,117 ). ... 12,248,800 |... ... 70,634
0109999999. Subtotal - Bonds - U.S. Governments 3,312,345,839 3,494,648,000 13,005,958
62878U-2F-8 .... 09/27/2023 ..... JPMORGAN CHASE & CO. . . 14,989,050 |. .... 15,000,000 ...
62878U-26-6 ......... 09/27/2023 ..... JPMORGAN CHASE & CO. . 4,986,250 |.eevuuiiiiiiiiinines 5,000,000 |...
0309999999. Subtotal - Bonds - All Other Governments 19,975,300 20,000,000
60412A-D9-1 ......... |MINNESOTA E ) PP PPPPRTPPTTPTE IFPPPPPPTTRPPPI FPTTT 08/02/2023 ..... |JPMORGAN CHASE & 00, ...iieiinnnineeeirniu s e eeeeinia s s eeeneessseernnsaaseeemnnn s eeernnnnaeeeennnnnns | .......................................................... 6,782,636 [....ooieiiiniiiiaenes 5,800,000 [..eiieiinnnaiieiiiniaaaeeeeeenans
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 6,782,636 5,800,000
014464-78-0 ......... ALEDO TEX INDPT SCH DIST .eeieeeeeieeeeeemeneeeeeemeneeeeeeenneeeeernnneeeernnnneeeeennnnnneeeenns | sevevnnninnnns Jonnad 08/10/2023 ..... FIRST TENNESSEE BANK ....ceeeeieeeeeene e e e eeent s e e e eeens e e e ee e s e e e emmn s e e eemnnnseeeennnnnneaenen |reernnnnsseeeennnnaneeeennnnnneeees Joemnnnaeeeeemnnnaneeeennes 787,987 |oeeeeeeeeeeieeeeeennnnns 715,000
014464-2D-6 ......... ALEDO TEX INDPT SCH DIST .euuuiiiiiiiiiiiiiiriiis i eriinis s ernsis e srnnns s sssnnnsns s ssnnnnnsnsnnns | aeeeennnnnneees founid 08/10/2023 ..... FIRST TENNESSEE BANK ... 1,002,170 |. 1,000,000 |...
014464-2E-4 ......... ALEDO TEX INDPT SCH DIST .eeieeeeeeieeeeeemnnaeeeeemene e e e eeenneeeeeennneeeeernnnneeeeennnnneeeenns | sevvvnnninenns Jonnnd 08/10/2023 ..... FIRST TENNESSEE BANK ... 2,178,260 |. 2,000,000 |...
014464-2F-1 ......... ALEDO TEX INDPT SCH DIST .euuuiiiiiiiiiiiiiiiniis e siiniis s eennis e e ernnni s s snnnnns s ssnnnnnsnsnnns | aeeeeennnnnenes fonnnd 08/10/2023 ..... FIRST TENNESSEE BANK ... 1,085,360 |. 1,000,000 |...
014464-2G-9 ......... ALEDO TEX INDPT SCH DIST .eeeieeeeeieeeeeemeneeeeeemeneeeeeeenneeeeeennneeseernnnneeeeennnnnneeeenns | seeevnnniinnnns Jonnnd 08/10/2023 ..... FIRST TENNESSEE BANK ... 1,081,600 |. 1,000,000 |...
181070-FU-2 ......... CLARK CNTY NEV WTR RECLAMATION ...evvvvieniiiiiiiieieiiiiiis e escinei e crnsi s ennnnnsessnnnnnnnees | eeeeeennnnnenns fonnnd 07/13/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .. 13,427,542 |. .. 12,020,000 |...
181070-FV-0 ......... CLARK CNTY NEV WTR RECLAMATION ...eeeeeeeeeeneneeeeeeeei e e eeenee e e eeeenne e e eeennnneeeeeennnnnnes | oeevvnnnninnens Joennid 07/13/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... 8,851,369 |. 7,955,000 |...
181070-FW-8 ......... CLARK CNTY NEV WTR RECLAMATION ...ivvvvieniiiiiiiiieieiciniis s cinni e ernnn s essnnnnnssssnnnnnnnees | aeeeeennnnneens fonnnd 07/13/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .. 15,082,652 |. .. 13,620,000 |...
463813-L4-5 . .| IRVING TEX INDPT SCH DIST ... 07/14/2023 BOSC, INC. .. 3,921,957 |. 3,415,000 |.
463813-L5-2 . .| IRVING TEX INDPT SCH DIST 07/14/2023 BOSC, INC. 3,861,788 |. 3,400,000 |.
463813-.8-6 . ..| IRVING TEX INDPT SCH DIST 07/14/2023 BOSC, INC. 7,181,946 |. 6,450,000 |.
463813-L9-4 . .| IRVING TEX INDPT SCH DIST BOSC, INC. 6,097,245 5,500,000
463813-M2-8 . ..| IRVING TEX INDPT SCH DIST BOSC, INC. 5,526,750 5,000,000
463813-M3-6 ......... TRVING TEX INDPT SCH DIST 1evuuniiiiiiiiiiieiiiiii e ceiii e ceeii s snsni s s s ennnn e s s snnnanneees | sneeeeesnsnnnns [oeeens 07/14/2023 ..... BOSC, INC. .. 4,414,920 |. 4,000,000 |...
55539C-AQ-0 ......... [MACOMB INTER SCH DIST MICH ...eeeeeeeeeeeeeee e e e eee e e e e e e e e e e e e e e e e e e e e nnn e e eennnn | evvnnnnnennenns [oeeead 09/28/2023 ..... JPMORGAN CHASE & CO. . 1,353,438 |. 1,275,000 |...
55539C-AR-8 ......... [MACOMB INTER SCH DIST MICH ....cevvrinniiiiiiiiiiie it eeanna e ennns [ eeennnneeeeenns [ooned 09/28/2023 ..... JPMORGAN CHASE & CO. . 1,577,820 |. 1,500,000 ...
55539C-AS—6 ......... [MACOMB INTER SCH DIST MICH ...eeeeeeeeeeeeee e e e e e e e e e e e e e e e ee e e e e ennn e e eennnn | eevnnnnnnnnnnns [oeeeas 09/28/2023 ..... JPMORGAN CHASE & CO. . 1,567,080 |. 1,500,000 |...
55539C-AT—4 ......... [MACOMB INTER SCH DIST MICH ....covvrinniiiiiiiiii i esnna e e ennnn [ eennnnneeeeenns [ooned 09/28/2023 ..... JPMORGAN CHASE & CO. . 3,006,836 |. .
55539C-AU-1 ......... [MACOMB INTER SCH DIST MICH ...eeeeeeeeeeeeeee e e eeene e e e e e e e e e e e e e e e e e e e mnnn e e eennnn | eevnnnnnennnnns [oeeens 09/28/2023 ..... JPMORGAN CHASE & CO. . 3,689,901 |. 1.02Z ...
643154-JU-2 ......... [NEW CANEY TEX INDPT SCH DIST 07/13/2023 PIPER JAFFRAY INC. 1,001,586 1.AZ
643154-JV-0 . .. |NEW CANEY TEX INDPT SCH DIST .. 07/13/2023 PIPER JAFFRAY INC. 1,701,960
643154-Jii-8 . .. |NEW CANEY TEX INDPT SCH DIST .. 07/13/2023 PIPER JAFFRAY INC. 1,463,293
643154-JX-6 . .. |NEW CANEY TEX INDPT SCH DIST .. 07/13/2023 PIPER JAFFRAY INC. 1,494,319 |.
643154-JY-4 . .. |NEW CANEY TEX INDPT SCH DIST .. 07/13/2023 PIPER JAFFRAY INC. 1,501,511 |. N
643154-J2-1 ......... NEW CANEY TEX INDPT SCH DIST 07/13/2023 ..... PIPER JAFFRAY INC. ... 2,213,860 |. 2,000,000 |... 1AZ ...
649660-6C-9 ......... NEW YORK CITY OF ... 08/10/2023 ..... LOOP CAPITAL MARKETS ... 1,691,775 |. 1,500,000 ... 1.02Z ...
649660-6D-7 ......... NEW YORK CITY OF ... 08/10/2023 ..... LOOP CAPITAL MARKETS ... 1,679,700 |. 1,500,000 |...
649660-6E-5 ......... NEW YORK CITY OF ... 08/10/2023 ..... LOOP CAPITAL MARKETS ... 2,214,840 |. 2,000,000 |...
649660-6F-2 ......... NEW YORK CITY OF ... 08/10/2023 ..... LOOP CAPITAL MARKETS ... 1,928,780 |. 1,750,000 |...
649660-6G-0 ......... NEW YORK CITY OF ... 08/10/2023 ..... LOOP CAPITAL MARKETS ... 2,500,000 |... .
649660-6H-8 ......... NEW YORK CITY OF ... ...08/10/2023 ..... LOOP CAPITAL MARKETS ... 1,750,000 |... 1.02Z ...
659154-8H-4 ......... NORTH EAST INDPT SCH DIST TEX . ...09/13/2023 ..... UNION BANK OF SWITZERLAND ... 1.BFE ..
715144-DN-8 . .| PERRYTON TEX INDPT SCH DIST . 08/10/2023 OPPENHEIMER & CO., INC. ..

715144-DP-3

PERRYTON TEX INDPT SCH DIST .

08/10/2023

OPPENHEIMER & CO., INC. .....

1AZ ..
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715144-D0-1 ......... PERRYTON TEX INDPT SCH DIST .eeeneeeeeieeie e e e eeeeie e e eeeeeee e e eeeene e e e eennneeeeeennnneeeeennnns | oeevvnnnninnnns Joennnd 08/10/2023 ..... OPPENHEIMER & CO., INC. ..... .. 1,086,440 |. .. 1,000,000 |... 1AZ ...
715144-DS-7 ......... PERRYTON TEX INDPT SCH DIST ..evvvrniiiiiiiiiiiiiiiiiis i ercinis s sscinsis s srnni s snennnssssnnnnns | oeeevennnnneees fonnid 08/10/2023 ..... OPPENHEIMER & CO., INC. ..... 566,664 |. 525,000 |... 1AZ ...
944097-2C-1 ......... WAXAHACHIE TEX INDPT SCH DIST ..eieeieeiieeeeeereieeeeereee e e eeeenneeeeernnneeeeernnnneeeennnnnnees | oeevvnnnninnens Jonnid 07/13/2023 ..... 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 1,406,138 [.ooeeeeeeieieeinnnnns 1,250,000 |...
944097-2D-9 ......... WAXAHACHIE TEX INDPT SCH DIST . [P IO 07/13/2023 ..... JEFFERIES & COMPANY, INC. ...iiiieeuuniiiiiuunniiiiinssnssisiiesnnsssssrnsnnsssessnssnsssssrrnsnsssssrnens  [ooseessnnsessrnssnnserssnnnnnnenses |oeressnsssssrnsnnnnnees 1,116,850 [...ocvvveniiiiiinnnnns 1,000,000 |...
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 118,783,241 108,060,000
04108K-T2-4 ......... ARKANSAS ST DEV FIN AUTH REV ...oiiiiiiiiiiiiiiiiin i essrrniis e ennnns s snnnnnsnees | oeeeeennnnnenns fonnnd 08/09/2023 ..... E =2 = RO RN 2,729,126 |oeevvnniiiiiininns 2,370,000
04108K-T4-0 ......... ARKANSAS ST DEV FIN AUTH REV ...eeeeeeieeeeeeiie e e e eeni e e e e eneee e e e eeenne e e e eeennneeeeennnnnnenees | oevvvnnnninnens Jonnnd 08/09/2023 ..... STEPHENS,
04108K-T5-7 ......... ARKANSAS ST DEV FIN AUTH REV ...oiviiiiiiiiiiiiiin i ssrrsnis s seennnis s snnnnnenees | eeeeeennnnnenes fonnnd 08/09/2023 ..... STEPHENS,
04108K-T6-5 ......... ARKANSAS ST DEV FIN AUTH REV ...eeeeeeeeeeeeiiee e e e eeeee e e e eeneie e e e eeenne s e e eennnnneeeennnnnnneees | ovevvnnnninnees Jonnid 08/09/2023 ..... STEPHENS, N
04108K-T7-3 ......... ARKANSAS ST DEV FIN AUTH REV ...oiviiiiiiiiiiiiiiin i sscrniisesscnnnis s snnnnnnnees | oeeeennnnnnenns fonnnd 08/09/2023 ..... STEPHENS, 1,138,519 |. 1,025,000 ...
04108K-T8-1 ......... ARKANSAS ST DEV FIN AUTH REV ...eeeeeeieeeeeeiie e e eenee e e e eeeen e e e eeennne e e eennnneeeeennnnnnenees | ovvvvnnnninnnns Jonnid 08/09/2023 ..... STEPHENS, 1,217,062 |. 1,100,000 |...
059231-X4-7 ......... BALTIMORE MD WATER REV ..eeeniiiiiiiie it snnni s s ennnnn e eennns | aeeeeennnnnenes founnd 09/13/2023 ..... UNION BANK OF SWITZERLAND ... 1,972,938 |. 2,200,000 |...
592029-BV-3 ......... BELMONT UNIVERSITY ... 08/24/2023 ..... TRUIST BANK ...
592029-Bli-1 .. |BELMONT UNIVERSITY . 08/24/2023 TRUIST BANK
592029-BX-9 . .. | BELMONT UNIVERSITY . 08/24/2023 TRUIST BANK
592029-BY-7 . .| BELMONT UNIVERSITY . 08/24/2023 TRUIST BANK N N
592029-BZ-4 BELMONT UNIVERSITY ... 08/24/2023 ..... TRUIST BANK ... 1,108,240 |. 1,000,000 |... 1.F FE ..
592029-CA-8 . .. BELMONT UNIVERSITY ... 08/24/2023 ..... TRUIST BANK ... 1,306,166 |. 1,185,000 |... 1FZ..
592029-CD-2 ......... | BELMONT UNIVERSITY ... 08/24/2023 ..... TRUIST BANK ... 1,072,020 |. 1,000,000 |...
592029-CF-7 . .. BELMONT UNIVERSITY ... 08/24/2023 ..... TRUIST BANK ...
592029-CH-3 ......... |BELMONT UNIVERSITY ... 08/24/2023 ..... TRUIST BANK ... . N .
592029-CK-6 ......... BELMONT UNIVERSITY 08/24/2023 ..... TRUIST BANK 1,036,400 |. 1,000,000 |... .
114894-2M-3 ......... BROWARD CNTY FLA ARPT SYS REV . 08/31/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .. 11,050,998 |. ..11,930,000 |... 1.EFE ..
194522-ES-3 ......... | COLLEGE WILLIAM & MARY VA COLL 07/26/2023 ..... EXCHANGE .... 115,000 |. .. 115,000 |... 1AZ ...
194522-ET-1 .. | COLLEGE WILLIAM & MARY VA COLL .. 07/26/2023 EXCHANGE . .. 115,000 |. 1.AZ
194522-FF-0 . ..|COLLEGE WILLIAM & MARY VA COLL .. 07/26/2023 EXCHANGE . 1,135,000 |. 1.02
194522-FG-8 . .. | COLLEGE WILLIAM & MARY VA COLL .. 07/26/2023 EXCHANGE .... 1.02
23503C-BS-5 ......... | DALLAS FORT WORTH TEX INTL ARP .. LOOP CAPITAL MARKETS 1.EFE
23503C-BT-3 . .. | DALLAS FORT WORTH TEX INTL ARP .. LOOP CAPITAL MARKETS 1.EFE ..
23503C-BU-0 ......... DALLAS FORT WORTH TEX INTL ARP 07/20/2023 ..... LOOP CAPITAL MARKETS ... 1.EFE
23503C-BV-8 ......... DALLAS FORT WORTH TEX INTL ARP 07/20/2023 ..... LOOP CAPITAL MARKETS ... 1.EFE
23503C-Bli-6 ......... DALLAS FORT WORTH TEX INTL ARP 07/20/2023 ..... LOOP CAPITAL MARKETS ... 1.EFE
23503C-BX-4 ......... DALLAS FORT WORTH TEX INTL ARP 07/20/2023 ..... LOOP CAPITAL MARKETS N . 1.EFE ..
23503C-0K-0 ......... DALLAS FORT WORTH TEX INTL ARP 08/17/2023 ..... CABRERA CAPITAL MARKETS, 7,443,590 |. 7,000,000 |... 1EZ ...
34710R-CC-2 FORT COLLINS COLO ELEC UTIL ENT .... 09/27/2023 ..... TD SECLRITIES ... 2,749,428 |. 2,595,000 |... 1D2Z ...
34710R-CE-8 . ..| FORT COLLINS COLO ELEC UTIL ENT . 09/27/2023 TD SECURITIES . 2,998,967 |. 2,860,000 |. 102z
34710R-CF-5 . ..|FORT COLLINS COLO ELEC UTIL ENT . 09/27/2023 TD SECURITIES . 5,677,184 |. 5,440,000 |.
34710R-CG-3 . ..|FORT COLLINS COLO ELEC UTIL ENT . 09/27/2023 TD SECLRITIES .... 6,694,337 |.
462590-\R-7 . ..| TOWA STUDENT LN LIQUIDITY CORP .. 08/09/2023 RBC DOMINION SECURITIES
462590-NS-5 ......... [ IOWA STUDENT LN LIQUIDITY CORP 08/09/2023 RBC DOMINION SECURITIES
462590-NT-3 . .| TOWA STUDENT LN LIQUIDITY CORP ....eeeeeemeeeeeeenneeeeeeenneeeeeeennneeeeennnnneeeeennnnnneeeennnn | cvvvvnnnnnnens Jonnnd 08/09/2023 ..... RBC DOMINION SECURITIES .. .
462590-NU-0 ......... TOWA STUDENT LN LTQUIDITY CORP ..evvvunieiiiiiiiieeciriie e e crsiis e s eesnii e e sesnna e s s cnnnnneeens | sneeeeesnsnnnns foeeens 08/09/2023 ..... RBC DOMINION SECURITIES .eevvneniiiiiiiiieeiiiiiis e e cetii e s eeni e s e e s s ennnn e s s nnnnnnnees [oresrnnnnnnnesrnnsninsnesnnnnnnees foeernnnnnneeennnnenee. 3,682,385 | 3,500,000 |...
462590-\V-8 ......... 1OWA STUDENT LN LIQUIDITY CORP «..eeeeeeeeeeenieeeeeeeee e e e eeenee e e e eennee s e e eennnneeeeennnneeeee | oneeeessnnnnnns [oeeens 08/09/2023 ..... RBC DOMINION SECURITIES ...eeeeeeeeeeeneeeeeeeene e e e eemne s e e eeenn s e e eeennnnseeeennnaneeeeennnnnnnes [eeeernnnnnneeeennnnaneeeennnnnnnees Jreeennnnneeeeennnnneees 4,229,860 |ovevieiiiiiininiinnns 4,000,000 |...
462590-NIi-6 ......... TOWA STUDENT LN LIQUIDITY CORP ..evvvenieiiiriiiieeeiiii e e ceniis e s eesnii e s sesnnn s s snnnnneeens | sneeeeesnsnnnns foeeens 08/09/2023 ..... RBC DOMINION SECURITIES ..eevvueniiiiiiiiieeiiiiiin e e ceiii s seenii e s eesni e sennnn s s s nnnnnnnees [oressnnnnnsnesnnnnnnnnnesnnnnnnees foevrnnnnnneeennnnnee. 4,241,560 |, 4,000,000 |...
46263R-RX-5 ......... IPS MULTI-SCH BLDG CORP IND ...eeereeieeeeennneeeeeeenee e e eeeene e e eeemnna e e e eemnnneeeeeennnnaneenns | eveeeeesnnnnins [oeeens 09/14/2023 ..... STIFEL CAPITAL MARKETS ...
46263R-RY-3 ......... IPS MULTI-SCH BLDG CORP IND . 09/14/2023 ..... STIFEL CAPITAL MARKETS ... N .
46263R-RZ-0 ......... IPS MULTI-SCH BLDG CORP IND . ...09/14/2023 ..... STIFEL CAPITAL MARKETS ... 1,075,930 [oeeeneieeeieiieeeeens 1,000,000 |...
46263R-SA-4 ......... IPS MULTI-SCH BLDG CORP IND 09/14/2023 ..... STIFEL CAPITAL MARKETS ....uiiiiiuuunsisiiiusuniisiiiusansessieuuunsssssesnnssseseesnnnssessesnnnnsessnesss  |ooresssnnsrsssnnsnnssssennnnsssssee |ooressnsersensssnnssasnnes 802,785

.......................... 750,000
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46263R-SB-2 ......... IPS MULTI-SCH BLDG CORP IND ...eeeeeeeeeeeennieeeeeennee e e eeennne e e eeemnna s e e eemnnneeeeennnnnaneeens | sveseeesnnnnins [oeeens 09/14/2023 ..... STIFEL CAPITAL MARKETS ... 1,864,695 |....covveeneieeeees 1,750,000 |...
46263R-SC-0 ......... IPS MULTI=SCH BLDG CORP IND ...eevvvunniiiiiniisiiiiiiiis e einii s e s cneiis s e ernnn s s snnnnnsessens | sveeeeesennnnes [oeeens 09/14/2023 ..... STIFEL CAPITAL MARKETS ... 1,079,340 [oveniiiiiiiiniiinns 1,000,000 |...
46263R-SD-8 ......... IPS MULTI-SCH BLDG CORP IND ...eeeeeeeeeeeennneeeeeeeenie e e eeeenee e e e eemnna e e e eemnnneeeeeennnnaneeens | eneeeessmnnnnns [oeeens 09/14/2023 ..... STIFEL CAPITAL MARKETS .. ..eeeeeeeeeeeeeeen s e e e eeen e s e e eeen s s e e eeenne s e e eennna s e e eemnnnnneeeennnn eeeennnnaseeernnnnnseeeennnnnaenees Joemmnnanreennnnnannees 2,150,380 |eeveuneiiernnniens 2,000,000 |...
46263R-SE-6 ......... IPS MULTI=SCH BLDG CORP IND ...eevvvueniiiiiniiiiiiiiiiis e cieii e e s cnniis s s ennnn s s snnnnnseesens | sveeeeesesnnnns [oeeens 09/14/2023 ..... STIFEL CAPITAL MARKETS ...
54659L-CG-7 . .. |LOUISVILLE & JEFFERSON CNTY KY .eeeeeeeeeeeeeeie e e e eeeee e e e emeee e e eeene e e e ennneeeeennnnnneees | evvvvnnnninnnns Joennnd 07/12/2023 ..... JPMORGAN CHASE & CO. .
54659L-CH-5 ......... [LOUISVILLE & JEFFERSON CNTY KY .evveniiiiiiiiiiiiiiiiiis i sscrnsi s srnnnisseenns [ eeennnneeeeenns [ooned 07/12/2023 ..... JPMORGAN CHASE & CO. .
54659L-CJ-1 ......... LOUISVILLE & JEFFERSON CNTY KY ..eeeeeeieeeeeeeie e e eeeeie e e eeenee e e eeeee e e eennne e e eeennnnnees | eevvvnnnnnnnnns Joennid 07/12/2023 ..... JPMORGAN CHASE & CO. .
54659L-CK-8 ......... LOUISVILLE & JEFFERSON CNTY KY ..iiiieriiiiiiiiiiiiii i sscrrni s eeernniisessnnnnnnnees | eeeeeennnnneees fonnid 07/12/2023 ..... JPMORGAN CHASE & CO. .
54659L-CL-6 ......... LOUISVILLE & JEFFERSON CNTY KY ..eeeeeieeeeeeeee e e eeeeie e e e eenee e e e eeene e e eennne e e eeennnneees | oevvvnnnninnnes Jeennid 07/12/2023 ..... JPMORGAN CHASE & CO. .
54659L-CN-4 . .. [LOUISVILLE & JEFFERSON CNTY KY .. 07/12/2023 JPMORGAN CHASE & CO
54659L-CN-2 ......... |LOUISVILLE & JEFFERSON CNTY KY .. 07/12/2023 JPMORGAN CHASE & CO
54659L-CP-7 . .. [LOUISVILLE & JEFFERSON CNTY KY .. 07/12/2023 JPMORGAN CHASE & CO N
54659L-CQ-5 ......... [LOUISVILLE & JEFFERSON CNTY KY .eeeeeieeeeieeee e e e eeeee e e e eeeie e e eeeen e e e eennne e eeennneeeeene | eevnnnnnennnnns [oreead 07/12/2023 ..... JPMORGAN CHASE & C0. eereueeeeennneeeeeeeeee e e e eeenne e e e eemnnne e e eeennna e e eeemnnneeeeennnnnaeeennnnn [oeeernnnnneeeermnnnnnneernnnnnnnees [reernnnnnneeeennnnnnneen2, 939,852 |ooiiiiiiiiiiiiiiins 2,605,000 |...
54659L-CS-1 ......... LOUISVILLE & JEFFERSON CNTY KY ..oiiiiriiiiiiiiiiiiniiiciiis i sescrnni s eesrvninssssnnnnnnees | eeeeeennnneeens fonnid 07/12/2023 ..... T R RO RPURPPPRY 8 < § -7 £ T FO . 2,520,000 |...
54659L-CU-6 ......... LOUISVILLE & JEFFERSON CNTY KY ..eeeeeeieeeeeeee e e e eeeeie e e eeenne e e e eernne e e e eennne e e eeennnneees | ovvvvnnnninnnes Joennid 07/12/2023 ..... JPMORGAN CHASE & C0. vreeeeeemneneeeeeeenne e e eeeenne e e e eeennne e e eeennnaa e e eeennnneeeeennnnnaeeennnnn [oeeernnnnnereermnnnnnseermnnnnneeee [reeennnnnneeeennnnnnees 2,007,858 |ooiiiiiiiins 1,900,000 |...
54659L-Cli-2 ......... LOUISVILLE & JEFFERSON CNTY KY ..iiiiveiiiiiiiiiiiniiiciiis i eerrrsi s eesrnniisessnnnnnnnees | eeeeeennnnneees fonnid 07/12/2023 ..... JPMORGAN CHASE & C0. evvvveniiiiiiiiiiiiiiiii e ciii e s rrra s ssrnens e s s rnnnn e s snnnns [oreernnnnnnerrnnnnnnnennnnnnnees [oeernennnneeeennn 1,200,824 |, 1,200,000 ...
54659L-CX-0 ......... LOUISVILLE & JEFFERSON CNTY KY ..eeeeeeieeeeeeeee e eeeeie e e eeenne e e eeerne e e eennne e e eeennnnnees | eevvvnnnninnnns Joennid 07/12/2023 ..... JPMORGAN CHASE & C0. eereeeeeemeneeeeeeeenne s e e eeenne e e e eeennne e e eeennna e e eeemnnnneeeennnnnaeeeennnn [oeeernnnnnneeermnnnanseermnnnnneeee Jreeennnnneeeeennnneaeee 1,075,840 |ooiiiiiiiiiis 1,000,000 |...
54659L-CY-8 ......... LOUISVILLE & JEFFERSON CNTY KY ..oiiiiriiiiiiiiiiiiniiiciiis i sescrnni s eesrvninssssnnnnnnees | eeeeeennnneeens fonnid 07/12/2023 ..... T R R RPN 1o1) 1S I FO . 3,400,000 |...
54659L-CZ-5 ......... LOUISVILLE & JEFFERSON CNTY KY ..eeeeeeieeeeeeeie e e e eeeeie e e e eeeee e e e eeene e e eennne s eeennnnnees | eeevvnnnninnnes Jeennid 07/12/2023 ..... JPMORGAN CHASE & CO. . 3,214,620 |eevveiieeeiinns 3,000,000 |...
54659L-DA-9 LOUISVILLE & JEFFERSON CNTY KY ..oiiiiiiiiiiiiiiiiiiiiiciiienerciri e eeernniisessennnnnees | eeeeeennnnneens fonnid 07/12/2023 ..... L O RO RN 1,600,890 [...oevvvenniiiiinnnnns 1,500,000 ...
576051-VG-8 . ..| MASSACHUSETTS ST WTR RES AUTH . 09/05/2023 BANK OF AMERICA/MERRILL LYNCH 1,767,781 |. 1,910,000 |.
60637A-WE-8 . ..| MERCY HEALTH 09/27/2023 JPMORGAN CHASE & CO 1,332,013 |. 1,250,000 |.
60637A-WF-5 . ..| MERCY HEALTH 09/27/2023 JPMORGAN CHASE & CO 2,225,580 |. 2,100,000 |.
60637A-WG-3 . ..| MERCY HEALTH JPMORGAN CHASE & CO 2,109,700 2,000,000
60637A-WJ-7 . ..| MERCY HEALTH JPMORGAN CHASE & CO 4,788,470 4,575,000
60637A-WK-4 ......... L300 = R [ RN 09/27/2023 ..... JPMORGAN CHASE & CO. . ... 12,443,280 |. .... 12,000,000 ...
60637A-WL-2 ......... MERCY HEALTH ..t e et et e e e e e e e e e e e m e e e e en e e e e emnnn e e e eennnnneeeeernnnnnneeenns | seeevnnniinnnns Jonnnd 09/27/2023 ..... JPMORGAN CHASE & CO. . .. 18,609,886 |. .... 19,040,000 |...
60637A-WH-1 ......... MERCY HEALTH (MO) ..vvvvrniiiiiiiiiiiiiiiiii s [ seeeeeaanaanees [ 09/27/2023 ..... L ORI RPN KPP . | Y. () B EO . 3,360,000 |...
649710-5N-6 ......... NEW YORK CITY TRANSITIONAL FIN AUT .reeeeeeeeeee e e e e e eee e e e eeene e e eennn e eennnns | eevevnnnninnnns Joennid 09/05/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 16,530,000 |...
64990A-RA-5 ......... NEW YORK ST DORM AUTH SALES TA ...oiiiiiiiiiiiiiiiiie e cciii e ccrvi e sensni s s ensni s nnnnnnnes | aeeeeennnnnenns fonnnd 09/05/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...evvvvniiiiiiiis it rrnii s nnnniinnees [orrrrrnninnnesrnnssnnssnnnnnnnees foevennnnnnneeennenn 4,169,794 | 4,290,000 |...
64990A-RH-0 NEW YORK ST DORM AUTH SALES TA ..eeeeeeeeeeeeeenee e e e eeene e e e eeenne e e e eeenn e e e eennnneeeeennnnnes | oevvvnnnninnnes Jonnid 09/05/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeeeee e e e eeee e e e e eeee e e e e emnn e e e eemnne e e eeennnnaneeees eeeennnnneeeennnnnaeeeennnnnnenees Joemnnnnnnreennnnannees 4,857,098 |.eevvuniieeiniins 5,040,000 |...
64990A-RR-8 . ..|NEW YORK ST DORM AUTH SALES TA 08/03/2023 JPMORGAN CHASE & CO. . 5,000,000 |. 5,000,000 |.
717817-UB-4 . ..| PHILADELPHIA PA ARPT REV .... 09/20/2023 PIPER JAFFRAY INC. 3,248,801 |. 3,140,000 |.
717893-2R-1 . ..| PHILADELPHIA PA WTR & WASTEWTR 09/20/2023 GOLDMAN, SACHS & CO 1,635,960 |. 1,500,000 |.
717893-28-9 . .. |PHILADELPHIA PA WTR & WASTENTR .. 09/20/2023 GOLDMAN, SACHS & CO. 3,243,660 |. 3,000,000 |.
717893-2T-7 . .| PHILADELPHIA PA WTR & WASTEWTR .. 09/20/2023 GOLDMAN, SACHS & CO. 3,763,480 |. 3,500,000 |.
717893-20-4 ......... PHILADELPHIA PA WTR & WASTEWTR «..eeeeeeeeeeeee e e eeeee e e eeene e e e e e e e ee e e e eennnneeees | oevvvnnniinnees Joennnd 09/20/2023 ..... GOLDMAN, SACHS & C0. +..ueeeeerrueeeeeeenn e e e e eenne e e e eenna s e e e eennna e e e eennnnseeeennnnnnaeeennnnnnns reeennnnaseeeennnnnneeeennnnnaerees Joemnnnaanreemnnnnannees 3,210,660 [...eeeeeeeenaeeeeenes 3,000,000 |...
717893-2V-2 ......... PHILADELPHIA PA WTR & WASTEWTR ...evveniiiiiiiiii i crvnieeenennnnneeens | aeeeeenniineens fonnnd 09/20/2023 ..... GOLDMAN, SACHS & CO. 3,193,050 |eevvrnniiiiiiiiinns 3,000,000 |...
734262-GM-4 ......... PORT HOUSTON AUTH TEX . eeeeeeee e e e eeee e e e e emeee e e e e eeene e e eemnnne e e e eennneeeeennnnneeeenns | oeeevnnnninnnns Jonnad 08/09/2023 ..... 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 3,980,970 |eevvuniieeininins 3,500,000 |...
734262-GN-2 ......... PORT HOUSTON AUTH TEX .eeveeiiiiiiiii i crnnis s ernsi s s snnnnns e ssnnnnnsssnnns | seeevnnnnnneees fonnnd 08/09/2023 ..... T Y R RSP~ 7 . 30”4 1| B EO Y 2,200,000 |...
734262-GP-7 ......... PORT HOUSTON AUTH TEX .eeeeeeeeeeeeee e e e eeee e e e e emei e e e eenns e e e eennne e e e emnnnneeeeennnnneeeenns | sevevnnnninnnns Joonnnd 08/09/2023 ..... MORGAN STANLEY ... e e e e et e et e e e e e e e e e e e e e e e e e e e e e ennn e e e e ennnnnneeeennnnnnes [oeeernnnnsareermnnnnnneermnnnnneees [reernnnnneeeeennnnneees 3, 183,956 |oveviiiiiiiiiniiinnes 2,800,000 |...
734262-GQ-5 ......... PORT HOUSTON AUTH TEX ..eeveeiiiiiiiii i eeernsi s s snnnnns e ssnnnnnnsesenns | aeeevennnnneees fonnnd 08/09/2023 ..... T Y RO RO . 1t -1 -1 T FO, 5,905,000 |...
734262-GR-3 ......... PORT HOUSTON AUTH TEX ... ...08/09/2023 ..... MORGAN STANLEY 4,552,706 |.eevvnneieeennnnens 4,130,000 |...
734262-GT-9 ......... PORT HOUSTON AUTH TEX ...08/09/2023 ..... MORGAN STANLEY 5,223,984 | 4,800,000 |...
795576-LS-4 . .| SALT LAKE CITY UTAH ARPT REV 07/20/2023 BANK OF AMERICA/MERRILL LYNCH 4,445,680 |. 4,000,000 |.
795576-LT-2 . ..| SALT LAKE CITY UTAH ARPT REV .. 07/20/2023 BANK OF AMERICA/MERRILL LYNCH 1,132,060 |. 1,000,000 |.
795576-LW-5 . ..| SALT LAKE CITY UTAH ARPT REV .. 07/20/2023 BANK OF AMERICA/MERRILL LYNCH 1,110,080 |. 1,000,000 |.
795576-LX-3 ......... SALT LAKE CITY UTAH ARPT REV .evuuiiiiiiiuunniiiiiiiuiniieiiiininieerinnnnssessesnnnssessessnnnsessnesnnnns | aeeeeennnnnenes |ousnsd 07/20/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...ieveuniiiiiuunniiiiiiuiiniiiiisnissesiisnnnsssrrsnnnssessrnnnnnsnneee  [ooseesssnsessenssnnsssssrnnnnnnnsee |roressnnssssrnsnnnnnnes 1,104,020 [....covvvnnniiiiinnnnns 1,000,000 |...
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795576-LY-1 ......... SALT LAKE CITY UTAH ARPT REV ...eeiiiiiiiiiiiiiiiiiiiiiiiiiiiniiiiiiisssiissssssssessssssssssssssnsnnnnnnns | seeeeeeeeennens [ooned 07/20/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...eooiiiiiiiiiieceeccceceeeeeneceeeecnnncncccnccnnnnncnnniniiiiinins [oeeiiiieiieieeeeeseeesesessnnennnes [ 1,650,870 [..eevvveeeiiiiiiinnnnns 1,500,000 |... 1FZ..
45204F-\VD-4 ......... THEORY AND COMPUTING SCIENCES BUIL .....vvvvvvvvvrrrrisssssssississsssssssssssssssssssssssssssssssssnnnnes | seeeeeeanennees [ 08/16/2023 ..... FIFTH THIRD SECURITIES, INC. ooeeeiieiiiiiieeiieee e [ersiiiisissssssssnssrressrnnnnnnnes [oeeeeeeeeeneeeeeeeeens 1,500,000 [.vvvvvvrvrrrrrrinnnnns 1,500,000 |... 1.FFE ..
45204F-VE-2 ......... THEORY AND COMPUTING SCIENCES BUIL .....vvvvvveeiieriiiisisinissssessssssssssssssssssssssssssssssssnnnnnes | seeeeeennennnns [ooend 08/16/2023 ..... FIFTH THIRD SECURITIES, INC. .oiieiieiiiiiieie e foeiiiiieiseeseeseseeessesrssnrennes [erereereeenneneeeeees 1,700,000 [...eevvnnnnnnnnnnnnnnee 1,700,000 |... 1.FFE ..
45204F-VF-9 ......... THEORY AND COMPUTING SCIENCES BUIL .....vvvvvvvvvrrrrisssssisississsssisssssssssssssssssssssssssssssnnnnns | seeeeeennnennns [ 08/16/2023 ..... L L S =0 s T 1O R K 3,000,000 |ooeeeeiiiiiieiees 3,000,000 |... 1FZ..
89602R-KH-7 ......... TRIBOROUGH BRDG & TUNL AUTH NY ..eeeiiiiiiiiiiiiiiiiiiiccccecccceccc e sseeseesesseesnnnsnnnnnnns [ eeeeeeeeeennnns [ooeed 08/09/2023 ..... RS = R NP R B 3. | RN 1,000,000 |...
89602R-KK-0 ......... TRIBOROUGH BRDG & TUNL AUTH NY ...eviiiiiiiiiiiiiiiiiiieieeecececcece e sesnseennnnnnnnnees [ eeeeeeeanaenees [ 08/09/2023 ..... SEIBERT, BRANFORD INC. . . 1,000,000 |...
89602R-KL-8 ......... TRIBOROUGH BRDG & TUNL AUTH NY ..eeeiiiiiiiiiiiiiiiiiiiccccccc e ccccccceeceecsseeeesesseessnnennnnnnes [ eeeeeeeeeennnns [ooend 08/09/2023 ... SEIBERT, BRANFORD INC. ...eeiiiiiiiiiiiiiiiiiiiiiiii s [sesssssssssssssssssssssssssssssnnns [ereeernennnnennennnnns 1,120,820 [eevvveieiiiiiiiiiinns 1,000,000 |...
89602R-KM-6 ......... TRIBOROUGH BRDG & TUNL AUTH NY ...evviiiiiiiiiiiiiiiiiiieeeccccsscceceececeee e csesennennnnnnnees [ eeeeeeeennnnens [ 08/09/2023 ..... SEIBERT, BRANFORD INC. . 1,265,343 [oovvnniiiiiiiiiiiinn, 1,140,000 |...
89602R-KN-4 ......... TRIBOROUGH BRDG & TUNL AUTH NY ..eiieiiiiiiiiiiiiiiiiiiiiiieiiiiiieisisieseesiscessesssssssssessssessnnneee | ceeeeeeeeeseens [oeeead 08/09/2023 ..... SEIBERT, BRANFORD INC. ....iiiiiisisiiiisssisssssisissiiiisii s |usssssssssssssssssssssnnssssnsnnnns |oereeeeeeseeieeeeeenens 1,100,980 |..eevvvvviiiiiiiennnns 1,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 265,127,758 254,190,000 394,224 XXX
817826-AF-7 7-ELEVEN INC 09/26/2023 ... Various 4,402,173 [oeeeiiiiiiinne 7,110,000 |... . 23,415 (2B FE ..........
00108W-AN-0 . .| AEP TEXAS INC .... 09/21/2023 GOLDMAN, 1,356,905 |. 2,075,000 |.
00774M-AX-3 AERCAP IRELAND CAPITAL DAC ..coeeeiiiiiiiiiiiiieecicccccececccececccceccceceeecceceeeeeeeeeeeeeeeeeeeeeeeeen [ Do ol 08/03/2023 ..... Various 8,793,062 |. ....10,886,000 |...
00774M-AZ-8 AERCAP IRELAND CAPITAL DAC ...eeeiiiiiiiieiiieeeceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ Do 08/10/2023 ..... GOLDMAN .... 14,880,150 |. ....20,000,000 |...
00130H-CH-6 . ..| AES CORPORATION (THE) ... 09/27/2023 Various ......oeeeeeennn . 13,031,281 |. . 13,300,000 |.
010392-FM-5 . ..| ALABAMA POVER CO ... 07/21/2023 SUSQUEHANNA FINANCIAL GROUP LLLP .. 3,172,480 |. .. 4,000,000 |.
014916-AA-8 . .| ALEXANDER FUNDING TRUST 1 08/15/2023 MIZUHO SECURITIES USA INC. .12,000,000 |. .12,000,000 |.

022095-BL-6 .
00253X-AA-9 . .
025537-AP-6 .........
02657T-AD-1 .........
03027X-CE-8 .........
03027X-CF-5 .........
031162-DP-2 .........
031162-DS-6

032177-AJ-6 .
002030-AF-4
00213M-AV-6 .........
0395%K-AC-4 .........
007036-PC4 .........
04273-AD-3 .........
04288B-AB-6

045054-AR-4 .
00206R-CP-5
00206R-JzZ-6
28622E-AC-2 .
05523U-AL-4 .
059165-EC-0 .
05946K-AJ-0
060516-KS-7
06051G-L8-6 .
060516-LU-1 .
06051G-LV-9 .
06428C-AA-2 .
06428C-AC-8 .
06368L-1IU-6 . .
054989-AA-6 .........
054989-AB-4 .........
054989-AC-2 .
054989-AD-0

..|ALTRIA GROUP INC ABS ....
-| AVERICAN AIRLINES INC ..
AMERICAN ELECTRIC POWER COMPANY IN ...
AMERICAN ELECTRIC POWER COMPANY IN

.| ASHTEAD CAPITAL INC ..

.. | APT_21-13 CLO
.| BAE SYSTEMS (HOLDINGS) LTD

.| BALTIMORE GAS & ELECTRIC ...
BANCO BILBAO VIZCAYA ARGENTARIA SA

..|BANK OF AMERICA CORP .
..|BANK OF AMERICA CORP .
..|BANK OF AMERICA CORP .
..|BANK OF AMERICA NA
..|BANK OF AMERICA NA
.| BANK OF MONTREAL ...

.| BAT CAPITAL CORP ABS .

AMERICAN TOWER CORPORATION
AMERICAN TOWER CORPORATION ..
AMGEN INC
AMGEN INC

.| AMSTED INDUSTRIES INCORPORATED

AP MOELLER - MAERSK A/S
APX GROUP INC

ARCHROCK PARTNERS LP / ARCHROCK PA ...

ARMT_05-6A RMBS
ARROM ELECTRONICS INC ...
ARSENAL AIC PARENT LLC ....

BANK OF AVERICA CORP ...

BAT CAPITAL CORP ABS .
BAT CAPITAL CORP ABS ...

BAT CAPITAL CORP ABS ....

08/22/2023
09/27/2023
09/12/2023
09/12/2023
08/21/2023
08/16/2023

09/27/2023
09/11/2023

09/05/2023
07/26/2023
08/25/2023
07/05/2023

07/21/2023
07/24/2023

08/17/2023
08/03/2023
07/17/2023
09/25/2023
09/27/2023
07/06/2023
09/27/2023

09/27/2023
07/31/2023
07/31/2023
07/31/2023

U.S. BANCORP .....
MORGAN STANLEY ..
RBC DOMINION SECURITIES ..
NATIONAL GENERAL RE
RBC DOMINION SECURITIES ..
RBC DOMINION SECURITIES ..
MORGAN STANLEY
GOLDMAN, SACHS & CO.

NATIONAL GENERAL RE
BARCLAYS

Market Axess

BANK OF AMERICA/MERRILL LYNCH ...

DIRECT
JPMORGAN CHASE & CO

WELLS FARGO
BANK OF AMERICA/MERRILL LYNCH

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

WELLS FARGO

MORGAN STANLEY
WELLS FARGO ...

KEYBANC CAPITAL MARKETS

Jane Street Execution Services, LLC .

NATIONAL GENERAL RE
BANK OF AMERICA/MERRILL LYNCH
BANK OF AVERICA/MERRILL LYNCH
BANK OF AMERICA/MERRILL LYNCH
BANK OF AVERICA/MERRILL LYNCH
BANK OF AMERICA/MERRILL LYNCH
BANK MONTREAL / NESBITT BURNS
Various

BANK OF AMERICA/MERRILL LYNCH ...

BANK OF AMERICA/MERRILL LYNCH

BANK OF AMERICA/MERRILL LYNCH ...

.... 19,965,600 |.
.. 14,047,350 |.

..... 4,100,000 |.
5,994,720 |.

4,336,850 |.
..... 7,186,100 |
.19,636,000 |.

.30,000,000 |
.30,000,000 |.
.30,000,000 |
.10,000,000 |.
.11,000,000 |
..6,000,000 |.
6,479,158 |.
..... 5,000,000 |.
.10,500,000 |
.. 17,000,000 |.

..... 7,915,000 |...
..... 1,500,000 |...
....20,000,000 |...
.... 15,000,000 |...
..... 2,480,000 |...
....10,000,000 |...
..500,000 |.

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

6,000,000 |
..... 5,000,000 |...
....10,000,000 |...
.20,000,000 |

..... 1,000,000 |...
900,000 |...
.30,000,000 |
.30,000,000 |
.30,000,000 |
.10,000,000 |.
.11,000,000 |
6,000,000 |.
..... 6,500,000 |...
..... 5,000,000 |...
.10,500,000 |
....17,000,000 |...
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05526D-BB-0 BAT CAPITAL CORP ABS ....eeeeeieeeeeenuiseeeeennaeeeeeennneeeeennnnseeeennnnnseesennnnnseeeeennnnneeeees | Guvevevennnnnns Joennnd 09/05/2023 ..... DEUTSCHE BANK AG ... 461,890 |. 500,000 |... .. 1,087 |2.B FE
05526D-BS-3 . .|BAT CAPITAL CORP ABS .... 09/20/2023 BARCLAYS .......... 1,086,101 |. 1,380,000 |. 2.BFE ..
055300-A0-3 BAT INTERNATIONAL FINANCE PLC ABS ....eeeeeeiieeemeneeeeeennnieeeeemnnnneeeeernnnnaeeeennnnnnseeeennnns | Doveveernnnnnns Jeennidd 07/31/2023 ..... DEUTSCHE BANK AG ... eeereueeeemnnueeeeeemnneeeeeemnna e s eeemnna e s eeemnnnaeeeemnnnnseeennnnnnaseennnnnn  reeennnnaaeeeemnnnnneeeennnnnaeeees Joemnnnnnnreemmnnnnnnees 5,000,000 [.eoeeeeemnnnaeeeeens 5,000,000 |... 2.BFE
071705-AA-5 BAUSCH + LOMB ESCROW CORP 09/27/2023 ..... Various .. 14,500,000 |. .. 14,500,000 |... 4.A FE
075887-BX-6 . .| BECTON DICKINSON AND COMPANY .. 09/28/2023 BANK OF AMERICA/MERRILL LYNCH N 8,000,000 |. 2.BFE ..
0778FP-AA-T ......... BELL ALIANT REGIONAL COMMUNICATION ... R RN 09/21/2023 ..... GOLDMAN, SACHS & C0. .....ecevevenen 003,959,350 |iiiiiiiiiiiiiis 5,000,000 |... 2.AFE
0778FP-AJ-8 ......... BELL CANADA INC R AP 09/26/2023 ..... HSBC SECURITIES, INC. ........... 3,383,200 |eevvuneieeinenins 5,000,000 |... 2.AFE
092113-AW-9 . ..| BLACK HILLS CORPORATION 09/06/2023 MUFG SECURITIES AMERICAS INC 9,922,500 |. .10,000,000 |. 2.AFE ..
09631B-AA-1 . ..| BLUEM_31-A1 CLO .. 07/14/2023 Various ... . 34,900,828 |. . 35,480,000 |. 1.AFE ..
05565E-CE-3 . ..[BMW US CAPITAL LLC BANK OF AM . 24,992,250 |. .25,000,000 |. 1.FFE ..
05565E-CF-0 . .| BMW US CAPITAL LLC BANK OF AMERICA/MERRILL LYNCH . 14,974,500 |. . 15,000,000 |. 1.F FE ..
05565A-5R-0 L T R ) NN RN 08/07/2023 ..... BNP CAPITAL MARKETS 5,000,000 [oeuriiriinnnnniinnnnns 5,000,000 |... 2.CFE
097023-CV-5 ......... BOEING €O -.eeeeeeeeeeeeenne e e e eeene e e e e e e e e e e e enne s e e e e ennn s e e e e ennnnnneeeennnnnneeeennnnnneeeennnn | seeerrnniinnnes Jennnd 08/15/2023 ..... Various .. 17,811,286 |. .... 18,472,000 |... 2.C FE
100743-AM-5 ......... BOSTON GAS COMPANY .....eiiiiiiiie et ernni e seanna s snnnnnnnees | aeeeeennnnnenes [ouand 09/25/2023 ..... SCOTIA CAPITAL (USA) INC. 3,382,640 |..eevvnniiiiiiniinnnns 4,000,000 |... 2.AFE
100743-AN-3 ......... BOSTON GAS COMPANY ...t e e e e e eee e e e e e e e e e e e e e e e e e e e e e ennnn e e e eennnnneeeennnnnees | severnnninnnes Joennnd 08/15/2023 ..... GOLDMAN, SACHS & CO. 6,841,870 |.oeveeeiiiieieeeene 7,000,000 |... 2.AFE
101137-AE-7 . ..|BOSTON SCIENTIFIC CORP . 09/27/2023 WELLS FARGO ............ 2.AFE ..
11135F-BV-2 . .| BROADCOM INC ... 07/10/2023 RBC DOMINION SECURITIES 2.CFE ..
112585-AH-7 . .| BROOKF IELD ASSE' . 09/05/2023 JPMORGAN CHASE & CO. . 1.G FE ..
114259-AX-2 BROOKLYN UNTON GAS €O . eeeeeeie e e eeenee e e e e emeee e e e e eenne e e eemnnneseeennnneeeeennnnnnneeenns | sevevnnniinnnns Jonnnd 09/12/2023 ..... BNP CAPITAL MARKETS .. 2.BFE
120568-BB-5 BUNGE LIMITED FINANCE CORPORATION .....uiviiiiuiniriiiiiineeeiinnieeecennnieeeecnnninesssnnninnenees | aeeevennnnneens fonnid 08/21/2023 ..... Jane Street Execution Services, LLC .... 2.BFE
12116L-AC-3 . .| BURFORD CAPITAL GLOBAL FINANCE LLC 08/21/2023 Jane Street Execution Services, LLC . 3.CFE ..
13607H-R4-6 ......... CANADIAN IMPERIAL BANK OF COMMERCE ... R RN 09/27/2023 ..... NATIONAL GENERAL RE . . 1.F FE
13607L-WH-9 ......... CANADIAN IMPERIAL BANK OF COMMERCE R AP 09/26/2023 ..... CIBC WORLD MARKETS ... .. 15,000,000 |. .. 15,000,000 |... 1.F FE
13648T-AF-4 . .| CANADIAN PACIFIC RAILWAY COMPANY . 09/26/2023 MORGAN STANLEY .. 1,334,080 |. 1,600,000 |. 2.BFE ..
143658-BR-2 CARNIVAL CORP ... eeeeeeeieeeeemene e e e e eenn e e eeemnne e e eeennnaeeeeennnneeeeennnnnnneeennnnnnseeennnnns | seeerrnniinnnns Jonnnd 08/28/2023 ..... Various 7,684,360 [o.oeeeeeeenieieeeenes 8,624,000 |... 4.C FE
143658-Bil-1 ......... L0 RN [SSUUUUURRRRUUUIN RN 08/02/2023 ..... Various 8,410,000 [oeuviiiiinnnnniinnnns 8,400,000 |... 3.CFE .orvrnnnnn
1248EP-C0-4 ......... CCO HOLDINGS LLC ... 07/17/2023 ..... FLOW TRADERS BV .... 1,589,355 |eeeeeiieieeeiiieees 1,930,000 |... 3.CFE .orernnnn
12513G-BG-3 09/27/2023 ..... NATIONAL GENERAL RE .. 2.CFE
15032A-AN-7 ......... CEDF 2016-5A A1R CLO . ...09/27/2023 ... NATIONAL GENERAL RE .. 1.A FE
150890-AK-0 ......... CELANESE US HOLDINGS LLC .. ...09/27/2023 ..... Various 2.CFE
15135B-AY-7 . ..| CENTENE CORPORATION ........ NATIONAL GENERAL RE .. 2.CFE ..
15189X-BD-9 . ..| CENTERPOINT ENERGY HOUSTON ELECTRI RBC DOMINION SECURITIES 17,979,840 |. .18,000,000 |. 1.FFE ..
15189T-BF-3 . .| CENTERPOINT ENERGY INC . MORGAN STANLEY ........ . 19,963,200 |. .20,000,000 |. 2.BFE .. .
12527G-AF-0 ......... CF INDUSTRIES INC 08/17/2023 ..... GOLDMAN, SACHS & CO. .. 13,052,870 |. .. 13,000,000 |... 2BFE ..ooueens
14311A-AS-1 ......... CGMS 2014-5A A1RR CLO ... 09/27/2023 ..... NATIONAL GENERAL RE .. 2,456,356 |. 1.A FE
161150-AG-5 ......... CHART INDUSTRIES INC .... 07/14/2023 ..... MORGAN STANLEY 3,007,003 |. 4.C FE .
161175-BM-5 ......... CHARTER COMMUNICATIONS OPERATING L ... 09/29/2023 ... Various .. 13,427,190 | .... 16,000,000 |... 2.CFE woevrnnne
161175-BZ-6 ......... CHARTER COMMUNICATIONS OPERATING L ... 09/27/2023 ..... NATIONAL GENERAL RE .. 859,590 |..evvviniiiiiiiis 1,350,000 ... 2.CFE .oovvnnnnn
164110-AK-7 ......... CHENIERE ENERGY PARTNERS LP . 09/27/2023 ..... NATIONAL GENERAL RE .. N 2.CFE woevrnnne
125523-AK-6 ......... CIGNA CORP 09/27/2023 ..... Various .. 10,231,890 |. .... 12,000,000 |... 2.AFE et
125523-CL-2 ......... | CIGNA CORP 08/03/2023 ..... U.S. BANCORP 2,852,964 [...ccovnnniiieiinnnnns 3,420,000 |... 2.AFE ..
17325F-BB-3 . .| CITIBANK NA . BANK OF AMERICA/MERRILL LYNCH 3,001,290 |. 3,000,000 |.
172967-PA-3 . ..| CITIGROUP INC .... WELLS FARGO ... . 15,156,450 |. . 15,000,000 |.
17888H-AA-1 . .| CIVITAS RESOURCES INC MUFG SECURITIES AMERICAS INC
125720-AK-1 ......... CME GROUP INC JPMORGAN CHASE & CO. ....eeenn.e.
12592B-AR-5 ......... CNH INDUSTRIAL CAPITAL LLC 09/11/2023 ..... RBC DOMINION SECURITIES .. ....10,000,000 ...
19828A-AA-5 ......... COLUMBIA PIPELINES HOLDING COMPANY ... 08/02/2023 ..... TD SECURITIES ..eeeeeeeee e e e eee e e e e ee e e e e e e e e e e ee e e e e eenne s e e e e nnne e e e e ennnnneeeennnnnns [oeeernnnnneeeermnnnnnneernnnnnnenes [oeernnnnnneeeennnnnenean2, 999,940 |oiiiiiiiiiinns 3,000,000 |...
19828T-AA4 ......... COLUMBIA PIPELINES OPERATING COMPA ... 08/02/2023 ..... TD SECURITIES .... R 7,000,000 |...
19828T-AB-2 ......... COLUMBIA PIPELINES OPERATING COMPA ... 08/02/2023 ..... TD SECLRITIES ... . 9,996,400 |. ....10,000,000 |...
19828T-AC-0 ......... COLUMBIA PIPELINES OPERATING COMPA 08/02/2023 ..... TD SECURITIES ...niiiiiuuiniiiiiiiiii s i ittt e s sttt e s s e e eiii s e s s e essii e e s s eenassseseseanansseeeeannns 8,996,220 |..eeuuuiiiiiiinnnnnnns 9,000,000
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19828T-AD-8 ......... COLUMBIA PIPELINES OPERATING COMPA ......ceeeeeeeeeieeemenieeeeemnnneeeeeennneeeeeennnneeeeennnnnnnees | cevvvnnnninnnes Jonnid 08/02/2023 ..... TD SECURITIES .eeeeeeee e e e eee e e e ee e e e e e e e e e e e s e e e e e e e e e e e nnns e e e eennnnnneeeennnnnns [oeeernnnnnereermnnnaneeernnnnnnnnes Joeernnnnnnreernnnnneneend, 999,920 |ooiiiiiiiiiiiiiinns 4,000,000 |... 2.AFE el
19828T-AE-6 ......... COLUMBIA PIPELINES OPERATING COMPA .......ceeevvreiiiiiiiiiniiriiniineeecinniseeernnnnseesnnnnnnees | eeeeeennnnneens fonnnd 08/02/2023 ..... TD SECLRITIES .... ..10,000,000 |...
20030N-AY-7 ......... COMCAST CORP ...t eeeeeeee e e e e eeeee e e e e eeeee e e e e emnnee e e eeennnaeeeeennnnneeeennnnnneeeennnnnneeeennnnn | seeernnniinenns Jonnad 09/28/2023 ..... U.S. BANCORP
20030N-EF-4 ......... COMCAST CORPORATION ...eevvvinieeiirii e e e ceeii e e ceesii e s e ssnni e s s e enna e s sennnn e ssesnnnnsessnnns | aeeeeennnnnenes founnd 09/28/2023 ..... MIZUHO SECURITIES USA INC. ....10,000,000 ...
200339-DX-4 ......... COMERICA BANK ... eeeeeeeeeeeeeeeee e e e eee e e e e e e e e e ennne e e e e e enn e e e eernnnneeeeennnnaneennnnnnnees | sevevnnniinnnns Jonnnd 08/03/2023 ..... Jane Street Execution Services, LLC .....iiiiieeeiie i eceeie e e e cee e eeenns e e eennnnes [eeeernnnneeeeennnneeeeennnneeees Jeernnnneneeeennnnneeeeens 940,240 | 1,000,000 |...
20337Y-AA-5 ......... L0 R [SUUUUURRRUUUIN RN 08/02/2023 ..... T T R RSP o P o1 -5 T O, 7,450,000 |...
205768-AS-3 ......... COMSTOCK RESOURCES INC ....eeeeeeeeeeeeenie e e eeemei e e e eeenee e e eeeenne e e e eennneeeeeennnnneeeennnnnns | sevevnnnninnnns Jonnad 08/03/2023 ..... JPMORGAN CHASE & CO 500,000 |...
20826F-BG-0 ......... CONOCOPHILLIPS CO 08/08/2023 ..... TD SECURITIES ....10,000,000 ...
209111-FK-4 ......... CONSOL IDATED EDISON COMPANY OF NEW ... 09/27/2023 ..... BNP CAPITAL MARKETS ... 11,212,000 |...
210385-AD-2 . .. | CONSTELLATION ENERGY GENERATION LL 09/26/2023 BANK OF AMERICA/MERRILL LYNCH . 12,988,690 |. . 13,000,000 |.
210385-AE-0 . .| CONSTELLATION ENERGY GENERATION LL 09/26/2023 BANK OF AMERICA/MERRILL LYNCH . 19,992,000 |. .20,000,000 |.
210518-DS-2 . .. | CONSUMERS ENERGY COMPANY .. 09/27/2023 NATIONAL GENERAL RE .. 1,171,067 |. 1,200,000 |.
210518-DV-5 ......... CONSUMERS ENERGY COMPANY .. 09/27/2023 ..... NATIONAL GENERAL RE .. 880,322 |. 900,000 |...
22207A-AA-0 .........|COTY INTERNATIONAL LLC 07/19/2023 ..... Various .. 9,502,500 |. .. 9,500,000 |...
22550L-2C4 ......... |CREDIT SUISSE AG (NEW YORK BRANCH) ...09/05/2023 ..... Jane Street Execution Services, LLC .... 570,042 |. 600,000 |...
22822V-BB-6 ......... CROWN CASTLE INC ...09/27/2023 ... NATIONAL GENERAL RE .. 857,422 |. 900,000 |...
22822V-AX-9 . .. | CROWN CASTLE INTERNATIONAL CORP . GOLDMAN, SACHS & CO 8,939,994 |. .13,518,000 |.
22944B-AK-4 . .| CSMC 2007-5 1A10 RMBS Various ..4,230 |. 4,274
126408-GS-6 . . Various ... .10,588,410 |. 9,995,000 |.
126408-HI-6 ......... 09/05/2023 ..... MORGAN STANLEY .. .. 12,975,430 |. .... 13,000,000 |...
23166M-AA-1 ......... CUSHMAN & WAKEFIELD US BORROWER LL ... 08/21/2023 ..... JPMORGAN CHASE & CO. . 3,963,125 [...ceveriiieeeiinnnnns 4,250,000 |...
23166M-AC-7 ......... CUSHMAN & WAKEFIELD US INC ....iiiiiiiiiiiiiiiiie e escenii e sceniis s srnnn s ennnnnnsnnenns | aeeevennnnnnees fonnid 08/11/2023 ..... Various 4,597,142 [.oooviiiiiiiiiiiinnns 4,600,000 |...
126650-CN-8 ......... CVS HEALTH CORP ....eeeeeei e e e e eeet e e e e eeene e e e e e e e e e e e enn e e e e eennnn e e e eennnnneeeeennnnnneeennnn | severnnniinnnns Jonnad 09/27/2023 ..... Various .. 16,913,700 |. .... 17,000,000 |...
126650-CS-7 ......... L0 1 PR [SSUUUUURRUUUIN RN 09/27/2023 ..... NATIONAL GENERAL RE .. 1,158,532 [oveeiiiiiiiiiieie 1,170,420 |...
126650-DK-3 ......... CVS HEALTH CORP ....eeeeeee e e e e eeee e e e eeeee s e e e e e e e e e e enn e e e e eennnn e e e eennnnneeeeennnnnneeennns | sevevnnniinnnns Jonnnd 08/15/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeei e eeeeeie e eeeeee e e e eeee e e e e eeene e e e e emnne e e eemnnnnnneees [oeeeennnnneeeermnnnaneeernnnnnnenes Jreernnnnnneeeennnnnnees 9,682,200 |oveviiiiiiiiininnnnes 7,000,000 |...
126650-DP-2 ......... L0 1 PR [SSUUUUURRUUUIN RN 09/27/2023 ..... GOLDMAN, SACHS & C0. .....eeevevennn
23918K-AS-7 ......... DAVITA INC 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 enn e e e e e ennnneeeeennnnnneeeennnns | oeeernnniinnnns Jonnad 09/27/2023 ..... NATIONAL GENERAL RE ..
23311V-AH-0 . ..|DCP MIDSTREAM OPERATING LP
24703T-AD-8 . .| DELL INTERNATIONAL LLC . NATIONAL GENERAL RE
24703T-AE-6 . .| DELL INTERNATIONAL LLC . NATIONAL GENERAL RE
25389J-AR-7 ......... DIGITAL REALTY TRUST LP ...
25746U-AV-1 ......... DOMINION RESOURCES INC ....ivviriiiiiiiiiiis s ceeiis s s s rnnnns s snnnns s essnnnnnns | aeeevennnnnenes fouand 09/21/2023 ..... MORGAN STANLEY
26154D-AA-8 ......... DREAM FINDERS HOMES INC .....eeeeeemenieeeeeeene e e eeeeeee e e e eeenn e e e eemnn e e e eeennneeeeeennnnnneeenns | seevvnnnninnnes Jonnad 08/08/2023 ..... BANK OF AMERICA/MERRILL LYNCH
233331-BF-3 ......... DTE ENERGY COMPANY ....iiiiiiiiiiiiiii et sssnni s s ennnn e ssnnns | aeeeeennnnneees [ounnd 07/07/2028 ..... DEUTSCHE BANK AG
26441C-BZ-7 ......... DUKE ENERGY CORP .....eeeeeenneeeemnnieeeeemnnneeeeeennnaeeeeennnneeeeennnnnaeeeennnnnneseennnnnneneenns | seeevnnniinnens Jonnnd 09/05/2023 ..... MIZUHO SECURITIES USA INC. .
26441C-CA-1 ......... Lo o R [SUUUURRRR RN 09/05/2023 ..... MIZUHO SECURITIES USA INC. .
28470R-AH-5 ......... ELDORADO RESORTS INC ...eeeeeieeeeemneeeeeemene e e eeeene e e e eemnne e e e eemnnn e e e eennnnneeeennnnnnnneenns | seeevnnniinnens Jonnnd 09/27/2023 ..... NATIONAL GENERAL RE
29250R-AT-3 ENBRIDGE ENERGY PARTNERS ........ccvvuniiiiiiniiiiiiiiiiiisieeeiiiis s crnsn s sssnnnsnssessnsnnnsnsnnns | aeeeeennnnenes founnd 07/25/2023 ..... JEFFERIES & COMPANY, INC.
29273R-BK-4 . .. |ENERGY TRANSFER PARTNERS LP . NATIONAL GENERAL RE ....
29366M-AE-8 . ..| ENTERGY ARKANSAS LLC . KEYBANC CAPITAL MARKETS
293640I-AZ-1 . ..| ENTERGY LOUISIANA LLC JPMORGAN CHASE & CO
293641-BC-1 . .. |ENTERGY LOUISIANA LLC SEAPORT GROUP ...
2936401-BL-1 . .| ENTERGY LOUISIANA LLC UNION BANK OF SWITZERLAND
29365T-AN-4 ENTERGY TEXAS INC .ovvriiiiiiiiie e ernrns s rnnnn s snnnnnns | eeeeeennninenes [onnnd 09/25/2023 ..... Various
29379V-CD-3 ......... |ENTERPRISE PRODUCTS OPERATING LLC ..eeereneieeeeenieeeeemneie e e eerenie e e e eeeene e e e eeennneeeeennnnnnes | eevnnnnnennnnns [oeeens 09/27/2023 ..... NATIONAL GENERAL RE ..
204429-AS-4 ......... [EQUIFAX INC .oevriniiiiiiii et e e s s e e s s ennnans | eeennneeeeenns [oaned 08/17/2023 ..... JPMORGAN CHASE & CO. . . ..5,711,000 |...
20444U-BF-2 ......... [EQUINIX INC e e e e e e e e e e e e e e e e emnna e e e e rnnnaeeeeennnnneeeennnn | sevssinnenennns [eneees 09/27/2023 ..... NATIONAL GENERAL RE .... 1477125 oo 1,606,500 |...
29670G-AF-9 .........[ESSENTIAL UTILITIES INC .ivuuuiiiiiuunniiiiiuunnniiiiissnsisiiinnnnsissrsssnnsessrnssnssssrsssnnsessees | seessnneeeeeens [oones 09/25/2023 ... STIFEL CAPITAL MARKETS ..uuuniiiiuuuunisiiuuunssssiiunusssseesunnssessesnunssessesnnnnsesseesnnnseeserens  [oosrrssssssssenssnnsssssrnnnnnsnsee |roressnnssssrnsnnnsnnes 2,960,890 |...couiiiiiiiinnnnnnns 3,782,000 |...
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29670G-AG-7 ......... ESSENTIAL UTILITIES INC ..eeeeeeeeeeeeeeee e e e e e e e eeeie e e e eenne e e e e enne e e e eennnneeeeennnnnees | oeeernnnninnens Jonnnd 08/22/2023 ..... Various ... .... 10,300,460 |. .... 11,551,000 |... .. 183,900 |2.B FE
30036F-AB-7 ......... EVERGY KANSAS CENTRAL INC ...oeviviieiiiiiiiiiiiiiiinii s ecrrsi e scesiis s ennnis s sennne s sssnnnns | aeeeeennnnneees fonnnd 08/17/2023 ..... Various ... 3,702,043 |oovvviiiiiiiiiis 3,866,000 |... ... 96,102
300400-AU-2 ......... EVERSOURCE ENERGY .....eeeeereeeeeeeenni s e e eeenns e e eeeens s e e eennnn s e e eennnnneeeeennnnneeeeennnnnneeees | seevvnnninnnes Jonnnd 09/28/2023 ..... MUFG SECURITIES AMERICAS INC .. .. 11,189,400 |. ....12,000,000 |... .. 240,875
30040W-AV-0 ......... EVERSOURCE ENERGY .....iiiiiiiiniiiiiiiiii i ceeii s scnni s s snnni s s sennna s s snnnnnnsenens | aeeeeennnnneees Jounnd 09/27/2023 ..... LI I R RPN RPPPPPRRR B 8 [+ A FO . 1,200,000 ... ... 21,533
30161N-AV-3 ......... EXELON CORP ... eeeeee e e e e e e e e e e e e e e e e mne e e e e e mn e e e e e enn e e e e eennnneeeeennnnneeeennnnnnees | seevvnnniinnnns Jonnnd 08/22/2023 ..... JPMORGAN CHASE & C0. eereeeeeemenneeeeeeenne e e e eeenne e e e eeennneeeeeennnaa e e eeennnnaeeeennnnnaeeeennnn [oeeernnnnnnreermnnnnneeeennnnnneeee [reernnnnneeeeennnnneees 2,628,790 |overiiiiiiiiiiiniinnens 3,257,000 |... . 51,936
30161N-BH-3 ......... EXELON CORPORATION ..evveeiiiiiiiieiiciiii s es s s e e rnni s s ennnns e s snnnnnsssssnnnnnns | aeeeennnnnneees founnd 09/21/2023 ..... L0 T R RSP D 21| I EO . 7,421,000 |...
30190A-AC-8 ......... F&G ANNUITIES & LIFE INC eveeeeieeienieeeeeeeeiee e e e eeeee e e e eennee e e e eennne s e e eennnneeeeennnnnnneees | oeevvnnnninnnns Jonnnd 09/20/2023 ..... EXCHANGE
31429K-AD-5 . .. | FEDERATION DES CAISSES DESJARDINS . 09/27/2023 NATIONAL GENERAL RE
31428X-All-6 ......... FEDEX CORP ... eeeeeee e e e eeeee e e e e e e s e e e e e s e e e e enne e e e e e ennn e e e e e ennn e e e eeennnneeeeennnnnneenes | seevrnnniineens Jennnd 08/17/2023 ..... GOLDMAN, SACHS & CO.
31620M-BV-7 ......... FIDELITY NATIONAL INFORMATION SERV ...cevveniiiiiiiiiiiiiiiiiiieeccciiin e crnni e ecevnnineesennnns | eeeeeenniineees fonnnd 09/27/2023 ..... NATIONAL GENERAL RE ..
30251G-BC-0 . ..| FMG RESOURCES (AUGUST 2006) PTY LT 09/27/2023 Various ....c.oeeeeeeeens
345370-DA-5 . ..|FORD MOTOR COMPANY ... 07/17/2023 BANK OF AMERICA/MERRILL LYNCH
345397-86-9 . ..|FORD MOTOR CREDIT COMPANY LLC . 09/27/2023 NATIONAL GENERAL RE .............
345397-89-3 .. .| FORD MOTOR CREDIT COMPANY LLC . BANK OF AMERICA/MERRILL LYNCH

345397-XL-2 . .
35640Y-AK-3 .........
35640Y-AL-1 .........
363200-A0-9 .........
364760-AP-3
361448-Bl-4 .........
36267V-AN-5

37045X-ED-4 .
37940X-AF-9 .
36267Q-AA-2 .
S7147V-AA-5 .
381416-A3-8 . .
381416-20-9 .........
384311-AA-4
39807U-AD-8 .
36264N-AB-0 .
36268N-AA-8 .
404119-CA-5 .
404119-CH-0 . .
404119-CJ-6 .........
404119-CK-3 .........
404119-CL-1 .........
404119-CP-2 .........
422806-AA-T .........
422806-AB-5

431318-AZ-7 .
443201-AB-4 .
444859-BX-9 .
44891A-CN-5 .
44891A-CP-0 . .
451102-BI-6 .........
45138L-BJ-1 .........
45256#-AB-8 .........
45669E-AD-8 .........

.| FORD MOTOR CREDIT COMPANY LLC .

..| GENERAL MOTORS FINANCIAL CO INC .
..| GLOBAL PAYMENTS INC
..| GN'BONDCO LLC .......
..| GNRT 2023-12A A CLO
.| GOLDMAN SACHS GROUP INC/THE .

..| GREYSTAR REAL ESTATE PARTNERS LLC .
..| GSK CONSUMER HEALTHCARE CAPITAL UK
..|GTCR W-2 MERGER SUB LLC
..|HCA INC ...
.| HCA INC

..|HILCORP ENERGY | LP
.. | HOWMET AEROSPACE INC .
.. |HUMANA INC ...
.. |HYUNDAI CAPITAL AMERICA
.| HYUNDAI CAPITAL AMERICA

FREEDOM MORTGAGE CORP
FREEDOM MORTGAGE CORP ...
GALXY 2015-21A CR CLO ..

GATX CORPORATION ...
GE HEALTHCARE TECHNOLOGIES INC

GOLDMAN SACHS GROUP INC/THE .
GRAFTECH FINANCE INC

HCA INC ...
HCA INC ...
HCA INC ...
HCA INC
HEICO CORP ..
HEICO CORP

ICAHN ENTERPRISES LP
IDAHO POWER COMPANY
INPACT CIL PARENT CMBS ....
INDX 2007-AR5 CM RMBS ..

449840-AH-0 .........

INEOS FINANCE PLC

...... 09/14/2023 .....
...... 09/14/2023 .....
...... 09/27/2023 .....
...... 08/21/2023 .....
...... 09/06/2023 .....
09/26/2023 .....
07/06/2023
09/27/2023
09/28/2023
08/07/2023
08/14/2023
...... 09/25/2023 .....

...... 08/08/2023 .....
...... 08/08/2023 .....
...... 08/08/2023 .....
...... 09/27/2023 .....
...... 07/19/2023 .....
...... 07/19/2023 .....
07/18/2023

...... 09/28/2023 .....
...... 08/22/2023 .....

...... 09/01/2023 .....
...... 09/14/2023 .....

Jane Street Execution Services, LLC .
JPMORGAN CHASE & CO. ...vvvvveeeiininnns
JPMORGAN CHASE & CO. .
NATIONAL GENERAL RE ..
BANK OF AMERICA/MERRILL LYNCH ...
BANK OF AVERICA/MERRILL LYNCH ...
Various
RBC DOMINION SECURITIES
NATIONAL GENERAL RE
Various ..............
GOLDMAN, SACHS & CO
GOLDMAN, SACHS & CO.
BNP CAPITAL MARKETS ..
JEFFERIES & COMPANY,
JPMORGAN CHASE & CO. .
NATIONAL GENERAL RE
JPMORGAN CHASE & CO
BNP CAPITAL MARKETS
EXCHANGE ...
EXCHANGE ...
EXCHANGE ...
EXCHANGE ...
NATIONAL GENERAL RE
SUNTRUST INVESTMENT SERVICES, INC.
SUNTRUST INVESTMENT SERVICES, INC.
GOLDMAN, SACHS & CO. ............
BANK OF AMERICA/MERRILL LYNCH
Various ......oooeeeennn
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
Various

Various ...

DIRECT ....
DIRECT

NC.

STIFEL CAPITAL MARKETS ...

.. 459,372 |.
. 32,312,446 |.

..10,294,100 |
5,010,200 |.
..968,332 |.
. 13,307,500 |.
.31,500,000 |
..5,000,000 |
...12,116,700 |.

870,265 |.
.... 14,979,000 |.
.... 14,944,800 |.

.. 4,271,125 |
.. 4,951,020 |.
.10,893,621 |.
. 24,984,000 |.
. 19,949,600 |.

.... 24,348,200 |.
..... 4,731,650 |.

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

..5,000,000 |
.. 1,020,000 |
. 13,500,000 |
.31,500,000 |
..5,000,000 |
....15,000,000 |...
..... 2,700,000 |...

..530,000 |.
. 32,630,000 |

....12,000,000 |...
..... 3,000,000 |...
900,000 |...
.... 15,000,000 |...
.... 15,000,000 |...

..4,700,000 |.
.. 5,757,000 |.
. 11,855,000 |.
.25,000,000 |
.20,000,000 |.
..... 1,220,000 |...
....25,000,000 |...
..... 4,731,650 |...
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45687V-AA-4 ......... INGERSOLL RAND INC .. .eeeeeeeeeeee e e e e e e e e e e e e e e e e e e e e e mnne e e e e e mnn e e e e eennnneeeeennnnns | cneeeessnnnnins [oeeens 08/08/2023 ..... GOLDMAN, SACHS & C0. ...eeeeerreneeeeeenu e e e eeenn e e e e eennn s e e e eennne e e e eennna s e eeennnnnnneeeennnnnns reeennnnaaeeernnnnnneeeennnnnnenees Joemmnnaanreemnnnnnnnees 6,972,770 oo 7,000,000 |... 2.CFE woevrnnne
45687V-AB-2 ......... INGERSOLL RAND INC ..evveiiiiiiiiiiiie et senani e seeenna e s e ennnnns | sneeeeesennnnns [oeeens 08/08/2023 ..... JPMORGAN CHASE & CO. . 9,923,400 |. ....10,000,000 ...
458140-CK-4 ......... INTEL CORPORATION .t e eeeeei e e e e eeee e e e e e e e e e e emee e e e e ennna e e e e e mnnneeeeeennnneneeennnnns | oneeeesennnnnns [oeeens 08/03/2023 ..... BNP CAPITAL MARKETS ..
45866F-AV-6 ......... INTERCONT INENTAL EXCHANGE INC .vvvvniiiiiiiiiieiiiiiie e cesiis s ceeni e seenna s ennnnn | neeeeeensnnnns [oeeens 09/27/2023 ..... NATIONAL GENERAL RE ..
460599-AE-3 ......... INTERNATIONAL GAME TECHNOLOGY PLC ... 07/13/2023 ..... SMBC Nikko Securities America, Inc ..
460599-AF-0 ......... INTERNATIONAL GAME TECHNOLOGY PLC ... 08/01/2023 ..... GOLDMAN, SACHS & C0. ...ovvvvvvvvnnneneens
460146-CK-7 ......... INTERNATIONAL PAPER CO ... 09/25/2023 ..... WELLS FARGO et eeeeeeee e e e e eeee e e e eerene e s e e e mmnna e e e eernnaaeeeennnnnaeeeeennnnnaseennnnnnnseeennn  [oeeernnnnnereermnnnaneeeennnnnneees |reernnnnaeeeeennnnneeee 4,609,985 |oiiiiiiiis 5,500,000 |...
460146-C0-4 ......... INTERNATIONAL PAPER CO ... 09/22/2023 ..... L= S R R KPR < 4 I 1 I EO . 1,660,000 |...
460146-CS-0 ......... INTERNATIONAL PAPER CO 09/27/2023 ..... WELLS FARGO . eeeeeeeeeeeeie e e e e eeeee e e e e eeeee e e e e e emnee e s e e emnna e e e eennnnnaeeeeennnnanseeennnnnnseeennn  [oeeernnnnnereernnnnaneeeennnnnneeee [oeernnnnaneeeennnnnnees 2, 117,543 | 2,725,000 |...
461070-AU-8 . ..| INTERSTATE POWER AND LIGHT CO . 09/18/2023 MUFG SECURITIES AMERICAS INC .10,000,000 |.
46188B-AB-8 . .| INVITATION HOMES OPERATING PARTNER 09/27/2023 NATIONAL GENERAL RE 1,038,000 |.
46266T-AB-4 . JTQVIAING i 08/16/2023 BARCLAYS .....cevvvennnns N 5,000,000 |.
469814-AB-3 ......... JACOBS ENGINEERING GROUP INC. ..eeveeeeeeeeeniieeeeenn e e e e eeni e e e eenne e e e eenne e e e eennnnneeeennn | oevevnnnninnnes Joennid 09/05/2023 ..... Jane Street Execution Services, LLC .... 950,866 |. 940,000 |...
46590X-AN-8 ......... LU RN [SUUUURRRRU RN 08/22/2023 ..... o0 ) R 4,845,601 |..oovveniiiiiiiiins 4,850,000 |...
46590X-AN-6 ......... UBS USA LUX SA e et e et e e e e e e e e e e e e nnn e e e e ennna e e e eennnnneeeennnnnns | sreerinniinenes Jeennnd 09/27/2023 ..... Various ... .... 11,520,059 |. ....11,880,000 |...
46590X-AP-1 ......... LU RN [SUUUURRRRRU RN 08/22/2023 ..... EXCHANGE .... .... 15,816,064 |. .... 16,000,000 ...
46590X-AS-5 ......... UBS USA LUX SA ettt e e e e e e e e e e e e e e nnn e e e e ennne e e e e ennnnnneeennnnnns | areernnniineens e 08/22/2023 ..... EXCHANGE .... .... 19,850,812 |. ....20,000,000 ...
46590X-AU-0 ......... LU R [SUUUURRRR RN 08/22/2023 ..... o0 ) R 4,236,680 |..covvuniiiiiininnnnnns 4,250,000 |...
46590X-AY-2 ......... UBS USA LUX SA e et e et e e e e e e e e e e e e nnn e e e e ennna e e e eennnnneeeennnnnns | sreerinniinenes Jeennnd 08/22/2023 ..... EXCHANGE .... .... 19,695,289 |. ....20,000,000 ...
46590X-AZ-9 LU R (U RN 08/22/2023 ..... EXCHANGE .... .. 36,729,046 |. ...37,000,000 |...
46590X-AL-0 . .| JBS USA LUX SA/JBS FOOD CO/JBS USA 08/22/2023 EXCHANGE . 7,081,603 |. 7,095,000 |.
46590X-AX-4 . ..| JBS USA LUX SA/JBS FOOD CO/JBS USA 08/22/2023 EXCHANGE .... 1,974,844 |. .. 2,000,000 |.
47214B-AA-6 . ..| JBS USA LUX SA/JBS FOOD CO/JBS USA 09/05/2023 RBC DOMINION SECURITIES 9,986,800 |. .10,000,000 |.
47214B-AB-4 . ..| JBS USA LUX SA/JBS FOOD CO/JBS USA RBC DOMINION SECURITIES . 13,933,500 |. . 14,000,000 |.
24422E-XB-0 . .| JOHN DEERE CAPITAL CORP ... NATIONAL GENERAL RE .. ..888,315 |. ..900,000 |.
46647P-DR-4 ......... JPMORGAN CHASE & €0 .vvvuniiiiiiiiiiei et e e e eesnnn s s cnnnnnns | eeeeeennnnnenes [ounnd 09/27/2023 ..... Various .. 12,508,070 |. .. 13,000,000 |...
49177-AG-7 ......... KENVUE INC .. eeeeeee e e e et e et e e e e e e e e e e emene e e e e emnn e e e eemnnnneseennnnneeeeennnnnneeeenns | seeevnnniinnnns Jonnnd 09/27/2023 ..... NATIONAL GENERAL RE
48259B-AA-0 ......... LR T O R [SSUUUUURRUUUTIN RN 07/14/2023 ..... DEUTSCHE BANK AG ... .... 16,000,000 ...
500760-AN-6 ......... KRAFT HEINZ FOODS €O ....eeeeerneueeeeemnueeeeeenneeeeeenneneeeeennnnneeeeeennaneeeennnnnneeeennnnnnes | sevevnnniinnnns Jonnnd 09/28/2023 ..... MORGAN STANLEY ... e e e e et e e et e e e e e e e e e e e e e e e ennae s e e e ennna e e e e ennnnnnneeeennnnnnes [oeeernnnnaereeemnnnaneeermnnnnnnees [reernnnnneeeeennnnnnees 3,800,478 |oeiiiiiiiiiiiiiiiinnes 3,250,000 |...
500760-AR-7 ......... KRAFT HEINZ FOODS €O ...uveeivviueneeiiiiiiseecceiiin e s ceeii e e seenii e e s snnnans e s s ensnnnessssnnnnnes | aeeeeennnnneees Jouand 09/13/2023 ..... BARCLAYS R 5,000,000 |...
502431-AP-4 L3HARRIS TECHNOLOGIES INC ... 08/03/2023 ..... Various ... 29,966,400 |. ....30,000,000 ...
502431-AQ-2 . .. |L3HARRIS TECHNOLOGIES INC 07/27/2023 BANK OF AMERICA/MERRILL LYNCH .19,978,600 |. .20,000,000 |.
502431-AR-0 . .. | L3HARRIS TECHNOLOGIES INC 07/27/2023 JPMORGAN CHASE & CO 5,482,565 |. 5,500,000 |.
516806-AG-1 . ..| LAREDO PETROLEWM INC . 09/18/2023 WELLS FARGO ......... 4,747,000 |. 4,700,000 |.
50200Y-AQ-1 . .| LCM 30A AR CLO ... 07/17/2023 GOLDMAN, SACHS & CO .19,780,000 |. .20,000,000 |.
50190E-AC-8 . .| LCM INVESTMENTS HOLDINGS |1 LLC . 07/19/2023 BANK OF AMERICA/MERRILL LYNCH 3,750,000 |. 3,750,000 |.
531968-AA-3 ......... LIGHT AND WONDER INTERNATIONAL INC ... 08/09/2023 ..... JPMORGAN CHASE & C0. rreieeeeeneieeeeeenni e e e eeennne e e e eemen e e e eemnnn e e eeemnnnneeeennnnnnaeeennnnnn reeennnnaaeeeemnnnnneeeennnnnaerees Joemnnnannreemnnnnaneees 4,500,000 [.eeeeeemnnneeeeens 4,500,000 |...
548661-ER-4 ......... LOWES COMPANIES INC 08/15/2023 ..... T ) RO RN 9,639,000 |. ....10,000,000 ...
571903-BV-4 ......... MARRIOTT INTERNATIONAL INC .. 09/13/2023 ..... BANK OF AMERICA/MERRILL LYNCH e 9,000,000 |...
571903-BN-2 ......... MARRIOTT INTERNATIONAL INC .. 09/13/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 14,915,100 |. .... 15,000,000 ...
571676-AT-2 09/27/2023 ..... NATIONAL GENERAL RE ... .eeeeeeeeeenee e e e eeene s e e e een e e e e eennes e e e eennns s e e eennnaseeeennnnnnaeeennnn  reeennnnaseeermnnnnneeeennnnnaerees Joemmnnaanreemnnnnnneees 1,161,788 |eeeeeeiieeieiiees 1,200,000 |...
573874-AP-9 ......... MARVELL TECHNOLOGY INC .... 09/11/2023 ..... JPMORGAN CHASE & CO. . ... 14,956,200 |. .... 15,000,000 ...
573874-A0-7 ......... MARVELL TECHNOLOGY INC .... ...00/11/2023 ..... JPMORGAN CHASE & CO. . ..11,921,760 |. ....12,000,000 ...
574599-BP-0 ......... MASCO CORPORATION .. ...07/06/2023 Jane Street Execution Services, LLC ....ooviiiiviiiiiiiiiiiiiiiiiiicccni i [ v 930,770 | 1,190,000 ...
577081-BD-3 . ..|MATTEL INC ........... 07/12/2023 BARCLAYS . 5,000,000
58769J-AN-9 . ..| MERCEDES-BENZ FINANCE NORTH AMERIC 07/31/2023 MUFG SECURITIES AMERICAS INC 5,000,000
588056-BC-4 . ..|MERCER INTERNATIONAL INC. 09/19/2023 UNION BANK OF SWITZERLAND ... 2,000,000
59001A-BD-3 ......... MERITAGE HOMES CORP 07/27/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...eeevunniiiiiinniiiiiiininiiiiiienisissiessnnssesissnnnsssssrnnnnnnnee [oossressnnssesrnnsnnsnessnnnnnnnees fooreesnnsneerennnnsees 9, 149,620 |oviiviiiiiiiiiniinnnns 3,500,000 |...
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30303M-8\-7 ......... META PLATFORMS INC ...eeeeee e eeeeee e e ee e e e e ee e e e e e e e e e ennne e e e e emnnneeeeennnnnneeeennnnn | seeevnnninnnes Joennad 09/27/2023 ..... NATIONAL GENERAL RE ... 17,280
3030311-80-8 ......... META PLATFORMS INC ...evveiiiiiiiiiii e sresii s snnans e s snnnne s essnnnns | aeeeennnnnneees fovunnd 09/28/2023 ..... SMBC Nikko Securities America, Inc .. .. 115,889

. [MGM RESORTS INTERNATIONAL ... R P JUR 08/03/2023 ..... Jane Street Execution Services, LLC ....

552063-CF-6 ........

505620-AX-3 . .| MIDAMERICAN ENERGY COMPANY ......eiiiuiriiieeiiiiiiiee et ssinnes [ e [, 09/05/2023 ..... MUFG SECURITIES AMERICAS INC

505620-AY-1 MIDAMERICAN ENERGY COMPANY ......oiieiiiiiiiie et e s | eeeeeniinenees [eeeed 09/05/2023 ..... MUFG SECURITIES AMERICAS INC ..

603051-AE-3 . .. MINERAL RESOURCES LTD ... 09/28/2023 JPMORGAN CHASE & CO. .

605417-B2-6 . ..|MISSISSIPPI POER CO . 07/25/2023 GOLDMAN, SACHS & CO

606822-CH-5 . . |MITSUBISHI UFJ FINANCIAL 07/06/2023 Jane Street Execution Services,

609935-AA-9 MONONGAHELA POWER COMPANY 09/12/2023 ..... MORGAN STANLEY

61690U-4T-4 MORGAN STANLEY ... 09/27/2023 ..... NATIONAL GENERAL RE .. 880,132 |.
61747Y-EQ-4 . .| MORGAN STANLEY 09/27/2023 NATIONAL GENERAL RE ..886,244 |.

..| MORGAN STANLEY
..| MORGAN STANLEY
63111X-AK-7 . .. NASDAQ INC ..
637432-NS-0 . .. |NATIONAL RURAL UTILITIES COOPERATI
63763%-Ad-4 ......... NATIONAL SECURITIES CLEARING CORP ...
640156-AD-9 ......... NEIGHBORHOOD LEND SVC MTG LN RUBS ..
641423-C6-1 ......... NEVADA POWER COMPANY
644393-AB-6 ......... NEW FORTRESS ENERGY INC
649840-CU-7 ......... NEW YORK STATE ELECTRIC & GAS CORP ...

61747Y-FF-7 .
61747Y-FG-5 .

09/27/2023
07/19/2023

NATIONAL GENERAL RE
MORGAN STANLEY .....
JPMORGAN CHASE & CO
Various ..............
...... 09/27/2023 ..... [NATIONAL GENERAL RE ..
...... 07/01/2023 ..... | SCHEDULED PAY WP ...
...... 09/21/2023 ..... [Various
...... 09/20/2023 ..... [ JPMORGAN CHASE & CO. ............
...... 08/03/2023 ..... [MUFG SECURITIES AMERICAS INC ..

..879,903 |.
..7,000,000 |
9,726,600 |.
. 14,022,400 |.
1,190,018 |.

.10,000,000 |.
. 15,000,000 |
..... 1,200,000 |...

..15,000,000 |...

.. 14,969,400 |. .
..10,000,000 |...

..9,984,100 |

649840-CV-5 NEW YORK STATE ELECTRIC & GAS CORP .......eeeieeiiiiiiie e [ eeeeiiieeees [eend 08/03/2023 ..... MUFG SECURITIES AMERICAS INC .. .

651587-AG-2 . «. | NENMARKET CORP ......eevveeiiiiiiiaannn 08/03/2023 Market Axess ................... ..914,792 |. .. 1,130,000 |.
65339K-BS-8 . ..|NEXTERA ENERGY CAPITAL HOLDINGS IN 08/07/2023 BANK OF AMERICA/MERRILL LYNCH . 12,997,400 |. . 13,000,000 |
65473P-AN-5 . . |NISOURCE INC ... 09/27/2023 NATIONAL GENERAL RE .. 1,472,711 | 1,500,000

65473P-AP-0 . .. |NISOURCE INC
65480C-AE-5 . .. | NISSAN MOTOR ACCEPTANCE COMPANY .
65480C-AF-2 ......... NISSAN MOTOR ACCEPTANCE COMPANY ....

09/27/2023
09/12/2023

NATIONAL GENERAL RE
BANK OF AMERICA/MERRILL LYNCH

..864,775 |.
4,995,200 |.

5,000,000 |.

...... 09/12/2023 .....[BANK OF AMERICA/MERRILL LYNCH ... 9,990,000 |. ....10,000,000 |...
655844-BR-8 ......... NORFOLK SOUTHERN CORP .......vvieeeeiiiiiiieee ettt sinee e sinnes | ceenesineenes [onnd 09/28/2023 ..... JPMORGAN CHASE & CO. . 4,110,204 [ooooeeiiiiiiiies 5,010,000 |...
655844-CR-7 ......... NORFOLK SOUTHERN CORPORATION .......eeeieeiiiiiiee e e eeinneees | eeeeeniiinnees [eened 09/13/2023 ..... JPMORGAN CHASE & CO. . .. 11,833,111 | ..12,085,000 |...

66815L-2J-7 NORTHWESTERN MUTUAL GLOBAL FUNDING
66977Ii-AP-4 . ..|NOVA CHEMICALS CORP ..
629377-CN-0 . ..|NRG ENERGY INC ...
-|NTT FINANCE CORP

...... 09/27/2023 ..... [NATIONAL GENERAL RE ..
09/27/2023 NATIONAL GENERAL RE

07/24/2023 CANTOR FITZGERALD .

620541-AK1 ....... .. 00/27/2023 ... | NATIONAL. GENERAL RE
67077U-BB-3 ........| NUTRIEN LTD . A JPHORGAN CHASE & CO
62954H-AL-2 ......... NP BV .. D.. SEAPORT GROLP .......

62954H-BE-7 L PP [ SRR RO 09/27/2023 ..... NATIONAL GENERAL RE 854,073 |. 900,000 |...

62954H-AU-2 ......... |NXP BV / NXP FUNDING LLC / NXP USA ....ooeeriiiiiiiiiiieeeieeeeeiieee e | Do il 09/14/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... 4,203,600 |......ccvviiiieennnns 6,000,000 |...
67590G-BJ-7 . ..|0CT17 2013-1A A2R2 CLO .......... NATIONAL GENERAL RE ....... 1,214,857 1,225,000
682189-A0-8 . .| ON' SEMICONDUCTOR CORPORATION JEFFERIES & COMPANY, INC. .. 448,275 500,000
682691-AA-8 . ..| ONEMAIN FINANCE CORP ... NATIONAL GENERAL RE .. ..372,500 |. ..500,000 |.
682680-BH-5 . .| ONEOK INC ... GOLDMAN, SACHS & CO. 4,994,300 |. 5,000,000 |.
682680-BJ-1 . .| ONEOK INC . GOLDMAN, SACHS & CO. . 14,980,350 |. . 15,000,000 |.

682680-BK-8 L0 SRR UURRROUURRRR [PPPPPPRRR R 08/10/2023 ..... GOLDMAN, SACHS & CO. ... 9,980,500 |. ...10,000,000 |...
68306M-AA-7 ONTARIO GAMING GTA LP .. 07/20/2023 DEUTSCHE BANK AG ... .

683715-AD-8 . .| OPEN TEXT CORP ......... 09/27/2023 NATIONAL GENERAL RE

683720-AC-0 . .| OPEN TEXT HOLDINGS INC . 07/26/2023 MORGAN STANLEY .....

68389X-BT-1 . ..| ORACLE CORPORATION . 09/27/2023 NATIONAL GENERAL RE

68389X-CD-5 . .| ORACLE CORPORATION . 09/27/2023 NATIONAL GENERAL RE

.| ORACLE CORPORATION .
ORGANON_FINANCE 1 LLC

68389X-CH-6 .
68622T-AB-7

09/27/2023 NATIONAL GENERAL RE
09/27/2023 ..... NATIONAL GENERAL RE ..
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690470-AA-0 ......... OVINTIV NG e e e e e e e e e e e e e e e e emn e e e e e e nnnn e e e eennnneeeeennnnnneeeennn | seeevnnniinnnns Jonnad 09/27/2023 ..... NATIONAL GENERAL RE ... eeeeeeeeeene e e e eeeen e e e e eenne e e e eennan e e e e ennnaneeeennnnnaeeeeennnnnaeeeennn  [eeeennnnnneseennnnnanseennnnnaneees Joernnnnneeeeennnnaneeeeens 894,548 | 900,000 |oveeenieeiniiieeeeennnn.. 16,526 [2.C FE ...
690742-AF-8 ......... OWENS CORNING ...vveeeeeiiiiiieeeiiii e ceeii s e e seena e e s ennnan e sennnnnseenenns | aeeeeenninnenes [onnnd 08/03/2023 ..... Jane Street Execution Services, LLC .
694308-KE-6 PACIFIC GAS AND ELECTRIC COMPANY ......eeeeeeieeeeeennieeeeeenneeeeeennen e e e eennneeeeennnneeeeennn | oeevvnnnninnens Joennid 07/06/2023 ..... JEFFERIES & COMPANY, INC.

70137W-AL-2 . .| PARKLAND CORP ......cevvviiiiannins NATIONAL GENERAL RE .......

69318F-AL-2 . ..|PBF HOLDING CO LLC / PBF FINANCE C BANK OF AMERICA/MERRILL LYNCH

70959N-AK-9 . .. | PENSKE AUTOMOTIVE GROUP INC ......... MORGAN STANLEY ........

709599-BN-3 . .. | PENSKE TRUCK LEASING CO LP / PTL F NATIONAL GENERAL RE

T1424V-AA-8 . .| PERMIAN RESOURCES OPERATING LLC . JPMORGAN CHASE & CO

714295-AC-6 ......... L3 YL OO SRRUTRROUUURRRRUUUUURRROY [PPPPPPROPPPR U 08/21/2023 ..... Millennium Advisors .. K

718172-0C0 ......... PHILIP MORRIS INTERNATIONAL INC ABS .....ccvviiiiieiiiiiiiieeeiiiiiie et ssiiineeesssiiinns | ceeeeniiieeees [onnd 09/05/2023 ..... DEUTSCHE BANK AG .... 14,878,650 |. .... 15,000,000 |...

718172-0D-8 ......... PHILIP MORRIS INTERNATIONAL INC ABS .....ceeiiiiiiiieiiiiie et eeiinees | eeeeeniiieeees [eend 09/05/2023 ..... BANK OF AVERICA/MERRILL LYNCH ... ....19,766,000 |. ....20,000,000 |...

T18172-DE-6 ......... PHILIP MORRIS INTERNATIONAL INC ABS .....ccvviiiiieiiiiiiiieeeiiiiiie et ssiiineeesssiiinns | ceeeeniiieeees [onnd 09/21/2023 ..... Various .. 26,389,690 |. ...27,000,000 |...

T2132Y-AL-9 ......... PIPK 2020-A AR2 CLO ..eeeeeiiiiiee ettt enns | eeeeeniiieiees [eeeed 09/27/2023 ..... NATIONAL GENERAL RE ..

72650R-BJ-0 ......... PLAINS ALL AMERICAN PIPELINE LP ....evviiiiieiiiiiiiieeeiiiieee et ssinns | eeeneniiieeees [onnd 09/27/2023 ..... NATIONAL GENERAL RE ..

744448-CK-5 ......... PUBLIC SERVICE CO OF COLORADO ...07/21/2023 ..... JPMORGAN CHASE & CO. .

744448-BZ-3 . ..|PUBLIC SERVICE COMPANY OF COLORADO ... ...08/17/2023 ...

744448-CN-9 ......... |PUBLIC SERVICE COMPANY OF COLORADO GOLDMAN, SACHS & CO

744538-AF-6 . ..|PUBLIC SERVICE COMPANY OF NEW HAVP GOLDMAN, SACHS & CO . 14,977,950 |. . 15,000,000 |.

74456Q-CN-4 ......... |PUBLIC SERVICE ELECTRIC AND GAS CO WELLS FARGO ... . 18,975,300 | . 19,000,000 |

74456Q-CP-9 ......... |PUBLIC SERVICE ELECTRIC AND GAS CO ... 08/03/2023 ..... L e Y 8- - Y1) 5,000,000 |...
744573-A0-9 ......... PUBLIC SERVICE ENTERPRISE GROUP IN ... 07/06/2023 ..... DEUTSCHE BANK AG ... e 7,000,000 |... . 45,111
75513E-CB-5 ......... RAYTHEON TECHNOLOGIES CORPORATION 09/22/2023 ..... WELLS FARGO 4,266,505 [..oeeiiiiiiiiieinns 4,979,000 ... . 65,654
760759-AK-6 REPUBLIC SERVICES INC 09/27/2023 WELLS FARGD ...eveeeeeeeeittiee ettt ettt e ettt e e et e e e et a e e e e sannneees [eaeeeeeeeiiee e e e e e e e e e eens [erareee e e e 2,551,600 [...ccoeennniiiaeennnns 2,500,000 |... ... 12,056
76774L-AB-3 . ..|RITCHIE BROS AUCT IONEERS IN( C.. 09/08/2023 STIFEL CAPITAL MARKETS 4,528,125 |. 4,500,000 |. 149,344
775109-CG-4 . .. | ROGERS COMMUNICATIONS INC ... A.. 07/21/2023 EXCHANGE ... . 14,425,474 |. . 15,000,000 | 176,000
775109-CH-2 . .. | ROGERS COMMUNICATIONS INC A.. 07/21/2023 EXCHANGE . .16,951,749 |. . 18,000,000 |. 250,800
775109-CJ-8 . .. | ROGERS COMMUNICATIONS INC A.. 07/21/2023 EXCHANGE . .10,250,000 | 169, 125
775109-CK-5 . .| ROGERS COMMUNICATIONS INC A.. 07/27/2023 EXCHANGE . .10,000,000 |. 166,833
77578J-AC-2 ROLLS-ROYCE PLC D.. 08/03/2023 ..... Market Axess .. 940,000 |... ... 16,816
78081B-AL-7 ......... ROYALTY PHARMA PLC 09/26/2023 ..... TD SECURITIES . e 4,000,000 |... ...9,533
785592-AZ-9 ......... SABINE PASS LIQUEFACTION LLC .. +..08/28/2023 ... [EXCHANGE .....eeiieeeeiiie et raes [eeeeee e e e e e e e e e e e [ereeee e e e 9,985,600 |. ....10,000,000 |... 267,139
797440-CE-2 ......... SAN DIEGO GAS & ELECTRIC CO ...08/07/2023 T T 9,957,000 |. ..10,000,000 |...

811720-AA-2 . ..| SEADRILL FINANCE LTD ....... D.. 07/13/2023 JPMORGAN CHASE & CO 3,700,000 3,700,000

822538-AH-7 . ..| SHELF DRILLING HOLDINGS LTD . D.. 09/28/2023 GOLDMAN, SACHS & CO 2,945,520 3,000,000

82481L-AD-1 . .| SHIRE ACQUISITIONS INVESTMENTS IRE 09/27/2023 NATIONAL GENERAL RE . 1,171,556 |. 1,257,420 |.

826418-BP-9 . ..| SIERRA PACIFIC PONER COMPANY ........ 09/13/2023 MIZUHO SECURITIES USA INC. . 6,955,900 |. 7,000,000 |.

829831-AB-6 ......... SITIO ROYALTIES OPERATING PARTNERS .........cccoiiiiiiiieiiiiiie e eeins | eeeeeiiiienes [eeeed 09/26/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ..13,000,000 | .... 13,000,000 |...

842400-HT-3 ......... SOUTHERN CALIFORNIA EDISON COMPANY .....veiieeiiiiiiieeeeiiiiiie et e ssiinene e | eeeeeniiieenes [onnd 09/27/2023 ..... NATIONAL GENERAL RE 1,505,387 [vvvvvieeiiiiiiinanns 1,500,000 |...

842400-HY-2 ......... SOUTHERN CALIFORNIA EDISON COMPANY .....eeiieiiiiiiie e [ eeeeeiiieeees [eened 09/26/2023 ..... MUFG SECURITIES AMERICAS INC .. .. 12,982,580 | ..13,000,000 |...

842587-D0-6 ......... SOUTHERN COMPANY (THE) +.eeeeeeniiieie ettt sinnneee e e | eeeeeninnnnenes [oned 09/27/2023 ..... NATIONAL GENERAL RE ..

842587-DL-8 ......... SOUTHERN COMPANY (THE) ..o enneeee e | eeeeesiiienees [eeeed 09/27/2023 ..... NATIONAL GENERAL RE ..

842587-D0-7 ......... SOUTHERN COMPANY (THE) +.eeeeeeniiieie ettt sinnneee e e | eeeeeninnnnenes [oned 09/27/2023 ..... NATIONAL GENERAL RE .. X

842587-DS-3 ......... SOUTHERN COMPANY (THE) ..o eees | eeeeesiiienees [eeeed 09/05/2023 ..... WELLS FARGO .. 19,999,800 |. ....20,000,000 |...

842587-DT-1 SOUTHERN COMPANY (THE) +.eeeeeeiiiieie ettt sinnne e e e | ceeeesininenes [oned 09/05/2023 ..... WELLS FARGO 8,973,000 [.ooeeiiiiiiiiiinnns 9,000,000 |...

843646-AJ-9 . .. | SOUTHERN POIER CO .. 08/16/2023 RBC DOMINION SECURITIES 1,297,678 |. 1,459,000 |.

845011-AE-5 . .| SOUTHWEST GAS CORP ... 09/27/2023 MORGAN STANLEY .. 5,262,118 |. 6,095,000 |.

845437-BU-5 . .. | SOUTHIESTERN ELECTRIC POWER COMPAN 09/28/2023 MORGAN STANLEY 4,706,250 |. 5,000,000 |.

845743-BR-3 . .| SOUTHWESTERN PUBLIC SERVICE COMPAN 09/19/2023 SEAPORT GROUP . 2,126,917 |. 2,975,000 |.

84749A-AA-5 SPECIALTY BUILDING PRODUCTS/SBP Fl ...eeeeeiiuesieeeeiiiiiiieeeeeiiiieeeeeeiiieeeeeeiiieeeeeeeiies | eeeeiiiieeees o 07/21/2023 ..... JPMORGAN CHASE & CO 1,532,000 f.vveeeeeeiiia. 1,600,000 |...
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853496-AH-0 ......... STANDARD INDUSTRIES INC ...eeeeeieeeeeeenee e e eeenee e e e e e e e e e eeene e e e eeenneseeernnnneeeennnnnnnes | seeevnnnninenns Jonnad 07/20/2023 ..... MORGAN STANLEY 2,973,838 |oeeeeniiieeeeiiens 3,650,000 |... 3.BFE ..
855170-AA-4 ......... B PP [SSUUUUURSRUUUI RN 09/19/2023 ..... L T ) RN KON 2,850,000 [oeuviiiiinnnnninnnns 2,850,000 |... 4AZ ..
85917P-AA-5 STERIS IRISH FINCO UNLIMITED €0 .evveeeeeeeeeeie e eeeeee e e eeeee e e e eenn e e e ee e e e eennnnneeee | ovvvvnnnninnnes Joennnd 09/05/2023 ..... Market Axess 929,210 |eveeeneeeeeeiiees 1,130,000 |...
86562\-CY-4 . .| SUMITOMO MITSUI FINANCIAL GROUP IN 07/06/2023 SMBC Nikko Securities America, Inc .. 8,000,000 |. 8,000,000 |.
865621-DD-9 SUMITOMO MITSUI FINANCIAL GROUP IN .....eeeeieeeeeeeeennieeeeeenneeeeeeennneeeeeennnneeeeeennnnnnees | Doveveeeninnnns Joennid 07/06/2023 ..... SMBC Nikko Securities America, Inc ....10,000,000 |. ....10,000,000 |...
86765K-AA-T7 ......... SUNOCO LP / SUNOCO FINANCE CORP ....evvuniiiiiiiiniieiiiiiineeeceini e cenniie s ecnnninesesnnnnneenes | aeeevennnnneees founnd 09/13/2023 ..... JPMORGAN CHASE & CO .... 17,800,000 [. .... 17,800,000 |...
83612L-AE-9 ......... SVHE 2006-WF1, M1 ABS ...eeeeeeeiee e e eeee e e e eene e e e ee e e e e e e e e e e e e e ennnn e e eennnnnns | oeeevnnniinnnns Jennnd 0970172028 ... | DIRECT .eieeeie e e e eeee e e e ee e e e e e e e e e e e e e s e e e e nns s e e eeenna s e eeeennnnaeeeennnnnaeeeennnnnns [reeernnnnaaeeeennnnaaeeeennnnaaaaes |reennnnaaeeeernnnnaeneernnniaaaeees Jrernnaaneeennnaaae 3,707,487 |...
87166F-AD-5 ......... B 0 PR [SSUUUUURRRRUUUIN RN 07/06/2023 ..... Market Axess .. 1,050,000 |...
874054-AF-6 ......... TAKE-TWO INTERACTIVE SOFTWARE INC. ..eeeieeeeeeeeeeeeenneeeeeenneeeeeennnneeeeeenne e e eeennnnnees | oevvvnnnninnnns Jonnnd 09/27/2023 ..... NATIONAL GENERAL RE
874054-AJ-8 TAKE-TWO INTERACTIVE SOFTWARE INC. ..eevviiiiiiiiiiiiiiiiiiiee i crnnie e cevni s ecnnnnnees | eeeeeennninenns fonnsd 09/27/2023 ..... NATIONAL GENERAL RE
875484-AJ-6 . ..| TANGER PROPERTIES LP .... 07/17/2023 Jane Street Execution Services, LLC .
875484-AL-1 . ..| TANGER PROPERTIES LP . 08/03/2023 Jane Street Execution Services, LLC .
87971M-BW-2 . .| TELUS CORPORATION ........ . 09/25/2023 RBC DOMINION SECURITIES .. .
883556-Cli-0 THERMO FISHER SCIENTIFIC INC ..vvvniiiiiiiiiiiiiiiiis it rnnnns s ssnnnnnns | eeeeeennnnneens fonnidd 08/07/2023 ..... L T ) RN KON 6,000,000 |....cvvvnnniiiiinnnnnns 6,000,000 |...
883556-CX-8 ......... THERMO FISHER SCIENTIFIC INC ...eeieeeeieeeeeeeeeeee e e e eeeee e eeeeee e e e eeenne e e e ennneeeeennnnnes | eevevnnnninnees Joennid 08/07/2023 ..... MIZUHO SECURITIES USA INC. . ..10,000,000 |. ....10,000,000 |...
87264A-DC6 ......... LI 0 = PR [SSUUUUURRRUUTIN RN 09/11/2023 ..... MORGAN STANLEY ....10,000,000 ...
87264A-DD-4 ......... T-MOBILE USA INC ... 09/11/2023 MORGAN STANLEY ..10,000,000 |...
89055F-AC-7 . ..| TOPBUILD CORP ....... 08/21/2023 JEFFERIES & COMPANY, INC. .. 440,483 |.
89115A-28-0 . ..| TORONTO-DOMINION BANK/THE 07/10/2023 TD SECLRITIES ... .. 7,000,000 |.
89115A-2U-5 . .| TORONTO-DOMINION BANK/THE 07/10/2023 TD SECLRITIES .... 5,000,000
89352H-BB-4 . . | TRANSCANADA PIPELINES LTD . 09/27/2023 NATIONAL GENERAL .. 854,421
893647-BS-5 TRANSDIGM INC ..t ersn e ersnn e s esnnnnnes | aeeeeenninneees [onnnd 08/09/2023 ..... MORGAN STANLEY 21,700,000 .
896288-AA-5 TRINET GROUP INC ..eeeeeeeeee e e e e eeete e e e e eeee e e e e e e e e e e emne e e e e e mnnn e e e eennnnneeeennnnnneneenns | seevvnnninnnnns Joennnd 09/20/2023 ..... BARCLAYS ..540,000 |...
897051-AC-2 . .| TRONOX INC 09/20/2023 JPMORGAN CHASE & CO. . .. 439,285 |. ..540,000 |.
902674-2V-5 UBS AG (LONDON BRANCH) . | IR IR 09/05/2023 ..... UNION BANK OF SWITZERLAND ... .. 24,998,500 |. ....25,000,000 ...
902674-20I-3 UBS AG LONDON . D.. UNION BANK OF SWITZERLAND ... 9,999,600 |. ....10,000,000 ...
225401-BC-1 . ..|UBS GROUP AG D.. UNION BANK OF SWITZERLAND .25,000,000 |. .25,000,000 |.
225401-BE-7 . .| UBS GROUP AG D.. UNION BANK OF SWITZERLAND .20,000,000 |. .20,000,000 |.
225401-86G-2 UBS GROUP AG ... D.. UNION BANK OF SWITZERLAND ... .. 18,000,000 |. ..18,000,000 |...
902613-AX-6 UBS GROUP AG | I RN 09/20/2023 ..... HSBC SECURITIES, INC. .. .
90351D-AF-4 . .| UBS GROUP FUNDING SWITZERLAND AG D.. 09/27/2023 NATIONAL GENERAL RE ..
252601-AD-3 UNIFIN FINANCIERA SAB DE CV ...eivvviiniiiiiiiiiieecciii e cceiii e s cnnnis e s eennin e e esnnnnnneenns | aeeeeennnnneens foannd 09/12/2023 ..... L0 T RO RPPPRRR (1111 EO . 1,900,000 ...
02360F-AB-2 UNTON ELECTRIC €0 .vveeeeeeeeieeeeeenne e e e eeene e e eeeenne e e e eemnnneeeeemnnnaseeennnnneseennnnnnnnes | seeevnnniinnnes Jonnnd 09/28/2023 ..... GOLDMAN, SACHS & C0. ...eeeeeeeruieeeeeenni e e e e eeene e e e e eene s e e e eenna e e e e eennnneeeeennnnnneeeennnnnns [oeeernnnnneeeermnnnnneeernnnnnneeee [oeeennnnnneeeennnnnenes 4,044,447 | s 4,327,000 |...
906548-CJ-9 UNTON ELECTRIC €0 evvvuniiiiiiiiiiiiiiiiie e cieii s cesii s s ennnis s s srsan s s snnnnnnssesnnnnnnnses | aeeeennnnnnenes Jouand 09/27/2023 ..... B L T (O O R Lo N FO N 2,822,000 |...
913017-BS-7 UNITED TECHNOLOGIES CORP .. 09/21/2023 ..... JEFFERIES & COMPANY, INC. -eeieeeeeeieeeeeeiii e e e e e emee e e e e eeene e e e e e ennie e e eeennnn e e eeennnnnneeennnn [oeeernnnnnnreermnnnaneeermnnnnneees Joeernnnnneeeeennnneenee 1,600,295 | s 1,750,000 |...
913017-BT-5 . .| UNITED TECHNOLOGIES CORP .. 09/27/2023 WELLS FARGO .......eunnnnns .10,000,000 |.
913017-CWi-7 . .| UNITED TECHNOLOGIES CORPORATION . 09/27/2023 UNION BANK OF SWITZERLAND ..500,000 |.
914906-AY-8 . .| UNIVISION COMMUNICATIONS INC 07/24/2023 GOLDMAN, SACHS & CO. ...... 5,000,000
91705J-AC-9 . .. | URBAN ONE INC ... 07/17/2023 JEFFERIES & COMPANY, INC. 500,000
90290M-AG-6 . ..|US FOODS INC 09/11/2023 BANK OF AMERICA/MERRILL LYNCH N 4,600,000 |.
90290M-AH-4 .......... US FOODS INC e e eeeeenie e e e e eeee e e e e e e e e e e e enne e e e e ennna e e e eennnneeeeennnnaeeeennnnnnseeennnnn | seeernnniinnnns Jonnnd 09/11/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeeeee e e e eeee e e e e eeee e e e e emnn e e e eemnne e e eeennnnaneeees eeeennnnneeeennnnnaeeeennnnnnenees Joemnnnnnnreennnnannees 7,300,000 [eeeeeeeemnnneeeeens 7,300,000 |...
923260-AC-7 ......... VENTR 2021-42A ATA CLO ...oiiiiiiiiiiiiiiiie e srnnne s snnnninnes | oeeeennnnineees foannd 09/27/2023 ..... NATIONAL GENERAL RE 2,940,540 ....covvennniiiiinnnnns 3,000,000 |...
92338C-AA-1 ......... VERALTO CORP ... eeeeeeeeeeeeemnne e e eeemnnseeeeemnnnaeeeernnnnaeeeeennnnseeeennnnnseeennnnnneeeernnnnnees | seeeennniinnnns Jonnad 09/11/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 19,996,800 |. ....20,000,000 ...
92343V-DR-2 ......... | VERIZON COMMUNICATIONS INC ...evviiiiirminiiiiiiiiieeeiiiii e e s eeii e ecenii e s sennna e e sennnnnneees | eennnnneeeeenns [ooned 08/10/2023 ..... L T RO KON 8,158,050 [oevviiviinnnniinenns 9,000,000 |...
92343V-FT-6 . .| VERIZON COMMUNICATIONS INC .eveeeeeeeeneeeeeeenie e e e eeeni e e e e eemnee e e e e eenn e e e e eennnneeeeennnnes | cevvvnnnnnnnns Jonnnd 09/25/2023 ..... Various .... 33,244,300 |. .... 35,000,000 ...
92343V-GK-4 ......... VERIZON COMMUNICATIONS INC ..eevveniiiiiiiiiieeiiiii e ccevin e v eenni e e snnni s s ennnnnns | aeeeeennnnnenes founnd 08/17/2023 ..... L O RO RN 7,170,600 |. ....10,000,000 ...
92343V-GN-8 ......... VERIZON COMMUNICATIONS INC ...07/17/2023 ..... DEUTSCHE BANK AG ... eeeereueeeemnnueeeeeennneeeeeemnna e s eeennna e e e eemnnnaeeeennnnnaeeennnnnnaeeennnnnn reeennnnaseeermnnnnaeeeennnnnaerees Joemnnnaaneeemmnnnnnnees 8,756,000 |. ..11,000,000 |...
925350-AB-0 ......... VERTIV GROUP CORP .. ...08/03/2023 ..... BARCLAYS 451,950 |. 500,000 |...
92556V-AD-8 . .| VIATRIS INC ....... 08/21/2023 Market Axess .. 1,130,689 |. 1,420,000 |.

925650-AB-9

VICI PROPERTIES LP .

...... 09/27/2023

NATIONAL GENERAL RE .

..... 844,267 |.

..900,000 |...
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927804-FT-6 ......... VIRGINIA ELECTRIC AND POWER CO 07/21/2023 ..... T O SPOPPPPTPPP R 3,352,352 |eeeiiiiiiiiiiei 4,001,000 |... 2.A FE
927804-GM-0 ......... VIRGINIA ELECTRIC AND POWER COMPAN ... 08/08/2023 ..... SWMBC Nikko Securities America, Inc .. .... 12,985,830 |. .... 13,000,000 |...
927804-GN-8 ......... VIRGINIA ELECTRIC AND POWER COMPAN 09/25/2023 ... Various .... 17,632,460 |. .... 18,000,000 |...
92840V-AQ-5 ......... VISTRA OPERATIONS COMPANY LLC 09/12/2023 ... BANK MONTREAL / NESBITT BURNS .... 11,082,000 |. ....12,000,000 |...
516806-AJ-5 VITAL ENERGY INC 09/18/2023 WELLS FARGO ... seeeeeeisesseesesssssssessssssesssssseseeseessseessssssssssssssssasssasssssasasssssssnsnnnnnnnns  [oesssssssssssssssssssssnssnnnnnnnns [ooeereeeenennnnnennnnns 2,814,147 [ 2,850,000 |...
928668-BU-5 . ..| VOLKSWAGEN GROUP OF AMERICA FINANC C.. 09/05/2023 MORGAN STANLEY .10,000,000 |.
928668-BV-3 . ..| VOLKSWAGEN GROUP OF AMERICA FINANC C.. 09/05/2023 MORGAN STANLEY .. .10,000,000 |.
928668-B-1 . ..| VOLKSWAGEN GROUP OF AMERICA FINANC C.. 09/05/2023 MORGAN STANLEY .. .10,000,000 |.
928668-BX-9 . .| VOLKSWAGEN GROUP OF AMERICA FINANC C.. 09/05/2023 MORGAN STANLEY .. .10,000,000 |.
55003V-BC-6 WARNERMEDIA HOLDINGS INC 07/06/2023 ..... BNP CAPITAL MARKETS .. 4,350,350 [ovevvrriiniiiiiinnnnns 5,000,000 |...
94106L-BV-0 WASTE MANAGEMENT INC . 07/27/2023 ..... BARCLAYS ... 32,773,620 |. ... 33,000,000 |...
94106L-BW-8 . ..| WASTE MANAGEMENT INC . 07/27/2023 SCOTIA CAPITAL (USA) INC. . 29,560,600 |. .30,000,000 |.
92939U-AK-2 ......... | IEC ENERGY GROUP INC . 09/15/2023 LOOP CAPITAL MARKETS ... .. 1,275,430 |. .. 1,300,000 |.
92039U-AM-8 . .. | WEC ENERGY GROUP INC . 09/05/2023 BANK OF AMERICA/MERRILL LYNCH . 19,996,800 |. .20,000,000 |.
94950J-AA-9 . .. | WELF 2018-1A A CLO ... 07/14/2023 Various ... 9,416,464 |. 9,504,000 |.
95000U-3E-1 . .| WELLS FARGO & COMPANY 09/27/2023 Various ... .10,880,735 |. .10,900,000 |.
95000U-3F-8 ......... WELLS FARGO & COMPANY ...ooeiiiiiiiiiiiiiiiii e [ 07/18/2023 ..... WELLS FARGO ....24,000,000 |. .... 24,000,000 |...
958667-AF-4 ......... WESTERN MIDSTREAM OPERATING LP ....uuueiiiiiii s [ eeeeeenannenens [ 09/27/2023 ... BARCLAYS .. 11,974,320 |. ....12,000,000 |...
969457-CH-1 ......... WILLTAMS COMPANIES INC ....eeee s [ eeeeeneneennens [ooenad 08/07/2023 ..... S = o NP R N ' T 1 T AN 5,000,000 |...
969457-CK-4 ......... WILLTAMS COMPANIES INC ....eueeiei s [ eeeeeeenneanens [ 08/07/2023 ..... MUFG SECURITIES AMERICAS INC .. .... 14,982,900 |. ....15,000,000 |...
96949V-AL-7 ......... WILLIAMS SCOTSMAN INC 09/11/2023 ... JPMORGAN CHASE & CO. ............ .. 13,750,000 |. .. 13,750,000 |...
92040P-AB-0 ......... WRKCO INC 09/27/2023 ... Various ...
98389B-BA-7 ......... XCEL ENERGY INC .. ...09/27/2028 ..... Various ...
98379K-AA-0 ......... XPO INC ...08/01/2023 ..... MORGAN STANLEY
98956P-AU-6 .........| ZIMMER BIOMET HOLDINGS INC 09/27/2023 ... NATIONAL GENERAL RE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,892,669,679 3,009,239,575
20250N-BT-1 ......... TENBRIDGE INC . .vevevesseesssesssesenesessesensssessenessenesessesesesesnesessssesesnesesnesenesensesenes | [ 09/18/2023 ..... TMORGAN STANLEY ......viuevesssessesessssesseneseesesesssessesessesessssessssessssesessesessessnsesenssesssne Joosesessessesessssesessesessesenses |oessesessesensesesssnes 9,000,000 J..eoiieiiiiiiiiieenns 9,000,000
1309999999. Subtotal - Bonds - Hybrid Securities 9,000,000 9,000,000
46434V-40-7 ......... ISHARES -5 YEAR HIGH YIELD CORPORA 09/20/2023 ..... Various 6,565,791 |.
464287-24-2 . ..| ISHARES BOXX INV GR CORP BD ETF 07/06/2023 MORGAN STANLEY . 11,941,083 |.
464288-51-3 . .| ISHARES IBOXX USD HIGH YIELD CORPO 09/29/2023 Various ... .. 7,379,865 |.
464288-41-4 ......... ISHARES NATIONAL MUNI BOND ETF .....evvvrriiiirrirrnriisnisssiissssissssssssssssssssssssssssssssssnsnnnnnns [ eeeeeeeennnenns [ 09/29/2023 ..... Various ... ...405,508,078 |.
464288-64-6 ......... ISHARES TRUST ISHARES 1-5 YEAR ....cooiiiiiiiiiiiiiiiiiiiicccccccccccccccccccececeeccceecececeeeeeeninenens [ eeeeeeeeeneeens [ 09/20/2023 ..... Various .... 19,998,505 |.
464288-63-8 ......... ISHARES TRUST ISHARES 5-10 YEA .....vvevvvvvsrssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnss | eereeeeeeeeees [oeeesd 09/29/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...iiiiiiiiiiiiiiiiiiiisiiiiiiii i s s st s s s e s e s s s s s s isssssssssssssssssssssssssss forssssssssssssssssssssssssssssssnes |oereeeeeesieeeeseeeees 5,064,758 |.
1619999999. Subtotal - Bonds - SVO Identified Funds 456,458,080
C6901L-AH-0 .........| 1011778 B.C. Unlimited Liability L T (T 09/01/2023 ... Various ...
C6901L-AJ-6 ......... 1011778 BC UNLIMITED LIABILITY TLB .. . T 09/21/2023 ... EXCHANGE .
00076V-BH-2 ......... ABG INTERMEDIATE HOLDINGS 2 LLC DD ..eevvvvviiiiiiiiiiiiiiiiiiciciiieeeccececeeeeseeeeseeeneeeeennennnnens [ eeeeeeeannnnens [ 08/30/2023 ... BANK OF AMERICA/MERRILL LYNCH
00076V-BG-4 ......... ABG INTERMEDIATE HOLDINGS 2 LLC TL ..evvvvirininniniiiiiiiiiniiiiiniinisinnsnsssnnsssssssssssssssssssnnnns | seeeeeeneennens [ooend 08/30/2023 ..... Various
00439C-BC-7 ......... ACCURIDE CORPORATION 2016 TL ...eevvvviiiiiiiiiiiiiiiiiiiiiiiiieecceeeeceeeeseeese e ssenneeeneeneeneeens [ eeeeeeeannanens [ 07/08/2023 ..... DIRECT ....
BASTKN-06-1 ......... ACCURIDE CORPORATION 2023 EXTEND ......ccvviviiiiiiiiiiiiiiiiiiiiiiicccceeeeeceeceeeceeeeneneeeneennnnnnens [ eeeeeeeenennnns [oonnd 07/07/2023 ..... EXCHANGE .
01260H-AH-8 ......... ALBAUGH LLC TLB .eieeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeneennnnennnen [ eeeeeeeeeeeeen [ 07/26/2023 ..... HSBC SECURITIES, INC. ...........
01642P-BB-1 ......... ALIXPARTNERS LLP ... ...08/10/2028 ..... BANK OF AMERICA/MERRILL LYNCH
46124C-AK-3 ......... ALTERRA MOUNTAIN COMPANY TL B3 ...08/28/2023 ..... JPMORGAN CHASE & CO. ......
03952H-AD-6 . .. | ARCHES BUYER INC (AKA ANCESTRY) TL 08/08/2023 Jefferies & Company, Inc.
04287K-AB-7 . ..| ARSENAL AIC PARENT LLC .... Various ...
00218J-AC-0 . .| ASGN INCORPORATED COV-LITE TERM . WELLS FARGO
00709L-AF-4 ......... ASPEN DENTAL MANAGEMENT INC TLB ...ceeeeeeieeieeeeieeeeeeeeeeeeee [ e L 07/07/2023 ..... BANK MONTREAL / NESBITT BURNS ...
105241-A0-0 ......... BRAND INDUSTRIAL SERVICES INC ...eeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiccccccccecccecccccccccccecccccccceceeeees | ceeeeeeeeeseess [oeead 08/09/2023 ..... GOLDMAN SACHS
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10801X-AH-0 ......... BRIGHTVIEW LANDSCAPES LLC TL .eeeeriieeeeenne e e eeeenn e e e e eenne e e e eennnn e e e eennnneeeeennnnneeeennn | sevevnnnninnnns Joennad 09/01/2023 ..... EXCHANGE 4.AFE ..
BASTKK-OL-2 ......... CARNIVAL CORPORATION TL B .evveeiiiiiiiiniieiiiiis e s cinii s s ernni s s srssins s s ennnns s sennnnnsnens | aeeeeennnnneens founid 08/21/2023 ..... JPMORGAN CHASE & CO. . 3BZ..
12510E-AC-1 ......... CCl BUYER INC TL -eeeeeeeieeeeeeete e e e e eeee e e e e emee e e e e eenna e e e eeennneeeeeennnneeeennnnnnnseennnnns | severnnniinnnns Jonnad 07/19/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...
16115E-AQ-0 ......... CHART INDUSTRIES INC TLB ..vueniiiiiiiiniieiciiiin e cciii e s crnni s eennn e e sennnnnseenns | aeeevnnnnnneees fonnnd 07/11/2023 ..... JPMORGAN CHASE & CO. ...evvvnnnnnnne
17288Y-AK-8 ......... CITADEL SECURITIES LP 2023 TL ...ieeeereuneeeemnnneeeernnnnaeeeennnneeeeennnneeeeernnnneeseernnnnnees | sevvvnnniinnnns Jonnnd 08/01/2023 ..... EXCHANGE .
BASTKJ-DY-3 ......... CORENEAVE COMPUTE ACQ. DDTL ..euviiivirrnnniiiirniinienrinniseesennnissssnsnnnsessnnnnnssssnnnnnnnnes | aeeeeennnnnenes founnd 08/21/2023 ..... DIRECT .... 1,304,348 |. 1,327,580 |...
23308U-AG-9 ......... DCG ACQUISTION CORP TL .eeereeeeeeeenneeeeeemeneeeeemrnnaeeeernnnaeeeernnnneeeeennnnneeeennnnnneeees | seeevnnniinnnns Jonnnd 09/20/2023 ..... JPMORGAN CHASE & CO. .
26483N-AT-7 ......... DUN & BRADSTREET CORPORATION = TLB .evveniiiiiiiiiiieciiiiceeccenin e ccennine s eevnieessnnnnnnes | eeeeeennnnneens fonnnd 09/01/2023 ..... Various
27943U-AK-2 ......... EDELMAN FINANCIAL CENTER LLC T +reeeieeeeeeeee e e e eeeee e e e eeene e e e e eenn e e e eennn e e e eennnnneeeee | eevvvnnnninnnns Joennad 07/24/2023 ..... Various
26872N-AC-3 . .. |EMERALD DEBT MERGER SUB LLC TLB . 09/08/2023 MORGAN STANLEY
29359B-AB-7 . .. | ENSEMBLE RCM LLC TERM LOAN TL . 07/07/2023 Various ...
36270B-AB-8 . .|ENTAIN PLC FACILITY TL B2 (USD) 08/21/2023 MORGAN STANLEY ..
30233P-AB-6 EYECARE PARTNERS LLC TL ..eeereiieeeeeen e e e e eeee e e e eeene e e e e eenns e e e e eenn e e e e ennnneeeennnnnnes | oveevnnnninnnns Joennnd 08/17/2023 ..... CITIZENS BANK, NA ....
31732F-AR-7 ......... FILTRATION GROUP CORP INTL .evveniiiiiiiiiiiiiiiii e ciisi s seeniis s ennni s snnnnn s sssnnnnnnnes | aeeeeennnnneees fonnid 07/26/2023 ..... Various ...
33718F-AE-0 ......... FIRST STUDENT BIDCO INC 2022 TLB ...08/07/2023 ..... BARCLAYS .
33718F-AF-7 ......... FIRST STUDENT BIDCO INC. 2022 TLC .. ...08/07/2023 ..... BARCLAYS . ... 46,809 |.
33818X-AG-5 . ..|FITNESS INTERNATIONAL LLC TL A .. 08/04/2023 Various ... ..786,526 |.
BAS1K1-5R-6 . ..| FORTREA HOLDINGS INC. ... 07/12/2023 GOLDMAN SACHS .
BAS1L8-PZ-0 . .| GFL ENVIRONMENTAL INC TEf . . 09/22/2023 EXCHANGE .......
36250L-AV-6 GTT COMMUNICATIONS INC CLOSING TL evvuniiiiiiiinieiiiiiineeeieniineeecevniineeeennninesscnnninneeees | oeeevennnnneens founnd 06/30/2023 ..... SCHEDULED PAY WP ...
36250L-AS-3 GTT COMMUNICATIONS OPCO TL .. 09/29/2023 ..... SCHEDULED PAY UP ...
41151P-AP-0 . ..|HARBOR FREIGHT 2021 ITL ...... 08/07/2023 Various ...........
42328D-AH-1 . .. |HELIOS SOFTWARE HOLDINGS INC TLB 08/01/2023 BNP CAPITAL MARKETS
44332E-AN-6 . .|HUB INTERNATIONAL LTD TL .... 08/21/2023 Various ........... N
G4712J-AT-9 HYPERION REFINANCE SARL TL .. 08/03/2023 ..... MORGAN STANLEY .. 1,000,000 |...
77669L-AC-7 INDICOR LLC AKA ROPER INITIAL TL 08/23/2023 ..... Various ... 1,995,000 |...
BAS1L8-Q0-6 INGRAM MICRO INC TERM LOAN 09/27/2023 ..... EXCHANGE . 3,246,330 |...
45780Y-AX-4 INSTALLED BUILDING PRODUCTS TL B1 . 08/14/2023 .....
457840-AB-5 . .| INSULET CORPORATION TERM B LOAN . MITSUBISHI UFJ SECURITIES (USA) .
47102D-AK-5 . ..| JANUS INTERNATIONAL GROUP LLC TLB . Various ...
BAS1L8-0D-6 . ..|LSF11 A5 HOLDCO LLC FOURTH AMEND BANK OF AMERICA/MERRILL LYNCH
45232U-AE-8 . .. [LUMMUS TECHNOLOGY HOLDINGS V TLB Jefferies & Company, Inc. ...
62984C-AD-5 . . |NAKED JUICE LLC INITIAL TL .... BANK OF AMERICA/MERRILL LYNCH
63689E-AR-6 NATIONAL MENTOR HOLDING INC TL .eeuuiiiiiriiniiiiiiniinienririis e eeinsis s seennnnn e sennnnnssesnnnnns | aeeeeennnnneens founid 09/14/2023 ..... GOLDMAN SACHS INTERNATIONAL
63689E-AT-2 NATIONAL MENTOR HOLDINGS INC TLC .eereeneeeemrnneeeeemnnieeeeemnnnaeeeernnnneeeeennnnneeeennnnnnenees | sevevnnninnnns Jonnnd 09/14/2023 ..... GOLDMAN SACHS INTERNATIONAL ...
N8232N-AG-2 . .. |NOURYON FINANCE BV EXTENDED DOL TL 07/19/2023 JPMORGAN CHASE & CO. .
68218H-AC-1 . .| OMNIA PARTNERS LLC DDTL ... 08/04/2023 BARCLAYS ..
68218H-AB-3 . ..| OMNIA PARTNERS LLC FIRST LIEN . 08/18/2023 BARCLAYS .
C6907U-AB-7 . ..| ONE TORONTO GAMING TL B ... 09/07/2023 BARCLAYS .
68371Y-AP-8 . ..|OPEN TEXT CORP (ONTARIO) TL . 08/14/2023 EXCHANGE ..
T4T73K-AB-1 . .| QUARTZ ACQUIRECO LLC TLB ... 07/05/2023 JPMORGAN CHASE & CO
81527C-AP-2 SEDGWICK CLAIMS MANAGEMENT SER TL ..evvvniiiiiiiiiiiiiiiiiin i erriniiseesernni s esennnniseesnnnnnnnees | aeeeeennnnneees fonnid 08/16/2023 ..... Various
84748E-AF-7 SPECIALTY BUILDING PRODUCTS TLB ....eeieeeeeeieeeeemnniaeeeeemenieeeeemnnnneeeernnnneeeeennnnneneeenne | sevvvnnnnnnnnns Jonnid 08/03/2023 ..... BARCLAYS ...
L8908Y-AE-8 . ..| SUNSHINE LUXEMBOURG VI SARL TLB 09/14/2023 BARCLAYS .
86880N-AX-1 . ..| SURGERY CENTER HOLDINGS INC TL 07/26/2023 Various
87294#-AA-6 . .| TDBBS LLC TERM LOAN ........ 06/30/2023 DIRECT ....
BASILO-RN-2 ......... TEMPO ACQUISITION LLC TL eeeeeeeeieeeeeeee e e e eeese s e e e eene e e e e e e e e e e eennne e e e eennnnnneeeennnns | sevevnnnninnnns Joennnd 09/25/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...
89364M-BZ-6 ......... TRANSDIGM INC TL ..eiiiiiis i e ciinii e e e eerrai e s snnane e s s rnnnnssssennnns | aeeeennnnnnenes [ounnd 07/28/2023 ..... Various
90290H-AP-7 ......... USIC HOLDINGS INC ..iertuuseeemnnuusaerennnunaseeennnnnsasennnnnsaennnnnnnsseernnnnnssesennnnnnseeennnnnnes | seeeressnnnenes |oennnd 08/15/2023 ..... CITIZENS BANK, NA ....
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58506P-AF-8 ......... VIANT MEDICAL HOLDINGS ITL eeeeeieeeeeennneeeeeemee e e eeeeeee e e e eeennieeeeeennnneeeeennnneeeeennnns | sevevnnnninnnns Jonnnd 09/21/2023 ..... RBC DOMINION SECURITIES ...eeeeeeeeeeeneeeeeeennie e e e eeene s e e eemnn s e e eeennnsseeeennnnnneeeennnnnnnes [oeeernnnnnnseeemnnnaneeeennnnnneeee Joeeennnnneeeeennnnneees 2,469,028 |oooiiiiiiiiiiiiiinnns 2,518,966 |... 4CFE .covenn
00215N-AK-6 ......... VM CONSOLIDATED INC TLB ...uiiiiriiiiiiiiiiie e cieii s eeeisii s ernais e ennnns s s snnnnnsssssnnnnns | aeeevennnnneees founid 08/16/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...evvvriiiiiiiiii it rnniis s snnniienees orrrrnnninnneennsssnnsnnnnsnnees foevennnnnnneeennnnene.. 2,603,649 |, 2,621,910 |...
93369P-AF-1 ......... WAND NEWCO 3 (AKA CALIBER) TLBT ...eeeeeeeeeieeeeeenn e e e eeenne e e e eennen e e e eennnn e e e eennnnneeeennn | oeevvnnnnnnnens Jonnid 07/14/2023 ..... BANK OF AMERICA/MERRILL LYNCH ...
96244U-AF-4 ......... WHATABRANDS LLC TLB ...iivueeniiiiiiuuinisiiiuuisiisiiiiiineseeissnnsseeseesnnssssseennnnsessessnnnseesnenns | aeeeeensnnnenes |ousssd 08/18/2023 ..... MITSUBISHI UFJ SECURITIES (USA) .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans
2509999997. Total - Bonds - Part 3 7,178,818,377 7,000,794,414 28,347,971 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 7,178,818,377 7,000,794,414 28,347,971 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX

4509999999. Total - Preferred Stocks

103

008492-10-0 ......... AGREE REALTY CORP ..eeiiiiieeeeeiiie ettt n e e snnnees | eeeeeessnnnns [oned 08/08/2023 ..... Various ....11,450.000 |....

015271-10-9 ......... ALEXANDRIA REAL ESTATE . ...07/05/2023 ..... CABRERA CAPITAL MARKETS, INC ....eeeeeeiiiiiiiee et feeeeeeeiiee e 3,910.000 |....

030640-10-8 ......... AMERICOLD REALTY TRUST ...00/15/2023 ..... JONES TRADING ... ..6,239.000 |....

047726-30-2 . .. | ATLANTA BRAVES HOLDINGS INC SERIES 07/20/2023 DISTRIBUTION .. ...26.500 |.

111200-10-5 . ..|BRIXMOR PROPERTY GROUP INC JONES TRADING . .19,546.000 |.

11136E-20-3 . .. | BROADSTONE NET LEASE INC ... . Various ... 134,803.000 |.

SBN2BT-82-0 ......... COMPAGNIE FINANCIERE RICHEMONT EQU ... P S 09/14/2023 ..... EXCHANGE . ....31,826.000 |....

229663-10-9 ......... CUBESMART JUU R 07/05/2023 ..... CABRERA CAPITAL MARKETS, INC . ....11,789.000 |....

D1TOKZ-10-3 ......... DELIVERY HERO . R 06/30/2023 ..... Various

253868-10-3 ......... DIGITAL REALTY TRUST INC ..evveieeeeeiiiiie e eeins | eveeeeeeniins [eeeed 08/25/2023 ..... JONES TRADING -..eeeeeeeeiiiiie ettt e e e rne e e e e feeeee e e e e e e 4,804.000 |....

26884U-10-9 ......... oS3 0 = PP [ETTTVRU N RO 08/17/2023 ..... Various ....45,201.000 |.... . X
20444U-70-0 ......... EQUINIX REIT ING e eeinneees | eveeeeesniins [eeeed 08/08/2023 ..... VAIEOUS euvtteeeeeeite e et e et e e et e e e et e e e e e e aa e e e e e e eannaes [reeeeeeniieeea e e 2,763.000 |.... 2,151,368 |.
297178-10-5 ......... ESSEX PROPERTY ...eeeieeiiiiiiiee ettt e e sinnnees | eeeeeessnnnns [oeed 09/15/2023 ..... JONES TRADING . ....10,019.000 |.... 2,393,015 |.
30225T-10-2 ......... EXTRA SPACE STORAGE INC ....eeeeieiiiiiiee et eeinneees | rvereeesniins [eeeed 08/25/2023 ..... Various ... ....15,775.000 |....

63421J-10-6 . ..|FERGUSON PLC .......oeeeeennne 09/11/2023 EXCHANGE . ... 3.000 [.

32054K-10-3 . ..|FIRST INDUSTRIAL REALTY TRUST . 09/26/2023 Various ... .62,235.000 |

34965K-10-7 . ..| FORTREA HOLDINGS INC ....... 07/03/2023 DISTRIBUTION ..312.000 |.

14459Y-10-0 ......... GRAND CITY PROPERTIES SA .. 09/22/2023 ..... JONES TRADING ... ....16,009.000 |....

SBK7YQ-K6-0 ......... HAMMERSON REIT PLC 07/06/2023 ..... CABRERA CAPITAL MARKETS, INC . ...664,959.000 |....

42226K-10-5 ......... HEALTHCARE REALTY TRUST INC CLASS . 09/15/2023 ..... JONES TRADING ....17,061.000 |....

42250P-10-3 ......... HEALTHPEAK PROPERTIES INC ....vvvvieiiiiiiiiiee ittt ssiinnne e | eneeeennniees [onnd 09/26/2023 ..... Various ...149,779.000 |....

44107P-10-4 ......... HOST HOTELS & RESORTS INC ... R A 08/25/2023 ..... JONES TRADING . ....28,869.000 |....

SB288C-92-0 ......... IBERDROLA P 07/31/2023 ..... STOCK DIV. .....

46124J-20-1 ......... INVENTRUST PROPERTIES CORP ......eeieeeiiiiiiiee et eeiiieeeeeeis [ eeeeeeniieenes [ 08/25/2023 ..... JONES TRADING . ....35,778.000 |....

46187W-10-7 ......... INVITATION HOMES INC .eeiiiiiiieiiiiiiii ettt sinnees [ ceeeesniieeees [ 08/25/2023 ..... JONES TRADING ....14,684.000 |.... 496,807 |.
464289-51-1 . ..| ISHARES + YEAR INVESTMENT GRADE CO 08/01/2023 BANK OF AMERICA/MERRILL LYNCH ... .34,750.000 | 1,747,508 |.
464288-58-8 . .| ISHARES MBS ETF .. 09/29/2023 Jane Street Execution Services, LLC . .56,155.000 |. 4,986,564 |.
46432F-33-9 .........| ISHARES MSCI USA QUALITY FACTOR ET 09/29/2023 CITADEL SECURITIES LLC ............ .15,152.000 |

464287-65-5 . ..| ISHARES TRUST RUSSELL 2000 INDEX FUND BANK OF AMERICA/MERRILL LYNCH .20,500.000 |

464287-79-6 . .| ISHARES US ENERGY ETF ................. CITADEL SECURITIES LLC . .41,365.000 |

. [LIBERTY MEDIA FORMULA ONE CORP SER ...

531229-75-5 ......... | LIBERTY MEDIA FORMULA ONE CORP SER .........eeeiiiiiiiiiiiiieiiiiiiiieeeesiiiceeeesiiieeeeessiiinees | eesiieeeeenns [ 08/03/2023 ..... EXCHANGE 915.000 |....
531229-72-2 ......... | LIBERTY MEDIA LIBERTY LIVE CORP SE ....ceeveiiiiiiiiiie e | e [ 08/03/2023 ..... EXCHANGE ... ..105.000 |....
531229-74-8 . .. |LIBERTY MEDIA LIBERTY LIVE CORP SE ....ccvvviiieeiiiiiiiieeisiiiiine et ssiiiiesesssiinnnees | eesiieeenennns [l 08/03/2023 ..... EXCHANGE ... ...23.000 |....
531229-78-9 ......... LIBERTY MEDIA LIBERTY SIRIUSKM COR .....coeueriiiiieiiiiiieeeeiiee i ceeiees [ vveeeeeeiins [eend 08/03/2023 ..... EXCHANGE ... ..264.000 |.... . K
531229-81-3 ......... LIBERTY MEDIA LIBERTY SIRIUSKM COR .....coouviiiiieiiiiiiiiee i sssiiens | eeeeeenniiee [onnd 08/03/2023 ..... EXCHANGE . ...95.000 |.... 2,285 |.

SBYQ46-T4-6 ......... LXI REIT PLO euteeeieeeiiiiee e eeeeeiiieeeeeeeiieeeees | Buveeeeeiiiins [ 09/22/2023 ... JONES TRADING ...eeeeeeeeesseiee ettt et eeeeiiee e e e eeeiiieees [oeieeeeeiiieees 136,545.000 |.....cccvvveeeeeennnees 156,741
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59522J-10-3 ......... [MID AMERICA APT o eeeiiieeie e e e e e e e e e e e e e e e e e e e s e e e e enn e e e eennnneeeeennnnneeeennn | seeeeessnnninns [oneend 08/17/2023 ..... VAT TOUS . eeeete e e e e e e e e e et e e e e e e e e e e e e s e e e e e e e e e e e na e e e e e e nnn e e e e ennnn e e e eennnnnnas [eeeeernnnaeeeeennnaaan 6,313.000 |....
637417-10-6 .........[NATIONAL RETAIL PROPERTIES .....cevuuiiiiiiriiiiiiiiiiie e rinii s cesiis s s ennsis s e snnnnn s ssnnnns | sneeeeeennnnens [oonesd 08/15/2023 ..... CABRERA CAPITAL MARKETS, INC . ....17,388.000 |....
637870-10-6 ......... NATIONAL STORAGE AFFILIATES TRUST ...eeeieeeeeeeee e e e eeeie e e e eeenee e e e e eenn e e e eennneeeeennnnnes | cvnniinennnnnns Jeennid 08/17/2023 ..... GOLDMAN, SACHS & CO. ....47,536.000 |....
674599-16-2 ......... OCCIDENTAL PETROLEUM EQUITY WARRAN .....uiiiiirrniniiiiiiiinieecinnis s eeernniseesrnnnnssesnnnnnnnnes | cennnnneneennns fonnnd 09/14/2023 ... [ EXCHANGE .....cevueniiiiiiiiiiie it e e e e seaann [ereeererne e 3,912.000 |....
700517-10-5 ......... PARK HOTELS RESORTS INC ...eeeeeeeeeeenieeeeeene e e e eeene e e e eenne e e e eennne e e e e eenn e e e e ennnnnnnees | cvnnninennnnnnn Jonnnd 07/05/2023 ..... ....55,822.000 |[....
704329-17-6 ......... PAYDEN EMERGING MKT CRP BND CL SI ...coevvveiiiiiiiiiiiiiiieciiiineeeccviineeccevineeecevnineeeeenns | Covvvvnennnnnns foannd 08/30/2023 ..... ... 33,741,610 |....
71880K-10-1 ......... PHINTA INC et e et e e e e e e e e e e e e e e e e nnn e e e e eennnneeeeennnnnnneee | cennninennsnnns [onnnd 07/05/2023 ..... DISTRIBUTION .. 127.600 |.... N
72201U-63-8 ......... PIMCO MORTGAGE OPPO CL INSTL ....uuniiiiiiiiniiiiiiiiniesiinii e eernnie e ernsins s s ennnnssssnnnnnns | cennnnneneennns fonnnd 09/29/2023 ..... Various ....15,101.840 |.... .. 140,746 |.
743400-10-3 ......... PROLOGIS INC e e eeeee 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 e eennnnneeeennnnns | cennsineennnnnn [onnnd 07/05/2023 ..... CABRERA CAPITAL MARKETS, INC ..eeerneeeeeeeenie e e e eeene e e e e ees e e e e e e e e e e eenn e e e e eennnnneeee [oeeeeennnnaeeeeennnnnns 9,859.000 |.... 1,226,903 |.
74460D-10-9 . ..|PUBLIC STORAGE 09/26/2023 CABRERA CAPITAL MARKETS, INC . 3,795.000 |. 1,001,718 |.
756109-10-4 . .| REALTY INCOME CORP . 08/08/2023 BANK OF AMERICA/MERRILL LYNCH .. 2,966.000 |. .. 175,732 |.
76131N-10-1 . ..|RETAIL OPPORTUNITY INVESTMEN .. 08/25/2023 JONES TRADING . . 15,542.000 |. .. 204,517 |.
SBRK3G-BO-3 ......... Rights on DERECHOS DE IBERDROLA S.A. SA errrieiiieiiiiiiieeeernnnaeeeeeennneeeeennnneeeeennnnnneees | Beveinneeeennn Jonnnd 07/11/2023 ..... DIRECT
74965L-10-1 ......... RLJ LODGING TRUST ..eenieiiiiiiieiciiiii e e ceiii e eeeni e s enni e s s ennni s s sennnn s s esnnnnnseees | sennnnneeeennns founnd 08/08/2023 ..... BANK OF AMERICA/MERRILL LYNCH ... ....17,630.000 |....
78646V-10-7 ......... SAFEHOLD INC ... eeeeeee e e e eeee e e e e e e e e e e e e e enn e e e e ennnn e e e eennnneeeeennnnnnneeernnnnnes | cenniineeeennnn Jeennd 08/15/2023 ..... CABRERA CAPITAL MARKETS, INC .... ....57,529.000 |....
784106-10-4 ......... SBA COMMUNICATIONS CORP CLASS A ...evvviiniiiciiiiie e cciii e cceni e sceni s snnni s snnnnnnes | cennnnneeennnns fonnnd 09/26/2023 ..... Various ... 11,712,000 |....
828806-10-9 ......... SIMON PPTY GROUP INC .eeeeeeeeeeee e e e et e e e e e e e e e e e e e e e e e ennn e e e emnnnneeeennnn | cvnnnineennnnns Jonnnd 09/15/2023 ..... JONES TRADING . ....20,522.000 |....
866674-10-4 ......... SUN COMMUNITIES v ceeiiie et eennn e s s ssnnn s s ssnnnnneesens | sennnnneneennns [ounid 08/17/2023 ..... Various ....13,611.000 |....
857356-31-3 ......... TAG IMMOBILIEN AG ...eeeeeeeeeeeeeenni e e e e eeene e e e eeenne e e e eeenn e e e eeennnneeeeennnnneeeeennnnnseeeens | Bevevrneeeennn Jounnidd 08/08/2023 ..... JONES TRADING . ....25,028.000 |.... 268,822 |.
88146M-10-1 TERRENO REALTY CORP ...veuiiviirniiiiiiiiiie s cinsie e s ernsi s sennnn s s s snnnnn s s snnnnnnssssnnnnnnss | sennnnneneennns fovunnd 07/07/2028 ..... BANK OF AMERICA/MERRILL LYNCH ....28,586.000 ... .. 1,687,291 |.
902653-10-4 . ..[URINC ...... 09/15/2023 Various ....cooeeeeeeeens .20,706.000 |.
92276F-10-0 . ..| VENTAS INC .. 08/17/2023 GOLDMAN, SACHS & CO .16,526.000 |.
925652-10-9 . ..|VICI PPTYS INC 09/15/2023 Various ....c.oeeeeeeeens .42,368.000 |.
929042-10-9 . .. | VORNADO RLTY TR BANK OF AMERICA/MERRILL LYNCH .18,087.000 |.
92936U-10-9 . ..|W. P. CAREY REIT INC . CABRERA CAPITAL MARKETS, INC . .. 7,731.000 |.
(48833-12-6 ......... WEATHERFORD INTL LTD WTS . I 09/14/2023 ..... o0 P T PPPPPTIN 7,621.000 |.... i
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 58,108,766
00085Q-14-2 .........[ AMERICAN COM BARG SER A ANTI DILUT .evuvriiiiiiiiiiiiiiiiie e cnnnnies [ eeeeeennnnns [oend 08/18/2023 ..... DIRECT .... ...42,667.000 |.... ...20,000 |.
000850-18-3 . ..| AMERICAN COM BARG SER B ANTI DILUT 08/18/2023 DIRECT . .33,709.000 |. ...21,068 |.
78462F-10-3 ......... SPDR S&P 500 ETF TRUST .........cc..... [ETTRN IPTSRRRROUOUU FTTTN 09/29/2023 ... Various ... .. 55,252.000 |.... .. 24,115,084 ).
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 24,156,152
5989999997. Total - Common Stocks - Part 3 82,264,918
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 82,264,918
5999999999. Total - Preferred and Common Stocks 82,264,918

6009999999 - Totals

7,261,083,295

28,347,971
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..36297F-06-2 | GOVT NATL MTG ASSOC | #710677 ......covvvvvvenns [ereenn . 09/01/2023 . | SCHEDULED REDEMPTION ... ....3,174 ... 3,228 |.... ... (49) ). .3,174 .. . 07/15/2024 . [1.A ........
..36241L-KS-4 | GOVT NATL MTG ASSOC | #783005 .......ccovveeeees [eeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... .... 3,803 |.... . (121) ). .3,682 |.. . 06/15/2025 . [1.A ........
..36202F-JC-1 | GOVT NATL MTG ASSOC Il #004759 ........eevumunnn [erreenn . 09/01/2023 . | SCHEDULED REDEMPTION ... ....642 |.... o (15) ). ....626 |.. . 08/20/2025 . [1.A ........
..36202F-N4-4 | GOVT NATL MTG ASSOC Il #004911 .....ccoeennnnn [oeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... .3,722 |.... .3,631 |.. . 01/20/2026 . [1.A ........
..746388-AA-5 |PURPLE CHEN 2011 LLC ..ooovvvrniiiiiiiiiiiiiiieeens [ . 08/01/2023 . . 121,817 |.... ... 121,817 |.. . . 08/01/2023 . [1.A ........
..91282C-GIV-5 | TREASURY (CPI) NOTE ......evvvvvvvvvvnnnnnnnnnnnnns [eeneenn . 08/31/2023 . | MORGAN STANLEY ........5, e, ........5,023,146 |.. (126,282) |...... (126,282) 24,145 |. 04/15/2028 . [1.A FE .
..912810-TG-3 | TREASURY BOND ......cooevvriiiiiiiiiiiiiins [ . 07/05/2023 . | BNP CAPITAL MARKETS .... |.ocooerrrieiinnninns |oees 15,741,335 |....... 18,119,200 |....... 15,565,061 [.ooeeeeeiiiiiiiiiies oo 20,984 [ [e0nnnnn20,984 [ s 15,586,045 |.. (844,710) |...... (844,710) ...334,073 |. 05/15/2052 . [1.A ........
..912810-TN-8 | TREASURY BOND .......coeeeeeeeiieiiieeeeeeeeeeeens [ . 08/10/2023 . | Various ......cceeevvinnnns fooreeenennininnnnnns |oeees 20,992,813 |....... 21,000,000 |....... 20,847,305 |eevvvririiiiiiinnns fervennnnininnnns o 780 i e 780 | [ 20,848,084 |.. ... (1,855,272) [... (1,855,272) ...370,211 |. 02/15/2083 . [1.A ........
..912810-TS-7 | TREASURY BOND ......ooeevvviiniiniinnniniiins [ . 09/06/2023 . | Various .......cceeevvnnnnn Jooverennnnnninnnnnns foeees 34,780,977 |....... 36,000,000 |....... 34,074,727 |.... 26,050 | 6,050 [ s 34,980,776 |.. .. (1,199,800) |... (1,199,800) 435,306 . 05/15/2043 . |1.A ........
..912810-TT-5 | TREASURY BOND .. 09/06/2023 . |Various ... K 18,303,359 .19,000,000 .18,415,083 |. ... 543 ). 18,415,597 . .47,639 |. 08/15/2063 . [1.A .
..912828-2U-3 | TREASURY NOTE .. 09/29/2023 . [HSBC SECURITIES, INC. .. |. . 3,841,616 .. 3,968,900 ..4,088,277 |. .4,013,623 |. .. (20,046) |. . 3,003,578 .80,959 |. 08/31/2024 . [1.A .
..912828-50-8 | TREASURY NOTE .. 09/30/2023 . [MATURED ..........ovvvvnnnnn |- .. 539,500 ..560,417 |. .. (10,917) | . .. 7,755 |. 09/30/2023 . [1.A .
..912828-5U-0 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiiiieeeeens [ . 07/31/2023 . | CITADEL SECURITIES LLC ...... 7,906,893 R 7,155,225 |.... (148,114) |...... (148,114) 199,275 |. 12/31/2023 . |1.A ........
..912828-6Z-8 | TREASURY NOTE ......ooovvriiiiiiiiiiiiiiiiciceeeeeens [ . 08/31/2023 . | Various ......cceeevvinnnnn Joereeeennnininnnnnns |oeees 19,400,766 |.......20,000,000 |....... 19,600,781 |.......19,707,299 |.... . (426,876) |...... (426,876) ...409,918 |. 06/30/2024 . [1.A ........
..912828-1E-6 | TREASURY NOTE .....ooovviiiiiiiiiiiiiiiiiiiiiieieeens [ . 07/31/2023 . | CITADEL SECURITIES LLC |oeeeeeeeeeieeeeeens |oeees 8,074,761 |........ 8,136,100 |........ 8,839,110 |........8,309,646 |...........oee. |eeeen (116,063) [oeveeeeveeiinnns feueenn (116,063) [oeneneiniiiiiinn oo 8,193,583 |.. (118,822) |...... (118,822) ...150,295 |. 11/15/2023 . [1.A ........
BANK MONTREAL / NESBITT
..912828-WJ-5 | TREASURY NOTE .....ooovviiiiiiiiiiiiiiiiiiiiiiieeeens [ . 07/31/2023 . |BURNS ....oovvvviiiiiiienes T R 47,225,651 |....... 47,284,000 |....... 47,961,955 |....... 47,524,310 |oeeevveninnnnnnn [ennnn (102,492) [ouvnnnnniininnnn [ (102,402) | s 47,421,818 |.. .. (1,196,167) |... (1,196,167) ...841,604 |. 05/15/2024 . [1.A ........
..912828-XT-2 | TREASURY NOTE .....coovvviiiiiiiiiiiiiiiiiiieeeeeeens [ . 07/31/2023 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeeeiieeennnns |oeees 19,947,799 |....... 20,512,700 |....... 20,398,6% |....... 20,389,011 [ouvuniiiiiiins [eennnnn80,200 e 080,200 [ [, 20,439,301 |.. . 06/31/2024 . (1.A ........
..012828-Y8-7 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiiiccieeees [ . 08/31/2023 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeeiiiiniinnns |oeees 5,735,610 |........ 5,027,800 |........ 6,104,245 |........6,029,960 [........ccnnnn [oeeeens (43,056) |ooeeeeeeiiiiiins |oeeeenn (48,096) [eeveeiiiiiiiinns fevneenes 5,986,904 |.. . 07/31/2024 . [1.A ........
..912828-YE-4 | TREASURY NOTE ......ooovvrriiiiiiiiiiiiiiieieeeeeeens [ . 09/29/2023 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeeeieeeeeenns |oeees 4,186,513 |........ 4,349,800 |........ 4,418,785 |........ 4,390,526 [.....ccovnnnnns e (18,206) |ooeeeeeeeiniiins | (18,208) [eveeeicciiiiins fovninnns 4,372,231 |.. .59,153 |. 08/31/2024 . [1.A ........
..91282C-ER-8 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiiiiieeees [ . 07/31/2023 . | CITADEL SECURITIES LLC |ooeeeeeeeeeeeeeieens |oees 19,926,319 |....... 20,407,000 |....... 20,282,359 |....... 20,316,226 |..ooovvveiniinns fernennnnn36,969 [oniiiiiiiiiiins 036,969 | | 20,353,195 |.ooooeiiiiiiiens ovees (426,876) |...... (426,876) ...341,511 |. 05/31/2024 . [1.A FE .
..91282C-EX-5 | TREASURY NOTE .. 07/31/2023 . [CITADEL SECURITIES LLC 76,915,772 .76,604,800 .76,308,511 |. 76,365,785 |. 76,456,353 ... (1,540,580) |... (1,540,580) |.. 2,432,889 |. 06/30/2024 . (1.A FE .
..91282C-FA-4 | TREASURY NOTE .. 07/13/2023 . |Various ... 50,355,536 .50,517,400 .50,363,891 |. 50,393,793 |. 50,434,866 .. (1,079,330) |.... (1,079,330) |.. 1,444,351 |. 07/31/2024 . [1.A FE .
..91282C-FF-3 | TREASURY NOTE .. 08/31/2023 . | JPMORGAN CHASE & CO 1,373,115 .. 1,530,000 1,455,891 |. . 1,457,805 |. . 1,462,112 . (88,997) |. (88,997) [.. .44,019 |. 08/15/2032 . [1.A FE .
..91282C-FJ-5 | TREASURY NOTE .. 08/31/2023 . [ BARCLAYS .. 3,293,691 ..3,500,000 ..3,386,085 |. .3,390,164 |.. . 3,399,909 .(106,217) |. (106,217) |.. .109,675 |. 08/31/2029 . [1.A FE .
RBC DOMINIO!
..91282C-GD-7 | TREASURY NOTE ....oooriiiiiiiiiiiiiiiiiiiiiiiiieeeees [ . 09/12/2023 . | evvvriiiiiiiiiiiiiininininnns e | 49,322,266 |....... 50,000,000 |....... 49,310,547 |vvvviiiiiiiiiiiiins ferveieiiiiiiiene [l 91,274 L 91274 | e, 49,401,821 [ouevvevniiiiinnn fornnne (79,555) . 12/31/2024 . (1.A FE .
..91282C-GM-7 | TREASURY NOTE .....coovviriiiiiiiiiiiiiiiieieeeeeeens [ . 07/26/2023 . | CITADEL SECURITIES LLC |..eeeeeeeieieeienins |eeees 1,940,391 |........ 2,000,000 |........ 2,031,406 [.ovvvvvvnvnnnnnnnnn fovvnnininis foee e (837) | e (837) [ [, 2,030,569 |.. .(90,178) . 02/15/2033 . [1.A FE .
..91282C-GX-3 | TREASURY NOTE .. 08/31/2023 . [BARCLAYS .. 19,635, 156 .20,000,000 .19,898,438 |. 19,912,962 (277,805) |. . 04/30/2025 . [1.A FE .
..91282C-HC-8 | TREASURY NOTE .. 09/29/2023 . |Various ... 410,357,040 432,285,700 411,649,799 |. . 411,729,375 .. (1,372,335) |... (1,372,335) |.. . 05/15/2033 . [1.A FE .
..91282C-HD-6 | TREASURY NOTE .. 08/31/2023 . [ GOLDMAN, SACHS & CO ..3,070,000 ..3,043,377 |. .3,045,780 . (13,435) |. (13,435) |.. . 05/31/2025 . [1.A FE .
..91282C-HF-1 | TREASURY NOTE .. . |- 08/31/2023 . [ JPMORGAN CHASE & CO. . ..2,500,000 ..2,488,086 |. K . 2,488,415 . (56,384) |. (56,384) |.. . 05/31/2030 . [1.A FE .
..91282C-HH-7 | TREASURY NOTE ....ooovriiiiiiiiiiiiiiiiiiiiiiiieeeees [ . 08/31/2023 . | CITADEL SECURITIES LLC |...coeeeeeeenenens |-.....5,929,453 | 6,000,000 |........ 5,955,117 [ouveeeiiiiiiiiiiinnn o 2,508 | 2,503 [ [ 5,957,620 |.. . (28,167) |....... (28,167) . 06/15/2026 . [1.A FE .
NOMURA SECURITIES
..91282C-HJ-3 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiiciieeeees [ . 09/25/2023 . | INTERNATIONAL INC ....ooo |ooeereeeiiiieiiinnns |oes 95,152,344 |..... 100,000,000 |....... 97,000,000 |oovvveeeiiiiininnns Jooviiiiiiiiiinns e 54,276 [ [ 54276 | | 97,054,276 |.....eevvvnnnnee .. (1,901,982) |... (1,901,982) [............ 896,739 |. 06/30/2030 . |1.A ........
..91282C-HK-0 | TREASURY NOTE .....oovrviiiiiiiiiiiiiiiiiieiieeeeeens [ . 08/31/2023 . | Various .......ccceeeieinnnn |oene .... 199,899,023 |..... 202,500,000 |...... 200,328,223 |....ooeeeeeeieeeeens Jeeveeeneieeieens e 85,087 [ [ 55,087 | | 200,383,310 |.. (484,287) |.... 1,386,685 |. 06/30/2028 . [1.A ........
..91282C-HL-8 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiiieeeeees [ . 08/31/2023 . | GOLOMAN, SACHS & CO. ... |oeeeeeeeiiiiiiiiinns |oeeees 3,693,552 |........ 3,714,300 |........ 3,697,559 |oooeiiiiiiiiiiiiins e e 1,385 [ [ 10355 3,698,914 .. ...(5,362) ....29,409 |. 06/30/2025 . [1.A ........
.. 91282C-HN-4 | TREASURY NOTE ......coovviriiiiiiiiiiiiiiiiieeeeeeens [ . 09/21/2023 . |Various ......cceeeviiiiinnn foereeennininennnnnns o 9,927,656 |...... 10,000,000 |........ 9,996,004 |...ooeeiiiiiiiiiinns e e 2100 [ [ 210 o 9,996,304 [...ovvviiiiiinnn fornnne (68,647) . 07/31/2025 . [1.A ........
..91282C-H0-7 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiiciieeens [ . 09/29/2023 . |Various ... ....248,306,641 |..... 250,000,000 |...... 248,203,125 |oooooeeiiiiiiiiiins e e 49,183 i [ 49,183 | 248,252,308 |.. ... (1,945,667) |... (1,945,667) . 07/31/2028 . [1.A FE .
..91282C-HR-5 | TREASURY NOTE ......coovviiiiiiiiiiiiiiiiiiieneeeeens [ . 08/14/2023 . | CITADEL SECURITIES LLC |.oeeeeeeeeeieeeeeens |oees 98,351,563 |..... 100,000,000 |....... 98,742,188 [....vvvvvrriiiiiinn foeeeeiiiiiiiiees |l 5,105 | 5,105 i s 98,747,203 |.ooovviiiiiiiens v (395,730) |...... (395,730) . 07/31/2030 . (1.B FE .
RBC DOMINION SECURITIES
..91282C-HT-1 | TREASURY NOTE .....ooovviiiiiiiiiiiiiiiiiiiiieeeeeens [ . 08/15/2023 . | evveeiiiiiiiniiiiiininiiiiens e | 97,226,563 |..... 100,000,000 |....... 97,210,938 |ooevvviiiiiiiiiiiins ferrerreiiniiinnn o s e e [00000297,210,938 [ o, 15,625 . 08/15/2033 . [1.A FE .
..91282C-HI-4 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 09/25/2023 . |Various ... ....328,215,234 |..... 330,000,000 |..... 328,503,906 .. (2,295,035) |... ...514,492 |. 08/31/2030 . [1.A FE .
..912810-TR-9 | UNITED STATES TREASLRY ......ooovvvvinnninnnnenens [ oenns . 09/06/2023 . |Various ... .. 102,822,991 |..... 113,680,000 |..... 102,596,734 3779 | 0002 102,600,513 [ [ 222,478 |....... 222,478 ...981,449 |. 06/15/2083 . [1.A ........
..91282C-HB-0 |UNITED STATES TREASLRY ....ooovvviiiniiinnnineens [ . 08/31/2023 . | CITADEL SECURITIES LLC |oeeeeeeieeiiiieeies | 975,117 |........ 1,000,000 |........... 983,633 [...eenenniiiiiiiinnn oo e U154 L [ 1,154 o [ 984,786 |..cooeeeiiiiiins |eeeens (9,669) |........ (9,669) |............ 10,737 |. 05/15/2026 . |1.A FE .
SUNTRUST INVESTMENT
..038782-FZ-7 | WASHINGTON D C MET AREA TRAN A ....cevvvvvvvnnne [eenenn . 07/20/2023 . | SERVICES, INC. ..eeeevvvne |ooveeviiiiinninnnnns |oeeees 1,036,760 |........ 1,000,000 |........ 1,155,940 |........ 1,110,811 [ foonnns (24,869) |..ooeeeeiieeeens oot (24,869) |..ooeeeeeeeieens oeeeens 1,085,942 |...ovvvvvinnnnnn e (49,182) |....... (49,182) ..o 53,194 |. 07/01/2025 . |1.D FE .
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..912810-TQ-1 | WI TREASURY ....oevnniniiiiiiiiiiis [ eeeeenn . 09/28/2023 . |Various .......ccceeeeinnnn |oee ....204,314,401 |..... 208,000,000 |..... 208,770,938 |.... ... (9,368) | 2 (9,368) | e 208,761,570 |.. .. (19,447,169) |.. (19,447,169) 4,504,820 |. 02/15/2043 .
..912810-TM-0 | WI TREASURY BOND . e . 08/11/2023 . |HSBC SECURITIES, INC. .. |.oeeeereeeeeeeeeenns |oees 24,536,484 |....... 26,000,000 |....... 26,008,945 |.......26,008,941 e (185) | e 26,008,756 |.. ... (1,472,272) |... (1,472,272) . 777,174 ). 11/15/2042 .
0109999999. Subtotal - Bonds - U.S. Governments 2,270,687,832 2,331,264,230 2,283,870,902 297,246,750 310,956 310,956 2,282,793,296 (40,105,464) | (40,105,464) 22,773,210 XXX
..005158-1li-6 | ADA & CANYON CNTYS IDAHO JT SC . 08/22/2023 . | STERN BROTHERS ..1,275,000 1,416,175 |.. .. (16,365) |. .1,398,810 . (24,245) |. (24,245) |.. .60,031 |. 09/15/2031 . (1.
..151537-Jli-8 | CENTER LINE MICH PUB SCHS ... 08/09/2023 . [UMB BANK .... .1,050,623 |. K .1,042,080 . (59,639) |. (59,639) |.. . 05/01/2035 . (1.
.. 182252-US-3 | CLARKSTON MICH CMNTY SCHS ..........ccovveeeeeeens [oeennn . 07/20/2023 . |BOSC, INC. ..eeeeeeeeeeeees e |ennn2,242,521 1......2,170,000 |........ 2,613,114 [........ 2,201,667 [...oovvvivinnnn [eeeeen (2B,770) |ooeeeeeeeeeiiies e (28770) [eveeeeeiieeeeeee feviins 2,262,897 |oevvvvvriinnnnnn fonnnnn (20,375) | (20,375) . 05/01/2025 . (1.
..196707-11Z-2 | COLORADO ST BRD GOVERNORS UINIV ..........ccoeees [oeennn . 08/08/2023 . | INCAPITAL ... .691,302 |.. . 03/01/2024 . (1.
..20772K-RK-7 | CONNECTICUT (STATE OF) .oovvveeeeiiieieieeeeeeees [ . 08/17/2023 . |UMB BANK ... .209,282 |.. . 06/15/2041 . (1.
..20772K-RL-5 | CONNECTICUT (STATE OF) ..oooovvvvreiieieeeeeeeeens [ . 08/08/2023 . | UMB BANK . e 1,119,856 | [ (6,591) [ [ (6,591 | | 1,113,265 |.. . 06/15/2042 . (1.
.. 20772K-V=2 | CONNECTICUT ST ..evvennnniiinn [eeeens . 07/01/2023 . |MATURED ........cevvvvvnnnnn Joevereennnnnnnnnnnns |oeeee 1,350,000 |o.eeeees 1,350,000 |........ 1,368,060 |........ 1,351,349 |.oooooiiininnns fonnnnnnn(1,349) [ [ (1,349) | s 1,350,000 |.. . 07/01/2023 . (1.
.. 20772K-LA-5 | CONNECTICUT ST ..evveniiiiis [ eeeenn . 08/30/2023 . |UMB BANK ... 250,000 . 2218910 | e (22,623) | (22,623) . 06/01/2036 . (1.
..20772K-LB-3 | CONNECTICUT ST ..evvnniniiiiiiiin [eeeen . 08/09/2023 . |UMB BANK ... .... 900,000 1,010,289 |.... 01,002,084 |...ooooeeeinines el (73,672) | (73,672) . 06/01/2037 . (1.
.. 20772K-LC-1 | CONNECTICUT ST ..eeviniiiins [ eeeenn . 07/13/2023 . |UMB BANK ... .... 200,000 ... 223,928 ... 222,302 |oooeeeeeeeeeeens eveenn. (15,756) | (15,756) . 06/01/2038 . (1.
..20772K-LD-9 | CONNECTICUT ST . 09/08/2023 . [UMB BANK .... . 200,000 ..230,420 |. ..223,348 .221,315 (20,901) |.. . 06/01/2039 . (1.
..20772K-TU-3 | CONNECTICUT ST . 07/25/2023 . [MORGAN STANLEY ..1,000,000 ..1,069,970 |. .1,068,319 . 15,121 |.. . 05/15/2027 . (1.
..20772K-TY=5 | CONNECTICUT ST . 08/22/2023 . |KEYCORP ... ..1,840,000 ..2,101,151 |. . .2,09,071 (13,577) |.. . 05/15/2031 . (1.
.. 20772K-TZ-2 | CONNECTICUT ST ..evvnniiiiies [ eeeenn . 08/22/2023 . |KEYCORP .....ovvvvvvvveiinns |ooveeeeiieneieneenns [000000.2,854,400 ... 2,500,000 |........ 2,896,275 oeeveeiineinnininnnn foniniiiiiinns fe (74 | e (BT [ [, 2,889,534 |...oovviiiiiiinn fornnnnn (35,134) |oniiis (35,134) . 05/15/2082 . (1.
..20772K-UR-8 | CONNECTICUT ST ...evvnnnnniiiiiiiis [eeees . 07/25/2023 . |MORGAN STANLEY .....cccoee |ovvevevnnennnnnnnnns |00 2,176,140 | 2,000,000 |........ 2,947,060 [ooeeeeieiiiiiiiieens e (3,283 [ [ (3,283) [ e 2,143,807 |.. 32,333 . 08/01/2027 . (1.
.. 20772K-US-6 | CONNECTICUT ST ..eevnniniiiias [ eeeenn . 07/25/2023 . | MORGAN STANLEY .. e [ [l 1,042,658 . 1,750,000 |........ 1,915,428 [ oo e (2,904) | [ (2,904) [ e 1,912,524 |.. . 08/01/2028 . (1.
.. 232769-DH-9 | CYPRESS-FAIRBANKS TEX INDPT SC ...oooeeveeeeeees [ eeennn . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .... 150,000 . 02/15/2024 . (1.
..282769-DJ-5 | CYPRESS-FAIRBANKS TEX INDPT SC ...oooeveeeeeeees [ eeennn . 09/05/2023 . |UMB BANK .........eevvnnnee .. 500,000 . 02/15/2025 . (1.
..250325-SX-6 | DESCHUTES CNTY ORE ADMINISTRAT .......evvvvvnnnn [oreeenn . 09/11/2023 . |UMB BANK ... 250,000 . 06/15/2025 . (1.
..250507-CA-7 | DOUGLAS CNTY ORE SCH DIST NO 116 ....eevvvvveens [ereennn . 09/05/2023 . |UMB BANK ... 230,000 ... 147,708 |.... . 06/15/2035 . (1.
..283461-F2-2 | EL PASO CNTY COLO SCH DIST NO ....evvvvvvvvnnnnns [eeeenn . 08/16/2023 . | STIFEL CAPITAL MARKETS .... 410,000 495,711 ... (7,185) | . 12/15/2024 . (1.
..351280-PN-6 | FOWLERVILLE MICH CMNTY SCHS SC 07/06/2023 . [UMB BANK . ..490,000 ..510,041 ... (989) | . 05/01/2087 . (1.
..385064-SA-9 | GRANBURY TEX INDPT SCH DIST . 08/01/2023 . | MATURED ... K . 165,000 | . 08/01/2023 . (1.
..412707-HC-8 | HARLANDALE TEX INDPT SCH DIST .. . 07/20/2023 . | JPMORGAN CHASE & CO. ... |.... . 1,068,434 ..1,040,000 ,137,931 , 112,019 |.. . (43,585) |.... . 02/15/2025 . [1.A FE ....
OPPENHEIMER & CO., INC.
.. 448492-3A-4 |HUTTO TEX INDPT SCH DIST ...evvvvmvmninnnnnnnnnnnn [ eeeeenn . 09/06/2023 . .. 202,620 .. 200,000 . 208,886 |.... ... (3,815) | . (3,815)|... .205,071 |.. ...(2,451)|.........(2,451) . 08/01/2024 . (1.A FE ....
..467736-DZ-4 | JACKSON CNTY ORE SCH DIST NO 0 .oevvvvvvvvnnnns [eeennn . 07/06/2023 . |UMB BANK . .. 257,740 250,000 ..272,070 |.... ... (1,666) | . (1,666) |... .270,405 |.. (12,665) . 06/15/2037 . (1.B FE ....
..467754-HS-9 | JACKSON CNTY ORE SCH DIST NO 0 ..oovvvvvvvvvnnns [eeennn . 07/19/2023 . |UMB BANK ... ..914,679 .... 885,000 .oee..962,020 ... ... (6,007) | . (6,007) ... .955,923 |.. (41,244) . 06/15/2087 . (1.B FE ....
..495242-P7-8 | KING CNTY WASH SCH DIST NO 412 09/11/2023 . [UMB BANK .... .. 249,083 ..250,000 ..303,418 |. ..297,637 |. .(3,998) | ..(3,998) .203,639 (44,556) |.. . 12/01/2039 . (1.B FE ....
..495260-G8-8 |KING CNTY WASH SCH DIST NO 414 ... . 09/06/2023 . | MORGAN STANLEY .. .. 198,732 195,000 |........... 230,915 |...........205,416 |.... .. (3,682) | . (3,682) ... .201,734 | . (3,002) . 12/01/2024 . (1.B FE ....
OPPENHEIMER & CO.,
..498098-RZ-7 |KITSAP CNTY WASH SCH DIST NO 4 ....oevvvvnnnnnnn [ereeenn . 09/06/2023 . | .evvvvirrrininininiiiiinniinns e o 225,509 |........... 225,000 [........... 271,656 |........... X7V T£ T R R [C<1 D PO N (5,201) |oeeeveiiiiiiiins e 226,786 |..ooooeeeeeeenns |eeeeenn (1,278) | (1,278) . 12/01/2023 . (1.B FE .
BANK OF AMERICA/MERRILL
..516598-CG-2 | LAPEER MICH CMNTY SCHS .....ccoevviiiiiiiiiiieeees [ eeeenn . 08/16/2023 . | LYNCH . .. 470,000 574,307 |.... ... (8,849)|. . (8,849) ... . (5,517) . 05/01/2024 . (1.B FE ....
..52882P-CK-2 | LEWISVILLE TEX INDPT SCH DIST ...ovvvvvvvnnnnnnn [ereenn . 08/15/2023 . | MATURED ... 450,000 513,041 .. (8,159) |. . (8,159) |... . 08/15/2023 . [1.A FE ....
ASSIGNMENT OF SECURITIES
..52882P-CN-6 | LEWISVILLE TEX INDPT SCH DIST ...ovvvvvvvvnnnnnn [ereenn . 08/15/2023 . | evvviiiinniniiiiiiiiiiiininns e | 800,000 |.......... 800,000 |........... 904,320 [....oeeeee 813,566 [.vvvvviiiiiinn foreenn (13,556) |.ooeeeeeeeeeeees e (13,556) |.ooeeeeeeeeieees e 800,000 |.ovvvrerriinnns fovrrerrenininene foviiiiiiiiin fon, 40,000 |. 08/15/2026 . (1.A FE .
ASSIGNMENT OF SECURITIES
..52882P-CP-1 | LEWISVILLE TEX INDPT SCH DIST . 08/15/2023 . | .. ..650,000 . 650,000 ..660,934 |. .. (10,934) |. (10,934) 650,000 o . 08/15/2027 . [1.A FE ....
..569203-MV-1 |MARION & POLK CNTYS ORE SCH DI ... . 09/06/2023 . | MORGAN STANLEY .. .. 101,139 .. 100,000 . 104,076 |.... ... (1,007) | .. (1,007) )... 102,169 |.. (1,030) [.......... (1,030) . 06/15/2024 . (1.B FE .
SUNTRUST INVESTMENT
..646039-YM-3 |NEW JERSEY ST . 07/25/2023 . | SERVICES, INC. .. 25,373,143 |....... 22,995,000 |....... 25,222,756 |.... (60,394) |. (G Z5 ) A N 25,162,361 .210,782 |....... 210,782 .. 178,850 |. 06/01/2028 . [1.E FE ....
..647293-8T-7 | NEW MEX1CO ST . 07/25/2023 . | MORGAN STANLEY .. 21,716,687 |....... 20,090,000 |....... 21,632,912 |.... (56,536) |. .. (56,536) |..ovvviiiiiiiins fovnnnns 21,576,376 |.. . 140,311 |....... 140,311 ...251,125 |. 03/01/2027 . {1.CZ .....
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..653335-AZ-2 |NEZ PERCE CNTY IDAHO INDPT SCH .......eevvvvvunn [ereeenn . 09/06/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeeiiieiinies Joeeeeees 218,285 |........... 215,000 |........... 264,590 |........... 227,209 [oveeniiiiiiinnn oo [ 7(0) ) SRR RN [ 7(0) ) ISR R 222,339 |oooeeiiiiiiiiins e (4,054) |......... (4,054) |............ 10,541 |. 09/15/2024 . [1.A FE ....
RBC DOMINION SECURITIES
..68609B-Pli-1 | OREGON ST .....evvvvrrrnnniiiiiiiiniiiiiiiiiiiiiinnies [ eeeeens . 08/16/2023 . .. 299,894 205,000 . 310,807 |.... ... (6,248) |. . (6,248) |... .304,558 |.. (4,664) |.... . 08/01/2024 . (1.B FE ....
..720286-DE-0 |PIERCE & KING CNTYS WASH SCH D 09/06/2023 . [MORGAN STANLEY .. 230,506 ..230,000 ..236,746 |. .(4,294) ). ..(4,294) .231,453 ... (947) |. . 12/01/2023 . [1.A FE ....
..720286-DF-7 |PIERCE & KING CNTYS WASH SCH D ... 09/06/2023 . | WELLS FARGO .. 376,893 . 370,000 ..388,053 |. (6,373) | . (6,373) 381,680 (4,787) |. . 12/01/2024 . (1.A FE ....
..720424-C3-2 | PIERCE CNTY WASH SCH DIST NO 10 TA . 07/06/2023 . [UMB BANK ....... .. 260,305 ..250,000 ..290,609 |. .(2,520) | ..(2,520) .288,089 . (27,784) |. . 12/01/2036 . (1.B FE ....
..778017-PS-6 | ROSEVILLE MICH CMNTY SCHS .... 08/16/2023 . [ JPMORGAN CHASE & CO .. 479,660 ..475,000 ..490,911 |.. (7,465) | . (7,465) .483,446 (3,786) |. . 05/01/2024 . [1.C FE ....
RAYMOND JAMES &
..833068-MH-9 | SNOHOMISH & ISLAND CNTYS WASH ......evvvvvvvvnnns [ eeeennn . 08/16/2023 . | ASSOCIATES, INC. .. 341,750 335,000 ... 407,618 |.... .354, ...(6,322) |. ....348,519 |.. .. (6,769) ... . 12/15/2024 . (1.A FE ....
..851035-TQ-8 | SPRINGFIELD MO SCH DIST NO R-1 ....ovvvvviunnnnn [eeeenn . 07/25/2023 . | KEYCORP 3,683,349 ..2,750,000 ..3,417,673 |........ 3,068,848 .3,026,678 |.. . 03/01/2027 . (1.B FE ....
..882724-FT-9 | TEXAS ST oovviiiiiiiiiiiiiiiiiiiiiccicccccccccieeeees [ . 07/20/2023 . | WELLS FARGO ... . 2,414,876 ..2,375,000 2,475,626 . 2,440,208 |.. . 08/01/2025 . [1.A FE ....
..901580-CY-4 | TWIN FALLS CNTY IDAHO SCH DIST ......ccoeeeeeees [ernnn . 08/16/2023 . | WELLS FARGO ... .. 101,857 |.......... 100,000 |... . ....102,846 |.. . 09/15/2024 . (1.A FE ....
..939307-HV-9 | WASHINGTON MULTNOMAH & YAMHILL ......covvvvvvnns ferrenn . 09/06/2023 . | MORGAN STANLEY ........... |.... 282,720 | 250,000 |........... 295,890 |.... . ....255,752 |.. . 06/15/2024 . (1.B FE ....
.. 93974E-D5-2 | WASHINGTON ST .eovvvviiiiiiiiiiiiiiiiiiiieieeeeeeens [ . 07/20/2023 . | JPMORGAN CHASE & CO. ... |.... 16,616,800 |...... 16,000,000 |....... 16,773,760 |.... ) .. (72,20) |... .......16,701,464 |.. . 07/01/2025 . [1.A Z .....
..93974E-EA-0 | WASHINGTON ST ..eevvviieiiiiiiiiiiiiiiiiiiciieeeeeees [ . 07/25/2023 . |MORGAN STANLEY ......eevvn |ooveveiiiiiniiinnnns Joeeees 5,791,733 |........ 5,260,000 |........ 5,762,435 |.oooooviiiiiiiiiiins o e (15,380) [oevvvvvvviiinnnn fovnnnne (ISR ) P RN 5,747,055 . 02/01/2028 . (1.B FE ....
OPPENHEIMER & CO., INC
..966493-MZ-8 | WHITMAN CNTY WASH SCH DIST NO ...oeevveeeeeeeees [eeeens . 09/06/2023 . | .evvvvvrirnriiinniniiiiniiinns feeeeeeeeeeeeneneens o 100,181 |.......... 100,000 |........... 124,999 |........... R[0T & A N (201 D) PO N (201 D F N 100,810 . 12/01/2023 . [1.A FE ....
.. 97942N-FB-7 | WOODHAVEN BROWNSTOWN MICH SCH ......evvvvvvvvvene [oeennnn . 08/24/2023 . |UMB BANK ...ovvvvvvvvnnnnnn Jovveeieiieiiiieieees |oveeees 363,395 |.......... 360,000 |........... 440,100 |........... 373,940 [ooovviiiiiiiins foeeennn (6,839) |..evveeeeieiiees fovnnnns (6.839) |..evveriiiieiies fovvnnnnnns 367,101 . 05/01/2024 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 106,136,084 98,515,000 108,519,924 26,708,229 (557,994) (557,994) 105,671,982 , 754,242 XXX XXX
..003430-BE-4 | ABILENE KANS PUB BLDG COMMN RE ...........ceevws [orrenn . 08/16/2023 . | WELLS FARGO ... ..345,000 ..408,273 |.... ....(5,962) |. 12,315 |. 12/01/2024 . [1.D FE ....
..01728V-UB-4 | ALLEGHENY CNTY PA ..ooovriiiiiiiiii [ . 08/01/2023 . | UMB BANK 250,000 261,353 |.... .. 7,556 |. 11/01/2035 . [1.D FE ....
..01753P-DU-2 | ALLEN CNTY KANS PUB BLDG COMMN ..............oo. [oeeennn . 09/06/2023 . | WELLS FARGO 205,000 238,815 |.... 7,887 |. 12/01/2024 . |1.F FE ....
..055022-AC-1 | AZUSA CALIF PENSION OBLIG ....coeeeeeeeeieeeeeees feeenn . 08/01/2023 . | MATURED .. 500,000 .... 500,000 |.... .. 7,530 |. 08/01/2023 . 1.D FE ....
RBC DOMINION SECURITIE!
..088365-FB-2 |BEXAR CNTY TEX HOSP DIST ....cooveveeeeiiiieeneens [eeenn . 09/06/2023 . . ... 100,000 . ...(2,350) | .. 101,506 |.. ..5,319 |. 02/15/2024 . [1.B FE ....
..108152-DS-5 | BRIDGEPORT CONN .. . |. 07/15/2023 . | MATURED ..210,000 . 210,000 .234,179 ..212,758 |. (2,758) | 210,000 .10,500 |. 07/15/2023 . [1.E FE ....
..108152-DT-3 | BRIDGEPORT CONN . |- 08/16/2023 . [ SEIBERT, BRANFORD INC. ..314,114 . 310,000 ..320,723 |. .(4,343) | .316,380 .16,921 |. 07/15/2024 . [1.E FE ....
..108152-GF-0 | BRIDGEPORT CONN ......evvvvvvvvvnnnnnnnnnnnnnnnnnnnns [ eeneens . 08/16/2023 . | WELLS FARGO .............. ... (3,089) | . 08/15/2024 . (1.E FE ....
..118106-JC-8 |BUCKEYE ARIZ UN HIGH SCH DIST ......ccoeeeeeeees [oeennn . 09/28/2023 . ....(2,364) |. . 07/01/2026 . [1.C FE ....
..133303-4C-8 | CAMERON CNTY TEX .......oooeviiniiiiiinins [ . 07/25/2023 . | INTL FCStone .. .. (16,700) |. . 02/15/2028 . (1.D FE ....
.. 156267-MA-1 | CENTRE CNTY PA ..oooeriiiii [ . 08/28/2023 . |UMB BANK ... 254,527 |.... ... (2,080) | . 07/01/2032 . [1.C FE ....
.. 156267-MC-7 | CENTRE CNTY PA ..o [ . 07/20/2023 . |UMB BANK ... 388,829 |.... ....(2,207) | . 07/01/2034 . (1.C FE ....
..168520-NZ-3 | CHICO CALIF UNI SCH DIST ..eevvvvvviiiiiieiiiiinns [eeeeenn . 09/26/2023 . |UMB BANK ... I ...(2,226) |. , . . 08/01/2040 . (1.D FE ....
..169583-GlN-5 | CHINO VY UNI SCH DIST CALIF . 08/16/2023 . [UMB BANK . ..180,422 |. ..173,288 |. (1,759) | (1,759) 171,529 . 08/01/2038 . (1.D FE ....
..169583-HF-1 | CHINO VY UNI SCH DIST CALIF . 08/01/2023 . | MATURED ... ..2,955,000 |. .2,955,000 |. ) . 2,955,000 . 08/01/2023 . (1.D FE ....
..183595-BC-0 | CLAY IND CMNTY MULTI SCH BLDG . 09/06/2023 . [MORGAN STANLEY . ..193,081 .(3,573) | ..(3,573) .189,508 . 07/15/2024 . (1.B FE ....
..197486-N0-2 | COLUMBIA CNTY GA SCH DIST ... 08/29/2023 . [UMB BANK ... ..808,192 (3,840) | . (3,840) .823,49%0 . (15,298) |. . 10/01/2036 . (1.B FE ....
..245176-GF-3 | DEL MAR TEX COLLEGE DIST .. 09/06/2023 .  JPMORGAN CHASE & CO K .. 364,021 ..364,901 .(6,235) | ..(6,235) .358,666 .(3,745) |. . 08/15/2024 . (1.C FE ....
..245176-HF-2 | DEL MAR TEX COLLEGE DIST ....eevvvvvvevvnrnnnnnnns [eeeeenn . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .. 405,624 ..417,030 |.... .. (7,125) | . (7,125) |... .409,904 |.. . 08/15/2024 . [1.C FE ....
..250375-LN-0 | DESERT CALIF CMNTY COLLEGE DIST .....ceevvvvvnes [ereennn . 08/01/2023 . | MATURED ... .. 470,000 . 470,000 |.... . 470,000 |.. . 08/01/2023 . [1.C FE ....
..250433-TP-4 | DESERT SANDS CALIF UNI SCH DIS ....evvvvvvvvnnnn [ereenn . 07/28/2023 . |UMB BANK . .. 310,584 ..309,505 |.... .. (1,132) ). .308,373 |.. . 08/01/2087 . [1.C FE ....
..250433-TQ-2 | DESERT SANDS CALIF UNI SCH DIS ......evvvvvvvnns [eeeenn . 09/13/2023 . |UMB BANK ... 250,000 ... (1,035) ] . 08/01/2038 . [1.C FE ....
..250864~Cli-4 | DOVE VALLEY MET DIST COLO ARAP ......eevvveuunnn [ereeenn . 07/12/2023 . |UMB BANK ... .. 180,000 ...(1,392) | . 12/01/2085 . [1.C FE ....
BANK OF AMERICA/MERRILL
..262615-KV-8 | DU PAGE COOK & WILL CNTYS ILL CMNT .........o. [ .eeeees . 07/20/2023 . |LYNCH ..ovvvvviiiiiiiiiiiins Jooeeeeieiiiieeieenns | 5,507,570 |........ 5,220,000 |........ 5,557,525 |.oooiiiiiiiiiiiiiins o e [QIVU) 1 P TN (G0 A R 5,541,520 . 06/01/2026 . [1.A Z .....
FIFTH THIRD SECURITIES,
..265404-EQ-2 | DUNELAND IND SCH BLDG CORP .........ccoceeeeiiees [oeeenn . 07/20/2023 L | INC. .ooooiiiiiiiiiiiiiiiiins | e 1,683,794 |........ 1,595,000 |........ 1,824,154 |........ 1,784,343 | o (20,485) |.eoeeeieiiieenns oeeenns (20,485) |.ooeeeeeeeeeiens oeeenns 1,754,859 . 07/15/2026 . [1.B FE .
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..274536-KJ-9 | EAST PORTER CNTY SCH BLDG CORP ... . 08/16/2023 . | SEIBERT, BRANFORD INC. 350,000 ..363,989 |.... ... (5,674) | . (5,674) ... . (3,761) . 07/15/2024 . (1.B FE ....
..278698-AY-1 |EBERT MET DIST COLO ..ooooeveeeiiiieeieeieeieieeees oo . 08/29/2023 . | INCAPITAL ....ovvvvvvvnnnns ... 800,000 . 863,176 |.... ... (6,491) ] . (6,491) ... .5,939 . 12/01/2035 . [1.E FE ....
..205515-ML-1 |ERIE PA (CITY OF) eovvvviiiiiiiiiiiiiiiiiiiiiineens [ oo . 08/30/2023 . |UMB BANK ... ..1,000,000 .1,084,403 |.... ... (6,646) |. . (6,646) |... . 09/01/2036 . [1.C FE ....
..205515-MM-9 |ERIE PA (CITY OF) .evvvvvvvriiiiiiiiienneieeieenenns [ oo . 08/23/2023 . |UMB BANK ... .... 850,000 ... (5,070) | . (5,070) |... . 09/01/2038 . [1.C FE ....
.. 205515-MN-7 |ERIE PA (CITY OF) .eovvvviiiiiiiiiiiiieiiiiiiiiceees [ oo . 07/31/2023 . |UMB BANK . .... 800,000 ... (4,138) ] . (4,138) ... . 09/01/2039 . 1.C FE ....
..338815-DQ-3 | FLATHEAD CNTY MONT SCH DIST NO ..oooeveeeeeeeees [ oeennn . 07/01/2023 . | MATURED ... .... 400,000 ... (5,880) | . (5,880) |... . 07/01/2023 . [1.E FE ....
..34407N-AT-4 |FLYING HORSE MET DIST NO 2 COL ....oooevveeeeens [erennn . 07/25/2023 . |UMB BANK . .. 270,000 ....(2,99) |. ..(2,99) |... . 12/01/2035 . [1.E FE ....
..378394-JE-1 | GLENDALE CALIF CMNTY COLLEGE D .....ccoeeeeeenn [eeeennn . 08/01/2023 . | MATURED ... 555,000 . . 08/01/2023 . (1.D FE ....
..386448-EC-4 | GRAND RIVER HOSP DIST COLO ....ccoeeveveeeeeeeees feeeenn . 09/19/2023 . |UMB BANK ........evvvennnee .... 200,000 . (3,211) . L (3,211) ... .. (4,636) ... . 12/01/2025 . [1.C FE ....
..415342-RL-0 |HARRISON N J .....cceeeeins 08/16/2023 . [ SEIBERT, BRANFORD INC. ..430,000 (6,671) |. . (6,671) (2,118) |. . 03/01/2024 . (1.D FE ....
..421290-41-4 | HAYWARD CALIF UNI SCH DIST 07/13/2023 . [UMB BANK ... ..530,000 (1,732) | . (1,732) ..1,468 |. . 08/01/2037 . (1.E FE ....
..442331-T8-7 |HOUSTON TEX .........eevenns 09/06/2023 .  JPMORGAN CHASE & CO . 190,000 . N .(3,523) | .(1,249) |. . 03/01/2024 . (1.D FE ....
.. 45204E-P4-4 | ILLINOIS FIN AUTH REV ....eevvvvevrnnnnnnnnnnnnnnns [ eeeenn . 09/06/2023 . | WELLS FARGO .............. .... 140,000 150,503 |.... ....(1,255) |. . 12/01/2024 . [1.C FE ....
..457110-LX-0 | INGLEWOOD CALIF UNI SCH DIST .....cevvveeeeeeenns oo . 08/21/2023 . |UMB BANK ... .. 500,000 606,045 |.... ... (8,735) ] . 08/01/2034 . [2.A FE ....
..457110-MA-9 | INGLEWOOD CALIF UNI SCH DIST ...ocevvveeeeeeeeens [ eeenns . 07/31/2023 . |UMB BANK ... 250,000 .. (2,046) |. . 08/01/2037 . [2.A FE ....
RAYMOND JAMES &
..45875C-AF~7 | INTERLOCKEN CONS MET DIST COLO ....evvvvvvvnnnnn fereeenn . 08/16/2023 . | ASSOCIATES, INC. ... 430,000 ....(5,642) |. .. (4,301) [.... . 12/01/2024 . (1.E FE ....
..45875C-AG-5 | INTERLOCKEN CONS MET DIST COLO .....ovvvvvuvunnn [ereennn . 09/27/2023 . | UMB BANK .... 105,000 .. (1,507) | .. (1,973) |.... . 12/01/2025 . (1.E FE ....
..463777-8B-1 | IRVING TEX ...coovviiiiiiiiiiiiiiiii [ . 09/15/2023 . | MATURED ... .... 500,000 K . 09/15/2023 . [1.A FE ....
..480102-CY-6 | JONES CNTY GA SCH DIST ...uvvvnnniiiiiiiiiiiiies oo . 08/02/2023 . |UMB BANK . . .. 200,000 .. (3,190) | . (3,190) |... (1,835) [........ (1,835) . 08/01/2024 . (1.B FE ....
BAIRD (ROBERT W.) & CO.
.. 482124-SD-7 | JURUPA CALIF UNI SCH DIST ...ooevveeeeeeeeeeeeeens [ L 07/1172023 | INC. oo e | 1,087,866 |........ 1,065,000 |........ 1,120,560 |........ 1,101,028 |ooovvveveeenens [ (2,872) |oevveeeieiiiiinn fevninns (2,872) |oevveeeiiiiiiinn fevninns 1,098,155 |.oooeeeeeeeeeens | (10,290) |....... (10,290) [+evvveenees 40,470 |. 08/01/2037 .|1.D FE ....
BAIRD (ROBERT W.) & CO.
.. 482124-SF-2 | JURUPA CALIF UNI SCH DIST ...coevveeieeieeeeeeeens [ L 07/1172023 | INC. oooeeeeiiiiiiiiiiiien e | 1,370,129 |........ 1,350,000 |........ 1,396,076 |........ 1,379,992 [ovvvviiiiiiinns ferninnns (25740 ) PO N (25740 ) PO N 1,377,615 oo | (7,486) |........ (7,486) [.ovvvnnnnnnn 51,300 |. 08/01/2039 . |1.D FE ....
..514282-XC-1 |LANCASTER PA .....eevvvviriririiiiiiiinnenninninnnnns [ eeeeenn . 08/16/2023 . |LOOP CAPITAL MARKETS ... |.... ..361,670 355,000 ..370,474 |.... ....(5,244) |. ...365,230 |.. .. (3,560) [.... . 11/01/2024 . (1.G FE ....
..522223-GN-0 | LEAVENWORTH CNTY KANS UNI SCH 08/29/2023 . [UMB BANK ... .. 975,560 ..1,000,000 1,059,322 |. (8,029) |. .1,051,203 . (75,733) |. . 09/01/2038 . [1.E FE ....
..527630-EZ-7 |LEWIS & CLARK CNTY MONT SCH DI ... 08/30/2023 . [UMB BANK . .. 623,959 ..595,000 ..654,19 |. .. (10,963) |. .643,233 . (19,275) |. . 07/01/2026 . [1.E FE ....
..542411-ND-1 | LONG BEACH CA CMNTY COLLEGE DIST 08/28/2023 . [UMB BANK . ..679,273 . 700,000 ..759,709 |. (6,632) |. 753,077 . (73,804) |. . 08/01/2049 . (1.C FE ....
..566747-EP-2 | MARICOPA CNTY ARIZ ELEM SCH DI .ooovvvvveieeees [ eeennn . 07/01/2023 . | MATURED ... ..200,000 .. 200,000 ..202,341 ....(2,341) ). 200,000 |.. . 07/01/2023 . [1.C FE ....
..56674M-CH-9 | MARICOPA CNTY ARIZ ELEM SCH DI ..oovvvvneeniens [ eeennn . 08/21/2023 . |UMB BANK ... 375,000 ... (3,761) ] . 07/01/2036 . [1.C FE ....
..567090-H7-3 | MARICOPA CNTY ARIZ SCH DIST NO ....eevvvrvvnnnnn [ereenn . 07/11/2023 . |UMB BANK ... 450,000 |... 518,571 |........... .. (4,088) | . . 07/01/2034 . [1.C FE ....
..567235-JK-3 | MARICOPA CNTY ARIZ SCH DIST NO ....ovvvvvvvnnnnn [oreenn . 07/01/2023 . |MATURED ........evvvvvvvnnnn Joevereennnnnnnnnnnns [o00eenn 590,000 o 590,000 |........... 684,713 |........... 598,080 |..ooeeiiiiiiines |eeeees (8,080) [ovvvvvvvnnnnnnnn foreeenn (8,080) [cevvvvvrvnnnnnnn forreiiinn 590,000 [oooeeiiiiiiiiins e, . 07/01/2023 . [1.C FE ....
BANK OF AMERICA/MERRILL
..567505-PT-3 | MARICOPA CNTY ARIZ UN HIGH SCH ......ouvvuvunnnn [eenenn . 08/22/2023 . |LYNCH ...ovvvvviiiiniiiiiins Joeveeeeieieieeeeenns | 2,803,683 |........ 1,700,000 |........ 2,007,428 |........ 1,860,844 |..ooovvvvniiiins fennnns (21,959) |oooeeeeeeeeeeees e (21,959) |ooeeeeeeeeeieees e 1,838,885 |..oooeeeeeeenens | (35,202) . 07/01/2031 . (1.B FE ....
..567373-G2-5 |MARICOPA CNTY ARIZ UNI SCH DIS ...evvvvvnnnnnnnn [ereenn . 08/16/2023 . | SEIBERT, BRANFORD INC. .. 354,778 350,000 .... 401,181 ..364,487 |.... ... (6,038) | . (6,038) ... .358,449 |.. .. (3,672) ... . 07/01/2024 . (1.B FE ....
..567430-0D-8 | MARICOPA CNTY ARIZ UNI SCH DIS ....evvvvvuvnnnnn [eeeenn . 08/16/2023 . | SEIBERT, BRANFORD INC. .. 304,170 .... 300,000 ..311,874 |.... ....(4,946) |. .306,928 |.. .. (2,78) |.... . 07/01/2024 . (1.B FE ....
..57325V-AH-2 | MARTIN CNTY TEX HOSP DIST ....ovvnniiiiiiiiiin [eeeenn . 09/07/2023 . |UMB BANK ... .. 170,282 .... 170,000 . 176,881 ... (3,815) | 173,066 |.. .. (2,784)[.... . 04/01/2024 . 2.A FE ....
..592240-VP-7 | METROPOL ITAN PK DIST TACOMA WA 08/25/2023 . [UMB BANK . ..517,840 . 500,000 . ..543,481 |. .(5,524) |. .537,957 . (20,117) |. . 12/01/2034 . [1.C Z .....
..503561-BC-6 | MIAMI GARDENS FLA .. 07/01/2023 . | MATURED .. 175,000 . 175,000 . 175,000 |. . 175,000 |. . 175,000 | . 07/01/2023 . (1.D FE ....
..60534W-G9-3 | MISSISSIPPI DEV BK SPL OBLIG 08/04/2023 . [UMB BANK . .. 251,348 ..250,000 ..267,080 |. ..254,042 |. (515) .253,527 (2,179) |. . 06/01/2039 . (1.C FE ....
..608117-DU-8 | MOHAVE CNTY ARIZ UN HIGH SCH D 09/06/2023 . [ JPMORGAN CHASE & CO .. 227,637 ..225,000 ..265,667 |. ..234,007 |. (4,086) .229,91 .(2,284) |. . 07/01/2024 . (1.E FE ....
..612582-EH-5 | MONTEREY PENINSULA CALIF UNI § 08/04/2023 . [UMB BANK .... ..610,920 . 600,000 ..629,016 |. . 618,165 |. (1,799) .616,365 .(5,445) |. . 08/01/2038 . (1.D FE ....
..61709K-CV-1 | MORGAN CNTY ALA BRD ED ....ovvvvvvvviiiiiiiiiniens [eeeenn . 09/12/2023 . |UMB BANK ... .. 369,930 .... 400,000 431,692 |[...........422,755 |.... .420,573 |.. . (50,643) |.... . 03/01/2049 . (1.D FE ....
..62476H-CU-9 | MSD OF WASHINGTON TWP IN ....ccoeenns [ eeens . 09/11/2023 . |UMB BANK . .. 464,773 ..475,000 ..532,280 |...........515,338 |.... 511,333 |.. . (46,560) |.... . 01/15/2039 . (1.B FE ....
..642714-FU-8 | NEW BRITAIN CONN ..o [ . 09/01/2023 . | MATURED ... .......... 50,000 ...50,000 |... ...50,000 |............50,000 |.... ..50,000 |.. . 09/01/2023 . 1.C FE ....
..642714-Fli-4 | NEW BRITAIN CONN ...ooooeeeeeeeiiiiiieiiiieiieeeees oo . 09/01/2023 . |MATURED ......evvvvvvvvnnnns Jovveeeeeeieieieieees Joveeeees 400,000 |.......... 400,000 |.......... 400,000 |.......... 400,000 J..ooeeeeeeeeeee e eeeveviiiieieee fovciiiiiiiiiiins fooviiiiiiiiiiinn o 400,000 J..ooovviiiiiiins overiiiiiiienes . 09/01/2023 . [1.C FE ....
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OPPENHEINER & CO., INC.
..645020-6T-0 | NEW HAVEN CONN .......oooeeenrnnnnnnnnn [ L 07/18/2023 . | evvveeininiiiiiiininiinininns e e, 660,139 |[.......... 660,000 |........... 727,414 |........... 668,502 |........ooeeeees |eeeens (8,056) [cvvvvvvvvrnnnnnn forreenn (8,056) [cuvvvvvvnvnnnnnn forreeennnd 660,446 |.......oooeeeies |eiinnnnnn (308) [.vvvvvvnnns (308) [..vvvennnnnn 31,902 . 08/01/2023 . |1.E FE ....
BANK OF AMERICA/MERRILL
..649660-2F-6 |NEW YORK N Y ...oovvvviniiiiiniiiniiiiniiiiiiiiiininn [eeeees . 07/25/2023 . |LYNCH ..oovvvviiiiiiiiiiiins Joeeeeeeeiiiieeeeenns | 1,107,610 |........ 1,000,000 |........ 1,081,590 |ooveeeeeieeeieieiies v e (1L779) [ [ (1,779) [euvveniiiiiis foeeens 1,079,811 . 08/01/2028 . [1.C Z .....
BANK OF AMERICA/MERRILL
..65000B-NN-4 | NEW YORK ST SCHOOL DIST FING PG 20 ......ccevvn [orennn . 07/25/2023 . |LYNCH ..oovvvviiiiiiiiiiiins Joeeeeeeeiiiieeeeenns | 3,928,176 |........ 3,600,000 |........ 3,953,556 |........ 3,919,692 |....oooeviiiiins [eennnnn (36,178) [enniiiiiiiiiiin oo (36,178) |ovvveeveririinns fornnnnns 3,883,515 . 10/01/2027 . (1.D FE ....
..650367-PU-3 | NEWARK N J ..oeeeeis [ . 08/16/2023 . | MORGAN STANLEY .. ..609,648 .... 600,000 ..644,352 |.... .. (15,915) |... .628,437 |.. . 10/01/2024 . (1.E FE ....
..650370-DQ-9 | NEWARK N J BRD ED 08/16/2023 . UMB BANK .... .. 384,859 ..375,000 .. 449,540 |. . (5,184) .444,356 . 07/15/2035 . [1.C FE ....
..650370-DS-5 |NEWARK N J BRD ED 08/07/2023 . [UMB BANK . .. 400,940 . 400,000 ..477,037 |. . (5,130) 471,907 . 07/15/2087 . [1.C FE ....
..652560-BS-1 | NEWTON CNTY GA .... 08/01/2023 . | MATURED ... .. 225,000 ..228,432 |. ..(3,432) . 08/01/2023 . (1.B FE ....
..656491-PP-6 | NORRISTOWN PA AREA SCH DIST ...ccoeeeeeiiiiieeees [ eeenn . 07/24/2023 . | INCAPITAL ... 1,625,427 1,631,481 |.... (14,261) |... . 09/01/2034 . (1.E FE ....
..675383-TE-3 | OCEANSIDE CALIF UNI SCH DIST ....cceeeeeeeeeeeens oo . 08/31/2023 . |UMB BANK . .. 129,014 ..183,378 |.... . 08/01/2043 . (1.D FE ....
..692020-T3-4 | OXNARD CALIF SCH DIST ..oooeveiiiiiiiiiiiiiiiens [ . 08/01/2023 . | MATURED ... ..300,000 . 08/01/2023 . [1.C FE ....
..722086-FQ-3 |PINAL CNTY ARIZ SCH DIST NO 00 ......cceeeeeeens [ eennnn . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... . . (3,978) |... L (274 .. . 07/01/2024 . (1.C FE ....
..725726-Mli-0 |PITTSTON PA AREA SCH DIST ..eevvvvvvvvnennnnnnnnns [ eeeeenn . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .......... 280,000 |... 209,230 |.... ..(2,408) |... (1,91 |, . 07/15/2024 . [1.C FE ....
L T2T177-C3-9 |PLANO TEX oo [ . 07/20/2023 . | JPMORGAN CHASE & CO. ... |oeeeereeerennnnnnns |oeen. 8,179,049 | 7,865,000 |........ 8,238,902 |[.... . (21,611) ... . (38,242) |.... . 09/01/2025 . [1.A Z .....
LT2T177-68-6 |PLANO TEX oo [ . 07/20/2023 . | WELLS FARGO .....ccovvvees Jooveneniiiiiiinienns | 1,169,618 |........ 1,125,000 |........ 1,178,483 |.... (3,001 | e 1,175,301 . (5,774) |.... . 09/01/2025 . [1.A Z .....
..73208P-BD-2 | POMONA CALIF PENSION OBLIG .......eevvvvvvvvvnnnn [ereeenn . 08/01/2023 . |MATURED .......evvvvvvvnnnns foereeeenieinieneeens Joeeeeeens 450,000 [oveeerrnnns 450,000 |........... 478,287 |ooeeeeen 88,715 | e (8,715) [ s (5,715) |vvvveeiiiiiiies v 450,000 [ooeeeiiiiiiiiins e, . 08/01/2023 . [1.E FE ....
BANK OF AMERICA/MERRILL
..73723R-YG-2 | PORTSMOUTH VA . 08/16/2023 . | LYNCH . .... 263,752 .... 260,000 310,952 |...........272,489 |.... .. (5,077) | . (5,077) ... ....267,412 |.. (3,660) |.... . 07/15/2024 . (1.C FE ....
..741701-7F-7 | PRINCE GEORGES CNTY MD .. 09/15/2023 . | MATURED . 2,705,000 ..2,705,000 ..2,705,000 |. .2,705,000 |. ) .2,705,000 | . 09/15/2023 . [1.A FE ....
..797002-EQ-1 | SAN BRUNO PK CALIF SCH DIST . 08/04/2023 . | UMB BANK .. 485,045 . 480,000 ..497,510 |. ..488,983 |. .(1,435) | ..(1,435) .487,548 .(2,503) |. . 08/01/2038 . [1.C FE ....
..797272-RK-9 | SAN DIEGO CALIF CMNTY COLLEGE DIST . 08/01/2023 . | MATURED . 2,100,000 ..2,100,000 ..2,100,000 |. .2,100,000 |. ) .2,100,000 | . 08/01/2023 . [1.A FE ....
..798458-UH-6 | SAN LEANDRO CALIF UNI SCH DIST ... 07/28/2023 . [UMB BANK . . 210,000 ..228,372 |. (1,810) |. . (1,810) . (10,343) |. . 08/01/2037 . [1.E FE ....
..799306-0B-4 | SAN RAFAEL CALIF ELEM SCH DIST ...eevvvvveennnnn [erreenn . 08/18/2023 . | UMB BANK ... ..1,105,000 .1,168,473 |.... ... (8,430) | . (8,430) |... . (42,778) . 08/01/2038 . 1.C FE ....
..800851-RE-9 | SANGER CALIF UNI' SCH DIST ....evvvvvvvvvnrnnnnnnns [ eeeenn . 07/28/2023 . |UMB BANK .........evvvnnnns .... 210,000 ..225,835 |.... ... (1,200) | . (1,290) [... .(5,947) |.... . 08/01/2037 . [1.C FE ....
..80381L-AH-7 | SARPY CNTY NEB SCH DIST NO 001 ...oeoeeeveeeeees [ eeennn . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .......... 105,000 oeeeee 111,531 oo (2,268) ). oo (2,268) ). .(2,343) |.... . 12/15/2024 . (1.E FE ....
..818461-JK-2 | SEWARD CNTY KANS UNI' SCH DIST ...ovvvviiiiiiins [eeennn . 08/16/2023 . | MORGAN STANLEY .....ccooo |oevevvvrennninnnnnns Joeeennnn 738,513 [ 725,000 |...........843,023 |........... 756,206 |..oooeeeiiieiens eeeens (11,660) [c.vvvvvniiiiinns s (11,860) [ovvveeeeiiiins oo 744546 | [, (9,034) . 09/01/2024 . (1.E FE ....
BAIRD (ROBERT W.) & CO.
..829596-TX-3 | SIOUX FALLS S D SCH DIST NO 49 .......evvvvvvunn [ereenn L 08/16/2023 . | INC. ooooeeiiiiiiiiiiiiiiens e e 300,306 [.......... 300,000 |........... 338,034 [...........306,949 [....cccooiiiiies |oerinnn (4,028) |eevvveeiniiinns fevnnnns (4,028) |.eoeiiiiiiaenns onnnn802,921 foeneiiiis | (2,615) |........ (2,615) | 12,567 |. 02/01/2024 . (1.B FE ....
..879709-5T-6 | TEMPE ARIZ ..coooeeiieeiiiiiiiiieiii [ . 07/01/2023 . | MATURED ... 275,000 312,595 |.... ....(3,904) |. ..(3,904) |... . 07/01/2023 . [1.A FE ....
..889278-2D-2 | TOLEDO OHIO ...eevvvvvvrveivieriiiieiieeeeeeeeeeneenes [ eeees . 08/10/2023 . |UMB BANK . 250,000 253,680 |.... .. (2,178) | L (2,178) |... . 12/01/2023 . [1.F FE ....
B. C. ZIEGLER AND
..889278-ZE-0 | TOLEDO OHIO ...evvvvvvvirviiiirieniiiereeeeeeeeeeeenns [ eeeeenn . 07/18/2023 . | COMPANY ... .... 680,000 698,183 |.... ... (4,811)]. . (4.811) ... L2177 2,177 . 12/01/2024 . (1.F FE ....
..91882R-GP-1 | VAL VERDE UNIFIED SCHOOL DISTRICT 08/28/2023 . [UMB BANK . ..225,000 .(2,633) | ..(2,633) . (22,283) |. (22,253) |.. . 08/01/2039 . [1.C FE ....
..941247-7G-7 | WATERBURY CONN .... 07/20/2023 . [UMB BANK . .. 1,250,000 N .(6,593) | ..(6,593) 89,086 |. . 89,086 |.. . 08/01/2034 . (1.D FE ....
..941367-BM-5 | WATERFORD CALIF UNI SCH DIST 08/18/2023 . [UMB BANK ... ..250,000 ..272,847 |. (1,283) . (1,283) .271,564 ... (899)[. .. (899) |.. . 08/01/2049 . (1.E FE ....
.. 95855R-CQ-7 | WESTERN MARICOPA ED CTR DIST N . |- 07/20/2023 . [ JPMORGAN CHASE & CO ..2,365,000 .2,525,804 |. (35,529) (35,529) . 2,490,276 . (40,751) |. (40,751) |.. . 07/01/2025 . (1.D FE ....
..973279-SI1-3 | WINDHAM CONN ... . |- 08/31/2023 . [UMB BANK .... ..430,000 ..468,581 |. . (3,660) . (16,39%) |. (16,39%) [.. . 08/15/2034 . [1.C FE ....
..973279-SX-1 | WINDHAM CONN ....ooovrrrniiiiiiiies [ . 07/28/2023 . |UMB BANK ... ..614,254 |.... . (4,011) ... . (16,416) |....... (16,416) . 08/15/2035 . 1.C FE ....
..976095-JE-0 | WINTERS CALIF JT UNI SCH DIST ...ccoeeeeeeeeenns [ oeennn . 08/23/2023 . | MORGAN STANLEY .. 1,195,617 |.... ..(9,524) |... . 08/01/2043 . [1.C FE ....
..976095-JF-7 | WINTERS CALIF JT UNI SCH DIST .....coeeveennnins [ orennn . 08/10/2023 . | UMB BANK ..(3,352) [... . 08/01/2046 . (1.C FE ....
..979844-BU-0 | WOODMEN RD MET DIST COLO ...eevvvvemvemnnnnnnnnnnn [ereeenn . 09/06/2023 . | MORGAN STANLEY .. ..(4,213) |... . 12/01/2024 . [1.C FE ....
..982038-TH-4 | WORTHINGTON OHIO CITY SCH DIST ....evvvvvvvvnnnn [eeeennn . 07/20/2023 . | UMB BANK U ... (676) ... . 12/01/2042 . (1.B FE ....
..985794-CU-8 | YELLOWSTONE CNTY MONT K-12 SCH .........ooeeeees [ orrnnn . 08/16/2023 . | JPMORGAN CHASE & CO. ... |.... .... 610,000 698,792 |.... . (9,865) |... . 07/01/2024 . (1.F FE ....
..985794-DL-7 | YELLOWSTONE CNTY MONT K-12 SCH ... oo f.eee ] 07/01/2023 . [MATURED ...ovvvvvvvvnnnnnens . .. 440, 440,000 496,668 |.... ... (6, . (6,048) ... . 07/01/2023 . [1.F FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 77,866,588 74,565,000 81,350,750 (561,209) (561,209) (1,171,749) | (1,171,749) XXX XXX
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..010595-ES-1 | ALABAMA ST MUN ELEC AUTH PIR S ...oevvvviiinnnns [ eeenn . 09/01/2023 . |MATURED ......eevvvvvvnnnnnn Jooveeenieiiniineenns | 1,090,000 |........ 1,090,000 |........ 1,090,000 |........ 1,090,000 |oovevviiiiiiins fevveiiiiiiiiiins foenviiiiiiiiiies foi e e 1,090,000 [.evvvvevveeennne forvmmmnniniiinns fooeiiiiis e 21,037 |. 09/01/2023 . |1.D FE ....
B. C. ZIEGLER AND
..013493-HV-6 | ALBUQUERQUE BERNALILLO CNTY WT ..ooovvvvvieieens [ oeeenn . 07/18/2023 . | COMPANY ..oovvvviiiiiiiiens Joeeeeiiiiiiiiieieees [0 762,360 oo 750,000 |...........850,163 |.......... 777,882 |..ccorvrrrriinnr fouunnn (10,161) [oevvvvniiiiiinnn foeeens (10,161) [euvvvnniniiinnnn oo 767,720 |ocoveeeeeeiienes oveeees (5,360) . 07/01/2024 . [1.C FE ....
..02765U-LU-6 | AMERICAN MUN PWR OHIO INC REV .....cceeeeeeeeees [oeennn . 07/18/2023 . | WELLS FARGO ... 550,000 ... (9,877) ] L (9,877) ... ....560,269 |.. ...(5,489) [.... . 02/15/2024 . (1.F FE ....
..040664-AN-4 | ARIZONA ST UNIV REVS ....eovvvviiiiiiiiiiiiiiiiiens [ eeeeenn . 07/18/2023 . | INCAPITAL ..1,100,000 ...(9,414) | .1,228,3% |.. . (97,231) |.... . 07/01/2038 . [1.C FE ....
..040664-AQ-7 | ARIZONA ST UNIV REVS ......cvvvvvvvvvvrrirrnninnnns [ eeeeenn . 08/29/2023 . |UMB BANK ... .... 100,000 110,891 . (10,605) |.... . 07/01/2040 . (1.C FE ....
..047870-0A-1 | ATLANTA GA WTR & WASTE WTR REV .....cevvvvevenns [eeeenn . 08/02/2023 . |UMB BANK ... .... 150,000 .. (1,836) [.... . 11/01/2024 . (1.D FE ....
..047870-0L-7 | ATLANTA GA WTR & WASTE WTR REV ......cevvvevenns [eeeenn . 07/24/2023 . |UMB BANK ... . ... 936 |.... . 11/01/2034 . (1.D FE ....
..047870-QM-5 | ATLANTA GA WTR & WASTE WTR REV .....eevvvvevenns [ereennn . 07/24/2023 . |UMB BANK ... 1,326,586 |.... . . ..5,104 |.... . 11/01/2035 . (1.D FE ....
..058508-J0-6 |BALL ST UNIV IND UNIV REVS ...coooeeeiiiiiiinenns [ oeennn . 08/16/2023 . | SEIBERT, BRANFORD INC. . 286,176 |.... ....281,519 |.. .. (3,007) |.... . 07/01/2024 . (1.D FE ....
..059134-EN-2 | BALTIMORE CNTY MD CTFS PARTN 07/25/2023 . [MORGAN STANLEY ........... |oeeeeeeeevveeieinens foeeee. 5,038,900 |........4,665,000 |........4,986,512 [....cccevnnnnnnnnne . 4,973,912 64,987 |. . 03/01/2027 . [1.B Z .....
..086377-DC-9 | BESSEMER ALA GOVERNMENTAL UTIL 08/16/2023 . | WELLS FARGO ..452,884 |. .444,982 (5,628) |. . 06/01/2024 . (1.F FE ....
..087032-EC-8 |BETHEL PARK PA MUN AUTH SWR RE 09/01/2023 . [MATURED ...... 300,000 |eeviiiiiiiiiins ferneeniiiiiinnn. Y N 300,000 |ooovviiiiiiiins feveiiiiiiiinnens K R . 09/01/2023 . [1.C FE ....
..090132-AH-4 |BILLINGS MONT SWR SYS REV .... . |- 09/06/2023 . [ JPMORGAN CHASE & CO ..171,685 |. (3,019) | . (3,019) 168,636 (1,625) |. . (1,625) |.. . 07/01/2024 . (1.D FE ....
..097464-E6-4 |BOISE ST UNIV IDAHO REVS FORME . |- 09/06/2023 . [WELLS FARGO ... .. 206,476 . 211,778 | (3,696) | . (3,696) .208,082 (1,606) |. . (1,606) |.. . 04/01/2024 . (1.E FE ....
..097464-E7-2 |BOISE ST UNIV IDAHO REVS FORME ... . 09/28/2023 . | UMB BANK .. 254,895 ..263,924 |.... ... (4,571) ] . (4,571) ... ...(4,458) |.........(4,458) . 04/01/2025 . [1.E FE ....
..113664-HS-8 | BROOKINGS S D SCH DIST NO 05-1 ... . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .. 435,792 ..447,808 |.... ... (7,640) |. ... (7,640) |... .. (4,376) |........ (4,376) . 08/01/2024 . (1.B FE ....
..114894-VU-9 | BROWARD CNTY FLA ARPT SYS REV .... . 08/16/2023 . | GOLDMAN, SACHS & CO. ... |.... . 3,003,600 .3,056,670 |.... .. (47,608) | .. (47,608) |... ...(5,462) |.........(5,462) . 10/01/2023 . [1.E FE ....
RAYMOND JAMES &
..114894-XC-7 |BROWARD CNTY FLA ARPT SYS REV ......ccvvvvvveens [eeeenn . 08/16/2023 . | ASSOCIATES, INC. ... .. 500,425 .. 500,000 ..511,554 |.... ... (9,708) | . (9,708) |... - (1,421) ... (1,421) . 10/01/2023 . [1.E FE ....
..130179-Nv-2 | CALIFORNIA EDL FACS AUTH REV ......evvvvvvvvnnnns [eeeeenn . 09/11/2023 . | UMB BANK 230,000 ..245,805 |.... ... (3,690) | . (3,690) |... .. (6,774)|........ (6,774) . 12/01/2025 . [2.A FE ....
..13048V-DH-8 | CALIFORNIA MUN FIN AUTH REV ........covvvumunnnnn [erneenn . 09/11/2023 . |UMB BANK ... 450,000 ... (6,804) ] . (6,804) ... . (10,991) |....... (10,991) . 10/01/2025 . 2.A FE ....
..13068L-5U-5 | CALIFORNIA ST PUB WKS BRD LEAS ... . |- 08/24/2023 . [UMB BANK ... .... 650,000 733,493 |.... ... (5,127)|. . (5,127) |... . (70,361) |....... (70,361) . 03/01/2045 . [1.D FE ....
..15141G-AA-0 | CENTENNIAL WTR & SANTN DIST CO . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .... 150,000 175,820 |.... .. (3,104) | . (3,104) |... (2,715) |........ (2,715) . 12/01/2024 . (1.B FE ....
..15262P-AR-6 | CENTRAL BASIN MUN WTR DIST CALIF 08/01/2023 . | MATURED ... . 500,000 . 500,000 |.......... 500,000 |......ccevvrinnn forrnniniiinnnnns O U . 4 1[0V I R R K . 08/01/2023 . [1.G FE ....
..16415T-BT-7 | CHEROKEE COLO MET DIST ..... 08/29/2023 . [UMB BANK ... K . 180,000 L211,117 . (2,020) | . (2,020) .(18,014) |. . 08/01/2036 . [1.C FE ....
..186387-UK-0 | CLEVELAND OHIO INCOME TAX REV . . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .. 200,000 231,154 |.... ...(3,579) |. ..(3,579) |... .. (2,478) ... . 10/01/2024 . (1.D FE ....
OPPENHEIMER & CO., INC.
..186398-KY-8 | CLEVELAND OHIO PUB PR SYS REV ... . 08/16/2023 . 365,000 413,041 |.... .. (5,917) ] . (5,917)|... (1,18 |, . 11/15/2023 . [1.E FE ....
..186398-KZ-5 | CLEVELAND OHIO PUB PR SYS REV 08/16/2023 . [MORGAN STANLEY ..485,000 ..553,962 |. (7,008) |. . (7,008) (6,590) |. . 11/15/2024 . (1.E FE ....
.. 194522-EC-8 | COLLEGE OF WILLIAM & MARY . 07/26/2023 . | EXCHANGE .. 1,250,000 ..1,250,000 |. , . 02/15/2028 . [1.C FE ....
.. 194522-ED-6 | COLLEGE OF WILLIAM & MARY . 07/26/2023 . [EXCHANGE .. , ..1,600,000 ..1,600,000 |. o) 1,600,000 | . 02/15/2029 . [1.C FE ....
..196632-A9-4 | COLORADO SPRINGS COLO UTILS 09/06/2023 . [U.S. BANCORP .. 200,300 . 200,000 ..241,648 |. . (4,831) ] . (4,831) .201,316 (1,016) | . (1,016) |.. . 11/15/2023 . [1.C FE ....
..19668Q-HY-4 | COLORADO ST BLDG EXCELLENT SCH 07/20/2023 . | JPMORGAN CHASE & CO K . 1,818,391 ..1,765,000 ..2,122,977 |. 1,879,044 |. (28,688) . 1,850,356 . (31,965) |. (31,965) |.. . 03/15/2025 . (1.D FE ....
..196680-JN-6 | COLORADO ST BLDG EXCELLENT SCH ... . 07/20/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeiieeeiienns |oeeens 1,236,300 |........ 1,200,000 |........ 1,373,376 |........1,318,560 |.... .. (30,191) |... ,288,369 |.. . (52,069) |....... (52,069) . 03/15/2025 . [1.D FE ....
..19668Q-KN-4 | COLORADO ST BLDG EXCELLENT SCH ... . 08/16/2023 . | SEIBERT, BRANFORD INC. .. 353,126 350,000 ..369,338 |.... (10,103) [... .359,235 |.. . 03/15/2024 . (1.D FE ....
..20774Y-3-9 | CONNECTICUT ST HEALTH & EDL FA ... . 07/01/2023 . |MATURED .......oovvvvmnnnnnn |oene .. 200,000 ..202,649 |.... ..(2,649) |... 200,000 |.. . 07/01/2023 . [1.F FE ....
..20774Y-4B-0 | CONNECTICUT ST HEALTH & EDL FA ... . 07/01/2023 . | MATURED ... 855,000 ..864,699 |.... ..(9,69) |... .855,000 |.. . 07/01/2023 . [2.C FE ....
..20774Y-Y5-0 | CONNECTICUT ST HEALTH & EDL FA ... . 07/01/2023 . | MATURED ... .... 750,000 . 761,666 |.... (11,666) |... 750,000 |.. . 07/01/2023 . [1.G FE ....
..20774Y-Y6-8 | CONNECTICUT ST HEALTH & EDL FA ... . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .. 400,000 . 417,887 |.... . (8,123)|... .409,763 |.. . 07/01/2024 . (1.G FE ....
..212584-DIf-3 | CONWAY ARK HEALTH FACS BRD HOS ... . |- 08/01/2023 . [MATURED .........evvvvvnnnne 155,000 ..155,000 |.... K .155,000 |.. . 08/01/2023 . [2.A FE ....
..212584-DQ-6 | CONWAY REGIONAL MEDICAL CENTER ... . 08/11/2023 . | UMB BANK . .... 300,000 ..322,937 |.... ....(5,419) |. 317,518 |.. . 08/01/2025 . [2.A FE ....
..212584-DS-2 | CONWAY REGIONAL MEDICAL CENTER 07/17/2023 . [UMB BANK .. 312,339 . 300,000 ..330,202 |. .(4,401) | 325,711 . 08/01/2027 . [2.A FE ....
..212584-DU-7 | CONWAY REGIONAL MEDICAL CENTER 09/07/2023 . [UMB BANK . .. 206,064 . 200,000 ..219,190 |. (3,603) | .215,587 . 08/01/2029 . [2.A FE ....
..213248-DS-3 | COOK ONTY ILL ..ovvvvvvvviennnnes 07/14/2023 . [UMB BANK . .. 703,892 . 620,000 ..714,369 |. .(4,497) | .709,873 . 11/15/2034 . (1.D FE ....
..220245-K3-7 | CORPUS CHRISTI TEX UTIL SYS .......oooeeeeiieiens [ oenns . 07/15/2023 . | MATURED ... .. 100,000 . 100,000 |.... 100,000 |.. . 07/15/2023 . (1.D FE ....
..23378R-FA-9 | DAHLONEGA GA DOWNTOWN DEV AUTH ..........oeees [oeenns . 08/30/2023 . |UMB BANK ... |ooveeeinnniinnnnnnns |oeeeee.. 143,545 i, 140,000 |.......... 167,700 |........... 149,696 [.....ooooeeeeees oo (2,538) | foeennnnn(2,588) i i 147,158 . 07/01/2025 . [1.E FE ....
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..23867P-BD-9 |DAVIE FLA EDL FACS REV ..coooveiiiiiiiiiiiiiiieens [ . 08/16/2023 . | WELLS FARGO .....coovvvees |ooveriiiiiiiiiiinnns oo 564,362 |.......... 560,000 |........... 636,832 |[.......... 577,811 | s [C-75 72 D PO N (8,921) |.eevveviiiiiiins v 568,890 [..ooeiiiiiiiiins Joeeeenns (4,528) |......... (4,528) |t 24,656 |. 04/01/2024 . |1.G FE ....
Headlands Tech Global
..246387-SF-2 | DELAWARE ST ECONOMIC DEV AUTH .....coevvvvvennns [eeeenn . 07/18/2023 . |Markets LLC ....ccvvvvvene Joovereiiiiiiiiiiins e 538,745 |........... 530,000 |...........614,122 |..........550,151 |iiiiiins fonnene (74D 1 PO RN (6,579) . 10/01/2024 . [1.C FE ....
Headlands Tech Global
..246388-SB-9 | DELAWARE ST HEALTH FACS AUTH R ...eevvvvvviieens [ eeeenn . 07/18/2023 . |Markets LLC ... .... 500,000 .. (8,279) | . (8,279) |... . 07/01/2024 . (1.D FE ....
..249182-SJ-6 | DENVER COLO CITY & ONTY ARPT ....oevvvvvvvivnnnns [ eeeennn . 07/17/2023 . | UMB BANK ... (837) ... . 11/15/2037 . (1.D FE ....
.. 259363-UD-9 | DOUGLAS CNTY NEB SCH DIST NO 0 ...ovvvvvvvnnnnnn [ereenn . 08/16/2023 . | STIFEL CAPITAL MARKETS . (1,400) |... . 06/01/2027 . (1.D FE ....
..259363-UE-7 | DOUGLAS CNTY NEB SCH DIST NO 0 ...ovvvvvvvvnnnnn [ernenn . 08/16/2023 . | STIFEL CAPITAL MARKETS . (1,472) ... . 06/01/2028 . (1.D FE ....
.. 259363-UF-4 | DOUGLAS CNTY NEB SCH DIST NO 0 ...ovvvvvvvnnnnnn [ereenn . 08/16/2023 . | STIFEL CAPITAL MARKETS L (1,477) ... . 06/01/2029 . (1.D FE ....
..259363-UG-2 | DOUGLAS CNTY NEB SCH DIST NO 0 ...ovvvvvvvnnnnnn [ereenn . 08/16/2023 . | STIFEL CAPITAL MARKETS I I , IR L (1,213) ... . . 06/01/2030 . (1.D FE ....
..259363-UH-0 | DOUGLAS CNTY NEB SCH DIST NO 0 ...ovvvvvnvnnnnnn [ereenn . 08/16/2023 . | STIFEL CAPITAL MARKETS |..ccoovvviiiiiiiins |oeeennens 280,367 |...ooee.n. 280,000 |........... 289,094 |.......... 281,788 |oooeeeeeiiiiiies oo (1,208) [ [ (5 A 280,584 . 06/01/2031 . [1.D FE ....
JANNEY MONTGOMERY SCOTT
..259363-U0-0 | DOUGLAS CNTY NEB SCH DIST NO 0 ..oovvvvvnvnnnnnn [ereenn . 08/16/2023 . |LLC «oooeeeeieeiiiie e | 467,325 |........... 465,000 |........... 499,829 |........... YRR T R (4,616) [cevvvveennnnnnnn o (4,616) [covveeeerenninnn foeeeeeen 467,241 . 06/01/2038 . 1.D FE .
..263804-AV-8 | DUBOIS PA HOSP AUTH HOSP REV . |- 07/15/2023 . | MATURED ... .... 750,000 839,595 |.... ....(9,969) |. ..(9,9609) |... 750,000 |.. . 07/15/2023 . [1.G FE .
..54628C-NP-3 | EAST BATON ROUGE PARISH LA SALES T . 08/01/2023 . | MATURED ... e |0, 365,000 ...........365,000 |...........365,000 |...........365,000 |.......cccccin fernniiiiiiinnnn. Y N .365,000 | . 08/01/2023 . |1.C FE
..283365-KL-7 |EL PASO CNTY COLO CTFS PARTN ... 09/06/2023 . | JPMORGAN CHASE & CO. ... |. . N .(2,625) |. ..(2,625) 174,823 (1,705) |. . (1,708) |.. . 12/01/2024 . [1.C FE .
..30382V-AD-8 |FAIRFAX CNTY VA INDL DEV AUTH .... . 07/20/2023 . | STIFEL CAPITAL MARKETS 1,059,818 |.... .. (18,922) | (13,922) |... ,045,8% |.. .(11,986) |....... (11,986) . 05/15/2025 . [1.C FE .
MESIROW FINANCIAL, INC.
..60374V-DZ-3 |FAIRVIEW HEALTH SERVICES ......ccvvvvvvvviiiiinnns [eeeenn . 08/24/2023 . | uvvviiiiiiiiiiie ..382,254 |.... ... (2,785) | . (2,785) ... .379,469 |.. . (12,662) |....... (12,662) . 11/15/2034 .
..31296K-7L-1 | FED HOME LOAN MTG CORP GOLD #A11799 09/01/2023 . | SCHEDULED REDEMPTION . 75 . 08/01/2033 .
..31296S-A9-7 |FED HOME LOAN MTG CORP GOLD #A17232 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2033 .
..31296S-KM-7 | FED HOME LOAN MTG CORP GOLD #A17500 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2034 .
..31297A-ZM-9 | FED HOME LOAN MTG CORP GOLD #A23448 09/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2034 .
..31297C-ZT-0 | FED HOME LOAN MTG CORP GOLD #A25254 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2034 .
..31207E-KV~7 |FED HOME LOAN MTG CORP GOLD #A26608 .......... [....... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2034 .
..31297E-1I3-6 | FED HOME LOAN MTG CORP GOLD #A26966 ........... [....... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2034 .
..31207K-GE-6 | FED HOME LOAN MTG CORP GOLD #A30197 ........... [.eeeen . 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2034 .
..31297P-UZ-2 | FED HOME LOAN MTG CORP GOLD #A34200 ........... [....... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2035 .
..3128KW-SK-0 | FED HOME LOAN MTG CORP GOLD #A65922 ........... [....... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2037 .
..31202G-H5-8 | FED HOME LOAN MTG CORP GOLD #C00252 ........... [....... . 08/01/2023 . | Various .......cceeeeiennnn |oee . 08/01/2023 .
..312026-U5-3 | FED HOME LOAN MTG CORP GOLD #C00604 .. . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 04/01/2028 .
..31292G-VA-1 | FED HOME LOAN MTG CORP GOLD #C00609 .. . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 05/01/2028 .
..31292G-1IK-8 | FED HOME LOAN MTG CORP GOLD #C00650 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2028 .
..31292G-12-8 | FED HOME LOAN MTG CORP GOLD #C00665 09/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2028 .
..31202G-Y3-4 | FED HOME LOAN MTG CORP GOLD #C00730 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2029 .
..31292G-ZM-1 |FED HOME LOAN MTG CORP GOLD #C00748 ........... [..oenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2029 .
..31292H-AV-6 | FED HOME LOAN MTG CORP GOLD #C00920 ........... [...co.. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2030 .
..31202H-J9-6 | FED HOME LOAN MTG CORP GOLD #CO1188 .......... [....... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2031 .
..31202H-M2-7 | FED HOME LOAN MTG CORP GOLD #CO1277 ......eevwn [eennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2081 .
.. 31202H-N4-2 | FED HOME LOAN MTG CORP GOLD #CO1311 .......euwn [oeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2032 .
..31202H-P6-5 |FED HOME LOAN MTG CORP GOLD #C01345 ........... [....... . 09/01/2023 . | SCHEDULED REDEMPTION ... |.... . 04/01/2032 .
..31292H-0C-1 |FED HOME LOAN MTG CORP GOLD #C01351 ........... [..oens . 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2032 .
.. 31202H-04-9 | FED HOME LOAN MTG CORP GOLD #CO1375 .........c. [eeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2032 .
..31292U-J0-8 | FED HOME LOAN MTG CORP GOLD #C10260 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2028 .
..31292Y-3V-7 |FED HOME LOAN MTG CORP GOLD #C14412 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2028 .
..31293E-4T-4 | FED HOME LOAN MTG CORP GOLD #C18934 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2028 .
..31203L-H0-0 | FED HOME LOAN MTG CORP GOLD #022939 ........... [....... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2029 .
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..31203R-KG-5 |FED HOME LOAN MTG CORP GOLD #C27495 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... .51 . 06/01/2029 . [1.A ........
..312038-CZ-0 | FED HOME LOAN MTG CORP GOLD #C28188 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... .3 . 06/01/2029 . [1.A ........
..31293V-J8-6 | FED HOME LOAN MTG CORP GOLD #C30287 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2029 . [1.A ........
..31204B-5X-9 | FED HOME LOAN MTG CORP GOLD #C35362 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2030 . [1.A ........
..31294E-YK-9 | FED HOME LOAN MTG CORP GOLD #C37914 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2030 . [1.A ........
..31298E-YB-5 |FED HOME LOAN MTG CORP GOLD #C46106 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2029 . [1.A ........
..31298G-XT-2 | FED HOME LOAN MTG CORP GOLD #C47890 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
..31298M-0R-1 |FED HOME LOAN MTG CORP GOLD #C51364 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2031 . [1.A ........
..312080-CA-4 | FED HOME LOAN MTG CORP GOLD #C53665 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2031 . [1.A ........
..312088-RN-6 | FED HOME LOAN MTG CORP GOLD #C55893 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A .
..312988-VJ-0 |FED HOME LOAN MTG CORP GOLD #C56017 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A .
..31287M-T6-7 |FED HOME LOAN MTG CORP GOLD #C62373 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2032 . [1.A .
..31287M-Y9-5 |FED HOME LOAN MTG CORP GOLD #C62536 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2082 . [1.A ........
..31287Q-FH-9 | FED HOME LOAN MTG CORP GOLD #(64668 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2032 . [1.A ........
..31287T-FX-8 |FED HOME LOAN MTG CORP GOLD #C67382 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2082 . [1.A ........
..31287V-UZ-1 |FED HOME LOAN MTG CORP GOLD #C69600 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2032 . [1.A ........
..31287W-Bli-7 |FED HOME LOAN MTG CORP GOLD #C69953 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2032 . [1.A ........
..31287X-2K-1 | FED HOME LOAN MTG CORP GOLD #C70778 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2032 . [1.A ........
..31288D-ZS-1 |FED HOME LOAN MTG CORP GOLD #C75253 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2033 . [1.A ........
..31288G-6U-1 |FED HOME LOAN MTG CORP GOLD #C78083 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2033 . [1.A ........
..3128P7-K3-6 |FED HOME LOAN MTG CORP GOLD #C91214 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2028 . (1.
..3128FV-DU-2 |FED HOME LOAN MTG CORP GOLD #D85515 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2028 . (1.
..3128E6-DM-6 | FED HOME LOAN MTG CORP GOLD #D99108 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2032 . (1.
..31283G-23-4 |FED HOME LOAN MTG CORP GOLD #G00762 .. . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 09/01/2027 . (1.
..31283G-3H-8 | FED HOME LOAN MTG CORP GOLD #G0080O .. . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 11/01/2026 . (1.
..31283G-5H-6 | FED HOME LOAN MTG CORP GOLD #G00848 . 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2026 . (1.
..31283H-03-2 | FED HOME LOAN MTG CORP GOLD #G01374 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2032 . [1.A ........
..31283H-RA-5 | FED HOME LOAN MTG CORP GOLD #G01381 .......... [....... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2082 . [1.A ........
..31283H-RL-1 |FED HOME LOAN MTG CORP GOLD #G01391 ........... [.ceeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2032 . [1.A ........
..31283H-S8-9 | FED HOME LOAN MTG CORP GOLD #G01443 ...........[....... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2032 . [1.A ........
..31283H-X2-6 | FED HOME LOAN MTG CORP GOLD #G01597 ........... [.eeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2033 . [1.A ........
..31283H-4V-4 | FED HOME LOAN MTG CORP GOLD #G01736 09/01/2023 . | SCHEDULED REDEMPTION ... |. . 09/01/2034 . (1.
..3128114-BB-8 | FED HOME LOAN MTG CORP GOLD #G02434 09/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2036 . (1.
..3128MB-5M-5 |FED HOME LOAN MTG CORP GOLD #G13352 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2023 . (1.
..3128MC-CR-4 | FED HOME LOAN MTG CORP GOLD #G13480 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2024 . (1.
..3128MC-C5-2 | FED HOME LOAN MTG CORP GOLD #G13492 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2024 . (1.
..3128MC-DE-2 |FED HOME LOAN MTG CORP GOLD #G13501 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2024 . (1.
..3128IC-ET-8 | FED HOME LOAN MTG CORP GOLD #G13546 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2024 . [1.A ........
..3128PL-PJ-5 |FED HOME LOAN MTG CORP GOLD #J08525 ... . 08/01/2023 . | Various ........ccceeuvnnnee . 08/01/2023 . [1.A ........
..3128PL-3G-5 |FED HOME LOAN MTG CORP GOLD #J08899 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2023 . [1.A ........
..3128PL-7G-1 |FED HOME LOAN MTG CORP GOLD #J08995 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2023 . [1.A ........
..3128PP-ML-4 | FED HOME LOAN MTG CORP GOLD #J10363 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2024 . (1.A ........
..3128PY-K2-9 | FED HOME LOAN MTG CORP GOLD #J18413 .. . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 03/01/2027 . [1.A ........
..3128Q0-CY-1 |FED HOME LOAN MTG CORP GOLD #J19087 .. . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 05/01/2027 . [1.A ........
..312800-GE-1 |FED HOME LOAN MTG CORP GOLD #J19197 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2027 . [1.A .
..31283Y-6N-4 | FED HOME LOAN MTG CORP GOLD #P20054 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2028 . [1.A ........
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..31283Y-5Y-0 |FED HOME LOAN MTG CORP GOLD #P20064 ........... [....... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2028 . [1.A ........
..31371E-ZT-5 |FED NATL MTG ASSOC #250154 .........ccocvuvvunnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2024 . (1.A ........
..31371J-DS-0 |FED NATL MTG ASSOC #253113 ........eevvvvrvnnnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2030 . [1.A ........
..31371J-SC-9 | FED NATL MTG ASSOC #253515 ........evvvvvvvvvnnnn [eeeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... 7 | 1170172030 . |1.A ........
..31371J-WC-4 |FED NATL MTG ASSOC #253643 .........cevvvvvvvunnn [erreenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
..31371J-XA-7 | FED NATL MTG ASSOC #253673 ........eevvvvvuunnnnn [ereennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31371J-XB-5 |FED NATL MTG ASSOC #253674 .........eevvvuvnnnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31371J-7C-2 | FED NATL MTG ASSOC #253891 .........ccovvuvunnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2031 . [1.A ........
..31371K-DV-0 |FED NATL MTG ASSOC #254016 .........cooevveeeeens [oeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2031 . [1.A ........
..31371M-SB-4 | FED NATL MTG ASSOC #256214 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2036 . [1.A .
..31371N-3T-0 |FED NATL MTG ASSOC #257410 07/01/2023 . | SCHEDULED REDEMPTION ... 2 |. 10/01/2023 . [1.A .
..31376C-BM-5 |FED NATL MTG ASSOC #351144 09/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2026 . [1.A .
..31379H-VS-6 |FED NATL MTG ASSOC #420125 .........evvvvrvunnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2026 . [1.A ........
..31379J-G6-7 |FED NATL MTG ASSOC #420621 .........cooeveeieeens [eeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2027 . [1.A ........
..31380J-V4-2 |FED NATL MTG ASSOC #441735 ......eevvvrnrnnnnnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2027 . [1.A ........
..313820-5U-2 | FED NATL MTG ASSOC #495059 ..........evvvvvvvvuns [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2029 . [1.A ........
..31383L-CG-8 |FED NATL MTG ASSOC #505971 ......ccovvviieiiennns [eeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2029 . [1.A ........
..313835-FY-1 |FED NATL MTG ASSOC #511483 ......cooeeeiiiiiiinns [ oeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2029 . [1.A ........
..31383T-KR-8 |FED NATL MTG ASSOC #512504 .........eevvvmrunnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2029 . [1.A ........
..31384A-G8-5 |FED NATL MTG ASSOC #517823 .......coovvviieieenns [oeeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31384K-GS-9 | FED NATL MTG ASSOC #525909 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2029 . (1.
..31384L-YT-5 |FED NATL MTG ASSOC #527322 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2030 . (1.
..31384M-G2-2 | FED NATL MTG ASSQC #527717 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2030 . (1.
..31384T-VT-1 |FED NATL MTG ASSOC #533526 . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 03/01/2030 . (1.
..31384U-NK-6 | FED NATL MTG ASSOC #534194 . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 04/01/2030 . (1.
..31384V-BT-8 |FED NATL MTG ASSOC #534750 .........evvvvmuvnnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2030 . (1.
..31384V-0G-0 |FED NATL MTG ASSOC #535155 ........cevvvvvvvnnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31384V-UY-6 |FED NATL MTG ASSOC #535299 .........ccvvvvvvvnnns [oreenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2030 . [1.A ........
..31384V-Yli-6 | FED NATL MTG ASSOC #535425 ........ccevvvvvvvnnes [eeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2030 . [1.A ........
..31384W-E6-3 |FED NATL MTG ASSOC #535757 .......vvvvvvvnnnnnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2031 . [1.A ........
..31384W-KQ-2 |FED NATL MTG ASSOC #535903 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..313840-LB-4 | FED NATL MTG ASSOC #535922 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 . (1.
..313841-LX-6 |FED NATL MTG ASSOC #535942 09/01/2023 . | SCHEDULED REDEMPTION ... |. . 04/01/2031 . (1.
..31384W-S8-4 |FED NATL MTG ASSOC #536143 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2030 . (1.
..31384W-XN-5 |FED NATL MTG ASSOC #536285 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2030 . (1.
..313840-Y3-8 | FED NATL MTG ASSOC #536330 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2030 . (1.
..31385A-RX~7 |FED NATL MTG ASSOC #538802 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2030 . (1.
..31385C-WQ-2 |FED NATL MTG ASSOC #5407565 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2030 . [1.A ........
..31385E-IIH-8 | FED NATL MTG ASSOC #542548 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385F-EM-4 |FED NATL MTG ASSOC #542040 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385F-0Z-2 |FED NATL MTG ASSOC #543272 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385G-ZH-0 |FED NATL MTG ASSOC #544444 ... . 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2030 . [1.A ........
..31385H-52-9 | FED NATL MTG ASSOC #545137 ... . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 08/01/2031 . [1.A ........
..31385K-3Y-9 | FED NATL MTG ASSOC #547215 ... . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385N-GV-5 |FED NATL MTG ASSOC #547512 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2030 . [1.A .
..313855-K5-6 | FED NATL MTG ASSQC #551216 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2030 . [1.A ........
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..31386B-UH-5 |FED NATL MTG ASSOC #558684 ..........cceoveeeeees [eeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... () . 01/01/2031 .
..31386D-TN-0 | FED NATL MTG ASSOC #560457 ........ccovvvveieeees [eeeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2030 .
..31386H-MR-9 | FED NATL MTG ASSOC #563868 ............ccoevvvers [eerennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2031 .
..31386H-4A-6 | FED NATL MTG ASSOC #564317 .......coovevvieeeenns [oeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2030 .
..31386J-FQ-5 |FED NATL MTG ASSOC #564575 .........eevvvmvnnnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2031 .
..31386N-XE-3 |FED NATL MTG ASSOC #568677 ........cevvvvvrveeens [eenenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2031 .
..31386N-6A-1 |FED NATL MTG ASSOC #568865 .............ccoevvees [eeeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2030 .
..31386X-TB-2 |FED NATL MTG ASSOC #576646 ..................ce. [oeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2031 .
..31388D-Y7-7 |FED NATL MTG ASSOC #602034 ..........cccoveeeeees [ereennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2031 .
..31388T-IE-9 |FED NATL MTG ASSOC #614545 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2031 .
..31389E-AK-1 |FED NATL MTG ASSOC #622910 09/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2031 .
..31389F-SU-7 |FED NATL MTG ASSOC #624331 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2032 .
..313890-MM-7 |FED NATL MTG ASSOC #632264 ..........cccvvnnnnn [erreenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2032 .
..313898-DD-3 |FED NATL MTG ASSOC #633800 ............ccoeeeeens [eeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2031 .
..31389X-JK-0 |FED NATL MTG ASSOC #638466 .............ccoeeeees [errnnn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2032 .
..31390B-YA-0 |FED NATL MTG ASSOC #641605 ...............cceeees [oeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2032 .
..31390K-MJ-4 | FED NATL MTG ASSOC #648461 .............cooeeeees [orennn . 07/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2032 .
..31391M-GG-2 |FED NATL MTG ASSOC #670799 .............ccoeeeees [eeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2032 .
..31403G-Xi-7 |FED NATL MTG ASSOC #748693 .........cooevvveeeens [ereenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2033 .
..31406T-MF-5 |FED NATL MTG ASSOC #819458 ...........cooeeeeeees [oeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2034 .
..31406Y-SP-6 | FED NATL MTG ASSOC #824126 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2035 .
..31407F-VJ-6 |FED NATL MTG ASSOC #829617 09/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2035 .
..31407Q-4E-3 | FED NATL MTG ASSOC #837921 09/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2035 .
..31407T-UQ-1 |FED NATL MTG ASSOC #840391 . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 07/01/2035 .
..31407T-7E-4 | FED NATL MTG ASSOC #840693 . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... . 08/01/2035 .
..31400Y-L5-4 |FED NATL MTG ASSOC #882448 .............cooeeeees [oernnn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2036 .
..31410R-7C-7 |FED NATL MTG ASSOC #895591 .........cccumuunnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2036 .
..31410S-TH-0 |FED NATL MTG ASSOC #896152 .........coeeveeeeeens [oeeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2036 .
..31410T-7H-2 | FED NATL MTG ASSOC #897396 .........ccoovveveeens [ereenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2036 .
..31410V-SA-9 | FED NATL MTG ASSOC #898813 ..............ceeeeees [oeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2036 .
..31412C-B3-3 | FED NATL MTG ASSOC #920858 .. . 09/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2036 .
..31412N-EC-6 |FED NATL MTG ASSOC #929931 09/01/2023 . [Various . 09/01/2023 .
..31412N-RU-2 | FED NATL MTG ASSOC #930299 09/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2023 .
..314140-56G-7 | FED NATL MTG ASSQC #970747 09/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2023 .
..31415L-MC-8 |FED NATL MTG ASSOC #983355 07/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2023 .
..31415L-83-2 | FED NATL MTG ASSOC #983538 09/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2038 .
..314158-6Z-0 |FED NATL MTG ASSOC #988388 .. . 07/01/2023 . | SCHEDULED REDEMPTION ... . . 09/01/2023 .
..31416B-22-7 |FED NATL MTG ASSOC #995461 .........ccccvvunnnnn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... |.... ... 593 . 12/01/2023 .
..31417B-ZA-8 |FED NATL MTG ASSOC #AB5236 ..........ccoevveeeens [eeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... 45,477 . 05/01/2027 .
..3138LT-YP-7 |FED NATL MTG ASSOC #A03417 .....coooveeeeieinenns [oeeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... ... 58,978 ...58,978 ...59,973 |.... . 05/01/2027 .
..3138LT-78-4 |FED NATL MTG ASSOC #A03466 ..........ccoovveeeens [eeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . 41,782 ...41,782 ... 42,587 |.... . 06/01/2027 .
..31418A-F2-9 | FED NATL MTG ASSOC #MA1084 ...........coovvvveens [eeeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... ... 19,731 ...19,731 ...20,389 |.... . 06/01/2032 .
..31302F-ES-2 | FNR 2002-71 AP RMBS . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... |eeeevvevrvevrvnnnns fouvennnnnnns 5,682 ....5,682 ....5,700 |.... . 11/25/2082 .
..313970-2P-6 |FNR 2011-17 KA RWBS . |- 09/01/2023 . [ SCHEDULED REDEMPTION ... |oeeevvrvrvevvrrrnnns fornvvnnnnnns ) A 7,317 ... 1,687 |.... . 03/25/2041 .
..346370-AG-7 |FORMER INGLEWOOD CALIF REDEV A 08/28/2023 . [UMB BANK . .. 166,533 . 165,000 . 170,175 |. . (1,086) . 05/01/2024 .
..353406-RN-5 | FRANKLIN CNTY WASH PUB UTIL DI ... . 09/01/2023 . | MATURED ... .. 100,000 .. 100,000 .. 102,197 ... .. 100,000 ). . 09/01/2023 .
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..366133-LJ-3 | GARLAND TEX ELEC UTIL SYS REV ..eooevvevvieeeees [ eeenn . 08/16/2023 . | MORGAN STANLEY .. 250,000 283,390 |.... ... (3,862) | . (3,862) |... .. (1,600) |.... . 03/01/2024 . (1.F FE ....
..373064-P5-7 | GEORGETONN TEX UTILITY SYS ..eovvvvviviiiiieiiees [ eeens . 08/23/2023 . | UMB BANK . .. 300,000 330,268 |.... .. (1,850) | . (1,850) |... .. 10,729 |.... . 08/15/2034 . [1.C FE ....
Headlands Tech Global
..373283-CH-1 | GEORGIA MUN ASSN INC CTFS PART .....ccoeeeeeeees [eeennn . 09/06/2023 . |Markets LLC .............. 225,000 ... (4,169) |. . (4,169) |... .. (1,008) |.... . 12/01/2023 . [1.C FE ....
..373283-CJ-7 | GEORGIA MUN ASSN INC CTFS PART .....ccoeeveeeees [eeennn . 08/16/2023 . | JPMORGAN CHASE & CO. ... |.... ... (4,689) | . (4,689) ... ...(3,29%) [.... . 12/01/2024 . [1.C FE .
..378325-BE-3 | GLENDALE ARIZ TRANSN EXCISE TA .....evvvvuuuunnn [ereenn . 07/01/2023 . |MATURED ........oovvvvvnnnnn |oene .. (3,614) . . (3,614) ... . 07/01/2023 . (1.E FE .
..38375D0-F2-9 | GNR 2008-94 JB RMBS ..........eevvrvvvvmnnnnnnnnnns [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... L (207) ). . 12/20/2038 . [1.A ........
..38376X-SK-0 | GNR 2010-29 AG RMBS .........evvvmmmmmmmnnnnnnnnnnn [eeneenn . 09/01/2023 . | SCHEDULED REDEMPTION ... e (207) ). . 10/20/2039 . [1.A ........
..38377F-Z3-8 |GNR 2010-73 LA RMBS ... [ . 09/01/2023 . | SCHEDULED REDEMPTION ... ... (165) |... . 03/20/2038 . [1.A ........
..38377V-HF-6 | GNR 2011-52 NK RMBS .........eevvvvvvvmnnnnnnnnnnns [eeeeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... . (1,248) |... . 04/16/2041 . [1.A ........
..386545-KS-5 | GRAND VALLEY MICH ST UNIV REV . 09/06/2023 . | WELLS FARGO . (2,062) (2,017) |. . (2,017) ). . 12/01/2024 . (1.
..387874-XL-9 | GRANT CNTY WASH PUB UTIL DIST .. 09/06/2023 .  JPMORGAN CHASE & CO . (2,460) (614) |. . 01/01/2024 . (1.
..30081H-CF-7 | GREAT LAKES WATER AUTHORITY MI 07/01/2023 . | MATURED ... . 07/01/2023 . (1.
..39081J-DM-7 | GREAT LAKES WTR AUTH MICH WTR . . |. 07/01/2023 . | MATURED K K . 07/01/2023 . (1.
..30448P-BS-0 | GREENE CNTY MO CTFS PARTN ....... . |- 09/06/2023 .  JPMORGAN CHASE & CO .. 250, . ..256,617 |. ..(2,692) )| . 09/01/2024 . (1.
..414158-NT-8 |HARRIS CNTY TX HSG FIN WINDSOR 95 A ........... [....... . 07/20/2023 . | MORGAN STANLEY ........... 1,128,105 ,100,000 1,007,913 |.... . 06/01/2025 . (1.
..876380-QU-6 |HENDRICK MEDICAL CENTER .......cooovvviiiiiiiennns [oeeenn . 09/01/2023 . | MATURED ... 475,000 ..475,000 |.... . 09/01/2023 . (1.
..438689-MIi-8 | HONOLULU HAWAIT CITY AND CNTY BRD .......eevvnr [reenn . 07/01/2023 . | MATURED ... ..2,000,000 .2,000,000 |.... . . 07/01/2023 . (1.
..441182-MY-5 |HOT SPRINGS ARK WTR REV .....cooovviiiiiiiiiienens [ oeenn . 08/10/2023 . | UMB BANK ... . .... 100,000 .. 113,675 |.... ... (1,014)]. . (1,014) ... .. . . 10/01/2038 . (1.
..441182-Nli-8 | HOT SPRINGS ARK WTR REV .....cooevvviiiiiiiiiennns [ oeeenn . 08/02/2023 . |UMB BANK ... ......... 552,605 ... 500,000 e (2,306) ). ..(2,306) |... .537,5% |.. 12,778 |. 10/01/2037 . (1.
.. 442349-BY-1 | HOUSTON TEX ARPT SYS REV .......eevvvvmmvmmnnnnnnn [ereeenn . 07/01/2023 . |MATURED ......eevvvvvvnnnnns Jooreeeiiiiiieinienns | 3,500,000 ,500,000 . [ (46,884) |. .. (46,884) |.ocoeeiiiiiiiins e 3,500,000 |.. .. 175,000 |. 07/01/2023 . (1.
.. 442349-AE-6 | HOUSTON TEX ARPT SYS REV  FOR 07/01/2023 . | MATURED . 1,530,000 .. 1,530,000 1,549,268 |. (19,268) .1,530,000 .76,500 |. 07/01/2023 . (1.
..442349-BA-3 | HOUSTON TEX ARPT SYS REV ~ FOR 07/01/2023 . | MATURED .. 150,000 . 150,000 ..152,077 |. . (2,077) 150,000 7,500 |. 07/01/2023 . (1.
..451152-3Y-6 | IDAHO BD BK AUTH REV .. 09/15/2023 . | MATURED ... ..100,000 . 100,000 . 100,000 |. 100,000 5,000 |. 09/15/2023 . (1.
..451152-32-3 | IDAHO BD BK AUTH REV 09/06/2023 . [MORGAN STANLEY . 100,000 . 100,000 |. 100,000 . 09/15/2024 . (1.
..451152-4H-2 | IDAHO BD BK AUTH REV 08/16/2023 . [WELLS FARGO ... . 300,000 K . 300,000 |. 300,000 .75 | . 09/15/2023 . (1.
..451152-4J-8 | IDAHO BD BK AUTH REV ......eeevmmmmmmnnnniinninnnns [ ereeenn . 08/16/2023 . | ALAMO CAPITAL . .. 400,000 .. 400,000 |.......... 400,000 |.... .. 400,000 |.. ..6,672 |.... . 09/15/2024 . (1.
BANK OF AMERICA/MERRILL
..451470-PG-7 | IDAHO ST UNIV REVS ...evvviiiiiiiininninnennnennnnns [ eeeeenn . 08/16/2023 . | LYNCH .... 380,000 466,556 |.... ... (7,237) ). .. (7,287) ... .387,191 |.. .. (4,02) ... . 04/01/2024 . (1.E FE .
..451470-PH-5 | IDAHO ST UNIV REVS .....evvvviiiirinninnnnnninnnnnns [ eeees . 08/25/2023 . |UMB BANK . .. 680,000 841,928 |.... .. (12,545) |. .. (12,545) |... 710,868 |.. . (15,282) |.... . 04/01/2025 . [1.E FE .
RBC DOMINION SECURITIES
..454898-UF-2 | INDIANA MUN PWR AGY PWR SUPPLY ........ccooeeees [oeennn . 09/06/2023 . . .... 165,000 204,803 [........... . ....(3,693) |. 166,700 |.. . (1,112) ... . 01/01/2024 . (1.E FE ....
..455114-MA-3 | INDIANA ST UNIV REVS .. 07/18/2023 . [WELLS FARGO . ..631,284 . 620,000 . 780,648 |. . 656,667 |. . (11,477) ). .645,190 . (13,906) |. . 10/01/2024 . (1.E FE ....
..45528U-XC-0 | INDIANAPOLIS IND LOC PUB INPT 09/06/2023 .  JPMORGAN CHASE & CO .. 155,656 155,000 179,774 ..150,347 |. .(2,975) | .156,372 (716) |. . 01/01/2024 . (1.C FE ....
..45884A-ZT-3 | INTERMOUNTAIN PWR AGY UTAH PIR ..ot [ oeennn . 07/01/2023 . |MATURED .........evvvvvnnnne . ... (2,084) | 150,000 |.. . 07/01/2023 . [1.E Z .....
..469487-NQ-1 | JACKSONVILLE FLA SPL REV ....ccovveeieeeeeeeeeeens [ . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .... 100,000 115,029 |.... ... (1,776) | ...(1,334) |.... . 10/01/2024 . (1.C FE ....
..483233-0Z-8 | KALAMAZOO MICH HOSP FIN AUTHH .......oooeeeeins [ oennn . 07/25/2023 . |UMB BANK ........evvvnnnnee .. 100,000 .. 107,906 |.... .. (1,746) | (1,221 ... . 05/15/2024 . (1.F FE ....
RAYMOND JAMES &
..485106-UA-4 | KANSAS CITY MO ...oevvvviiiiiiiiiiiiiiiiiiiciiiceeees [ . 08/16/2023 . | ASSOCIATES, INC. ........ .... 630,000 713,305 |.... .. (13,535) |. .. (13,535) |... .. (8,051) ... . 04/01/2024 . (1.E FE ....
..48507T-GV-9 | KANSAS CITY MO SAN SWR SYS REV ..........ceeeees [oennns . 08/16/2023 . | SEIBERT, BRANFORD INC. I .. 400,000 |... 464,084 |........... .. (7,203) | .. (7,203) ... . ...(1,99) [.... . 01/01/2024 . (1.C FE ....
..51166F-EP-0 | LAKELAND FLA ENERGY SYS REV ......coovvvvveeeenns [oeennn . 08/16/2023 . | MORGAN STANLEY ......evvvn |oovevviiinniiiiinnns Joeeeeees 400,300 [...eeene. 400,000 |........... 452,660 |........... 408,248 |.....vvvrrinnnnn foeeennn [(I0) ) PO RN (6,930) |eevveeiiiiiiins feveveiinnns 401,318 | | (1,018) . 10/01/2023 . [1.C FE ....
Headlands Tech Global
..529050-EK-8 | LEXINGTON CNTY S C HEALTH SVCS ........ocoeeeees [ oennn . 09/06/2023 . |Markets LLC ....ccevvvvnne Jooveriiiiiiiiniiinns o 506,250 |.......... 500,000 |........... 585,185 |........... 524,089 [o.evvviiiiiiinn oo (8,900) [oevvvvvvennnnnnn foreeenn (8,900) [evvvvvvvennnnnn foreeeiiins 515,189 [ooeeeiiiiiiiins | (8,939) |......... (8,939) . 11/01/2024 . (1.F FE ....
..53833P-AT-3 | LIVERMORE VY CALIF WTR FING AU ..........ccoeee [ oennnn . 07/11/2023 . |UMB BANK . .... 100,000 ... 117,088 |.......... 108,886 |.... . (995) |... .. 107,891 .1,670 . 07/01/2035 . (1.B FE ....
..546540-RV-9 | LOUISIANA ST UNIV & AGRIC & MECHAN . 07/01/2023 . | MATURED ... | . 500,000 . 500,000 |. 500,000 |eeveiiiiiiiiins ferneeniiiniennn Y N 500,000 |..oovviiiiiiiins feveriieiiiinnens K R . 07/01/2023 . (1.E FE ....
..546589-A2-8 | LOUISVILLE & JEFFERSON CNTY KY 08/16/2023 . [ SEIBERT, BRANFORD INC. ..395,000 ..466,621 |. (6,107) |. . (6,107) (5,746) |. . (5,746) |.. . 05/15/2024 . (1.D FE ....
..540203-UZ-8 | LUBBOCK TEX ELEC LT & PWR SYS .... . 08/16/2023 . | ELLS FARGO .............. .. 280,000 334,578 |.... ....(5,419) | ..(5,419)]... ...(3,3%)].........(3,395) . 04/15/2024 . [1.E FE ....
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..556589-JC-4 | MADISON ALA WTRWKS & SWR BRD ... . 09/27/2023 . |UMB BANK ... .. 225,742 275,602 |...........266,435 |.... ....(2,652) |. ....263,782 |.. (38,041) . 12/01/2039 . [1.C FE ....
..557352-EQ-0 | MADISON CNTY NEB HOSP AUTH NO .......eevvvvvvnnns [eeneenn . 08/11/2023 . |UMB BANK ... . 1,139,664 ..1,287,215 |........ 1,182,451 |.... .. (13,223) | 1,169,228 |.. (29,564) . 07/01/2026 . (2.B FE ....
..557352-ER-8 | MADISON CNTY NEB HOSP AUTH NO ......eevvvvvvnnnns [ereeenn . 07/17/2023 . |UMB BANK ... .. 466,845 ..518,474 |...........481,224 |.... ... (4,170) | 477,054 |.. (10,209) . 07/01/2027 . 2.B FE ....
..557352-FG-1 |MADISON CNTY NEB HOSP AUTH NO .......cevvvvvvnnns [eeeeenn . 07/13/2023 . |UMB BANK ... oo 921,077 ..., 900,000 990,585 |...........934,222 |.... . (7,151) ). .927,071 I e (5,994) . 07/01/2027 . (2.B FE ....
..56042R-YC-0 |MAINE HEALTH & HIGHER EDL FACS .......eevveuunnn [erreenn . 07/25/2023 . |UMB BANK ....ovvveniiiiinns fooeeiiiiieeiiieins e 589,111 |........... 575,000 |........... 672,946 |.......... 650,868 (5,384) |eoveieieiiiiies [eeeeeennn(5,384) [ o 645,484 |.......ovvvinnnn founnne (56,373) |....... (56,373) . 07/01/2036 . [1.E FE ....
OPPENHEIMER & CO., INC.
..561851-JC-1 | MANATEE CNTY FLA PUB UTILS REV ... . 08/16/2023 . | .. .. 360,454 .... 360,000 422,305 |...........368,482 |.... . (7,127) ). L(7,127) ... .361,355 |. . (901) |.... . 10/01/2023 . (1.B FE ....
..56185P-CB-7 | MANATEE CNTY FLA SCH DIST SALE 09/06/2023 . [MORGAN STANLEY .. 152,144 . 150,000 . 180,201 |. ..157,990 |. (3,101) |. . (3,101) .154,889 . 10/01/2024 . (1.E FE ....
..562361-AH-8 |MANCHESTER N'H .....oooooiiiiinn [ . 08/09/2023 . | UMB BANK R .........666,270 |.......... 650,000 ... 786,156 |...........772,378 |.... ........ (8,346) |. ........ (8,346) |... .764,032 |.. . 06/01/2038 . [1.D FE ....
..56678P-AE-7 |MARICOPA CNTY ARIZ INDL DEV AU .....oevvvvveeens [eennnn . 09/01/2023 . |MATURED ......cevvvvvvvnnnnn Joereneeninininneenes Joeeeeeens 400,000 |.......... 400,000 |........... 444,656 |........... 406,69 |.........ooeeees |eeenns (6,696) [c.vvvvvvnnnnnnnn foeeennn (6,69) 400,000 |..ooevevenennns . 09/01/2023 . [1.F FE ....
OPPENHEINER & CO., INC.
..57390E-ES-2 | MARTIN CNTY FLA UTILS SYS REV . 08/16/2023 . | .. .. 285,359 ..348,857 |. ..292,299 |. (6,133) | . (6,133) .286,165 . 10/01/2023 . [1.C FE ....
..57390E-ET-0 |MARTIN CNTY FLA UTILS SYS REV . 08/16/2023 . [MORGAN STANLEY .. 431,987 ..526,507 |. ..448,771 |. (8,483) | . (8,483) .440,288 . 10/01/2024 . [1.C FE ....
..57563R-0M-4 | MASSACHUSETTS EDL FING AUTH ED . |- 07/01/2023 . | MATURED ... ..500,000 556,420 ..507,224 |. [(7,224) ). ..(7,224) 500,000 . 07/01/2023 . [1.A FE ....
..575625-AU-2 | MASSACHUSSETS ST CLEAN ENERGY COOP . . |- 07/01/2023 . |MATURED ..625,000 . ..625,000 |. 625,000 |ooviiiiiiiiiins ferneiiiiiiiinn, Y N .625,000 | . 07/01/2023 . (1.E FE ....
..74265L-V9-6 | MERCER UNIVERSITY GA ........evvvmmmmmmnnnnnnnnnnns [eeneenn . 08/02/2023 . |UMB BANK . ..300,903 .... 300,000 330,828 |...........310,368 |.... ... (8,178) | . (8,178) |... .302,190 |.. (1,287) |.... . 10/01/2023 . [1.G FE ....
.. 74265L-12-0 | MERCER UNIVERSITY GA ......evvvvemmmmnnnnnnninnnnns [ eeeeenn . 07/25/2023 . |UMB BANK ........evvvennnee .. 407,660 .. 400,000 457,984 |...........431,467 |.... .. (10,261) | (10,261) |.... 421,206 |.. . (13,546) |.... . 10/01/2024 . (1.G FE ....
..59165C-AG-5 |METRO ORE DEDICATED TAX REV ...cccoeeiiiiiiiiaan [ eeeenn . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... .. 242,659 240,000 289,985 |[...........251,124 |.... ....(5,212) |. . .245,912 |.. ...(3,283) [.... . 06/15/2024 . (1.D FE ....
..502098-N7-8 | METROPOLITAN GOVT NASHVILLE & ....ovvvvvvnnnnnnn [ereenn . 08/16/2023 . | SEIBERT, BRANFORD INC. .. 261,404 .. 260,000 296,639 |...........268,623 |.... ... (3,600) | .265,023 |.. .. (3,619) [.... . 07/01/2024 . [1.C FE ....
..59324P-DM-8 | MIAMI BEACH FLA STORMWATER REV ...............o. [.eeeees . 08/16/2023 . | SEIBERT, BRANFORD INC. 525,000 619,206 |.... ....(9,244) | L (7,383) |.... . 09/01/2024 . (1.D FE ....
..503241-BG-6 |MIAMI BEACH FLA WTR & SWR REV ......ooovvveennns [ornenn . 09/01/2023 . | MATURED ... . 275,000 318,040 |........... . ....(5,284) |. . . 09/01/2023 . (1.D FE ....
..593241-BH-4 | MIAMI BEACH FLA WTR & SWR REV . 08/02/2023 . [UMB BANK . .. 254,565 ..250,000 ..203,460 |. ..261,388 |. .(3,99) | .257,393 (2,828) |. . (2,828)|.. . 09/01/2024 . (1.D FE ....
..59333A-MH-1 | MIAMI-DADE CNTY FLA EDL FACS A 07/25/2023 . [UMB BANK . .. 242,563 ..240,000 ..273,869 |. .. 247,454 |. (3,386) | .244,068 (1,505) |. . (1,506) |.. . 04/01/2024 . (1.G FE ....
..59333A-MJ-7 | MIAMI-DADE CNTY FLA EDL FACS A 09/06/2023 . . ..306,081 . 300,000 ..345,456 |. ..315,4% |. (4,628) | 310,868 (4,787) |. . (4,787) .. . 04/01/2025 . [1.G FE ....
..59447T-0B-2 |MICHIGAN FIN AUTH REV ... 08/16/2023 . [ SEIBERT, BRANFORD INC. .. 903,492 . 900,000 ,049,508 |. ..924,228 |.. .. (16,631) |. .907,5% (4,104) |. . (4,104) |.. . 12/01/2023 . [1.D FE ....
RBC DOMINION SECURITIES
..59447T-QC-0 |MICHIGAN FIN AUTH REV ....evvvvvevnnininnnnnnnnnnns [ eeeenn L 08/16/2023 . | .vvvvvvvrrinnninnnniniinnninns foeeeeeieeeeeennneees o 850,673 |......ee.. 835,000 |........... 989,517 |........... 879,925 [oevveriiiiiinnn foeeens (14,589) |.ooeeeeeeeeeeees |oeeens (14,589) |.ooeeeeeiiiiiies e 865,336 |.....oooeiiiiens |eeens (14,663) . 12/01/2024 . (1.D FE ....
.. 59465H-UJ-3 | MICHIGAN ST HOSP FIN AUTH REV .........cooeeeees [ oeennn . 08/16/2023 . | SEIBERT, BRANFORD INC. .. 326,216 325,000 ..333,749 |.... .. (6,005) | . (6,005) |... 327,743 |.. .. (1,528) [.... . 12/01/2023 . (1.D FE ....
..59465H-UK-0 | MICHIGAN ST HOSP FIN AUTH REV 08/16/2023 . | STERN BROTHERS ... ..508,400 ..526,900 |. (8,736) |. . (8,736) .518,164 (9,764) |. . 12/01/2024 . (1.D FE ....
..60164F-AX-0 |MILPITAS CALIF SEWER REV ..... 08/24/2023 . UMB BANK .... K .. 494,228 ..539,583 |. (3,386) | . (3,386) .536,1% . (41,969) |. . 06/01/2049 . (1.B FE ....
..60416H-5X-8 | MINNESOTA ST HIGHER ED FACS AU 09/06/2023 . | JPMORGAN CHASE & CO. ... | .. 231,486 ..238,700 |. .(5,004) |. ..(5,004) .233,605 (2,119) |. . 03/01/2024 . (1.D FE ....
..612043-JX-8 | MONTANA FAC FIN AUTH HEALTH CA . |- 08/16/2023 . | SEIBERT, BRANFORD INC. .. 253,085 ..262,083 |. .(5,032) | ..(5,032) .267,021 .(3,936) |. . 07/01/2024 . (1.C FE ....
..61204K-LK-5 | MONTANA FAC FIN AUTH REV ..... . |- 07/18/2023 . | MORGAN STANLEY .. 565,345 ..574,221 |. (8,189) |. . (8,189) .566,031 (687) |. . 08/15/2023 . [1.D FE ....
..61204K-NY=3 | MONTANA FAC FIN AUTH REV .....ooovveieneeeees [ . 08/15/2023 . ..260,000 |.... .250,000 |.. . 08/15/2023 . (1.D FE ....
..613603-A9-0 | MONTGOMERY CNTY PA HIGHER ED & ....ooovvvvennnns [orennn . 07/11/2023 . ..262,067 |.... .261,192 |.. . 09/01/2038 . [1.G FE ....
..613603-YF-0 | MONTGOMERY CNTY PA HIGHER ED & .....ocovvrernnns [oeennn . 09/01/2023 . | MATURED ... .... 900,000 914,047 | 900,000 |.. . 09/01/2023 . [1.G FE ....
..63902H-AF-6 | NATURE CONSERVANCY (THE) .....eevvvevvmmmmmnnnnnnn [ereeenn . 07/01/2023 . |MATURED .........eevvvvnnnee .. 850,000 .... 850,000 |.......... 850,000 |.... K 850,000 |.. . 07/01/2023 . [1.C FE ....
..642577-XC-9 | NEW BRAUNFELS TEX UTIL REV ...ooovvrrniiiniiniins [oennn . 08/16/2023 . | STIFEL CAPITAL MARKETS |.... 250,000 |... 263,003 |[...........259,970 |[.... ....(4,154) | ..(4,154) ... .265,817 |.. (2,687) |........ (2,687) . 07/01/2024 . (1.B FE ....
..647310-4P-3 | NEW MEXICO (STATE OF) ..oovvveveiiiiiiiiiiiiieeees oo . 08/16/2023 . | JPMORGAN CHASE & CO. ... |oeeeveeerrrninnnnnns [o0nnnn 6,794,940 | 6,000,000 |........ 6,655,440 |........6,638,928 |.... .. (47,812) | L (47,812) | e 6,591,116 |.. . 203,824 |....... 203,824 . 07/01/2030 . (1.D FE ....
..64711N-3A-1 | NEW MEXICO FINANCE AUTHORITY 07/25/2023 . [PIPER JAFFRAY INC. .. 2,655,000 2,924,207 |eveviiiiiiiiiiiis . (7,726) .2,916,571 22,248 |.. . 06/01/2028 . [1.B Z .....
..65000B-GR-3 |NEW YORK ST DORM AUTH REVS NON ................. . 07/01/2023 . | MATURED ... 950,000 950,000 |...........950,000 |.... .950,000 |.. . 07/01/2023 . (1.E FE ....
ASSIGNMENT OF SECURITIES
..65000B-GS-1 |NEW YORK ST DORM AUTH REVS NON ........cccceve [ereeenn . 09/07/2023 . | .evvvviiiinniiininniniinninins e | 4,354,711 |........ 4,495,000 |........ 4,495,000 |........ 4,495,000 ..evveevenennnnn fooviiiiiiiis e e e e 4,495,000 [...oevvveeennnnn founne (140,289) |...... (140,289) |............ 57,712 |. 07/01/2024 . |1.E FE .
..65000B-GT-9 | NEW YORK ST DORM AUTH REVS NON ........ccccveies [ereeenn . 09/07/2023 . ..2,026,562 |........ 2,155,000 |........ 2,155,000 |........2,155,000 [...oevvmrernnnnn foovoiiiiiiiiiins o i e [ 2,155,000 |.. . 07/01/2025 . (1.E FE ....
..661046-BU-5 |NORTH MIAMI BEACH FLA WTR REV .....cooeeeeeeeees [oeennn . 08/01/2023 . . 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...oevvumurnnnns fooviiiiiiiiiiins fooriiiiiis s e foniinn, 1,000,000 |.. . 08/01/2023 . [1.E FE ....
..662850-M3-7 | NORTH TEXAS TOLLWAY AUTHORITY ........ceevvennnn [eeeeenn . 07/20/2023 . |UMB BANK ....oevvvvnnnnnnne Jooveeeiiiiiiiiiienns |oeeeenens 160,366 |.......... 160,000 |.......... 160,773 |.......... 160,686 |.......cccccoee fooeeieneeea (383) [ oo (383) | foviiieeees 160,303 . 01/01/2024 . [1.E FE .
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..66353R-BN-3 | NORTHAMPTON CNTY PA GEN PURP A .......eevvvvennn [ereeenn . 08/15/2023 . | MATURED 220,000 ... (4,196) |. . (4,196) |... . 08/15/2023 . [1.G FE ....
..665398-LL-5 |NORTHERN MICH UNIV REVS .........ovvvvvvvrnnnnnnns [ereeenn . 08/16/2023 . | MORGAN STANLEY 350,000 ....(5,625) |. .(1,449) |.... . 12/01/2023 . [1.F FE ....
..665398-LM-3 | NORTHERN MICH UNIV REVS .......ovvvvvvvvinnninnnns [eeeeenn . 09/06/2023 . | WELLS FARGO ... .... 200,000 ... (3,198) |. .. (2,681) ... . 12/01/2024 . (1.F FE ....
..20775D-CM-2 | NUVANCE HEALTH .....oooviiiiiiieiieiieee [ . 09/12/2023 . | UMB BANK I .......... 500,000 , s ... (5,165) |. s . ....... (65,674) |.... ) . 07/01/2034 . (2.B FE ....
..20775D0-CP-5 |NUVANCE HEALTH ....ooooviiiiiiiiiiiiii [ . 09/14/2023 . |UMB BANK ...oovvvviiiiiinnn Jooeeeiiiieiiiiins oo, 234,075 |........... 250,000 |........... 284,870 |........... 7RIS T R R (2,454) [oevennnis oo (2,454) [ oo IR T R R (37,408) |....... (37,408) |..ccvveenenn 12,139 |. 07/01/2036 . 2.B FE ....
OPPENHEIMER & CO., INC.
..67760A-DP-8 |OHIO ST .... . 09/06/2023 . | .. ..375,848 |........... 375,000 ..385,129 |.... .. (7,570) | . (7,570) |... .377,559 |. . (1,712) |l (1,712) . 12/01/2023 . [1.C FE ....
..67756D-NP-7 | OHIO ST HIGHER EDL FAC COMMN 08/25/2023 . [UMB BANK . .. 204,398 . 200,000 (3,182) | . (3,182) (4,714) |. . (4714) .. . 07/01/2025 . [1.F FE ....
..677561-KA-9 | OHIO ST HOSP FAC REV ACTING BY ........ooeeeeees [oeennn . 09/06/2023 . | MORGAN STANLEY .. .. 150,602 .... 150,000 .. (917) . 01/01/2024 . [1.C FE ....
..677650-G0-3 | OHIO ST WTR DEV AUTH ....oevvviiiiiiiiiiiiiiiiiinns [ eeeens . 07/25/2023 . |PIPER JAFFRAY INC. ...... .. 4,545,000 . 06/01/2028 . [1.A Z .....
..679191-JL-1 | OKLAHOMA ST UNIV ..o [ . 09/01/2023 . |MATURED .......eevvvvvnnnnnn |oene .... 750,000 . 750,000 |.... . 09/01/2023 . (1.D FE ....
..67908P-BB-1 | OKLAHOMA STATE CAPITAL IMPROVEMENT ............ [....... . 07/01/2023 . |MATURED .........cevvvvnnns .2,675,000 |.... . 07/01/2023 . (1.D FE ....
..681725-KH-9 | OMAHA NEB ARPT AUTH ARPT REV ......eevvvvvvvnnnns [eeeeenn . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... ... 225,808 e 231,09 ... . 12/15/2023 . (1.D FE ....
..68189P-FX-7 | OMAHA NEB SPL TAX REV ....ovvviiiiiiiiiiiiiiiiies oo . 08/16/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeeeeeeiinnes |oeeeees 281,610 |.......... 280,000 [...........330,490 |[........... 288,973 [ovviiiiiins e (5,428) | | (5,428) [ 283,545 [ | (1,935) . 01/15/2024 . [1.C FE ....
BAIRD (ROBERT W.) & CO.
..68304R-DF-4 | ONTARIO CALIF ....evvvvviiiiiiiiiiiiiiiiiiiieiniennns [ eeeeenn . 07/24/2023 .| INC. ooooeiiiiiiiiiiiiiiiens e e, 808,528 |.......... 700,000 |...........786,793 |[........... 782,985 [ovvvviiiiiiinnn foeeennn (4,062) |.oevvereeeeeenns fevvennnn (4,062) founiiiiiiiiiiis oo 778,923 |.oooiiiiiinnnnn . 11/01/2039 . (1.C FE ....
..690477-EA-8 |OVIEDO FLA ..ooooeeriiiiiiiiiiiiii [ . 07/06/2023 . |UMB BANK ... .. 258,303 ..200,203 |.... ....(2,554) |. .287,649 |.. . 10/01/2087 . (1.D FE ....
..691106-LX-4 | OWENSBORO KY WTR REV 08/28/2023 . [UMB BANK . .. 407,226 ..390,000 ..418,003 |. (4,794) | 413,210 . 09/15/2026 . (1.E FE ....
..155176-AJ-9 | OZARKS TECHNICAL CMNTY COLLEGE 08/28/2023 . [UMB BANK ... .. 411,448 . 400,000 ..456,407 |. (5,808) |. .450,599 . (39,151) |. . 03/01/2030 . (1.D FE ....
..696550-E9-9 | PALM BEACH CNTY FLA SCH BRD CT 07/20/2023 . | JPMORGAN CHASE & CO . 1,556,130 ..1,500,000 .1,506,163 |. .. (20,257) | . 1,574,906 . (18,776) |. . 08/01/2025 . (1.D FE ....
..696550-F9-8 | PALM BEACH CNTY FLA SCH BRD CT ..ocevvvvvveenees [ oeennn . 07/18/2023 . | WELLS FARGO .............. .. 692,294 .... 680,000 ... 708,486 |.... .. (9,827) | ....698,659 |.. . 08/01/2024 . (1.D FE ....
..706430-FV-5 | PEMBROKE PINES FLA CAP IMPT RE ......covvvvvvnns [eeeenn . 07/18/2023 . | JPMORGAN CHASE & CO. ... |.... .2,237,690 |.... . 12/01/2024 . (1.E FE ....
..574218-8L-0 |PENINSULA REGIONAL MEDICAL CENTER .......ccceee [ereeenn . 07/20/2023 . |UMB BANK ........evvvnnnnee . . 07/01/2048 . 2.A FE ....
..709144-NG-0 | PENNSYLVANIA ST CTFS PARTN ......evvvvvvvvvnnnnns [ereeenn . 07/01/2023 . | MATURED ... . (2,836) ... . 07/01/2023 . [1.F FE ....
..709175-4D-2 | PENNSYLVANIA ST HIGHER EDL FAC ....coovvvvveeens [oreennn . 07/11/2023 . | UMB BANK . R .... 200,000 ... (565) |... . (7,038) . 03/01/2087 . [1.F FE ....
JANNEY MONTGOMERY SCOTT
..700221-UA-1 | PENNSYLVANIA ST TPK COMMN OIL ...ooovvvvvvvnnnns feeeenn . 08/16/2023 . |LLC ........ 520,000 630,699 |........... .. (11,052) |... . . . (2,805) . 12/01/2023 . [1.D FE ....
..717817-SX-9 | PHILADELPHIA PA ARPT REV .....cooeveriineienneenns [eeens . 07/01/2023 . | MATURED ... .... 200,000 231,604 |...........203,000 |[.... ... (3,000) |... 200,000 |.. . 07/01/2023 . [1.F FE ....
..717817-TV=2 | PHILADELPHIA PA ARPT REV ....coooveiririiiiinnnens [oenn . 07/01/2023 . | MATURED ... ..2,000,000 ..2,296,820 |........2,028,295 |.... .. (28,29) ... .2,000,000 |.. . 07/01/2023 . [1.F FE ....
..71883M-NC-4 | PHOENIX ARIZ CIVIC IMPT CORP A .......ooeeeeeees [oennn . 07/01/2023 . | MATURED ... .... 900,000 995,364 |...........910,930 |oeeovrrrrrinnnns fornnnns (10,930) | .. (10,930) |... ... 900,000 |.. . 07/01/2023 . (1.D FE ....
OPPENHEINER & CO., INC.
..71883R-PY-3 | PHOENIX ARIZ CIVIC IMPT CORP W .........cceeeees [oennnn . 07/26/2023 . .... 161,669 |.... ... (1,982) | . (1,982) ... .150,570 |.. ...(9,451) [.... . 07/01/2037 . [1.C FE ....
..36005F-GA-7 | PIEDMONT HEALTHCARE .........eevvevvemmmmmnnnnnnnns [ereeen . 07/11/2023 . | UMB BANK . ... (1,616) |. . (1,616) |... .269,655 |.. . (17,3%) |.... . 07/01/2087 . (1.E FE ....
..720175-YG-7 |PIEDMONT MUN PWR AGY S C ELEC .....covvvvvvvrnns [eeeennn . 07/18/2023 . | WELLS FARGO ... .. (10,630) | .. (10,630) |... .753,692 |.. .. (3,507) |.... . 01/01/2024 . (1.G FE ....
..725304-VY-2 |PITTSBURGH PA WTR & SR AUTH .....covvvviviieenns [eeeenn . 07/11/2023 . . . ... (2,046) |. ... (2,046) |... .229,328 |.. . (20,312) |.... . 09/01/2035 . [1.E FE ....
..725304-1B-1 |PITTSBURGH PA WTR & SR AUTH ......cevvvveieennns [eeennn . 09/20/2023 . |UMB BANK . . .........405,768 |.... ... (4,478) . ... (4,478) ... ....401,290 |.. . (48,718) |.... . 09/01/2038 . [1.E FE ....
..73358W-4V-3 | PORT AUTHORITY OF NEW YORK AND NEW . 07/01/2023 . | MATURED ... 19,980,000 .19,980,000 .20,070,918 |. 20,009,397 |. .. (29,397) | (29,397) 19,980,000 |.ooooveeiiiiines fovviiiiiiiiiees K . 07/01/2023 . (1.D FE ....
..735351-DQ-8 |PORT ST LUCIE FLA UTIL SYS REV 08/22/2023 . [UMB BANK . .. 101,009 . 100,000 117,290 | .. 112,508 |. (1,112) |. L (1,112) .111,3% . (10,297) |. . 05/01/2037 . (1.D FE ....
..736398-AX-6 | PORTERVILLE CALIF WTR REV CTFS 08/10/2023 . [UMB BANK . .. 249,275 ..250,000 ..203,030 |. ..284,992 |. (2,647) | . (2,647) .282,345 . (33,070) |. . 08/15/2050 . 1.C FE ....
..735240-Y4-9 | PORTLAND INTL AIRPORT OR .. . |. 07/01/2023 . | MATURED .. 1,100,000 ..1,100,000 ..1,100,000 |. .1,100,000 |.. .1,100,000 . 07/01/2023 . (1.D FE ....
..736742-E7-8 | PORTLAND ORE SWR SYS REV .......cevvvvvvvvvvvvnnns [erneenn . 07/25/2023 . 17,344,949 |....... 15,240,000 |....... 17,634,509 |.... .. (66,116) |... 17,568,393 |.. (223,444) . 12/01/2029 . [1.C Z .....
..74823Y-EF-8 | QUEEN CREEK ARIZ EXCISE TAX ....ooooeerriienniins [oennnn . 07/31/2023 . | UMB BANK . . ... (1,049) |... ....113,488 |.. .. (9,501) . 08/01/2037 . (1.B FE ....
..76221U-FU-5 |RHODE IS INFRASTRUCTURE BK WTR .......cccvvin [eeeenn . 09/20/2023 . |UMB BANK . ...........326,721 |.... L (1,677) ... .326,044 |.. .(2,5%) |.... . 10/01/2034 . (1.A FE ....
..782816-CE-0 |RUSSELLVILLE ARK WTR & SHR REV .........eevuuunn [erreenn . 07/01/2023 . | MATURED ... .... 410,000 .... 410,000 |.......... 410,000 |.... K 410,000 |.. . 07/01/2023 . [1.C FE ....
..78689H-KL-9 | SAGINAW VY ST UNIV MICH REV .....cooeeeeeeeennens [oeennn . 07/01/2023 . | MATURED ... .... 110,000 131,852 |...........111,622 |.... ... (1,622) | ... (1,622) |... ... 110,000 |.. . 07/01/2023 . [1.F FE ....
..79739G-FX-9 | SAN DIEGO CNTY CALIF REGL ARPT ......ceceveveene [eeeenn . 07/01/2023 . | MATURED ... ..1,000,000 ..1,180,500 |........1,016,007 |.... .. (16,007) |. .. (16,007) ... .1,000,000 |.. . 07/01/2023 . [1.F FE ....
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..79739G-PB-6 | SAN DIEGO REG AIRPORT ....cooevvveieeeieieeieeeeens [ . 07/01/2023 . |MATURED ......eevvvmvunnnnns Jooveeeneniiieeeeenns | 7,215,000 |........ 7,215,000 |........ 7,215,000 |........7,215,000 |oeoeeiiiiiiinns Joorniniiiiiiinns o feveiiiiiiiiiinn o o 7,215,000 |.. . 07/01/2023 . [1.F FE ....
..798736-AV-6 | SAN LUIS UNIT/WESTLANDS WTR DI ....coeeeeeeeeees [ oennn . 09/01/2023 . |MATURED .......cvvvvvvvnnnns Jooreeeeeeiiieneeenns | 1,125,000 |........ 1,125,000 |........ 1,125,000 |.... F R SR 1,125,000 |.. . 09/01/2023 . [1.E FE ....
..79905V-AV-3 | SAN MATEQ FOSTER CITY CALIF PU ...cevvvvvveiaens [ eeeennn . 07/10/2023 . | UMB BANK . ..561,473 ..550,000 ..617,293 |.... ..(3,392) |... 592,218 |.. . 08/01/2039 . (1.D FE ....
..801747-AB-2 | SANTA CRUZ CALIF MET TRAN DIST ...covvvvvvvvnnns [eeeenn . 08/01/2023 . | MATURED ... .. 275,000 275,000 275,000 |.... . .275,000 |.. . 08/01/2023 . [1.C FE ....
..802242-FU-6 | SANTA MARGARITA CALIF WTR DIST ... [ eeeenn . 08/04/2023 . .. 162,773 .. 160,000 194,101 |.... ... (3,036) | . (3,036) |... .165,439 |.. .. (2,666) |.... . 09/01/2024 . (1.F FE ....
..80320K-DP-3 | SARASOTA CNTY FLA CAP IMPT REV .....cevvvvvvvnns [eeeenn . 08/16/2023 . | WELLS FARGO ... .. 381,143 ) 375,000 |... LRI VAT R .eeeee...(5,950) | .eeeeee.(5,950) ). .385,783 |.. .. (4,641) ... . 10/01/2024 . (1.B FE ....
..810489-SIi-5 | SCOTTSDALE ARIZ MUN PPTY CORP ......ccooviiics [eeeenn . 08/29/2023 . |UMB BANK ....oevvvviiiinnnn Jooeeniiiiieiiiiis o 195,903 |.......... 190,000 |........... 232,438 |....cce.. 203,832 [ceveerriiiininn foeeeinns (R T2 1 P (R IC2Z 1 P 200,207 [oooeiiiiiiiiiies e (4,304) . 07/01/2025 . (1.B FE ....
Headlands Tech Global
..812513-AG-4 | SEASIDE ORE TRANSIENT LODGING .........ccceeeers [orennn . 09/06/2023 . |Markets LLC .....cevvvvvne Jooveeeniiiniiiiiinns oo 215,452 |........... 215,000 |........... 234,078 |........... 220,866 |....ooooeiiiiins |oeeennns (0270 ) P N (1770 ) P 218,839 |oooiiiiiiiiiins | (3,388) . 12/15/2024 . (1.G FE ....
..81684K-CU-0 | SEMITROPIC IMPT DIST SEMITROPI .......cceeeeeees [oennnn . 08/01/2023 . |UMB BANK .........evvvnnnns .... 115,000 140,784 |.... ... (2,200) | ... (2,200) |... (2,131 ... . 12/01/2024 . (1.C FE ....
..825485-1IE-1 | SHREVEPORT LA WTR & SIR REV ... 09/06/2023 . |DUNCAN-WILLIAMS, INC. .. |. . 750,000 .. (11,532) | (11,532) . (10,169) |. . 12/01/2024 . 2.B FE ....
..829596-TE-5 |SIOUX FALLS S D SCH DIST NO 49 08/16/2023 . [ JPMORGAN CHASE & CO ..275,000 .(5,3%4) | ..(5,3%4) .(2,244) |. . 02/01/2024 . (1.B FE ....
..820596-TF-2 | SIOUX FALLS S D SCH DIST NO 49 08/16/2023 . [MORGAN STANLEY ..290,000 .(5,469) |. ..(5,469) .(4,733) |. . 08/01/2024 . (1.B FE ....
..829596-U0-6 | SIOUX FALLS S D SCH DIST NO 49 . |- 08/01/2023 . | MATURED ... . 175,000 .(3,326) | ..(3,326) o . 08/01/2023 . (1.B FE ....
..829506-US-2 | SIOUX FALLS S D SCH DIST NO 49 . |- 08/16/2023 . [ JPMORGAN CHASE & CO . 300,000 . K (5,870) |. . (5,870) (5,010) |. . (5,010) |.. . 08/01/2024 . (1.B FE ....
..83703F-HV-7 | SOUTH CAROLINA JOBS-ECONOMIC D ....eeeeeeeeeeees [ . 08/25/2023 . |UMB BANK ..........evvnnne .. 400,000 479,304 |.... .. (7,696) | . (7,69) ... . (2,977) |........ (2,977) . 02/01/2024 . (1.E FE ....
Headlands Tech Global
..83703F-KE-1 | SOUTH CAROLINA JOBS-ECONOMIC D ....oeeeeeeeeeees [ eennnn . 09/06/2023 . |Markets LLC .............. 225,000 258,217 |.... ....(3,742) |. (3,156) |........ (3,156) . 11/01/2024 . (1.D FE ....
..838810-DL-0 | SOUTH MIAMI FLA HEALTH FACS AU ....eevvvveennnnn [ereeenn . 07/18/2023 . | GOLDMAN, SACHS & CO. ... |.... .800, .... 800,000 ... 916,168 |.... .. (12,039) |. . 08/15/2023 . [1.E FE ....
..791638-F3-8 | ST LOUIS MO ARPT REV ....eevvvvvvvvririiriniiinnnns [eeeeenn . 07/01/2023 . | MATURED ... 1,190,000 ..1,190,000 ,402,225 |.... .. (18,570) | . 07/01/2023 . [1.E FE ....
..852660-EH-8 | STAMFORD CONN WTR POLLUTION CT ...ovvvvvvvvvnnnn [ereenn . 07/20/2023 . |UMB BANK . .... 200,000 222,540 |.... ... (1,261) ] . 04/01/2039 . (1.B FE ....
..861398-CA-1 | STOCKTON CALIF PUB FING AUTH W .......oooevieins [oeennn . 09/06/2023 . |UMB BANK ... .... 885,000 983,182 [.....eeee. ... (6,672) | . . . 10/01/2035 . (1.D FE ....
..875291-BF-2 | TAMPA FLA WTR & WASTEWATER SYS ......oooevveeens [oeennn . 07/19/2023 . |UMB BANK ... .. 150,000 180,479 |.......... 179,111 [.... .. (1,461) ). 177,650 |.. . 10/01/2087 . (1.A FE ....
Headlands Tech Global
..41401P-CE-1 | TEXAS MEDICAL CENTER CENTRAL HEATI ............|....... . 09/06/2023 . |Markets LLC .............. . 330,000 385,278 |...........338,571 [.... ... (6,734) ] . (6,734) ... .331,836 |.. (1,34 ... . 11/15/2023 . (1.D FE ....
..41401P-CF-8 | TEXAS MEDICAL CENTER CENTRAL HEATI . 09/06/2023 . | JPMORGAN CHASE & CO ..219,717 ..326,205 |. ..289,614 |. .(5,292) | ..(5,292) .284,322 .(4,545) |. . 11/15/2024 . (1.D FE ....
..882854-73-9 | TEXAS WATER DEV BRD ... 07/11/2023 . [UMB BANK .. .. 204,800 ..231,612 |. ..222,185 |. (1,625) |. . (1,625) .220,560 . (15,760) |. . 10/15/2087 . (1.A FE ....
..887440-BP-9 | TIMPANOGOS SPL SVC DIST UTAH § 09/05/2023 . [UMB BANK .... .. 226,204 ..249,201 |. (2,705) | . (2,705) .227,944 (1,740) |. . 06/01/2027 . [1.C FE ....
..914072-F8-1 |UNIVERSITY ARK UNIV REV ....ooovvviiiiiiiiiiiins [ oens . 09/06/2023 . | MORGAN STANLEY .. ... 178,131 | ....(3,349) |. 146,131 ... (848) ... . 12/01/2023 . [1.C FE ....
..914072-F9-9 | UNIVERSITY ARK UNIV REV .....ooovvrrniiiiiiiiiinns [ eeens . 08/16/2023 . | MORGAN STANLEY .. 375,000 .. 467,771 |.... ... (7,516) | .. (8,770) |.... . 12/01/2024 . (1.C FE ....
..914733-DC-1 | UNIVERSITY NORTHN COLO GREELEY ..........ccooees [orennn . 09/06/2023 . | WELLS FARGO .... 175,000 200,386 |.... ... (3,008) | . . .. (1,708) |.... . 06/01/2024 . [1.C FE ....
..914733-DD-9 | UNIVERSITY NORTHN COLO GREELEY ..........ocoeees [oeeennn . 08/30/2023 . | UMB BANK ... 200,000 231,784 |.... ) ... (3,187) . ... 208,610 |.. .. (3,088) ... . 06/01/2025 . [1.C FE ....
..914302-JV-7 | UNIVERSITY OF HOUSTON .....ccooooinninnis [ eeeenn . 07/25/2023 . | MORGAN STANLEY .. ,000,000 ,123,940 |........ 1,110,994 .. (14,819) |. 1,096,175 |.. . (19,705) |.... . 02/15/2027 . [1.C FE ....
..914318-3A-6 |UNIVERSITY OF IDAHO ....evvvvvvvvvnnnnnnniiniiinins [eeeenn . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... 235,000 269,084 |.... ... (7,551) ] 241,218 |.. ...(4,326) |.... . 04/01/2024 . (1.E FE ....
..914318-35-7 |UNIVERSITY OF IDAHO ....evvvvvvvvviinniniiiniiinins [eeeeenn . 07/06/2023 . |UMB BANK ........eevvvnnnee 250,000 330,090 |.... ....(3,972) | .312,354 |.. . (33,726) |.... . 04/01/2040 . (1.E FE ....
..914367-G0-4 |UNIVERSITY OF KANSAS HEALTH SYSTEM ............ [.eeeen . 07/11/2023 . |UMB BANK ... . s .. (1,261) ). .217,208 |.. . (13,326) . 03/01/2036 . (1.D FE ....
..70870J-GC-6 | UNIVERSITY OF PITTSBURGH MEDICAL C . 09/11/2023 . [UMB BANK . ..512,288 475,000 (1,825) |. .528,075 .(15,788) |. . 05/15/2087 . [1.F Z .....
..915200-ZF-9 |UNIVERSITY VT & ST AGRIC COLLE 08/08/2023 . [UMB BANK .... o | .. 499,136 450,000 .(6,535) | .521,164 . (22,028) |. . 10/01/2034 . (1.E FE ....
..91754R-B4-8 | UTAH ST BRD REGENTS REV . 09/06/2023 . | DUNCAN-WILLIAMS, INC. .. |.... ...(3,69) |. .. (1,307) |.... . 03/01/2024 . [1.C FE ....
RBC DOMINION SECURITIES
..91756S-AB-9 | UTAH TELECOMMUNICATION OPEN INFRAS ............ [..ocees . 09/06/2023 . | .uuvvrriiiiiniiiiiis 250,000 257,130 |.... ....(3,231) | .. (1,228) ... . 06/01/2024 . (1.D FE ....
.917572-XK-0 |UTAH WTR FIN AGY REV ...oooeeerrriinnn [ . 09/06/2023 . | JPMORGAN CHASE & CO. ... |.... 225,000 272,266 |.... ...(5,125) |. .. (2,014) |.... . 03/01/2024 . (1.C FE ....
..92778V-MM-7 | VIRGINIA (COMMONWEALTH OF) ......oooovveeriieeens [ornenn . 07/25/2023 . | JPMORGAN CHASE & CO. ... |.... ..5,540,000 ,182,086 |.... . . . .. 41,538 |.... . 02/01/2029 . [1.B Z .....
..041438-GK-2 | VIRGINIA HOSPITAL CTR ARLINGTON HE ........ccee [oeeeenn . 07/01/2023 . |MATURED ........oovvvvvunnnn |oene .... 720,000 788,530 |.... .. (11,270) |... .. 720,000 |.. . 07/01/2023 . [1.E FE ....
JANNEY MONTGOMERY SCOTT
..950511-KU-8 | WENATCHEE WASH WTR & SWR REV 08/16/2023 . [LLC .. K .. 411,852 . 410,000 ..467,945 |. ..420,281 |. (7,056) |. . (7,056) 413,225 (1,573) |. . (1,573) |.. . 12/01/2023 . (1.D FE ....
.. 955525-BG-4 | WEST RANKIN MISS UTIL AUTH REV . 09/06/2023 . | DUNCAN-WILL IAMS, INC. .. |.... .. 396,386 395,000 449,790 |...........405,562 |.... ... (7,228)]. . (7,228) ... .398,334 |.. .. (1,948)]........ (1,948) . 01/01/2024 . [1.E FE ....
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Headlands Tech Global

..977120-C7-9 | WISCONSIN ST HEALTH & EDL FACS .....coovvviines | eeeeans . 07/18/2023 . [Markets LLC .............. .... 500,000 ... (7,303) |. . (7,303) |... .. (6,089) ... . 08/15/2024 . |1.D FE ....
..977120-85-6 | WISCONSIN ST HEALTH & EDL FACS ......ccccvviines | aveens . 08/16/2023 . [ JPMORGAN CHASE & CO. ... [.... 250,000 ... (4,877)|. . (4,877) ... .. (5,165) ... . 10/01/2024 . |1.F FE ...
..979585-BJ-4 | WOODLAND-DAVIS CLEAN WTR AGY C ...oovveevinnins | eveeens . 09/19/2023 . [UMB BANK . .... 815,000 .. (13,439) |. (13,439) |.... . (19,240) |.... . 03/01/2029 . |1.C FE ....
..982674-KK-8 | WYANDOTTE CNTY KANS CITY KANS .....ovveiiiiiiis | aeeens . 09/01/2023 . [MATURED ... ....(4,950) |. . 09/01/2023 . |1.F FE ...

. 09/01/2023 . |1.F FE ...
. 08/01/2023 . |2.B FE ....

..982674-NC-3 | WYANDOTTE CNTY/KANSAS CITY UTILITY . U . 09/01/2023 . [MATURED ...
..98425B-AD-8 | YMCA OF GREATER NY .. . 08/01/2023 . [MATURED ...

575,000 575,000 |....

0909999999. Subtotal - Bonds - U.S. Special Revenues 180,843,079 198,750,609

¥1°603

XXX XXX
..00774M-AN-5 | AERCAP IRELAND CAPITAL DAC D..... . 08/01/2023 . [ GOLDMAN, SACHS & CO. ... |oeeeeeiiiiiiieenis feeees 6,697,415 |........ 6,650,000 |........ 6,578,380 [........6,611,337 [.oooeieiiiis |oeeennnn 8,401 [ 8,401 [ e 6,619,738 |.. 77,677 |........ 77,677 . 07/15/2025 . |2.B FE ....
..00774M-AP-0 | AERCAP IRELAND CAPITAL DAC ... D..... . 09/15/2023 . [MATURED ...........ccoeeennn . 09/15/2023 . |2.B FE ....

...... 1,079,000 |........1,079,000 |........1,072,148 |....

. ceverrrreeeees o 1596 | [ 1596 | 1,079,000 |..
..00774M-Al-5 | AERCAP IRELAND CAPITAL DAC / AERCA . D..... . 08/01/2023 . [ GOLDMAN, SACHS & CO. ... [.... . 2,608,800 ..3,000,000 ..2,904,540 |........ 2,995,377 |.... .....2,995,808 |.. . 10/29/2028 . |2.B FE ....

..00900C-AJ-3 | AIMCO 2017-AA XR CLO ... 07/20/2023 . | SCHEDULED REDEMPTION . .. 316,667 . 316,667 ..309,386 |. ..310,163 |. 316,667 . 04/20/2034 . |1.A FE ...

..00914A-AL-6 | AIR LEASE CORPORATION 09/26/2023 . |U.S. BANCORP .. 12,240,625 .12,500,000 12,417,000 |. 12,469,222 |. 12,489,531 . 02/15/2024 . |2.B FE ....

..01021F-AB-5 | AKUMIN ESCROW INC 07/26/2023 . | MORGAN STANLEY .. E . 2,468,813 ..3,325,000 ..3,325,000 |. .2,025,527 |. E .3,325,000 . 08/01/2028 . |5.A FE ....

..012653-AD-3 | ALBEMARLE CORP ........coeiuiiieeeeiiiiiiieeeeiies [ aeeees . 07/24/2023 . [ GOLDMAN, SACHS & CO. ... |eeeeeeiiiiiiieeiis feeees 4,864,050 |........ 5,000,000 |........ 4,995,400 |........4,995,920 |...ccooneriiiis fenneenen 481 L e BT L e 4,996,401 . 06/01/2027 . |2.B FE ....
ASSIGNMENT OF SECURITIES

..013817-Al-1 | ALCOA INC ...eveeeieeiiiiiieeeieeeeeeiieeeee [ e . 09/28/2023 . [ .evviiieiiiiiiiieeeiiiiees e [ 280,000 |.......... 280,000 |........... 205,750 |........... 276,875 |..cvvernn8,762 [oeeeeet(2,3) L | 6,422 o | 283,297 . 10/01/2024 . |3.A FE ...
ASSIGNMENT OF SECURITIES

..01879N-AA-3 | ALLIANCE RESOURCE OPERATING PARTNE ............ |.eeeeen L 07/25/2023 . [ .evveiieeiiiiiieeeeiiiiies e e 38,000 |............ 38,000 |.....eeeenn 38,598 [ooeeennnns 87,715 | 52 [l (167) e [ 285 i s 38,000 |ooeiiiiiieees [ e e 2,090 |. 05/01/2025 . |4.A FE ....
BANK OF AMERICA/MERRILL

..02156L-AC-5 | ALTICE FRANCE SA (FRANCE) .......ceeereeennnis D..... . 08/03/2023 . [LYNCH ..eevvviiiiiiiiiins oo [ 4,062,150 |........ 5,508,000 |........ 5,646,390 |........ 4,313,425 242,298 |. 01/15/2028 . |4.C FE ....

..02156L-AF-8 | ALTICE FRANCE SA (FRANCE)
..02376Y-AA-5 | AMERICAN AIRLINES 2016-1 PASS THRO .
..02379D-AA-8 | AMERICAN AIRLINES 2019-1 CLASS B C .
..00253X-AA-9 | AMERICAN AIRLINES INC
..023778-AB-2 | AMERICAN AIRLINES INC ...
..02378W-AA-7 | AMERICAN AIRLINES INC ...
..02377B-AC-0 | AMERICAN AIRLINES INC ABS ...........cccecnnens

D..... . 07/19/2023 . [INC. ..oooenniiiiiiins
....... . 07/15/2023 . [ SCHEDULED REDEMPTION ...
....... . 08/15/2023 . [ SCHEDULED REDEMPTION ...
....... . 07/20/2023 .  SCHEDULED REDEMPTION ...
....... . 09/22/2023 .  SCHEDULED REDEMPTION ...
08/15/2023 . | SCHEDULED REDEMPTION ...
. 09/22/2023 . | SCHEDULED REDEMPTION .

BAIRD (ROBERT I.) & CO.
....... | 00/05/2028 . | INC. +rrereoereeeeseeeer e

. 2,077,500 .2,249,229
..299,663
... 138,717
. 2,982,997
...29,303 |....
74,747 |.
.4,782,190 |....

.. 117,875 |. 07/15/2029 . [4.C FE ....
....16,147 |. 07/15/2025 . [4.B FE ....
..7,385 |. 08/15/2029 . |4.B FE ....
124,237 |. 04/20/2026 . (3.B FE ....
.. 1,131 | 09/22/2027 . |2.A FE ...
4,760 |. 08/15/2026 . |3.B FE ....
...232,045 |. 03/22/2025 . [4.B FE ....

.... 191,806
..3,104,015
... 31,408 ...31,408
9, 156 9,156 X
...... 5,507,408 |........5,507,408 |........ 4,202,601 |....

.21,409 |.

........ 5,507,408 |.

..02377A-AA-6 | AMERICAN AIRLINES PASS ABS .. 286,661 314,459 283,856 |.... .286,919 |.. . 04/01/2028 . |3.B FE ....

. (10,445) |.

..03073E-AT-2 | AMERISOURCEBERGEN CORPORATION - |- 07/06/2023 . [CITADEL SECURITIES LLC .. 484,462 . 580,000 ..494,126 |. .494,908 . 03/15/2031 . |2.A FE ....
..031162-DP-2 | AMGEN INC .......... weeennn |- 09/05/2023 . |U.S. BANCORP ............. . 2,461,301 ..2,480,000 .. 2,448,330 |. . 2,448,570 12,731 . 03/02/2028 . |2.A FE ....
..03328L-AA-0 | ANCHC_4R-R CLO ...evvveeieeiiiiiiiieeiiiiieeeeiis [ eeeeees . 07/28/2023 .  SCHEDULED REDEMPTION ... AT 761 [ 178,761 [ 171,074 [l 171,104 ... 173,761 . 01/28/2031 . |[1.A FE ...
..03768U-AA-7 | APID 2021-35A A CLO ..oooeevriiiieeeiiiiieeeeis | e . 09/13/2023 . [MORGAN STANLEY 18,846,800 |....... 19,000,000 |....... 18,633,870 |.... . 188,348 |.... . 04/20/2034 . |1.A FE ...
..007036-PC-4 | ARMT_05-6A RMBS ........coviurriiieiiiiiiiiiaeiiins | eeeeens . 09/25/2023 . [Various .........cceeevnens feeneemniiiniinninnns o 501 L [/ RN .. e 434 [ 434 . 11/25/2035 . |1.A FE ...
..043436-AU-8 | ASBURY AUTOMOTIVE GROUP INC. ......ooeoeeiiiiens | aenens . 08/03/2023 . [MORGAN STANLEY .. ....507,511 [......... 560,000 |........... 516,947 |.... ...520,584 [ | (13,073) |....... (13,073) ....25,208 |. 03/01/2028 . [3.B FE ....
..045054-AN-3 | ASHTEAD CAPITAL INC C..... . 07/24/2023 . [ BARCLAYS . 13,019,356 |....... 14,800,000 |....... 14,747,421 |.... 14,766,699 |.. ... (1,747,343) [... (1,747,343) .. 211,717 |. 08/12/2026 . [2.C FE ...
BANK OF AMERICA/MERRILI
..00206R-G0-9 | AT&T INC ..evvvvriiiiiiiiiiiiiiiiieeeeieeeeeeeeeeeeees [ e . 07/26/2023 . |LYNCH ..oovvvviiiiiiiiiiiins Joeeeeeeniiiieeeeenns | 3,581,288 |........ 3,820,000 |........ 3,836,030 |........ 3,831,033 [ceeeeiiiiiiins o (T73) | o (T73) | i 3,830,260 [oeeeeeiiiiiiens fonns (248,972) |...... (248,972) ...156,503 |. 02/15/2030 . [2.B FE ....
..04682R-AE-7 | ATHABASCA OIL CORP ....ceuviiiiieiiiiiiiieeeeis Ao, L 08/28/2023 . [ .eeeeeiiiiiiiiiee s [ [ 4,304 L 4,000 | 4278 | 4,220 [ 15 e (4B) | [ (63D FOP 4189 | e (189) . 11/01/2026 . |3.C FE ....
..04686J-AF-8 | ATHENE HOLDING LTD ....oooevinniiiiiiiiiiiiiceees | e . 07/06/2023 . [ CITADEL SECURITIES LLC .... 310,000 .313,403 |.. (2,619) |.... . 02/01/2033 . |2.A FE ...
..0LD050-69-G | AUCT PT 2006-7B ABS ... 08/28/2023 . | Various ... ..3,425,000 .30 | . 06/08/2026 . |3.A FE ....
..0LD050-70-D | AUCTION PASS THROUGH TRT B-4 ABS . 08/28/2023 . | EXCHANGE ..2,650,000 . 06/01/2027 . |2.C FE ....
..0LD050-69-M | AUCTION PASS THROUGH TRUST ABS ... 08/28/2023 . | Various ..1,750,000 . 06/08/2026 . |3.A FE ....
..0LD050-70-C | AUCTION PASS THROUGH TST B7-3 ABS .......ccceee | veeenns . 08/28/2023 . [ EXCHANGE .. o e [ [ 1,350,000 . 05/29/2027 . |2.C FE ....
BANK OF AMERICA/MERRILL
..063773-BC-0 | AVIS BUDGET CAR RENTAL LLC ...vveveeeeeiiiieaes | e . 08/03/2023 . [LYNCH ...oovveeeeeeeiiees e o, 480,050 |.......... 500,000 |........... 474,705 ovvveeeeiiieeeees o 2,262 |ooooeeiiieeees foniee 2,262 |oooeeeeiiiaees feiia 476,967 [.vveeeeeeis e 3,083 |......... 3,083 |............ 16,132 ). 07/15/2027 . [3.C FE ....
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..05523U-AP-5 | BAE SYSTEMS HOLDINGS INC [ . 08/09/2023 . | GOLDMAN, SACHS & CO. ... |.... 10,203,641 |....... 10,556,000 |....... 10,991,722 10,762,273 |.... 10,720,956 |.. ... (1,517,316) |... (1,517,316) . 12/15/2025 . 2.A FE ....
..0LD050-70-5 |BANK OF AMERICA - RITS 2007-2 ABS .......ccevvs [eerenn . 08/28/2023 . |Various ......cceeevvvviiinn Joeveeeeneieninennnns foeeeeeenl 14 2,000,000 [oeunnnnnnnnnn L e O PP RN N L RO 14 . 08/21/2027 . (2.C FE ....
ASSIGNMENT OF SECURITIES
..06051G-HL-6 |BANK OF AMERICA CORP .......cevvvvvvvvvvrvnnninnnns [ereeenn . 07/23/2023 . 14,600,000 |....... 14,600,000 |....... 14,686,112 |....... 14,630,633 |........cooeeees |oeeeenn (30,482) [eevvenininnnnnns fornnnnn (30,482) [eunniiniiiiinnn foeeens 14,600,151 |.. . 07/23/2024 . (1.E FE ....
..06051G-LS-6 |BANK OF AMERICA CORP .......cevvvvvevvvreinnninnnns [eeeeenn . 09/13/2023 . | BARCLAYS .. O 10,017,200 |...... 10,000,000 |...... 10,000,000 |..evvvverrrerriiinns forvmmmnnnnninnns oo s e e e 10,000,000 |.. . 09/15/2029 . (1.E FE ....
..06051G-LV-9 |BANK OF AMERICA CORP .......eevvvvvvvvvvrrenninnnns [ereeenn . 09/13/2023 . | JPMORGAN CHASE & CO. ... |.... 10,007,300 |...... 10,000,000 |...... (O O O O O N 10,000,000 |.. . 09/15/2027 . (1.E FE ....
..06428C-AC-8 |BANK OF AMERICA NA . 09/05/2023 . [ GOLDMAN, SACHS & CO 11,022,110 11,000,000 11,000,000 |. 11,000,000 . 08/18/2025 . [1.E FE ....
..06368L-A0-9 |BANK OF MONTREAL .... . 09/13/2023 . | BARCLAYS .. . 9,688,200 10,000,000 ..9,995,600 |. .9,99,835 |. . 9,996,402 . 09/14/2027 . (1.F FE ....
..06406R-BL-0 |BANK OF NEW YORK MELLON CORP/THE .............. [...... . 09/13/2023 . | Various ... 11,085,778 |...... 11,000,000 11,000,000 |...... 11,000,000 |.... 11,000,000 |.. ...567,307 |. 10/25/2028 . [1.F FE ....
ASSIGNMENT OF SECURITIES
..06406R-BC-0 |BANK OF NEW YORK MELLON/THE ..........oooeeeees [oenennn . 09/14/2023 . | .evvviiiiiiiiiiiiiiiiiinininns e | 4,848,200 |........ 5,000,000 |........ 4,997,550 |........4,998,046 |......coovvviins ferrrnnnnnnns ST7 foiiiiiiiiiiiiis o877 | | 4,998,623 |....covvveeennnn fennnnn (150,423) ... (150,423) ... 148,424 . 04/25/2025 . [1.F FE ....
..05526D-AZ-8 | BAT CAPITAL CORP ABS [ . 08/16/2023 . | TENDER OFFER .. v e [ 4,101,972 |........ 4,200,000 |........ 4,200,000 |........4,200,000 |..cooeeeiiiiinns Joovenniiiiiiinns fovveeiiiiieeens foviiiiiiiiinnn Lo o 4,200,000 |.. (98,028) ...135,700 |. 08/15/2024 . 2.B FE
ASSIGNMENT OF SECURITIES
..05526D-BB-0 |BAT CAPITAL CORP ABS .... . 08/16/2023 . | .. .... 254,480 |........... 272,000 |........... 253,661 |.... . ....257,668 |.. . (3,187) ... (3,187) . 08/15/2027 . (2.B FE ....
..07274N-AE-3 |BAYER US FINANCE Il LLC . . 09/26/2023 . | TD SECURITIES . 17,522,736 17,600,000 .18,578,224 |. .(194,818) K 17,656,539 (133,803) |. (133,803) |.. . 12/15/2023 . 2.B FE ....
..08576P-AH-4 |BERRY GLOBAL INC ....covvvvviriiiiiiiiiiiiieeeeeeens [ . 07/21/2023 . | BARCLAYS ..oovvvvivvviiiies Joeeeeeeeeeieeeeeenns | 9,061,700 |...... 10,000,000 |........ 9,914,856 |........9,938,075 [....innnns [ 11,206 L 11,206 [ [, 9,949,371 ... (1,887,671) [... (1,887,671) . 01/15/2026 . [2.C FE ....
..05541T-ANM-3 |BGC PARTNERS INC .......eevmvmmmmmmmmmnnnninninnnnnn [ereeenn . 08/21/2023 . |Market Axess 940,000 901,028 |.... (13,468) . 10/01/2024 . [2.C FE ....
..00062X-AH-6 |BIOGEN INC ....ccoeoiin oo . 08/03/2023 . | U.S. BANCORP .. O 990,000 .... 801,860 |.......... 806,682 |.... (14,214) . 05/01/2030 . [2.A FE ....
..095796-AH-1 |BLUE RACER MIDSTREAM LLC / BLUE RA .......ccoee [ oennnn . 07/17/2023 . |Millennium Advisors .... |.... 252,295 |l 250,000 .... 260,700 |.... . 12/15/2025 . [4.A FE ....
..09631B-AA-1 |BLUEM_31-A1 CLO ......evvvvrvrninnnnnnnininninininns [eeeeens . 09/27/2023 . |MORGAN STANLEY ........... |.... 9,884,000 |...... 10,000,000 ..9,837,000 |.... . 04/19/2034 . (1.A FE ....
UNION BANK OF
..05565E-CE-3 | BMW US CAPITAL LLC . . 09/14/2023 . | SWITZERLAND ....ooooevveees Jovnnenieneeeeeeeeens oo 24,671,600 |....... 25,000,000 |[....... 24,992,250 |.... 24,992,387 |.. (320,787) ...125,549 |. 08/11/2028 . [1.F FE ....
..007751-BZ-3 | BOMBARDIER INC ....... . 09/27/2023 . |Various ... . 2,679,500 ..2,760,000 ..2,760,000 |. .2,760,000 (80,500) .. 132,442 |. 02/01/2029 . |4.B FE ....
..10373Q-AC-4 |BP CAPITAL MARKETS AMERICA INC. .| 07/25/2023 . [Market Axess .. . 6,701,030 ..7,000,000 ..7,000,000 |. .7,000,000 .7,000,000 (298,970) |.. 234,252 |. 09/21/2028 . [1.F FE ....
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT . . 09/15/2023 . | SCHEDULED REDEMPTION ... ..108,770 . 108,770 92,182 |. 92,286 |. 108,770 2,692 |. 12/15/2032 . |1.F FE ....
.. 11135F-AQ-4 | BROADCOM INC ............... 07/10/2023 .  JPMORGAN CHASE & CO ..5,000,000 .. 4,994,561 |. . 4,995,629 . . 4,995,882 (455,332) |.. 136,604 |. 11/15/2030 . [2.C FE ....
..115637-AU-4 | BROWN-FORMAN CORPORATION .........cooeeeverninnnns [ornnnn . 09/13/2023 . |MORGAN STANLEY ......coooe |oeververrnnnnnnnnnns [oeeen 7,786,640 | 8,000,000 |........ 7,976,320 [evvveeeeeenninnnnne foniniiiiiinis foa 888 | 888 [ [ 7,977,208 [oooeeiiiiiiiiees oeens (190,568) ...181,556 |. 04/15/2083 . [1.G FE ....
.. 117043-AS-8 | BRUNSWICK CORPORATION .....evvvvvvvvrrevrrnnninnnns [ eeeeenn . 08/03/2023 . |Market Axess .962,411 |.. (7,688) ... . 08/18/2024 . 2.B FE ....
..12116L-AC-3 |BURFORD CAPITAL GLOBAL FINANCE LLC .....cccccet [ereennn . 09/20/2023 . | MORGAN STANLEY .. I .226,087 |.. ..6,510 |.... . 04/15/2030 . [3.C FE ....
..14149Y-BA-5 | CARDINAL HEALTH INC ......ovvvvvvvvvmnnnnnnnnnnnnns [eeeeenn . 08/21/2023 . |Millennium Advisors .... |.... ..428,015 |oeeeiiiiinns ....520,072 |.. ...(6,322) . 11/15/2024 . (2.B FE ....
.. 143658-BN-1 | CARNIVAL CORP .....ooovvriiiiiiiiiiiiii [ . 08/28/2023 . |Various ........cceeeeinnnn |oee .4,872,609 |..... 1,951,391 7,045,204 |.. (436, 121) . 03/01/2027 . [4.C FE ....
.. 19737L-AA-1 | CECLO 2021-31A X CLO ..eevvvvvvvvrrriiiiiiiiiiiinns e . 07/20/2023 . | SCHEDULED REDEMPTION ... |.................... |-........ 100,000 |.......... 100,000 |............98,023 |............ 98,240 |.oeeeeiiiiiiiees el 1760 | e 1,760 [ e 100,000 [.vvvvvvvvvnnnnnn fornnniiiiiiis foerii . 04/20/2034 . (1.A FE ....
ASSIGNMENT OF SECURITIES
..15089Q-AJ-3 | CELANESE US HOLDINGS LLC ........evvvvmvvmnnunnnnn [ernennn . 08/25/2023 . | uvvviiriiiiniiiriiiniinininns e | 984,934 |........ 1,001,000 |...........999,949 |........ 1,000,697 |..eovvveeeennens v 144 i [ 4 L 1,000,841 [oovvvvvvvininnnn fornnne (45,937) |....... . 05/08/2024 . (2.C FE ....
..150890-AK-0 | CELANESE US HOLDINGS LLC .......evvmmvmmmmnnnnnnnn [ereeenn . 08/21/2023 . |Millennium Advisors .. 780,435 .... 900,000 792,399 |.. . (11,94) |.... . 08/05/2026 . [2.C FE ....
.. 125523-AF=7 | CIGNA CORP .....evvvvvrerriririiernrnnrneenennrneennns [ eeeeens . 07/15/2023 . |MATURED .........ovvvvvnnnnn |oene .........788,000 |.......... 788,000 |.. ........ 801,631 |.... 788,000 |.. . 07/15/2023 . 2.A FE ....
.. 75524K-PT-5 | CITIZENS BANK NA/ PROVIDENCE RI ......ccooeeeees [ eeennnn . 07/20/2023 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeriiiieninnns |oeees 21,055,000 |....... 22,000,000 |....... 22,000,000 |.......22,000,000 [..cceeveiiiiiies Jooverriniiiiinns Joeviiiiiiiiiinns e o o 22,000,000 |..oeeeeeeeeeeens |-..... (945,000) |...... (945,000) . 10/24/2025 . [2.A FE ....
.. 189054-AY=5 | CLOROX COMPANY ......cceeiiiiiiiiiiiiiiiiiiin oo . 08/29/2023 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeiieeeeeennes |oeeees 2,412,500 |........ 2,500,000 |........ 2,488,175 [........2,489, 114 [...oooiiiiiiiss [ooeeeennnn 1,008 e 1,008 [ [, 2,490,122 |.. (77,622) . 05/01/2029 . [2.A FE ....
.. 12592B-AK-0 | CNH INDUSTRIAL CAPITAL LLC ..evvvvvvvvvivinninnns [eeeeenn . 07/02/2023 . |MATURED .........eevvvvnnnee R R 8,884,000 |........ 8,884,000 |........ 8,833,281 [........8,875,271 [ [oeeeennnn8729 | 8729 e [, 8,884,000 |.. . 07/02/2023 . 2.B FE ....
..12592B-AQ-7 | CNH INDUSTRIAL CAPITAL LLC ...ovvvvvvvvvvnnnnnnnn [eeeenn . 07/19/2023 . | GOLDMAN, SACHS & CO. ... |oeeeeeereeiieeeienes |oeees 4,879,650 |........ 5,000,000 . (66,075) |.... . 04/10/2028 . (2.B FE ....
..20030N-EE-7 | COMCAST CORPORATION ......evvueemnnnnnininiiiininnn [eeeeenn . 07/19/2023 . | BNP CAPITAL MARKETS .... |.ocooeverrrnnnnnnnes |-......9,984,500 |...... 10,000,000 .. 14,815 [.... . 05/15/2083 . [1.G FE ....
..200339-DX-4 | COMERICA BANK ..... 09/20/2023 . [MARKET AXESS .. .. 486,262 ..520,000 ..488,925 |. .490,788 .(4,536) |. . 07/27/2025 . (2.B FE ....
..205887-CC-4 | CONAGRA BRANDS INC .. 08/10/2023 . [ BARCLAYS .. . 8,792,100 ..9,000,000 ..8,997,030 |. .8,008,102 |. .8,998,279 (206,179) |. . 11/01/2028 . [2.C FE ....
..20903X-AF-0 | CONSOL IDATED COMMUNICATIONS INC 08/30/2023 . (BARCLAYS .. . 2,310,000 ..3,000,000 .. 3,052,500 |. .2,331,183 694,106 . .3,021,211 (711,211) | 178,750 |. 10/01/2028 . 4.C FE ....
..21036P-BN-7 | CONSTELLATION BRANDS INC ....eevvvvvveviiiiiiiinns [eeeeenn . 07/25/2023 . |U.S. BANCORP .....cvvvvven |ooveveenennnnnnnnnns [oenen 4,947,750 | 5,000,000 |........ 4,991,450 |ooooooiiiiiiiiiiiins o e 1,300 [ e 1300 | e 4,992,750 |.. . (45,000) ...121,528 |. 02/02/2026 . [2.C FE ....
UNION BANK OF
..22822V-BC-4 | CROWN CASTLE INC .....evvvverrmnnniinninnniniinnnnnn [ eeeeenn . 07/25/2023 . | SWITZERLAND . . 4,344,334 |.. . 05/01/2033 . 2.B FE ....
.. 22044B-AF-5 | CSMC 2007-5 1AB ..evvvvvvvvvvvvveiiiiiiiiiiiiiiiiies [ eeeens . 09/25/2023 . | VARIQUS . 08/25/2037 . [2.B FE ....
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.. 126650-DY-3 | CVS HEALTH CORP ......evveniiniiiiiiiiiiiiis [ eeeeenn . 07/24/2023 . | GOLOMAN, SACHS & CO. ... |oeeeeeeereiieninnnns |oees 14,208,868 |....... 14,211,000 |....... 14,167,372 [ooeeeiiiiiiiiiiiiies oo o, L0 Z 3 R [10Z3 R 14,167,876 |.ocooveeeeiiines foveeeees 40,992 |......... 40,992 |........... 112,977 |. 06/01/2033 . 2.B FE ....
BANK OF AMERICA/MERRILL
.. 126650-EA-4 | CVS HEALTH CORP ......evvenenniiiiiiiiiiiins [eeeenn . 08/22/2023 . |LYNCH ...ovvvvvniiiniiiiinns Jooveeiiiiiiieennns | 6,580,280 |........ 7,000,000 |........ 6,934,970 [ooeevveevniiiiinnnns foiiiiis s (1 O R (1 SRR R 6,935,061 [..ccceeeieeeiess |oeens (354,781) |...... (354,781) |............ 95,667 |. 06/01/2063 . |2.B FE ....
RBC DOMINION SECURITIES
..233853-AF-7 | DAIMLER TRUCKS FINANCE NORTH AMERI ............ [ L 07/2172023 . | evvviiiiiiiiiiiiiiiiinininnns e | 4,493,500 |........ 5,000,000 |........ 4,978,250 |........4,982,621 [..iiiiiinns [ooeennnnnn2,406 | 2,406 [ [, 4,985,027 [o.evvvevvinnnnnn founne (491,527) |...... (491,527) |............ 61,389 |. 12/14/2026 . |2.A FE ....

..237266-AJ-0 | DARLING INGREDIENTS INC .... - |- 09/27/2023 . [MORGAN STANLEY ........ooe |oeeemvinrnnnnnnnnnn [o0nn 2,247,115 [, 2,353,000 |........ 2,400,060 |........2,300,058 |[.........94,205 |....... (11,982) [ocooererinniis |eennnnn82,228 [oiieiiiiiins s 2,382,281 (135,166) . 06/15/2030 . |3.A FE ....

..23311V-AG-2 | DCP MIDSTREAM OPERATING LP . 07/19/2023 . [BARCLAYS .......... e e [0, 6,969,970 |........ 7,000,000 |........ 6,966,574 |........6,969,774 |.....ccoooiiins e n8,257 | [ 8,257 |l [ 6,976,031 . 07/15/2025 . |2.C FE ....
ASSIGNMENT OF SECURITIES

..830867-AA-5 | DELTA AIR LINES INC / SKYMILES IP L 07/20/2023 . [ .evviiieiiiiiiiee e 558,000 558,000 |...........558,000 |.... ....568,000 [.. . 10/20/2025 . |2.B FE ....

..25160P-AH-0 | DEUTSCHE BANK AG (NEW YORK BRANCH) . . 07/20/2023 . [BNP CAPITAL MARKETS .... ..5,000,000 ..5,000,000 |. .5,000,000 .5,000,000 . 01/07/2028 . |2.A FE ....

..253800-AR-7 | DIGITAL REALTY TRUST LP ....ovviieiiiiiiieeeeis | e . 09/20/2023 . [CITADEL SECURITIES LLC |...coeeuvrreeeeeenns |-een.... 957,601 ... 1,030,000 |... 957,993 |.... e | ..eee.....958,681 ). ........ (1,079) . 08/15/2027 . |2.B FE ....
..25461L-AA-0 | DIRECTV FINANCING LLC ...ovvvveeeiiiiiiiieniiiiis | eeeeaes . 09/26/2023 . [Various .......ccceeeeiunens forneeeiiiinninnninn [onn 17,358,349 [, 19,745,000 |....... 20,271,008 |.......17,253,518 |..... 2,473,434 |....... (73,189) [ooeeeiiniiins 002,400,245 [ooeeiiiiiiiiees [ 20,063,816 |.. ... (2,705,467) . 08/15/2027 . |3.B FE ....
..25470X-AlI-5 | DISH DBS CORP .......eeeveeieiiiiiieeeeiiiiieecees [ aeeees . 07/31/2023 . [BARCLAYS .. e e [0, 1,380,838 ... 1,505,000 |........ 1,501,599 |........ 1,398,497 [....... 104,210 |oooeeeeenn 668 |onneiieeeeii | 104,878 |l |, 1,508,375 |.. RO O (122,538) . 11/15/2024 . |4.C FE ....
..25470X-BD-6 | DISH DBS CORP .......vvvveeieiiiiiieniiiiiiiieeans [ eeeeens . 07/28/2023 . [Various .........cccoovveees foevemniininnnennnnn [o0ne.... 862,730 [ooeei. 1,750,000 |........ 1,100,313 |........ 1,112,804 |oovveiieiiiiis [ 38,103 [ [ 38,108 [ e 1,150,907 [ovveviieiiiis | (288,177) . 06/01/2029 . |4.C FE ....
BANK OF AMERICA/MERRILL
..26154D-AA-8 | DREAM FINDERS HOMES INC .......ccooviiiiiiiiiiis | eeeenns . 08/09/2023 . [LYNCH .ovvvviiiiiiiiiins [eeeeeiiiiieieein [ 2,842,000 |........ 2,800,000 |........ R O P ) O (U R 2,800,000 [.vveeeeeiiiiins e 42,000 |........ 42,000 |ooeiiiiiiiieinns . 08/15/2028 . |3.C FE ....
..23338V-AS-5 | DTE ELECTRIC COMPANY .......ooveiiiiiiiiieeeeiis | aeeees . 07/07/2023 . [DEUTSCHE BANK AG ........ |eeeeeeeiiiiiieeiis feeeees 5,003,150 |........ 5,000,000 |........ 4,989,600 |...ccevviiiieiiiis | e 283 [ e 283 [ e 4,989,883 |...ccveiieiiiis e 13,267 |........ 13,267 |.ooeenes 92,444 . 04/01/2033 . |1.E FE ....
ASSIGNMENT OF SECURITIES
..28414H-AE-3 | ELANCO ANIMAL HEALTH INC ...coevriiiiiiiiiiies | e . 08/07/2023 . [ .evveieeeiiiiiiiieeiiiiiens feeeeeiil [.... 16,840,000 |....... 16,840,000 |....... 16,840,000 |...... 16,671,600 |....... 168,400 |..ooeeeniiiiees e e 168,400 [oooeeeeeeiins | 16,840,000 [ouvveeeeeeiiiis [ e e 933,899 |. 08/28/2023 . |4.A FE ....
..28414H-AG-8 | ELANCO ANIMAL HEALTH INC ...cocvviiiiniiiiiiins | eeeeens . 08/08/2023 . | Var ious P FPU 172 ) P AU 5,100,000 |........ 5,845,875 |........4,852,701 [....... 810,600 |.. 813,052 |.vviiieiiiiin e 5,665,753 |..oociiiiiiiins fennes (636,241) |...... (636,241) ...315,540 |. 08/28/2028 . [4.A FE ....
..28622H-AC-5 | ELEVANCE HEALTH INC R IO . 07/25/2023 . [ GOLDMAN, SACHS & CO. ... [.... o forenn.5,320,260 |........ 5,500,000 |........ 5,479,870 |ooeeeniiiiieieis oo o 185 | 135 |l 5,480,005 |.. RO O (159,745) |...... (159,745) ...132,325 |. 02/15/2053 . [2.B FE ....
..29103C-AA-6 | EMERALD DEBT MERGER SUB LLC ......cceeviurveenes | eeeeans . 09/13/2023 . [STIFEL CAPITAL MARKETS |.....cccvvvviennin [oeeees 3,900,000 |........ 4,000,000 |........ 3,975,000 |.oeeiviiiiieniiinn [eeeeeniiiiinens Lot 831 | 83T | 3,975,831 |ovviiiieiiin [ (75,831) |- (75,831) | 85,389 |. 12/15/2030 . (3.C FE ....
RBC DOMINION SECURITIES
..29250R-AW-6 | ENBRIDGE ENERGY PARTNERS LP .........covviiiiiins | eeeenns L 07/26/2023 . [ .eeveeeeniiiiieiiiiieees [ [ 6,025,260 |........ 6,000,000 |........ 6,379,500 |........6,317,255 |oooccciieinens [onnnnn (62,702) | o (62,702) | [ 6,254,553 |.. ...277,104 |. 10/15/2025 . [2.A FE ....
..20250N-BM-6 | ENBRIDGE INC .....eevviieieiiiiiieeeiiiicee e Ao, L 09/26/2023 . [ .eeeiiiiiiiiiieee e [ 15,010,455 |....... 15,000,000 |....... 15,000,000 |....... T L R N I 15,000,000 [..vveeeeeiiiins Joeenns 10,455 |......... 10,485 |.......... 711,900 |. 02/16/2024 . 2.A FE ....
..29364G-AM-5 | ENTERGY CORPORATION ........ccoviiiiiiiieiiiiiins | aeeeees . 08/09/2023 . [LOOP CAPITAL MARKETS ... |.... .3,181,000 |........ 3,500,000 |........ 3,486,210 |........ 3,492,532 |oooocciiiiins [ 1,667 | 1,867 |l [ 3,494,199 |.. (313,199) . 09/15/2025 . |2.B FE ....
..29379V-BL-6 | ENTERPRISE PRODUCTS OPERATING LLC 07/25/2023 . | TD SECURITIES ... ..3,314,000 ..3,816,193 |. . 3,656,695 .3,610,272 (412,129) [. . 02/15/2027 . |2.A FE ....

. 02/01/2025 . |2.C FE ....

..26884L-AH-2 | EQT CORP ......cooeiiiiiiiiiieeiiieee e . 07/17/2023 . [MORGAN STANLEY .. 490,000 489,305 |.... .489,345 |.. ... (183))....
JEFFERIES & COMPANY,

.. 20444U-BD-7 |EQUINIX INC .oooeeeiiiiieieiiii e [ e . 07/21/2023 . [INC. ....cccnnnnns ..9,224,400 |...... 10,000,000 |........ 9,985,500 |........9,991,601 |o.ooccciiiiiins e 1,169 | 1169 | 9,992,770 |eeeviiiiieaees fenees (768,370) |...... (768,370) . 11/18/2026 . |2.B FE ....
..204491-AB-3 | EQUITABLE FINANCIAL LIFE GLOBAL FU 07/27/2023 . | CREDIT AGRICOLE . . 2,961,587 ..3,476,000 ..3,467,936 |. .3,471,209 (509,622) |........ (509,622) |.. . 08/27/2027 . |1.E FE ...
..29736R-AQ-3 | ESTEE LAUDER COMPANIES INC. (THE) 09/05/2023 . | BARCLAYS .. .. 967,846 ..1,120,000 ..1,000,4% |. .1,009,312 (51,466) |.. . 04/15/2030 . |1.E FE ...

..30190A-AA-2 | F&G ANNUITIES & LIFE INC ..eovvvriiiiiiiniiiiiis | eeeeens . 09/20/2023 . [EXCHANGE .. ..642,756 |.......... 640,000 |[... 642,912 |.... e 842,757 ). . 01/13/2028 . |2.C FE ....
..314890-AA-2 | FERGUSON FINANCE PLC . 07/24/2023 . [MORGAN STANLEY ........... 2,311,324 |........ 2,457,000 |........ 2,448,401 |........ 2,451,530 |.ooocciiiiins [ 474 | AT |l e 2,452,013 |.. oo foeenn. (80,689) |....... (80,689) . 10/24/2028 . |2.B FE ....
..30251G-BE-6 | FMG RESOURCES (AUGUST 2006) PTY LT . . 07/12/2023 . [ JPMORGAN CHASE & CO . 4,800,000 ..5,000,000 ..4,990,000 |. .4,663,000 |. E . 4,990,947 (190,947) |.. . 04/15/2032 . |3.A FE ....
..345397-B8-5 | FORD MOTOR CREDIT COMPANY LLC ............eeee. . 08/29/2023 . [Various ... JUR IO AN 9,081,625 |........ 9,700,000 |........ 9,699,903 |........8,854,936 |....... 844,007 [............21 |l | 845,018 [l | 9,699,954 [..........cceel |-.....(618,329) [...... (618,329) ...234,987 |. 02/10/2025 . [3.A FE ....
BANK OF AMERICA/MERRILL
.. 345397-C9-2 | FORD MOTOR CREDIT COMPANY LLC .....ccvvveeieees | aeeens . 08/24/2023 . [LYNCH ......ooveeeeennns ..1,092,500 |........ 2,000,000 |........ 1,999,740 [oooeeeiiiiiini o e A7 i T e 1,999,757 |.. . (7,257) .53,644 |. 05/12/2028 . |3.A FE ....
.. 345397-D4-2 | FORD MOTOR CREDIT COMPANY LLC .. 08/28/2023 . | JPMORGAN CHASE & CO . 2,015,000 ..2,000,000 ..2,000,000 |. .2,000,000 . 15,000 |.. .32,800 |. 06/10/2030 . |3.A FE ....
..34964C-AC-0 | FORTUNE BRANDS HOME & SECURITY INC . 09/21/2023 . | MATURED ......... . 4,000,000 ..4,000,000 ..4,189,132 |. R .4,000,000 RO 160,000 |. 09/21/2023 . |2.B FE ....
..35640Y-AK-3 | FREEDOM MORTGAGE CORP .........cccvvereeiiiinnnns | eeeens . 09/15/2023 . [MORGAN STANLEY ..00n2,830,575 |........ 2,820,000 |........ 2,763,600 [oveveeeeiiiiiiienns fornrneeniii i o i e s 2,763,600 |.. . 66,975 . 10/01/2028 . |4.B FE ....
..35640Y-AL-1 | FREEDOM MORTGAGE CORP .........cccceverereeiiienns | heeeens . 09/15/2023 . [ CANTOR FITZGERALD ....... |oeeeeeiiiiiiiiaeais feeees 4,717,625 |........ 4,700,000 |........ 4,606,000 [oveveeeeeiiiiiiiens o e e e e s 4,606,000 |.. 111,625 . 10/01/2030 . |4.B FE ....
..35805B-AC-2 | FRESENIUS MEDICAL CARE US FINANCE .. R [ . 08/02/2023 . | Various R R 1,878,430 |........ 2,185,000 |........ 2,145,087 ... 2,147,877 |eeeeeiiiiiiens o 1,023 | [ 1,023 | i 2,148,900 |.. (270,471) . 12/01/2026 . |2.C FE ....
..372460-AA-3 | GENUINE PARTS COMPANY ........cccvimiiriiiiiiiees | eeees . 08/03/2023 . [U.S. BANCORP .......covees [oemeeeiiiiineeiiis feeeeene 835,412 |........ 1,080,000 |........... 867,445 |.......... 877,651 [ | 13,002 [ e 18,002 [ e 890,653 (55,241) . 11/01/2030 . |2.B FE ....
BANK MONTREAL / NESBITT
..36168Q-AJ-3 | GFL ENVIRONVENTAL INC (ALBERTA) ............... A..... . 08/03/2023 . [BURNS .......ccooeiiiiiians foeeeeiiiiiieeeeis oo 1,002,331 |........ 1,040,000 |........... 993,845 |.oeeiiiiiiiiieis e e 7,546 [coeeeiiiieees [ 7,546 |ooeeeeiiiiaes s 1,001,391 [ |, 940 |oeriiienns 940 |oeeeeeenn. 30,203 |. 06/01/2025 . (3.C FE ....

..37960B-AA-3 | GLOBAL MEDICAL RESPONSE INC ......ceevveeiiiiuns |uveees . 07/26/2023 . [BARCLAYS ....oovvovvvvrees Joveeeiiiiiiiiiinin foeee 1,988,560 |........ 3,392,000 |........ 3,392,000 |........ 2,427,688 |....... 964,312 f.ooveeeiiiiii o foens 964,312 [ooiiiiiiiiiins o 3,392,000 J...vvviriannnnn ... (1,403,440) |... (1,403,440) |.......... 181,896 |. 10/01/2025 . |5.B FE ....
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..361841-AN-9 | GLP CAPITAL LP ..eevvviviiiiiiieininnnnnnneennnnnnnns [ eeeeenn . 09/05/2023 . | MORGAN STANLEY ......evvvn |ooveviniinniiininnns Joeeeeees 484,725 |.......... 500,000 |........... 483,505 |........... 487,065 |..ooooeeiieiiins |oeeeeenns [T A I OO MR [T A I SRR MR 492,236 . 09/01/2024 . [2.C FE ....
Jane Street Execution
..361841-AH-2 |GLP CAPITAL LP FIN 1 cooeeiiiiiiiiiiiiiiiiieeeees [ . 07/06/2023 . |Services, LLC ....oooovees |oveniniiinnnnnns o 536,228 |........... 550,000 |........... 541,349 ..o 542,355 |oevviiiiiiiiiinn fenn 1126 o 1126 | [ 543,481 . 04/15/2026 . [2.C FE ....
..38175G-AA-1 | GOCAP 2015-23A AR CLO ...ooeeeeeeeeeeeneeeneenens [ . 07/20/2023 . | SCHEDULED REDEMPTION ... 326,675 321,432 |.... ....326,675 |.. . 01/20/2031 . [1.A FE ....
..38141G-A3-8 | GOLDMAN SACHS GROUP INC/THE .......cooveveeieeens [oreenn . 08/14/2023 . |Various ........ccceeunnnnee ..5,000,000 ..5,000,000 |.... .5,000,000 |.. . 12/31/2079 . 3.A FE ....
SUSQUEHANNA FINANCIAL
..38141G-ZT-4 | GOLDMAN SACHS GROUP INC/THE ......ccooveeveieenns [eeeenn . 07/27/2023 . |GROUP LLLP oo e e 1,215,265 |........ 1,249,000 |........ 1,249,000 |........1,249,000 [.ccceeeiiiiiiins Jovviiiinininnns v feveviiiiiiiieee o s 1,249,000 |.. . . 06/15/2027 . [1.F FE ....
..38937L-AA-9 | GRAY OAK PIPELINE LLC ... oo . 09/15/2023 . | MATURED JUR O R 20,000,000 |....... 20,000,000 |....... 19,600,800 |.......19,778,412 |..oevvvrrvnnnnn [oeeeenn 221,688 |ooeeeiiiiiiiiins | 221,588 | [, 20,000,000 |.. .. 400,000 |. 09/15/2023 . [2.C FE ....
..30807U-AD-8 | GREYSTAR REAL ESTATE PARTNERS LLC ............. [.eeenn . 08/09/2023 . | STIFEL CAPITAL MARKETS 4,582,625 |........ 4,500,000 |........ 4,500,000 |.... Y R (SRR RN 4,500,000 |.. . 09/01/2030 . [3.C FE ....
..418056-AY=3 |HASBRO INC .....eevvvvvrriiiiiiiiiiiiiniiineiiniiinnns [ eeeeens . 07/12/2023 . | BARCLAYS ......cevvvvennes .......3,749,840 |........ 4,000,000 |........ 3,988,200 |........ 3,993,003 [.... . 898 e e 898 | s 3,993,901 |.. (244,151) . 11/19/2026 . (2.B FE ....
L A404119-BN-8 |HCA INC ..oooeeeiieiei [ . 09/26/2023 . | DEUTSCHE BANK AG ........ |oeeeeeeeeiiinnnnnnns |oees 24,881,000 |....... 25,000,000 |....... 27,208,094 |....... 25,684,017 [oeeeeiiiiiiinnn foenn (418,843) |. 25,265,174 |.. (384, 174) . 03/15/2024 . [2.C FE ....
..404119-CD-9 |HCA INC . 08/08/2023 . [ EXCHANGE .. 32,312,446 .32,630,000 .32,236,723 |. 32,264,358 |. 48,171 32,312,529 (84)].. . 03/15/2027 . (2.C FE ....
..404119-CE-7 |HCA INC . 08/08/2023 . | EXCHANGE .. 197,106 ..220,000 ..104,682 |. ..195,038 |. ..2,068 | 197,106 . 03/15/2029 . [2.C FE ....
..404119-CF-4 |HCA INC . 08/08/2023 . | EXCHANGE 11,895,739 .12,000,000 .11,881,560 |. 11,889,609 |. ..6,130 | 11,895,739 . 03/15/2032 . [2.C FE ....
..404119-CG-2 |HCA INC . 08/08/2023 . | EXCHANGE ..3,000,000 ..2,997,060 |. .2,997,098 |.. .29 .2,997,127 .124,490 |. 03/15/2052 . [2.C FE ....
Jane Street Execution
..427866-AX-6 |HERSHEY COMPANY THE ........oovvvviiiiiiiiiiiiinnns [oeees . 08/03/2023 . |Services, LLC ....oooevees |ovrniiinnnnnnnnnnns [0 969,207 | 1,040,000 960,731 |...........965,202 976,767 oo e (7,560) |........ (7,560) .23,388 |. 08/15/2026 . [1.E FE ....
..436440-AP-6 |HOLOGIC INC ....eevvvrvrriiiiiiiiiiiiineieeeeeeeneenns [ eeeeen . 07/31/2023 . | Various ......ccceeevviiiinn foeveeeeneennnnnnnnns |00....8,426,250 |....ee. 9,630,000 |........9,670,425 |........ 8,269,242 , ........9,629,482 |.. ... (1,013,422) [... (1,013,422) 301,470 |. 02/15/2029 . |3.B FE ....
L A043AL-AA-3 THPING Lo [ . 07/26/2023 . | DEUTSCHE BANK AG ........ |oeeeeeiiiiinnnnnnnns | 9,399,100 |...... 10,000,000 |........ 9,976,900 |........ 9,988,308 [....evvvvrnnnnnn forrieiinnn 2,676 [ovvererinininnn oo 2,676 [oeevererriinnnnn foeeeens 9,990,984 |...oevvveviinnnn founne (591,884) |...... (591,884) |........... 135,056 |. 06/17/2025 .|2.B FE ....
ASSIGNMENT OF SECURITIES
..404280-CU-1 |HSBC HOLDINGS PLC . 08/17/2023 . | .. 12,000,000 .12,000,000 .12,000,000 |. 12,000,000 12,000,000 . 08/17/2024 . (1.G FE ....
..40434C-AD-7 |HSBC USA INC . 08/21/2023 . | TD SECLRITIES .... PO R ....989,800 |........ 1,010,000 |........... 988,750 |.... ....903,517 |.. . (3,717) . 06/23/2024 . (1.E FE ....
ASSIGNMENT OF SECURITIES
..448579-AL-6 | HYATT HOTELS CORP ........evvvmmmmmmnmnnnnnnninnnnns [eeeeenn . 09/29/2023 . | evvviiiiiinniiiiiiniiinininns e | 6,200,000 |........ 6,200,000 |........ 6,195,557 [........6,198,248 [.....cooviiins ool 1,739 | 1739 e [ 6,199,987 |.. .13 . 10/01/2023 . [2.C FE ....
..44891A-BM-8 | HYUNDAI CAPITAL AMERICA ....ooovvvviriniiiiiinnnns [eeinnn . 09/18/2023 . |MATURED .......evvvvvvunnnnn Joorerennniiiieeeeens | 31,500,000 |....... 31,500,000 |....... 31,470,390 |.......31,492,855 |.....cevvveuennn fooeeennnnd 7,145 s 715 | [ 31,500,000 |.. . 09/18/2023 . [2.A FE ....
..44891A-Bli-6 | HYUNDAI CAPITAL AMERICA . 07/26/2023 . | WELLS FARGO .....ccovvveee |vrvienniiiieeeennns | 4,430,700 |........ 5,000,000 |........ 4,991,350 |........ 4,993,952 |...cooiiiiiiiins fennnnnnnnnn 985 [ o 985 | | 4,904,937 |.. (564,237) |...... (564,237) . 06/15/2026 . [2.A FE ....
.. 44920U-AP-3 | HYUNDAI CAPITAL SERVICES INC . 07/21/2023 . | WELLS FARGO . 6,273,960 ..7,000,000 ..6,968,640 |. .6,980,295 K .6,983,832 (709,872) |. (709,872) |.. . 02/08/2026 . [2.A FE ....
..451102-Bli-6 | ICAHN ENTERPRISES LP .......cooeeeeeennnnns [ . 08/21/2023 . |Market Axess .. PO R 1,173,494 . 1,220,000 |........ 1AT4,403 [ foeeeiiiis 3,037 | 3,037 [ s 1,177,440 |.. . (3,947) s (3,947) . 09/15/2024 . (3.C FE ....
.. 44929F-BA-9 | 1CG 2014-3A ATRR CLO ...evvvvvveveiiiiiiiiiiiiiiens [ eeeeenn . 07/25/2023 . | SCHEDULED REDEMPTION ... .. 820,329 .820,329 |.. . 04/25/2031 . [1.A FE ....
..45256#-AB-8 | IMPACT CIL PARENT CMBS .........covvvvvvviiinnnnns [eeeenn . 09/11/2023 . | SCHEDULED REDEMPTION ... 106,777 |.. . 10/28/2056 . [1.G FE ....
..45255@-AD-7 | IMPACT COMMUNITY CAPITAL CMBS ........eevvvvvunn [ereeenn . 09/01/2023 . | SCHEDULED REDEMPTION ... 119,757 |.. . 07/25/2031 . [5.B GI ....
..45669E-AD-8 | INDX 2007-ARS CM RMBS .........cevvvvvvvvvvvnnnnnns [eenenn . 08/25/2023 . | VARIOUS .....cevvvvvrnnnnnns .. . 05/26/2037 . [5.B GI ....
.. 45674C-AB-9 | INFOR INC .....ovvvrmmmnnnnininiiiniiiiiiiiiiiiiiinnes [ eeeeenn . 07/15/2023 . |MATURED .......evvvvvvmnnnnn Jooveeeniiiiieneeenns | 6,300,000 |........ 6,300,000 |........ 6,298,047 |........6,299,655 [......nnnnn e 345 | 38D [ [, 6,300,000 |.. . . 07/15/2023 . (2.B FE ....
..45687A-AP-7 | INGERSOLL-RAND GLOBAL HOLDING COMP . 08/08/2023 .  JPMORGAN CHASE & CO . 4,756,800 ..5,000,000 .. 4,987,550 |. . 4,993,425 181,771 . 08/21/2028 .|2.B FE ....
..460690-BR-0 | INTERPUBLIC GROUP OF COMPANIES INC . 08/03/2023 . [ JPMORGAN CHASE & CO .. 331,699 .334,323 . 14,177 |. 03/30/2030 . [2.B FE ....
..46567T-AB-0 | ITHACA ENERGY NORTH SEA PLC . . 07/06/2023 . | DEUTSCHE BANK AG ... .. 232,113 ..245, .262,651 . (20,539) |. . 07/15/2026 . [4.C FE ....
.. 45074J-AA-2 | ITT HOLDINGS LLC .ooovveeeniiiiinnn [ . 08/21/2023 . |Millennium Advisors .... |.... oo, 220,350 . R oo 211,564 .214,999 |.. ....5,351 [.... 17, . 08/01/2029 . (4.B FE ....
..46590X-AD-8 | JBS USA FOOD CO ... . 08/22/2023 . |EXCHANGE .....covvvvvvvnnns Joereneieiiiieneennns | 15,816,064 |...... 16,000,000 |....... 16,797,570 |....... 15,808,037 |.... 15,815,970 |.. PO RN 369,333 |. 06/15/2032 . [2.C FE ....
..46590X-AF-3 | JBS USA FOOD CO ... . |- 08/22/2023 . [EXCHANGE ........evvvvvvnnn Jovrvvmmvnninininnnns founee 10,359,281 |....... 10,500,000 |....... 10,328,430 |....... 10,343,715 |.... 10,358,772 |.. . 509 |.... 332,500 |. 02/02/2029 . |2.C FE ....
..46590X-AG-1 | JBS USA FOOD CO ... . |- 08/22/2023 . [EXCHANGE ........covvvvvnnn Jovvvvemmnnnnnnnnnnns founns 36,729,046 |....... 37,000,000 |....... 36,675,430 |....... 36,694,699 |.... 36,728,894 |.. . 02/01/2028 . [2.C FE ....
..46590X-AH-9 | JBS USA FOOD CO 08/22/2023 . | EXCHANGE 19,695,289 .20,000,000 .19,671,700 |. 19,680,197 |. 19,695, 056 . 04/01/2033 . [2.C FE ....
..46590X-AJ-5 | JBS USA FOOD CO 08/22/2023 . | EXCHANGE 1,974,844 ..2,000,000 ..1,974,520 |. 1,974,663 |. . 1,074,844 . 12/01/2052 . (2.C FE ....
..46590X-AB-2 | JBS USA LUX SA . 08/22/2023 . | EXCHANGE 7,081,603 .. 7,095,000 ..7,095,000 |. .7,080,581 |. K .7,081,679 . 01/15/2030 . [2.C FE ....
..46590X-AC-0 | JBS USA LUX SA .... . 08/22/2023 . |EXCHANGE .....ccvvvvvvvnnns Joovereeieiiiineeenns | 4,845,601 |........ 4,850,000 |........ 4,850,000 |........4,845,310 |...ooooeiiiiiins |oeiiinnn 288 foeeiiiiiiiiiiins feniiinnnnnn 288 o s 4,845,598 |.. . 12/01/2031 . [2.C FE ....
..46590X-AR-7 | JBS USA LUX SA ..ooeeriiiiiiiiiiiiiiiiie [ . 08/22/2023 . | EXCHANGE ......covvvvvvvnne Jooveiiiiiiiiinnnnns | 19,850,812 |....... 20,000,000 |....... 19,817,875 |.......19,823,990 |....oooeiiiiiins |oeeeennn 26,705 [oeviiiiiiiiiiins fennnnnn 26,705 [ouniiiiiiiiiiinn oo 19,850,695 |.. . 01/15/2027 . [2.C FE ....
..46590X-AT-3 | JBS USA LUX SA .ooeeeeeeiieieeeeee [ . 08/22/2023 . |EXCHANGE .....ccvvvvvvnnnns Jooveeeeniiiieeneenns |oeees 4,236,680 |........ 4,250,000 |........ 4,236,043 |........ 4,234,210 |oeeveiriinnnnns fovnnnnnn 2,464 [ [ 2,464 | 4,236,674 |.. . 01/15/2032 . [2.C FE ....
.. 24422E-1IX-3 | JOHN DEERE CAPITAL CORP .........eeevvvvevennnnnne [eeeeenn . 07/19/2023 . |Various ......ccceeeviiiiins Jooreiiiiiiiiiiiinnns |oees 10,018,500 |...... 10,000,000 |........ 9,994,200 |..oooeeeeeeeeneneens Jevevennniiinens feveeeneennnn 194 [ fo 194 | 9,994,394 . 06/08/2026 . [1.F FE ....
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BANK OF AMERICA/MERRILL
.. 24422E-11Z-8 | JOHN DEERE CAPITAL CORP ........eevvvvvvvvvnvnnnns [ereeenn . 07/19/2023 . |LYNCH ..oovvvviiiiiiiiiiiinn Joeeeeeieeiiieeeeeens | 10,014,100 |...... 10,000,000 |........ 9,991,100 [ovvvvvvvvnnninnnnnns o s LV O A 180 [ s 9,991,230 [ovvvvvvvvnnnnnnn fornnnnne 22,870 |........ 2,870 |oveveennnnns 56,139 |. 06/10/2030 . |1.F FE .
ASSIGNMENT OF SECURITIES
..46647P-AU-0 | JPMORGAN CHASE & CO .ooevveeeeeeeeeeeeeeeeeeeeeees [ L 07/23/2023 . | eveveiiiinnnniniinniinninnnes e | 1,000,000 |........ 1,000,000 |........ 1,084,755 |........ 1,018,653 |....ccceeeeeeess |oeeeeen (18,561) |eveennnnninnins fovnnnnn (18,561) [eunniiiiiiiiiins oo 1,000,092 |.. . PPN . 07/23/2024 . (1.E FE .
..487836-BZ-0 | KELLOGG COMPANY . |- 08/09/2023 . |MORGAN STANLEY .. e [ 7,713,384 |........ 7,777,000 |........ 7,763,235 |.evveeevivenninnnnnn fonniniiniiinis fo 472 | e AT2 e [ 7,763,707 |.. ....... (50,323) |....... (50,323) . 03/01/2033 . |2.B FE
..49271V-AQ-3 |KEURIG DR PEPPER INC . |- 08/07/2023 . [ JPMORGAN CHASE & CO. ... |oeeeererrvrvrvrnnnns founnns 9,167,200 |...... 10,000,000 |........ 9,953,000 |........ 9,955,682 [...ccoovurunnnn fooreennnnn2,407 | | 2,807 e [, 9,958,000 [..evvvvvvvvnnnnn founne (790,890) |...... (790,890) ...330,750 |. 04/15/2032 . 2.B FE
..493738-AF-5 |KIA MOTORS CORPORATION .. . 07/24/2023 . |HSBC SECURITIES, INC. .. |oeeeeeeeriiiiiiiinns |eees 5,987,471 |........ 6,450,000 |........ 6,417,170 |........6,432,744 ... | 10891 | e 1,891 L 6,434,635 |.....ovvvvinnnnn founne (447,165) |...... (447, 165) ...169,940 |. 10/25/2027 . [2.A FE
BANK OF AMERICA/MERRILL
..517834-AE-7 |LAS VEGAS SANDS CORP .........cooovvvvriiinnnnnnnns [ornis . 07/06/2023 . |LYNCH ...evvvvniiiiiiiiiiinn Jooveeiiiiiiiiiiiens e, 966,105 |........ 1,050,000 |........... 951,573 |[........... 947,939 |.......... 8,9% |........12,204 [ foeeens 21,200 |oeeeiiiiiiiiinns fereeiinnnns 969,139 [oeevveeiiiiinnnn fornnnnne (3,034)]......... (3,034) | 32,871 |. 08/18/2026 . |3.A FE
..527298-BP-7 |LEVEL 3 FINANCING INC ......cevvvvvmmvnnnnnnnnnnnns [ eeeeens . 07/31/2023 . | Various ......cceevvvnnnnnn Jooveeenennnninnnnnns |oeees 14,824,309 |....... 17,013,000 |....... 16,475,628 |....... 14,375,730 |..... 2,145,329 |.........60,492 [....ccooiiiiiins [onnn 2,205,821 16,581,551 |.. ... (1,136,863) [... (1,136,863) ...527,905 |. 03/01/2027 . (3.B FE
..527298-B0-5 |LEVEL 3 FINANCING INC .....ovvvvvvmmnnnninnnnnnnnns [ eeeeenn . 07/27/2023 . |Various .......cceeeennnnnn Jooverennennninnnnnns e 14,788,005 |...... 17,600,000 |....... 17,103,550 |....... 13,888,776 |..... 3,238,430 |.. 17,157,757 |.. ... (1,369,662) |... (1,369,662) ...473,005 |. 11/15/2029 . 3.B FE
..527208-BR-3 |LEVEL 3 FINANCING INC . 1173072022 . | EXCHANGE .....ovvvvvvvvnnns Jooveeenneiiiiininnes Joveiiiiiiiiiiiis fovveeiiiiiieiiiiins fevveviiiiiiiiiennnn, e e O s .. . 07/01/2028 . [5.B ........
..530439-AS-8 | LLOYDS BANKING GROUP PLC .. . 08/16/2023 . | MATURED 11,607,000 11,607,000 11,753,394 |. K 11,607,000 | . 08/16/2023 . [1.G FE .
..539830-BZ-1 | LOCKHEED MARTIN CORPORATION . . 08/09/2023 . |Various ... 11,685,221 |....... 11,795,000 |....... L O O - Y -1 L R R 11,774,583 |.. . (89,362) |.... . 05/15/2028 . [1.G FE .
..539830-CA-5 | LOCKHEED MARTIN CORPORATION ......ccoovveviieeens [oreenn . 08/09/2023 . |Various ... 14,862,750 |....... 15,000,000 |....... 14,951,100 |.... 14,951,780 |.. . (89,030) |.... . 02/15/2034 . [1.G FE
..55261F-AJ-3 | M&T BANK CORPORATION ......covvvvvvirriiiiiiiienens [ eeeenn . 07/26/2023 . | MATURED ... ....250,000 |........... 250,000 |.......... 270,100 |.... ....250,000 |.. . 07/26/2023 . [1.G FE
BANK OF AMERICA/MERRILL
..571676-Ad-4 |MARS INC ...ccooiiiiiiiiiieiii [ . 08/08/2023 . |LYNCH ...ovvvvviiiiiiiiiiins Joeeeeeeeiiiieieeenns | 3,557,760 |........ 4,000,000 |........ 3,893,456 |........ 3,916,798 [o.vvvvviiiininnn foeeeenn 13,986 [ovvvvvvvvnninnnn foreennn 13,986 [ovvvvvvvvnnnnnnn foeeeenn 3,930,784 [oevvvvriiiiiinnn founne (373,024) |...... (373,024) [...evvnnnen 37,333 . 07/16/2026 . |1.E FE .
MIZUHO SECURITIES USA
..58507L-BC-2 | MEDTRONIC GLOBAL HOLDINGS ........evvvvvvvvvnnnnns fereennn . 07/24/2023 .| INC. ooooeeiiiiiiiiiiiiiien e s 24,501,000 |....... 25,000,000 |[....... 24,845,000 |..eevvviiiiiiiiiiins ferveeireieieiees foiiiinn T R R KJRCeT 0 R RN 24,848,994 |......oooins s (347,994) |...... (347,994) |........... 362,500 |. 03/30/2033 . |1.G FE .
UNION BANK OF
..58769J-ANM-9 | MERCEDES-BENZ FINANCE NORTH AMERIC . . 07/31/2023 . | SWITZERLAND ....ooooeveeees e e 4,986,400 |........ 5,000,000 |........ 4,977,900 [vvvvvvvvnvnnnnnnnns foris fo e e e o 4,977,900 |.. . 08/03/2033 . [1.F FE ....
..588056-BC-4 |MERCER INTERNATIONAL INC. ....... . 09/20/2023 . | STIFEL CAPITAL MARKETS . 2,017,500 ..2,000,000 ..2,000,000 |. .2,000,000 . 10/01/2028 . (4.B FE ....
..0LD050-70-0 |MERRILL LYNCH - RITS 2007-1 ABS .......cevvvvuns [eeeennn . 08/28/2023 . | EXCHANGE ......evvvvvvvnnns Joevereeniiiniiiiinns Joveiiiiiiiiiiiens foveeeens 1,900,000 . 05/30/2027 . (2.C FE ....
..0LD050-70-B | MERRILL LYNCH - RITS 2007-2 ABS ......ccevvveuen [errenn . 08/28/2023 . | Various .......cceeeevnnnn Jovereneniniinnnnnns foveeiiiinn 82 o, 4,750,000 [oeeveeinniiinnnnnne .. . 05/22/2027 . (2.C FE ....
..303031-8L-9 | META PLATFORMS INC .....cceeeieieeiiiieiiieeeeeeens [ . 08/24/2023 . |Various ... ..... 34,602,050 |....... 35,000,000 |[....... 34,991,600 |.... ....... 34,902,029 |.. 460,000 |. 05/15/2028 . |1.E FE ....
..3030311-8M-7 | META PLATFORMS INC ....ccoovieiiiiiiiiiiiiiiiieeees [ . 08/08/2023 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeiiieeennnns |oeees 14,987,550 |....... 15,000,000 |....... 14,966,100 [oooeeeeieiiiiiiiiens oo e 1,104 | e 1,104 [ s 14,967,204 |.. ...194,000 |. 05/15/2030 . [1.E FE ....
..505017-AZ-7 | MICROCHIP TECHNOLOGY INCORPORATED ..........evvs [reenn . 09/01/2023 . |MATURED .......cvvvvvvvnnnnn Jooreeeeeeiiienenenns oo 14,500,000 |....... 14,500,000 |....... 14,500,000 |.......14,500,000 |....cooeieeiinns Joovinniiiiiinins fovvvniniieieens fovniviniiiiinnn o fon 14,500,000 |.. ...387,150 |. 09/01/2023 . [2.B FE ....
..505017-BB-9 | MICROCHIP TECHNOLOGY INCORPORATED .........eeews [oeeenn . 09/26/2023 . | TD SECLRITIES ............ 12,263,125 |....... 12,500,000 |....... 12,500,000 |.... 12,500,000 |.. . 02/15/2024 . (2.B FE ....
..50802U-AX-7 |MIDO 2014-3A A3A2 CLO ....coeveveeeeeeeeeeeeeeeeees [ . 07/21/2023 . | SCHEDULED REDEMPTION ... ....608,754 |........... 608,754 |........... 596,591 |.... ....608,754 |.. . 04/21/2031 . [1.A FE ....
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC . 09/20/2023 . | SCHEDULED REDEMPTION ... .. 725,000 725,000 715,938 |.... .725,000 |.. . 06/20/2027 . [2.C FE ....
..606822-BJ-2 |MITSUBISHI UFJ FINANCIAL GROUP INC . . 08/21/2023 . | Market Axess .. 486,540 . 500,000 ..483,390 |. 486,868 . 07/18/2024 . (1.G FE ....
..606822-CH-5 |MITSUBISHI UFJ FINANCIAL GROUP INC .... . 08/03/2023 . | DEUTSCHE BANK AG R R .. 928,476 940,000 926,304 |.... .926,788 |.. . 07/18/2025 . [1.G FE ....
ASSIGNMENT OF SECURITIES
..60687Y-BF-5 |MIZUHO FINANCIAL GROUP INC .....cevvvvvvivinnnns D..... . 07/10/2023 . | evvvvvriinnnniiniiinninininns e | 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..eevvvviiiiiins fevvvvvnvnininine fovniiiiiiiis fo e e 10,000,000 [..eevvvvvvvvnnnn fornmmmmmnnninnns fooveiiiiiis s 124,100 |. 07/10/2024 . (1.G FE .
..60687Y-BJ-7 |MIZUHO FINANCIAL GROUP INC ... D..... . 09/08/2023 . | .uvvviriiiniiniiiiniininininns e | 4,500,000 |........ 4,500,000 |........ 4,500,000 |........4,500,000 |..ccooeviiiinns Joovriiiiiiiiinns o foveiiiiiiiiiins o o 4,500,000 |.. .38,205 |. 09/08/2024 . [1.G FE .
..63254A-BD-9 | NATIONAL AUSTRALIA BANK LTD (NEW Y ............ D..... L 07/19/2023 . | .evvvviiiiniiiiiiiiiiiiininnns e | 4,852,200 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 [oeeeeiiiiiiiiins fooveeiiiiiiiiies o e o o 5,000,000 |.ooeeviiiiiinns oeeens (147,800) |...... (147,800) [.......... 107,917 |. 06/09/2025 . [1.D FE ....
..637417-AG-1 |NATIONAL RETAIL PROPERTIES INC .........cooeeees [orrnnnn . 07/06/2023 . | BARCLAYS ...ovvvvivviiiiins Joeeeeeeiieeeieeeenns | 821,663 |.......... 840,000 |........... 840,848 |........... L ONCER T O R (725 PO (725 PO 840,415 |oooeeeiiiiiiins | (18,782) |....... (18,752) |evvvveanns 18,655 |. 06/15/2024 . [2.A FE ....
..63861V-AC-1 |NATIONNIDE BUILDING SOCIETY .......eevvvvvvvnnnns D..... . 08/01/2023 . | evvveneiinnniiniiiiiininiinns e | 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 6,000,000 |..eevvrrrrrninnn forvrrnnnniiiinnn o fe e e 6,000,000 |oeevverieiiiens foeveiiiiiiiieens foiiiiiiiiiiinn o, 261,780 |. 08/01/2024 . |1.G FE ....
..63938C-AE-8 | NAVIENT CORP ......ccvvvvviiiiiiiiiiiiiiiiiiiiiiieees [ oo . 09/25/2023 . |MATURED .......covvvvvnnnnnn |oene . 5,009,000 ..5,099,000 ..5,555,284 |........5,094,849 |....... 167,041 |...... (162,891) |. .5,099,000 |.. 369,678 |. 09/25/2023 . |3.C FE ....
..640156-AD-9 | NEIGHBORHOOD LEND SVC MTG LN RMBS ............. [..ccoen . 09/01/2023 . | SCHEDULED REDEMPTION ... |oeeeeeerieieeiiiens |oeeeeeeeees 5419 [eiiiiinnnns 5,472 |ooiinnnnns 2,786 |...oiiiinnnnn 2,869 |oeeeeennns 855 [o.vuvunns 1,602 |. ...5,327 |.. ...153 |. 10/01/2041 . [4.B Z .....
..641062-BF-0 |NESTLE HOLDINGS INC. ...coovvvvviiiiiiiiiiiiiiieens [eeeenn . 08/09/2023 . | WIELLS FARGO 15,161,400 |....... 15,000,000 |....... 14,996,100 |.... ... 284 | . P 14,996,384 |.......coevvveee fernnnn 165,016 |....... 165,016 ...306,250 |. 03/14/2028 . [1.D FE ....
..641062-BK-9 | NESTLE HOLDINGS INC. ....coovvvvvririiiiiiiiiiennns [eeeens . 08/09/2023 . | Various 21,178,164 |....... 21,000,000 |....... 20,993,070 |.... JUT ....819 | L8109 | e 20,993,889 |.......oooeeeees e 184,275 il 184,275 ...417,113 |. 03/13/2026 . [1.D FE ....
.B4110L-AN-6 | NETFLIX INC ..ooooviiiiiiiiiiiiiiieiiiiieeeeeeeeens [ . 07/25/2023 . | GOLDMAN, SACHS & CO. ... |.... ..3,972,636 |........ 4,075,000 |........ 4,339,875 |........3,022,188 |....... 370,603 |....... (30,688) |. 339,915 | e 4,262,103 |..oovvvviiinnnnn [ernnn. (289,467) ... (289,467) ... 124,797 |. 11/15/2026 . [2.C FE ....
..651220-Ali-6 | NEWELL RUBBERMAID INC 08/30/2023 . [ GOLDMAN, SACHS & CO . 3,571,875 ..3,750,000 .. 3,515,625 |. 1,342 .. 105,960 |. 107,302 . . 3,635,283 (63,408) [.. 156,875 |. 04/01/2026 . 3.B FE ....
..654744-AA-9 | NISSAN MOTOR CO LTD D..... . 09/15/2023 . |MATURED .......ccevvvvvnnnne Jooveeniiiiinnnnennns |oeeees 4,000,000 |........ 4,000,000 |........ 4,000,000 |........4,000,000 |.... i b e foeviiiiiiin o, 4,000,000 |.. ...121,720 |. 09/15/2023 . [2.C FE ....
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..65505P-AA-5 |NOBLE FINANCE 11 LLC ...evvnnnns [ . 09/12/2023 . | Various .......cceeeeevinnn Jooveeeenennnnnnnnnns |oeeee. 4,540,800 | 4,400,000 |........ 4,400,000 [ooeeeiiiiiiiiiiiiins oo e e e fe e 4,400,000 |.. . 140,800 |....... 140,800 ...131,609 |. 04/15/2030 . [3.C FE ....
..666807-CH-3 | NORTHROP GRUMMAN CORP ........oevvvvvviiiiiiiiieens [ eeeens . 07/25/2023 . | Various ......cceeeevviiiinn Joeveeeennnnnnnnnnnns | 17,433,145 |, 17,714,000 |....... 17,695,932 [ovvvvvvvvnninniinnns o fo 853 | e 683 [ [ 17,696,585 |.. (263,440) ...383,902 |. 03/15/2033 . [2.A FE ....
..666807-CJ-9 | NORTHROP GRUMMAN CORP .......oovvvirviiiiiiiiiieees [ eeeenn . 07/25/2023 . | TRUIST BANK ............... e |00..4,839,500 ...l 5,000,000 |........ L ZE I U R e 12 L e 182 [ 4,079,592 |.. (140,002) .. 116,188 |. 03/15/2053 . [2.A FE ....
..620377-C0-3 |NRG ENERGY INC ...coevveeeeeieieieeeeeeeeee [ . 07/31/2023 . | JPMORGAN CHASE & CO. ... |.... 01,875,392 |....... 449,609 |.. (406,875) ....75,635 |. 02/15/2029 . [3.B FE ....
..620377-CS-9 |NRG ENERGY INC ...ooovveriieiiiiiiiiiiiieeeeeeee [ . 07/31/2023 . | JPMORGAN CHASE & CO. ... |.... .2,253,150 |....... 746,850 |.. (686,250) |.... 112,052 |. 02/15/2032 . |3.B FE ....
..67590G-BG-3 | 0CT17 2013-1A A1R2 CLO 07/25/2023 . | SCHEDULED REDEMPTION . . . K 72,549 . 3,255 |. 01/25/2031 . |1.A FE ....
..68306M-AA-7 | ONTARIO GAMING GTA LP . 07/20/2023 . | DEUTSCHE BANK AG ... K ..3,000,000 ..3,000,000 |. .3,000,000 .... |- 08/01/2030 . 4.B FE ....
..69007T-AB-0 | OUTFRONT MEDIA CAPITAL LLC ...oooeveeeeeeeeeeeens oo . 08/21/2023 . | JPMORGAN CHASE & CO. ... |.... .... 500,000 454,880 |.... ....456,425 |.. .13,056 |. 08/15/2027 . 4.B FE ....
SUNTRUST  INVESTMENT
..69007T-AE-4 | OUTFRONT MEDIA CAPITAL LLC ..ooooeeeeeeeeneieeens [ oeenn . 08/29/2023 . | SERVICES, INC. ....ovvvvns |ovveeeniiiiiiniennns | 3,813,975 |........ 4,623,000 |........ 4,400,486 |........ 3,835,842 |....... 585,354 [........ 19,186 [.....ovvvunnnnn [ 604,539 | | 4,440,381 [ovvvvvvvviinnnnn fonnne (626,406) . 01/15/2029 . (4.B FE ....
..701094-AQ-7 | PARKER HANNIFIN CORPORATION ........evvvvmvvnnnnn [ereeenn . 07/06/2023 . | BARCLAYS ......cevvvvvenne . 1,057,201 1,077,769 |.... . (21,389) |....... (21,359) . 06/15/2024 . 2.A FE ....
..70259#-AB-3 | PASHA HAWAII SHIPPING COMPANY LLC .........eeun [eeennn . 09/01/2023 . | SCHEDULED REDEMPTION ... |.... .. 150,000 . 12/30/2024 . [4.A PL ....
..69318F-AL-2 |PBF HOLDING CO LLC / PBF FINANCE C .....evvvunn [ereennn . 08/23/2023 . | GOLDMAN, SACHS & CO. ... |.... . 2,779,000 . . . . 09/15/2030 . (3.B FE ....
..69327R-AJ-0 |PDC ENERGY INC (DELAWARE) ........coeeeieiieeeens [oeeenn . 07/17/2023 . |U.S. BANCORP ............. .. 262,275 |.......... 260,000 |... 263,042 |...........248, 188 .eeeee....261,153 ). . 05/15/2026 . (3.C FE ....
..709599-BC-7 | PENSKE TRUCK LEASING CO LP .....evvvvvvvvnnnnnnnn [ereeenn . 08/01/2023 . |MATURED .......evvvvvvvnnnnn Joovereiniiiiieenenns | 16,355,000 |....... 16,355,000 |....... 17,341,607 |.......16,579,400 |.....oooeeeiiins |oeeenn (224,400) [oevvevenininnnnn fernnnn (224,400) [eeeeennnnininnn oo 16,355,000 |.. . 08/01/2023 . 2.B FE ....
..716973-AA-0 | PFIZER INVESTMENT ENTERPRISES PTE ............. [.eeees . 07/19/2023 . |MORGAN STANLEY ......covn |ovveeenniiininiennes | 2,522,163 |........ 2,538,000 |........ AKX N PR R U ()N R R () I R R 2,536,674 |.. (14,511 |.... . 05/19/2025 . [1.E FE ....
..716973-AB-8 |PFIZER INVESTMENT ENTERPRISES PTE .........cco. [.eennn . 08/01/2023 . | Various .......cceeevunnnnn Jooverennnininnnnnnns foeees 14,221,728 |....... 14,400,000 |....... 14,383,152 [ooevveeiieieiiiinens o foeen 1,008 | 1,003 [ s 14,384,155 |.. (162,427) . 05/19/2026 . (1.E FE ....
..716973-AE-2 |PFIZER INVESTMENT ENTERPRISES PTE .. 08/01/2023 . [Various 19,898,800 .20,000,000 .19,970,000 |. 19,970,449 . (71,649) |. . 05/19/2033 . [1.E FE ....
..716973-AG-7 |PFIZER INVESTMENT ENTERPRISES PTE 08/01/2023 . [Various 28,225,665 . 27,494,000 .27,453,034 |. 27,453,134 . 772,530 |. . 05/19/2053 . [1.E FE ....
..0LD740-39-F |PPTT 2006-A GS CLASS B ABS ..... 08/28/2023 . |Various .. 104,883 ..3,700,000 . 104,883 |. . 08/14/2026 . 3.A FE ....
..0LD740-39-G |PPTT 2006-B BAC CLASS B ABS ........ccoeeeeeeenes [eeeennn . 08/28/2023 . |Various .......cceeeevvinnn Joovereenninninnnnnns Joveeeieene 100 [, 1,745,500 |... .. . 11/15/2026 . [2.C FE ....
.. 744560-CM-6 | PUBLIC SERVICE ELECTRIC AND GAS CO ....cevvvvns [oeennn . 08/08/2023 . | BARCLAYS 2,917,080 |........ 3,000,000 |........ 2,998,230 |.... PP N O R - N R R 2,998,239 |.. . 03/15/2083 . [1.F FE ....
..744573-AV-8 |PUBLIC SERVICE ENTERPRISE GROWP IN ............ [.....es . 07/06/2023 . | DEUTSCHE BANK AG ........ |.... 5,055,700 |........ 5,000,000 |........ 4,994,750 |........ 4,994,884 |.....ooooiiiiins fennnnnnnnnn 485 [ 485 4,095,369 |.. . 11/15/2027 . 2.B FE ....
..912920-AK-1 | QWEST CORPORATION ....oevvvvvveiiiiiiiiiiiieieeeeees e . 07/13/2023 . | STIFEL CAPITAL MARKETS |...........cccccees ... 3,900,000 |........ 4,000,000 |........ 4,273,750 |........ 4,024,800 |[.........72,355 |.......(18,278) |..ccceerrrrriess |oeeeennn BA077 |evviviiiiiiiiins fornnnns 4,078,877 |.. . 09/15/2025 . [4.A FE ....
..758750-AD-5 |REGAL REXNORD CORP .........ccovvvivieiiiiiiinnnnnns [ s . 09/21/2023 . | CANTOR FITZGERALD ....... |oeeeeeeeeerennnnnnn. [-...3,893,060 |........ 4,000,000 |........ 3,997,440 |oooeeiiiiiiiiiiiiins e e 285 [ [ 285 | | 3,997,725 |oeevvviiiiiiinnn feunne (103,765) |...... (103,765) . 04/15/2028 . [2.C FE ....
..758750-AE-3 | REGAL REXNORD CORP ..........ccevvvivviieeeeeeneenns [ . 09/08/2023 . | CANTOR FITZGERALD ....... 515,000 514,562 |.... ....514,594 |.. .. (6,346) |........ (6,346) . 02/15/2030 . (2.C FE ....
..760759-AR-1 |REPUBLIC SERVICES INC ....cooveveieiiiiiiinnnens [ . 07/27/2023 . | BARCLAYS ......covvvveennes ........2,651,000 |........2,929,139 |........ 2,829,650 |.... ........2,800,272 |.. (306,238) |...... (306,238) . 07/01/2026 . 2.A FE ....
..761713-BG-0 | REYNOLDS AMERICAN INC . 08/16/2023 . | TENDER OFFER .. 1,602,970 |........ 1,634,000 |........ 1,711,207 |........ 1,668,860 |...ceevvvvrnnnns fovvvnnnn (6,141) [nnnniiiiiiins [ (6,141 | | 1,652,719 |.. . (49,749) |....... (49,749) . 06/12/2025 . (2.B FE ....
..775109-BZ-3 | ROGERS COMMUNICATIONS INC . . 07/27/2023 . | EXCHANGE .. . 8,798,660 .10,250,000 ..9,265,993 |. .4,873,083 |. .8,798,587 LT3 W13 , . 03/15/2042 . [2.C FE ....
..775109-CB-5 |ROGERS COMMUNICATIONS INC . . 07/27/2023 . | EXCHANGE 14,425,474 .15,000,000 .14,908,650 |. 14,568,792 |. K 14,425,070 . 404 416,000 |. 03/15/2027 .|2.C FE ....
..775109-CC-3 | ROGERS COMMUNICATIONS INC .... . 07/27/2023 . | EXCHANGE .. 16,951,749 |...... 18,000,000 |....... 17,959,860 |....... 17,254,596 |..oevvvvvvnnnnnn [oeeeennn85,079 e 85,079 | v 16,951,476 |.. ...592,800 |. 03/15/2082 . [2.C FE ....
..775109-CD-1 | ROGERS COMMUNICATIONS INC .... . 07/27/2023 . | EXCHANGE 8,982,085 |...... 10,000,000 |........ 9,891,700 |........9,278,921 |.....ooooeiiiins | 8,621 | fonnnnnnnn8,621 s s 8,982,042 .. ...304,333 |. 03/15/2062 . [2.C FE ..
..78016F-ZS-6 |ROYAL BANK OF CANADA .. . 09/13/2023 . | TD SECURITIES . 14,352,000 .15,000,000 . 14,999,850 |. 14,999,862 |. 14,999,881 719,033 |. 08/03/2027 . |1.E FE .
..78016F-ZU-1 |ROYAL BANK OF CANADA .. ..... |- 09/13/2023 . [BARCLAYS .. 15,239,850 .15,000,000 .14,970,300 |. 14,971,244 |. K 14,974,943 800,000 |. 11/01/2027 . [1.E FE .
..780097-BD-2 | ROYAL BANK OF SCOTLAND GROUP PLC . .|D..... . 09/12/2023 . |MATURED ......cevvvvvvvnnnnn Joovernieniiieinienns | 5,002,000 |........ 5,002,000 |........ 5,294,967 |........5,061,303 |....coovvvninnns fernnnnn (59,308) [euvennniniininn [ (59,308) | et 5,002,000 |.. ...193,828 |. 09/12/2023 . [2.A FE ..
..780153-BH-4 | ROYAL CARIBBEAN CRUISES LTD .....cevvvvvvvvvvnnns [ernenn . 08/21/2023 . | MORGAN STANLEY .....evvvnn |oeverienininiinnnnns Joeeeeens 322,984 |........... 350,000 |........... 259,105 [........... 262,657 [ovvvviiiiiiin o 13,322 | 130322 [ [ 275,979 [ovvvvivviininnn [oennnn 47,004 |, 47,004 |............ 17,024 |. 07/01/2026 . [4.C FE ..
ASSIGNMENT OF SECURITIES
.. 785592-AJ-5 | SABINE PASS LIQUEFACTION LLC ...evvvvvvvrvinnnnns oo . 09/29/2023 . | .eeeniiiiiiieeeeeeiieeees i e 35,526,000 |....... 35,626,000 |....... 38,361,857 |....... 36,240,566 |.... 35,975,378 |oeoevveeiiininns v (449,378) . 05/15/2024 . |2.B FE
..785592-AY-2 | SABINE PASS LIQUEFACTION LLC . 08/28/2023 . | EXCHANGE ..........cceeeee. . 9,985,600 ..9,985,600 |. . 9,985,669 .9,986,470 ... (870) |. . 09/15/2037 . |2.B FE
..80283L-AX-1 | SANTANDER K PLC ....... . 07/06/2023 . |HILLTOP SECURITIES INC | . . . (4,137) |. . 06/18/2024 . (1.E FE .
..811720-AA-2 | SEADRILL FINANCE LTD .. . 07/13/2023 . | JPMORGAN CHASE & CO. ... |.... . . ...32,375 |.... . 08/01/2030 . |3.C FE
..81180W-AL-5 | SEAGATE HDD CAYMAN . 07/17/2023 . | Market Axess .. 982,550 978,750 |.... ....982,092 |.. ... 458 ... . 01/01/2025 . |3.B FE
..822538-AH-7 | SHELF DRILLING HOLDINGS LTD . . 09/29/2023 . | MORGAN STANLEY . 2,970,000 ..3,000,000 ..2,945,520 |. . 2,945,520 .24,480 |. . 04/15/2029 . [4.C Z .....
..83088M-AK-8 | SKYWORKS SOLUTIONS INC 08/21/2023 . |MORGAN STANLEY .. .. 721,313 . 810,000 ..726,740 |. . .739,405 . (18,092) |. . 06/01/2026 . |2.C FE
..83608G-AN-6 | SNDPT 2013-1A A1R CLO 07/26/2023 . | SCHEDULED REDEMPTION . 61,547 ...61,547 60,070 |. 60,477 61,547 . 01/26/2031 . [1.A FE .
..842587-DC-8 | SOUTHERN COMPANY (THE) . |- 09/20/2023 . [U.S. BANCORP . .. 728,996 . 740,000 ..745,580 |. ..744,472 |.. 742,458 . 08/01/2024 . |2.B FE
BANK OF AMERICA/MERRILL
..85205T-AN-0 | SPIRIT AEROSYSTEMS INC ........ceeeeeeeeieeeieeees foeenn . 09/26/2023 . JLYNCH ..ovvvvvvvvnniiiiiiins Joveeeiiiiiieeeeeeens |oeees 2,639,766 |........ 2,625,000 |........ 2,625,000 |........ 2,625,000 [..vvvvvrinnnnns fooviiiiiiiiiiinn o e e o, 2,625,000 f..ooooiiiiiiiies foreenns . 11/30/2029 . |3.C FE
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..85208N-AD-2 | SPRINT SPECTRUM CO LLC ....evvvvvvvvnnnnnnnnnnnnnns [ eeeenn . 09/20/2023 . | SCHEDULED REDEMPTION ... .... 787,500 ... 787,500 |.......... 787,500 |.... ... 787,500 |.. . 03/20/2025 . [1.F FE ....
..85208N-AE-0 | SPRINT SPECTRUM CO LLC ....evvvvvvvvvvnnnnnninnnnns [ eeeens . 09/20/2023 . | SCHEDULED REDEMPTION ... .......... 210,000 |.......... 210,000 |.......... 210,000 |.... JUT .eeeeee... 210,000 .. . 03/20/2028 . 1.F FE ....
..85236F-AA-1 | SRM ESCRON ISSUER LLC . 07/18/2023 . | BNP CAPITAL MARKETS .... |.eooeeereinnnnnnnns o 4,768,750 ... 5,000,000 |........ 5,203,400 |........ 4,473,500 |....... 664,054 |.......(18,448) ...t | 645,606 |ooeiiiiiiiiiiins feueinnes 5,119,106 |.. (350,356) |...... (350,356) . 11/01/2028 . [3.C FE ....
..78466C-AC-0 | SS&C TECHNOLOGIES HOLDINGS INC . 07/10/2023 . [ STIFEL CAPITAL MARKETS . 2,480,860 ..2,608,000 ..2,608,000 |. 165,879 . .2,608,000 (127,140) | (127,140) |.. . 09/30/2027 . (4.B FE ....
..86562M-CY-4 | SUMITOMO MITSUI FINANCIAL GROUP IN ... . 07/07/2023 . | JPMORGAN CHASE & CO. ... |.... 8,117,840 |........ 8,000,000 |........ 8,000,000 |.... P PO (SRR R U R 8,000,000 |.. 117,840 |....... 117,840 . 07/13/2043 . 2.A FE ....

MUFG SECURITIES AMERICAS

..86562M-DD-9 | SUMITOMO MITSUI FINANCIAL GROUP IN ... D..... . 07/18/2023 . | INC e e 10,260,700 |...... 10,000,000 |...... 10,000,000 |..evvvverrrerriiinns forvmmmnnnnninnns oo s e e e 10,000,000 |.. . 07/13/2033 . [1.G FE ....

..86765L-AT-4 | SUNOCO LP .. 08/03/2023 . | Market Axess .. 462,062 ..520,000 ..453,840 |. .457,482 . 05/15/2029 . |3.B FE ....

..83612L-AE-9 | SVHE 2006-WF1, M1 ABS 08/25/2023 . | VARIOUS ...... 21,862 [eeeeeeiiiiieeees [ e e e e e e . 10/25/2036 . |4.C FE ....
..87166F-AD-5 | SYNCHRONY BANK ......ovvviiiiiiiiiiiiiiiiiiiiieein [ eeeeens . 09/20/2023 . [MARKET AXESS .. O ..512,563 .530, .509,835 |.. .2,728 |.... . 08/22/2025 . |2.C FE ....
..874054-AK-5 | TAKE-THO INTERACTIVE SOFTWARE INC. ............|.eeeees . 07/24/2023 . [SOCIETE GENERALE ........ 4,176,554 ..4,211,000 |........ .4,207,803 |.. . (31,249) |.... . 03/28/2028 . |2.B FE ....
..875484-AJ-6 | TANGER PROPERTIES LP R P . 08/21/2023 . [Millennium Advisors .... [.... o foeeeeen 262,160 |.......... 280,000 |........... 250,541 |.... e | . v | . . v foeeeeen...251,336 .. v o824 ) 824 . 09/01/2026 . |2.C FE ....
..879360-AC-9 | TELEDYNE TECHNOLOGIES INCORPORATED ............ |.eeeees . 08/09/2023 . [BARCLAYS ...ooeviiiiiiies feemeeeiiiiiieeees [ 4,315,620 |........ 4,743,000 |........ 4,742,099 |........ 4,742,409 |..oovveiiiieiis oo 107 | e 107 [ s 4,742,616 oo [ (426,896) |...... (426,896) . 04/01/2026 . |2.B FE ....
BANK OF AMERICA/MERRILL
..882508-CB-8 | TEXAS INSTRUMENTS INC ......ccoeeumviiienaeiiiiins | eeens . 07/19/2023 . [LYNCH ..oeeviiiiiiiiiiiis [ [ 5,150,300 |........ 5,000,000 |........ 5,187,550 |oooeeeiiiiieiies [ s (2,683) |.eeeniiiieeeees [t (2,683) |.ceeniiiieeeees [t 5,184,867 |.oooeeeeniiens e (34,567) |....... (34,567) . 03/14/2033 . |1.E FE ...
..87264A-BV-6 | T-MOBILE USA INC ... . 08/24/2023 . [ JPMORGAN CHASE & CO. ... |.ocoevuvieeeeenns |-oe. 3,560,800 |........ 4,000,000 |........ 4,067,625 |........4,046,877 |.... . (7,149) . AT 89) | [ 4,039,727 |.. (478,927) |...... (478,927) . 04/15/2029 . |2.B FE ....
..87264A-CA-1 | T-MOBILE USA INC ... 07/26/2023 . | GOLDMAN, SACHS & CO. . .. 4,935,000 ..5,038,608 |. .5,014,611 .5,006,002 (709,689) |......(709,689) |.. . 02/15/2028 . |2.B FE ....

(8,609) |. . (8,609)

..89115A-2H-4 | TORONTO-DOMINION BANK/THE . A . 09/13/2023 . [ JPMORGAN CHASE & CO. ... ....... 15,000,000 |....... 15,000,000 |.......15,000,000 15,000,000 [..vvveveeeiinns |oennne (453,450) |...... (453,450) . 09/15/2027 . |1.E FE ....
..89115A-2U-5 | TORONTO-DOMINION BANK/THE ... A . 09/13/2023 . [MORGAN STANLEY ........oo. |oeeeeeiniienieneins [-oe....4,980,950 |........ 5,000,000 |........ 5,000,000 |.... e o e e e e 5,000,000 [.evveeeeeeiinn feaennne (19,050) |....... (19,050) . 07/17/2028 . |1.E FE ...
..89352H-Al-9 | TRANSCANADA PIPELINES LTD ... A . 07/26/2023 . [MORGAN STANLEY ........co. |oeeeerinniennennnn [-00....9,133,407 ..., 9,522,000 |....... 10,720,007 |.......10,382,458 |.....ccceeeein [oeree (86,861) ouvveeeeeiiiis | (86,861) v | 10,295,597 |.. ... (1,162,189) [... (1,162,189) . 05/15/2028 . |2.A FE ....

ASSIGNMENT OF SECURITIES

. 06/15/2026 . |4.C FE ....
. 02/15/2030 . |4.C FE ....
..... .. 105,600 |. 08/01/2023 . [2.C FE ....

..893647-BB-2 | TRANSDIGM INC . 8,833,542 . 243,827 |....... 243,827

..893830-BX-6 | TRANSOCEAN INC ....
..89680Y-AD-7 | TRITON CONTAINER INTERNATIONAL LTD ...

. 09/17/2023 . | ..
08/15/2023 . | SCHEDULED REDEMPTION .
. 08/01/2023 . [ MATURED ...

. 9,166,000
.. 130,000
..... 13,200,000

13,193,278 |....

ASSIGNMENT
..902613-AB-4 |UBS GROUP AG .......cevvvvvvvririiiiiiiiiiiiinenenes D..... L 07/30/2023 . [ eeeeeeeeiiiiiieeeiiees [ 12,500,000 |....... 12,500,000 |....... 12,490,836 |....... 12,494,416 |ooevnneineeins 2,089 | [n2,089 | s 12,496,455 |.vveeeeeiiin [ 3,545 ... 3,545 |..iein 126,000 |. 07/30/2024 . |1.G FE ....
BANK OF AMERICA/MERRILL
..252600-AD-3 | UNIFIN FINANCIERA SAB DE CV ..ooeevivriiiiaeiiin | eeeeens . 09/13/2023 . [LYNCH ovvvviiiiiiiiiies [ [ 1,911,875 |........ 1,900,000 |........ L P N AP 1,900,000 |.. L 1L875 | 11,875 . 10/01/2030 . |4.C FE ....
..907818-EY-0 | UNION PACIFIC CORPORATION . 07/17/2023 . [BARCLAYS ...ooveeiiiiiiins [ s 10,462,908 10,706,771 (246,756) |...... (246,756) . 09/10/2028 . |1.G FE ....

. 01/20/2033 . |1.G FE ....
. 09/03/2026 . |1.F FE ...
. 01/15/2026 . |2.B FE ....

. 4,983,452 |....

. 108,388 |....

- |- 09/13/2023 . [ JPMORGAN CHASE & CO. ... |.... (204,086) |...... (204,086)
09/03/2023 . | SCHEDULED REDEMPTION ...
. 07/15/2023 . [ SCHEDULED REDEMPTION ...

BANK OF AMERICA/MERRILL

..907818-GB-8 | UNION PACIFIC CORPORATION
..909320-AA-4 |UNITED AIRLINES 2014-2 CLASS A PAS .
..90932V-AA-3 | UNITED AIRLINES PASS THROUGH TRUST ....

. 4,780,300
... 29,081
.. 115,500

..911365-BM-5 | UNITED RENTALS (NORTH AMERICA) INC ......ccous | eeeens . 07/20/2023 . [LYNCH ..o N F 4,673,013 |........ 5,018,000 |........ 5,256,355 |........ 4,644,109 |....... 467,031 [....... (18,233) |.ccourrernennss [orrnnn 48,797 | [ 5,002,906 |.....coeeeeenn [nnn.. (419,894) ... (419,894) ...134,493 |. 11/15/2027 . 3.A FE ....

..911365-BQ-6 | UNITED RENTALS (NORTH AMERICA) INC ............ |.eeees . 07/21/2023 . [ GOLDMAN, SACHS & CO. ... [eeeeeeeiniieneens fenis 17,021,250 |...... 17,000,000 |...... 17,000,000 |...... 17,000,000 [oevvveeeeeeeiin feeeeeeiiiieees o e e 17,000,000 |.. .. 663,667 |. 12/15/2029 . [2.C FE ....

..913017-DB-2 | UNITED TECHNOLOGIES CORPORATION ......ccevvvvres | eeeenns . 08/16/2023 . [MATURED ..........cceveennn .2,976,000 |........ 2,976,000 |........ 3,195,407 |........ 3,028,567 |ceeceeurvvinnns fonnnnn (82,867) |oeeniiiniinanns forneiin (82,867) | [ 2,976,000 |.. ...108,624 |. 08/16/2023 . [2.A FE ....

..91324P-EV-0 | UNITEDHEALTH GROUP INC ...eeeviiiiiiiiiiiiees | e . 07/31/2023 . [BNP CAPITAL MARKETS .... ..8,280,795 |........ 8,500,000 |........ 8,446,195 |.oeeeniiiiiiiiis [ e 1472 | 1472 |l 8,447,667 |.. ...131,750 |. 04/15/2033 . [1.F FE ....
SUNTRUST  INVESTMENT

..914906-AY-8 |UNIVISION COMMUNICATIONS INC ....cocuvrveeeeeais | aeeeen . 08/30/2023 . [SERVICES, INC. ..cevvvres foumeeiiiiiieeias [ 5,008,335 |........ 5,000,000 |........ 5,000,000 foueeeeeeeiiiiiieins oo e e e e e 5,000,000 |.. eeennn..8,336 ....25,556 |. 08/15/2028 . [4.A FE ....

..92343V-GT-5 | VERIZON COMMUNICATIONS INC ... U . 07/17/2023 . [DEUTSCHE BANK AG ........ [.... A 10,785,170 |...... 11,000,000 |....... 10,982,070 |.... e | . v | . . O R 10,982,342 |.. cor foeenn (197,172) ... (197,172) .. 108,014 |. 05/09/2033 . [2.A FE ....

..92564R-AA-3 | VICI PROPERTIES LP ....coeniiiiieiiiiieeceis | e . 07/27/2023 . [ GOLDMAN, SACHS & CO. ... [eeeeeeeeiiiiieeeas fereend 6,515,427 |........ 6,926,000 |........ 6,812,760 |........ 6,852,834 |...cccoiiieeies feneeis 10,108 [oeeeiieeees e 10,108 |oeeeeieeeees e 6,862,942 |.....ccooeieen e (347,515) |...... (347,515) |........... 196,237 |. 12/01/2026 . 2.C FE ....
SUSQUEHANNA  FINANCI AL

..92564R-AD-7 | VICI PROPERTIES LP/VICI NOTE CO IN ......cccoes | oeeenns . 07/28/2023 . [GROUP LLLP .....oooviiiiis [oeeeeiiiiieeeeeis feeeeene 916,489 |........... 993,000 [...ceneees 953,280 [.......... 966,868 |....vvveeeeiiin fereeeennn 3413 L |38 e | 970,281 . 02/15/2027 . |2.C FE ....
BANK OF AMERICA/MERRILI

..92769V-AJ-8 | VIRGIN MEDIA FINANCE PLC .. D..... . 07/06/2023 . [ LYNCH e e [0 790,280 | 1,000,000 916,500 |.......... 802,060 . . . 07/15/2030 . |4.B FE ....

..928881-AF-8 | VONTIER CORP .......ccoviiiiiiieiiiiiiiieeiiiiiiees [ eeeeens . 08/03/2023 . [Market Axess .. e e [0 935,328 [, 1,200,000 |... 972,876 |.... .980,228 |.. . 04/01/2031 . |2.C FE ....

..92043G-AE-1 | W R GRACE HOLDINGS LLC ...ooveeniiiiiieeiiiiies | aeeens . 08/28/2023 . [ GOLDMAN, SACHS & CO. ... |oeeeeeeirieeeeneis [ 1,779,750 .o, 1,800,000 |........ 1,800,000 |.oeeeeniiiiiiieiis [eeeeeiiiieees o e e e 1,800,000 |.. . 03/01/2031 . |4.A FE ...

..931142-FD-0 | WALMART INC ..evvevriiviiiieniiiiiiiiiiiiiiiiiiiens | eeeeaes . 07/19/2023 . [MORGAN STANLEY ........... PP PPPPNN FPPTN 7,826,080 |........ 8,000,000 |........ 8,000,000 J...ovvvrreriiiiinins Joveiviiiiiiiines foviiiiiiiiiiies oo o o e 8,000,000 |.. . 04/15/2033 . |1.C FE ....
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ASSIGNMENT OF SECURITIES
..93627C-AB-7 | WARRIOR MET COAL INC .....evvvieiiiiiiiiiiiiiiiis | eeeeens . 09/1172023 . [ eveeiieeeiiii e
..94106L-BN-8 | WASTE MANAGEMENT INC .......cceoirimieeiiiiiinees | eeees . 07/31/2023 . [Various .........ccccuueees
..95000U-2N-2 | WELLS FARGO & COMPANY ... 07/25/2023 . | GOLDMAN, SACHS & CO
..94984S-AA-9 | WIFMBS 2006-AR18 1A1 RMBS 08/25/2023 . | VARIOUS
.. 94985/I-DN-8 | IFMBS 2007-11 A85 RMBS .. 08/25/2023 . | VARIOUS
..949850-DZ-1 | WFMBS 2007-11 A96 RMBS 08/25/2023 . | VARIOUS
..384802-AE-4 | WW GRAINGER INC ..... 08/21/2023 . |Millennium Advisors E
..983130-AV-7 | WYNN LAS VEGAS LLC .....oevreeeeiiiiiiiceiiiens | aeeens . 09/20/2023 . [Various ..........cccueens
..98379K-AB-8 | XPO INC ..ooveiiiiiiieiiiiiieeeeiiieee e [ e . 09/22/2023 . | JPMORGAN CHASE & CO. ... [....
..98875N-AA-3 | ZAIST_9 CLO .eoveriiiiiiieiiiieeceiiceeee e . 07/20/2023 . | SCHEDULED REDEMPTION ...
..98956P-AS-1 | ZIMMER BIOMET HOLDINGS INC .. [ OO . 07/27/2023 . [U.S. BANCORP .............
..98956P-AU-6 | ZIMMER BIOMET HOLDINGS INC .....oceeeeeiuveeeeees | eeeee . 09/05/2023 . [CITADEL SECURITIES LLC

. 12/01/2028 . |4.A FE ....
. 02/15/2034 . |1.G FE ...
. 04/30/2026 . |2.A FE ....
. 11/25/2036 . |1.G FE ...
. 08/25/2037 . |1.G FE ...
. 08/25/2037 . |1.G FE ...
. 02/15/2025 . |1.F FE ...
. 03/01/2025 . |4.B FE ....
. 06/01/2031 . |3.C FE ....
. 07/20/2031 . |[1.A FE ...
. 01/15/2026 . |2.B FE ....

.......... 118,000 |...........125,636
....... 11,250,000 |.......11,081,475 |....
10,000,000 10,000,000 |.

.......... 8,521 [oeeeees (1,054) | [l 7,466 | [l 123,518 [ e (503)
....... 11,081,475 |.. ...54,52%5
10,000,000 (627,700) |
..9,469 |.
.889 [
2,182 |
. (19,274) |
...(4,204)]....
. (15,000) |....

10,000,000

..949,974 |. .957,725
.272,876 |..
.1,500,000 |..

....105,543 |..

..990,000
.... 280,000
..1,500,000

..1,500,000 |....
.... 108,076 |....

(244,954)

..783,082 |....

12’504

.. e e ........ (6,068) . . 11/22/2024 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,106,105,634 | 22,586,904 (41,906,194) | (41,906,194) 46,547,720 XXX XXX
.. 92556H-AE-7 |PARAMOUNT GLOBAL ..vvvvvviiiiiiiiiiiiiiiiiiiiieeees | ....... | 09/05/2023 . |WELLS FARGO ..ooooveveeees fooiiiiiiiiiiiiiiin oo 2,467,500 |........ 3,000,000 |........ 3,000,000 |........ 2,452,527 |....... 47,473 | o e, [LTOTE T R RN 3,000,000 |...oooeeieieeens oeenns (532,500) |...... (532,500) |........... 179,031 |. 03/30/2062 . [3.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 2,467,500 3,000,000 3,000,000 2,452,527 547,473 547,473 3,000,000 (532,500) (532,500) 179,031 XXX XXX
..464287-24-2 | ISHARES IBOXX INV GR CORP BD ETF .........ccce. [.eennn . 09/27/2023 . | Various ........cceeevnnnnn fooverennnnn. 0,000 |oois 10,249,843 ... [ 10,355,983 [..evvvvveeneiinnnnnn foninniniiiiiis foi e e e e 10,355,983 |......ccevvvvene [eunenn (106,140) |...... (106,140) |............ 49,415 |....... ... |2.A ...
..464288-51-3 | ISHARES IBOXX USD HIGH YIELD CORPO ............ [....... . 08/31/2023 . | CITADEL SECURITIES LLC |.............0.000 |...... 8,416,699 ...t | 8,618,673 |........ 1,321,290 . P T 8,618,673 |.. . Y [N oo
..464288-41-4 | ISHARES NATIONAL MUNI BOND ETF .........oooeeees [ eennnn . 08/31/2023 . |Various ........ccceeunnnee ....233,506,297 | e 235,382,057 |.......18,840,279 |....... 924,157 |.. e 024157 e e 235,382,057 |.. ... (1,875,760) |... (1,875,760) ...504,609 |...
..464288-64-6 | ISHARES TRUST ISHARES 1-5 YEAR ......ccooveeeens [oeennn . 08/31/2023 . | CITADEL SECURITIES LLC |.............0.000 |..... 43,471,256 [ovvveniininiiiiiiinn fonnne 45,750,856 |....... 43,116,769 |..... 2,634,087 [ooooiiiiiiiiins e s 2,634,087 |.ooooeeieiiinnns |oeees 45,750,856 |.. ... (2,279,600) ... (2,279,600) .. 789,687 |...
..464288-63-8 | ISHARES TRUST ISHARES 5-10 YEA ........ooeeeees [oonnns . 08/31/2023 . | CITADEL SECURITIES LLC |.............0.000 |..... 16,300,758 [....oevveneennnnnnnn fonnnns 18,221,916 |....... 16,112,138 |..... 2,109,778 |oooeeeieiiennes Joiiiiiiiiiiins e 2,100,778 |..ooooeeeiiiinns |oeeens 18,221,916 |.. ... (1,921,158) |... (1,921,158) ...362,515 |...

1619999999. Subtotal - Bonds - SVO Identified Funds 311,944,853 318,329,485 79,390,477 5,785,725 5,755,725 318,329,485 (6,384,632) | (6,384,632) 1,907,974 XXX XXX
. e . ... 117,018 |... R

706 |.... 706 . 11/19/2026 . |3.A FE ...

. 12/21/2028 . |4.A FE ....

. 09/21/2023 . [Various ............cceee..
08/30/2023 . | SCHEDULED REDEMPTION ...

..C6901L-AH-0 | 1011778 B.C. Unlimited Liability ... 171,853

..00076V-BH-2 | ABG INTERMEDIATE HOLDINGS 2 LLC DD .

8,256,930
.. 172,906

..8,253,928 |....
..172,906 |.

.8,139,206 |. 109,468 |..

.172,906

..00076V-BG-4 | ABG INTERMEDIATE HOLDINGS 2 LLC TL . 09/29/2023 . | SCHEDULED REDEMPTION . ..3,765 ...3,715 | ...51 . 3,765 . 12/21/2028 . |4.B FE ....
..00439C-BC-7 | ACCURIDE CORPORATION 2016 TL ... - |- 07/08/2023 . [Various ... . 2,877,836 .. 2,969,260 ..2,875,997 |. .2,421,286 440,298 15,181 .2,876,765 . 11/17/2023 . |5.B FE ....
..BAS1KN-Q6-1 | ACCURIDE CORPORATION 2023 EXTEND . weennn |- 07/19/2023 . | SCHEDULED REDEMPTION ... |. .48, 117 ..348,117 ..336,731 | ... 11,386 |. . 05/18/2026 . [5.A Z .....
..BASOXO0-IIE-5 | AEP | HOLDCO LLC LOAN ....oveviiiiiiiiaiiiiiiias | eeeeens . 07/31/2023 . [DIRECT ....ovvveeeiiiinnns .2,906,709 |....... 28,182,221 4,907,912 | [ (533,779) |. . 03/27/2025 . |5.B Gl ....

. 04/22/2024 . 15.B FE ....
. 05/17/2029 . |4.A FE ....
. 04/06/2029 . [3.B Z .....
. 07/30/2029 . |3.A FE ....
. 02/04/2028 . |4.A FE ...
. 08/17/2028 . |4.A FE ....
. 05/31/2030 . |4.A FE ...
. 08/15/2028 . [4.B Z .....
. 04/20/2028 . |3.B FE ....
. 01/15/2027 . |3.B FE ....
. 08/11/2025 . |5.A FE ...
. 02/15/2029 . |4.B FE ....
. 12/06/2027 . |4.B FE ...
. 08/19/2030 . |2.C FE ....
. 08/30/2030 . [3.B Z .....
. 04/30/2025 . |4.B FE ....
. 09/07/2027 . |3.A FE ...
. 02/12/2027 . |4.B FE ....

..00912Y-AL-6 | AIR METHODS CORP TERM LOAN B
..00162D-AB-1 | AL GCX HOLDINGS LLC TERM LOAN B ..
..01260H-AH-8 | ALBAUGH LLC TLB
..01608U-AE-7 | ALI GROLP S.R.L. TL B ...
..01642P-BB-1 | ALIXPARTNERS LLP
..46124C-AJ-6 | ALTERRA MOUNTAIN (INTRAWEST)TLB2
..46124C-AK-3 | ALTERRA MOUNTAIN COMPANY TL B3
..F6628D-AN-4 | ALTICE FRANCE S.A. USD TLB14
..02376C-BJ-3 | AMERICAN AIRLINES INC. TL ....
..02474R-AH-6 | AMERICAN BUILDERS & CONTRACTORS ..
..08275U-AB-1 | ANASTASIA BEVERLY HILLS LLC TLB ..
..00185N-AE-6 | AP GAMING | LLC TLB
..03952H-AD-6 | ARCHES BUYER INC (AKA ANCESTRY) TL .
..04287K-AB-7 | ARSENAL AIC PARENT LLC .....
..00218J-AC-0 | ASGN INCORPORATED COV-LITE TERM
..00709L-AF-4 | ASPEN DENTAL MANAGEMENT INC TLB
..04538F-AD-1 | ASPLUNDH TREE EXPERT LLC AMEND TL
..04621H-AT-0 | ASSUREDPARTNERS INC 2022 TL

....... . 09/29/2023 . | SCHEDULED REDEMPTION ...
....... . 07/10/2023 . [ SCHEDULED REDEMPTION ... |....
....... . 09/29/2023 . [Various ......ccccceeeeunn feue
....... . 09/29/2023 .  SCHEDULED REDEMPTION ... |....
....... . 09/29/2023 . [Various ......ccccoeeeunn feune
09/29/2023 . | SCHEDULED REDEMPTION .
09/29/2023 . |Various ...
. 07/17/2023 . [ SCHEDULED REDEMPTION .
....... . 07/20/2023 . | SCHEDULED REDEMPTION ...
....... . 09/29/2023 .  SCHEDULED REDEMPTION ...
....... . 09/29/2023 . | SCHEDULED REDEMPTION ...
....... . 09/29/2023 .  SCHEDULED REDEMPTION ...
08/08/2023 . | COST OF CARRY ....
09/21/2023 . | COST OF CARRY .
09/14/2023 . | WELLS FARGO
. |- 09/29/2023 . |Various ...
weeeenr |- 09/29/2023 . | SCHEDULED REDEMPTION .
....... . 09/29/2023 . [ SCHEDULED REDEMPTION ...

... 16,422
... 17,661

....9,185 |....

400,000 |..
..10,239 |..
...3,811 |,
.6,884 |..

...10,239
....3.811
.6,884

(5,008) |
.(1,423) |

. (5,008) |..
(1,423) ..

[(2,722) |. (2,722) ..
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..04765B-AJ-1 | ATKORE INTERNATIONAL ITL ..eevvvvvvviiiiiiiiiinnns [ eeeenn . 08/28/2023 . | JPMORGAN CHASE & CO. ... |.... . 2,000,000 1,991,460 |.... 1,902,336 |.. .82,718 |. 05/26/2028 . [2.C FE ....
..05278H-AB-2 | AUTOKINITON US HOLDINGS INC TLB ........evvuuunn [ereenn . 09/29/2023 . | SCHEDULED REDEMPTION ... |oeooeeerieiieiiinns |oeeeeeennns 6,212 ...6,212 |.. . 04/06/2028 . (4.B FE ....
..05549D-AK-4 | AVEANNA HEALTHCARE LLC DD TL weevvvenininninnnnn [eeeenn . 06/13/2023 . | BARCLAYS .. . 07/17/2028 . [4.C FE ....
..05549D-AJ-7 | AVEANNA HEALTHCARE LLC TLB 06/13/2023 . [ BARCLAYS .. . 07/17/2028 . [4.C FE ....
..F6456U-AB-9 | BANIJAY GROP S.A.S TL ..... . 06/30/2023 . | SCHEDULED REDEMPTION ... |. . 03/01/2028 . [4.A FE ....
..06646#-AD-5 | BANKRUPTCY MGMT SOLUTION TLB 06/30/2023 . | SCHEDULED REDEMPTION ... . 02/28/2025 . |2.CPL ....
..C0787F-AB-8 | BAUSCH & LOMB INCORPORATED TL 09/29/2023 . | SCHEDULED REDEMPTION ... . 05/10/2027 . 4.C FE ....
. 07768Y-AK-8 |BELFOR HOLDINGS INC TRANCHE B-2 09/29/2023 . | SCHEDULED REDEMPTION ... . 04/06/2026 . (4.B FE ....
..08078U-AF-0 |Belron Finance US LLC Term Loan ..........ccceee [errenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 04/13/2028 . 3.B FE ....
..10801X-AH-0 |BRIGHTVIEN LANDSCAPES LLC TL ...ovvvuniiiiiins [eeeenn . 08/28/2023 . | SCHEDULED REDEMPTION ... . 04/20/2029 . (4.B FE ....
.. 11284E-AP-8 | BROOKFIELD WEC HOLDINGS INC TL ...cooevveereenns forennn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 08/01/2025 . (4.B FE ....
..11565H-AD-8 |BROWN BIDCO LTD TL B2 ....evvvvvvrirvrreinniinennns [ oo . 09/29/2023 . | SCHEDULED REDEMPTION ... . 07/02/2029 . (4.B FE ....
.. 11823L-AK-1 |BUCKEYE PARTNERS LP 2021 B1 TL ....evvvvvvvvnnns [eeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 11/01/2026 . 3.A FE ....
..12685L-AG-5 |CABLE ONE INC TL B4 ..ooooerriiiiiiiiiiiiiiieens [ . 09/29/2023 . | SCHEDULED REDEMPTION ... . 05/03/2028 . (3.B FE ....
..12768E-AG-1 | CAESARS ENTERTAINMENT INC TLB . . |- 09/29/2023 . [ SCHEDULED REDEMPTION ... . 02/06/2030 . [4.A FE ....
..12768E-AE-6 | CAESARS ENTERTAINMENT INC. 2022 TL .... . |- 09/29/2023 . | SCHEDULED REDEMPTION ... . 01/31/2028 . [4.A FE ....
..L2000A-AC-4 | CAMELOT U.S. ACQUISITION 1 C0. TL 11/30/2022 . [ EXCHANGE .. . 10/30/2026 . [5.B ........
..P2121Y-AN-8 | CARNIVAL CORP INITIAL ADV TL ... 08/08/2023 . |Various ... . 06/30/2025 . (3.C FE ....
..14880B-AH-4 | CATALENT PHARMA SOLUTIONS INC TLB 09/29/2023 . | SCHEDULED REDEMPTION . . 02/22/2028 . 3.B FE ....
..12611B-AC-6 | CCC INTELLIGENT SOLUTIONS INC TL B ......evvunn [oreennn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 09/17/2028 . [4.A FE ....
.. 12510E-AC-1 |CCI BUYER INC TL wooeeeeiiiiiiiiiiii [ . 09/29/2023 . | Various .........cceeennnne . 12/17/2027 . [4.C FE ....
.. 15643X-AC-2 | CENTURI GROUP INC TLB ....ceeeereeeeeeeeeeeeeeeeees [ . 06/30/2023 . | SCHEDULED REDEMPTION ... . 08/27/2028 . (3.B FE ....
..15063C-AC-0 | CHARIOT BUYER ITL ooooveeeiiieiiiiiiiiiee [ . 09/29/2023 . | SCHEDULED REDEMPTION ... . 11/03/2028 . (4.B FE ....
..12568Y-AD-6 | CHARLOTTE BUYER INC. INITIAL TLB .....ovvvvvunn [oeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... |.... . 02/11/2028 . (4.B FE ....
.. 16115E-AQ-0 | CHART INDUSTRIES INC TLB .......eevmmmmmmmmmnnnnnn [ereeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 12/07/2029 . [4.A FE ....
. 16117L-Bli-8 |Charter Communications Operating ............... [....... . 09/29/2023 . | SCHEDULED REDEMPTION ... . 04/30/2025 . [2.C FE ....
. 16117L-BX-6 | CHARTER COMMUNICATIONS TLB2 ........ooevvvrrennns [ornennn . 08/08/2023 . | Various .........ccceunnnee .1,772,634 |.... . 02/01/2027 . [2.C FE ....
..16308T-AE-1 | CHEFS WAREHOUSE INC THE 2022 TL 09/29/2023 . | SCHEDULED REDEMPTION . ..254,863 |. . 08/23/2029 . (4.B FE ....
.. 17187M-AS-9 | CINCINNATI BELL INC TLB2 .. 09/29/2023 . | SCHEDULED REDEMPTION ... .3,409 |. . 11/22/2028 . [4.A FE ....
.. 17273L-AM-9 | CIRCOR INTERNATIONAL INC TERM 07/31/2023 . | SCHEDULED REDEMPTION ... ..215,653 . 12/20/2028 . (4.C FE ....
..17288Y-AK-8 | CITADEL SECURITIES LP 2023 TL ..eevvvvvvvviennns [eeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... ... 21,089 . 07/29/2030 . [2.C FE ....
..17288Y-AD-4 | CITADEL SECLRITIES LP TL B ..ecoeeeeeeeeeeeeeeees oo . 07/28/2023 . | EXCHANGE ..........ceeeeees . 8,408,084 . 02/02/2028 . (2.C FE ....
.. 18143E-AK-5 | CLARK EQUIPMENT COMPANY TLB .........eevvmmmmnnnn [erreenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 04/20/2029 . (3.C FE ....
.. 18449E-AF-7 | CLEAN HARBORS INC ITLB ....covveeiriienieeeeeeeees [ oeenn . 08/17/2023 . |Various ... . 09/21/2028 . [3.A FE ....
..18948T-AB-9 | CLUBCORP HOLDINGS INC TLB ....ceevvveeeeeeeeeeeens [ . 09/29/2023 . |Various ... . 09/18/2024 . [4.C FE ....
..18972F-AC-6 | CLYDESDALE ACQUISITION HOLDINGS TL ......cceees [ennnn . 09/29/2023 . | SCHEDULED REDEMPTION ... |oeevvvrvriinnnnnnns Jovvveeennnnn 7,550 [ooviiiinnnnnn 7,880 [onviiiinnnnn 7,385 [onniiiiiiiiiiiiiiins o, .. . .. . 04/13/2029 . (4.B FE ....
..20903E-BB-0 | CONSOL IDATED COMMUNICATIONS TLB1 ...cevvvvvveens [ eeennn . 08/02/2023 . | Various .........ccceunnnee 2,991,286 |....... 377,894 |.. .3,372,410 |.. . 10/02/2027 . [4.C FE ....
..21620E-AB-1 | COOK & BOARDMAN GROUP LLC TLB .........ooeeeeees [orennn . 09/29/2023 . | SCHEDULED REDEMPTION ... ....6,263 |..........1,1% |.. . 7,501 . 10/17/2025 . [4.C FE ....
..40416V-AE-5 |CORE & MAIN LP TLB ............. 07/28/2023 . | SCHEDULED REDEMPTION ... .2,080 .24 .21 . 07/27/2028 . [4.A FE ....
..22006V-AL-3 | CORPORATION SERVICE COMPANY INIT . 09/29/2023 . | SCHEDULED REDEMPTION ... . 2,500 . 11/02/2029 . (3.C FE ....
.. 22739P-AH-9 | CROSBY GROUP LLC THE TERM LOAN TLB . 09/29/2023 . | SCHEDULED REDEMPTION . 7,759 | . 06/26/2026 . [4.C FE ....
..23308U-AG-9 |DCG ACQUISTION CORP TL ..... . |- 09/29/2023 . |Various ... 448 (497) |. . 09/30/2026 . (4.C FE ....
..25460H-AB-8 | DIRECTV FINANCING LLC TL .. . |- 09/29/2023 . |Various ... .1,661,694 . 58,977 1,719,192 . (21,008) |. . 08/02/2027 . (3.B FE ....
..26200H-AC-0 | DRIVEN HOLDINGS LLC 2021TL ....evvvvvvvvvvnnnnnnn [eeeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... PO X F 127 ...2,500 |.. . 12/17/2028 . [4.C FE ....
..26483N-AN-0 |DUN & BRADSTREET CORP (THE) TL ....oooovvereeees [oeennn . 07/25/2023 . 1,963,368 |.. . 02/06/2026 . [4.A FE ....
..26483N-AT-7 |DUN & BRADSTREET CORPORATION - TLB ............ [....... . 08/09/2023 . | COST OF CARRY ... . 02/06/2026 . [4.A FE ....
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..26826Y-AB-8 |E20PEN INC TERM LOAN B ...oooeeeeienniiiis [ . 08/31/2023 . | SCHEDULED REDEMPTION ... ... 12,488 ... 12,488 12,247 ... .. 12,488 |.. . 02/04/2028 . (4.B FE ....
..27943U-AK-2 | EDELMAN FINANCIAL CENTER LLC T weeeeen |- 09/20/2023 . | Various ......cceeeennnnnns (1,759) |.......... (1,759) . 04/07/2028 . (4.B FE ....
..N2820E-AC-2 |EG GROUP LIMITED D..... . 07/14/2023 . | SCHEDULED REDEMPTION ... | . 02/07/2025 . 4.C FE ....
..28414B-AF-3 | ELANCO ANIMAL HEALTH INC TL . 09/29/2023 . | SCHEDULED REDEMPTION ... . 08/01/2027 . (3.B FE ....
..BASTDW-FY-0 |ELEMENT MATERIALS TECH DOTL .... 09/29/2023 . | SCHEDULED REDEMPTION ... . 06/22/2029 . [4.A FE ....
..284375-LE-0 | ELEMENT MATERIALS TECHNOLOGY GRO 09/29/2023 . | SCHEDULED REDEMPTION . . 06/22/2029 . [4.A FE ....
..26872N-AC-3 | EMERALD DEBT MERGER SUB LLC TLB . 09/08/2023 . [COST OF CARRY ... . 05/31/2030 . [3.C FE ....
..20359B-AB-7 | ENSEMBLE RCM LLC TERM LOAN TL .... 09/29/2023 . | SCHEDULED REDEMPTION . . 08/03/2026 . (4.B FE ....
..36270B-AB-8 |ENTAIN PLC FACILITY TL B2 (USD) ... . 09/29/2023 . | SCHEDULED REDEMPTION ... . 10/31/2029 . [3.A FE ....
..20373U-AE-1 |ENVISION HEALTH LLC FIRST OUT TL ...cooeeeeeens [ oennnn . 06/30/2023 . | CANCELLED TRACE ......... . 03/31/2027 .
..20373U-AF-8 |ENVISION HEALTHCARE 2ND OUT TL 06/30/2023 .  CANCELLED TRADE .... . 03/31/2027 .
.. 29426N-AN-4 | EPICOR SOFTWARE CORPORATION TL 09/29/2023 . | SCHEDULED REDEMPTION ... . 07/30/2027 .
..20481P-AH-4 | ERESEARCHTECHNOLOGY INC 1L 2020 09/29/2023 . | SCHEDULED REDEMPTION . | . 02/04/2027 .
..30233P-AB-6 | EYECARE PARTNERS LLC TL ... . |- 09/29/2023 . |Various ... (6,571) |. . (6,571) .. . 02/18/2027 .
..31732F-AR-7 | FILTRATION GROUP CORP INTL . |- 09/29/2023 . |Various ... (1,573) |. . (1,573) |.. . 10/19/2028 .
..33718F-AE-0 |FIRST STUDENT BIDCO INC 2022 TLB .......evvvvvns [oeeennn . 08/07/2023 . | COST OF CARRY . (97 | (9,711) . 07/21/2028 .
..33718F-AF-7 |FIRST STUDENT BIDCO INC. 2022 TLC ....cvvvvveee [orennn . 08/07/2023 . | COST OF CARRY . .. .. (676) . 07/21/2028 . (4.
..33818X-AG-5 |FITNESS INTERNATIONAL LLC TL A ..evvvvvviiinnnnn [eeeenn . 09/29/2023 . | Various . 4,662 |.... 145,824 |.. (7,943) . 01/08/2025 . |4.B FE
..33003R-AY-5 |FleetCor Technologies Operating ...........cc... [.ooeeis . 07/17/2023 . | Various ........ccceeuvnnee .6,217,008 |.... .6,246,583 |.. . 04/28/2028 . |3.A FE
..BASTK1-5R-6 | FORTREA HOLDINGS INC. ......coooveeeeeereneeeennens [eenns . 09/29/2023 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [3.C Z .....
..35039K-AB-2 | FOUNDATION BUILDING MATERIALS TL ... . 06/30/2023 . | SCHEDULED REDEMPTION ... . 01/31/2028 . |4.B FE
..66877A-AD-0 | GEN DIGITAL (NORTONLIFELOCK) TLB 09/29/2023 . | SCHEDULED REDEMPTION ... . 09/12/2029 . |2.C FE
..55316H-AB-1 | GENESEE & WYOMING INC. .. 09/29/2023 . | SCHEDULED REDEMPTION ... K . 12/30/2026 . |3.B FE
..C7052B-AJ-3 | GFL ENVIRONMENTAL INC 2023 REFI TL . . 09/22/2023 . | EXCHANGE .. .. 4,520,480 ..4,536,070 |. . 4,544,520 . 05/28/2027 . |3.C FE
..001690-AF-6 | GLOBAL MEDICAL RESPONSE INC TLB ........cceveees [erennn . 09/29/2023 . |Various ... 464,696 462,943 |.... ....463,013 |.. . 10/02/2025 . |5.B FE
..38017B-AQ-9 | GO DADDY OPERATING CO. LLC TLB4 ............coe. [ornnnn . 09/29/2023 . | SCHEDULED REDEMPTION ... ... 13,253 ... 13,214 .. .. 13,253 |.. . 08/10/2027 . |3.B FE
..38017B-AT-3 | GO DADDY OPERATING COMPANY LLC TL ....evvvvvnnn [oreenn . 09/29/2023 . | SCHEDULED REDEMPTION ... ...9,618 |.. . 11/09/2029 . |3.B FE
..38101J-AC-0 | GOLDEN ENTERTAINMENT INC TL ...nnnnnnnnn [ eeeenn . 07/26/2023 . | SCHEDULED REDEMPTION ... ,183,477 |.. . 10/21/2024 . |3.C FE
..38469E-AD-5 | GRAHAM PACKAGING COMPANY INC IN TL . 09/29/2023 . |Various . 08/04/2027 . |4.B FE
..40227U-AC-0 | GULF FINANCE LLC TL ... 09/29/2023 . | SCHEDULED REDEMPTION ... . 08/25/2026 . |5.A FE
..40409V-AS-3 |H.B. Fuller Company Term Loan B 09/29/2023 . | SCHEDULED REDEMPTION . . 02/15/2030 . |3.A FE
..41151P-AP-0 | HARBOR FREIGHT 2021 ITL ... . |- 08/07/2023 . |Various ... . 10/19/2027 . |4.B FE
..L4780E-AC-8 |HERENS HOLDCO SARL TLB ..... . 09/29/2023 . | SCHEDULED R . . 07/03/2028 . |4.C FE
..G4712J-AR-3 | HOWDEN GROUP HOLDINGS LIMITED TLB . 09/29/2023 . | SCHEDULED REDEMPTION . | . . 11/12/2027 . |4.B FE
.. 44332E-AV-8 |HUB INTERNATIONAL LTD TL .ooevvveeieeiiieeeeeeeees [ . 09/29/2023 . | Various .........cceeunnnne ..3,655 |..........3,655 . 11/10/2029 . |4.B FE
.. 44332E-Ali-6 | HUB INTERNATIONAL LTD TL . 08/21/2023 . | COST OF CARRY . ...(2,503) |.........(2,503) . 06/20/2030 . |4.B FE
..G4712J-AT-9 | HYPERION REFINANCE SARL TL . 09/29/2023 . | Various (1,468) |. . (1,468) |.. . 04/18/2030 . |4.B FE
..44932E-AD-2 | HYSTER-YALE GROUP INC LOAN 09/29/2023 .  SCHEDULED REDEMPTION ... . 05/26/2028 . |4.B FE
..L5000D-AC-1 | ICON LUXEMBOURG S.A.R.L. TLI . 09/29/2023 . | SCHEDULED REDEMPTION ... . 07/03/2028 . |3.A FE
..45323K-AB-6 | IMPRIVATA INC TERM LOAN .....oevvvvvvvvnirniiinnns [eeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 12/01/2027 . |4.A FE
..77669L-AC-7 | INDICOR LLC AKA ROPER INITIAL TL ...cooeeeerees [oeennn . 09/29/2023 . | Various .........ccceunnnee . 11/22/2029 . |[4.B Z .....
..45674P-AF-1 | INDY US BIDCO LLC 2021 REF TL .. 09/29/2023 . | SCHEDULED REDEMPTION . . 03/06/2028 . |4.B FE
..BAS1JO-LL-5 | INEOS 226 LIMITED (USD) TL D..... . 09/29/2023 . | SCHEDULED REDEMPTION ... . 03/14/2030 . |3.C FE
..45258F-AB-6 | INGRAM MICRO INC TL B ...evvvvvvvnvnnnnnnnnnnnnnnns [ eeeeens . 09/27/2023 . | EXCHANGE .........ccevennes . 06/30/2028 . |3.C FE
..45780Y-AX-4 | INSTALLED BUILDING PRODUCTS TL B ......evvvenn [ereennn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 12/14/2028 . |3.B Z .....
..45780Y-Ali-6 | INSTALLED BUILDING PRODUCTS TLB .......ccceeeen [ereennn . 08/14/2023 . | EXCHANGE ..........cevvenes . 12/14/2028 . |3.B FE
..45783U-AB-7 | INSTRUCTURE HOLDINGS INC TLB ........ccccceeeeees [eeennnn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 10/30/2028 . |2.C FE
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..457840-AB-5 | INSULET CORPORATION TERM B LOAN .......eevevunnn [ereenn . 09/29/2023 . | Various ... (6,694) |... ...(7,423)|.........(7,423) . 05/04/2028 . [4.A FE ....
..47102D-AK-5 | JANUS INTERNATIONAL GROUP LLC TLB .. «...... |- 09/15/2023 . [COST OF CARRY . R ... (1,694) |... .. (1,694)|........ (1,694) . 07/25/2030 . (4.A FE ....
..G5080A-AF-9 | JAZZ PHARMA D..... . 09/29/2023 . | SCHEDULED REDEMPTION ... ...30,000 | . 05/05/2028 . [3.C FE ....
..50168E-AN-2 | LABL INC TERM LOAN DOLLAR TL 09/29/2023 . | SCHEDULED REDEMPTION ... 11,856 . 10/29/2028 . (4.C FE ....
..50179J-AB-4 |LBM ACQUISITION LLC TL B ..... . 09/29/2023 . | SCHEDULED REDEMPTION ... ...32,32% . 12/17/2027 . [4.C FE ....
BANK OF AMERICA/MERRILL
..52720K-AP-1 |LEVEL 3 FINANCING INC TRANCHE .........coovvvvns [orienn . 07/26/2023 . |LYNCH ...oovvvvvnniinnnnnnns 1,453,420 |........ .1,516,030 |.. . (83,509) |[....... (83,509) . 03/01/2027 . (3.B FE ....
..80875A-AT-8 |LIGHT AND WONDER INTER'L TLB 09/29/2023 . | SCHEDULED REDEMPTION ... .2,460 |. . 2,500 . 04/14/2029 . (3.C FE ....
..50220K-AB-0 | LS GROUP OPCO ACQUISITION TLB .. 09/29/2023 . | SCHEDULED REDEMPTION ... 15,062 . 11/02/2027 . (4.B FE ....
..BAS1L8-0D-6 |LSF11 A5 HOLDCO LLC FOURTH AMEND ..........cevws [oreens . 09/29/2023 . | SCHEDULED REDEMPTION ... ...3,000 |.. . 10/15/2028 . [4.A Z .....
..50216Y-AB-6 |LSF11 A5 HOLDCO LLC TERM LOAN B ......ccceeeeees [ eennnn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 10/15/2028 . [4.B FE ....
..50217U-AS-6 |LTI HOLDINGS (BOYD) TL ...evvvvvvvvvvnvnvnnnnnnnns [eeeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 09/06/2025 . 4.C FE ....
.. 45232U-AE-8 | LUMMUS TECHNOLOGY HOLDINGS V TLB ......cccoeees [reenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 06/30/2027 . [4.A FE ....
..57777Y-AB-2 |MAVIS TIRE EXPRESS SERVICES TOPC ......cccoeees [oeeennn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 05/04/2028 . (4.C FE ....
..58503U-AC-7 |MEDLINE BORROWER DOLLAR TL ....evvvvvvvvvnnnnnnnn [ereeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 10/23/2028 . [4.A FE ....
..26943P-AB-5 |MEGA BROADBAND INVESTMENTS LLC TL 09/29/2023 . | SCHEDULED REDEMPTION ... . 11/12/2027 . (4.B FE ....
..DB000E-AB-8 | MESSER INDUSTRIES LLC TERM LOAN D..... . 09/29/2023 . | SCHEDULED REDEMPTION ... . 03/01/2026 . [3.C FE ....
.. 45567Y-AN=5 |MH SUB | LLC TL ...evvvvrririvninninnnninninininnnns [eeeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 05/03/2028 . (4.B FE ....
..59921P-AB-2 | MILEAGE PLUS HOLDINGS LLC TLB ......evvvvvuvnnnn [ereeenn . 09/20/2023 . | SCHEDULED REDEMPTION ... . 06/21/2027 . [2.C FE ....
..55316X-AC-4 |MIP V WASTE HOLDINGS LLC COV-LI TL ............ [.eeeees . 09/29/2023 . | SCHEDULED REDEMPTION ... . 12/08/2028 . (4.B FE ....
..606620-AS-1 |MITCHELL INTL TL 18T LIEN ..oevvvvnniiiiiniiinnnn feeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 10/15/2028 . [4.C FE ....
..61022Y-AG-6 | MONOTYPE IMAGING HLDGS 2021 TL .....cevvvvvvvnns [oreenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 10/09/2026 . (4.B FE ....
..55328H-AK-7 | MPH ACQUISITION HOLDINGS LLC . |- 09/29/2023 . [ SCHEDULED REDEMPTION ... . 09/01/2028 . (4.B FE ....
..62984C-AD-5 |NAKED JUICE LLC INITIAL TL . |- 09/08/2023 . [Various ..........cceeunnn . (2,966) . 01/20/2029 . (4.B FE ....
..63108E-AB-4 | NASCAR HOLDINGS INC TERM LOAN 09/25/2023 . | SCHEDULED REDEMPTION . R . 10/19/2026 . 3.B FE ....
..63689E-AR-6 | NATIONAL MENTOR HOLDING INC TL 09/14/2023 . [COST OF CARRY . . (775) |.. . 03/02/2028 . [5.A FE ....
..63689E-AT-2 |NATIONAL MENTOR HOLDINGS INC TLC . 09/14/2023 . [COST OF CARRY ... (22) |.. . 03/02/2028 . [5.A FE ....
..64746P-AC-3 | NEW MILANI GROUP TL «...... |- 09/29/2023 . [ SCHEDULED REDEMPTION ... . . 06/06/2024 . [5.C ........
..N8232N-AG-2 | NOURYON FINANCE BV EXTENDED DOL TL ... D..... . 09/29/2023 . | SCHEDULED REDEMPTION ... .... 5,500 ....5,479 |.... ...5,500 |.. . 04/03/2028 . [4.A FE ....
..620738-AA-9 |NTM HLDGS LLC (NORTHSTAR TVL) TLB 09/29/2023 . | SCHEDULED REDEMPTION ... ..134,677 ..130,278 |. . 126,171 134,677 . 06/07/2024 . |5.A Z .....
..68163Y-AB-1 | OLYMPUS WATER US HOLDING CORPORA . 09/29/2023 . | SCHEDULED REDEMPTION . 3,118 .3,001 |. 3,118 . 11/09/2028 . 4.C FE ....
..68218H-AC-1 | OMNIA PARTNERS LLC DDTL ...... 08/18/2023 . [COST OF CARRY ... . 07/25/2030 . (4.C FE ....
..68218H-AB-3 | OMNIA PARTNERS LLC FIRST LIEN .. 08/18/2023 . [COST OF CARRY . . 07/25/2030 . 4.C FE ....
..C6907U-AB-7 | ONE TORONTO GAMING TL B . . 09/08/2023 . | BARCLAYS .990,003 . 07/31/2030 . [4.C FE ....
..68277F-AE-9 | ONEDIGITAL BORROWER LLC . . |- 09/29/2023 . | SCHEDULED REDEMPTION ... |. 3,732 . 11/16/2027 . [4.C FE ....
..68371Y-AN-3 | OPEN TEXT CORP ONTARIO TLB . 08/14/2023 . | Various .........cceennnnns .2,169,240 |.. . 01/31/2030 . [2.C FE ....
..68764J-AD-3 | ORYX MIDSTREAM SERVICES PERMIAN TL ....ccceees [erennn . 09/29/2023 . | SCHEDULED REDEMPTION ... .9,583 |.. . 10/05/2028 . 3.B FE ....
..70468B-AC-7 | PELICAN PRODUCTS INC .......evvvvmmmmmmmnnmnnnnnnnn [eeneen . 09/29/2023 . | SCHEDULED REDEMPTION ... 3,410 .. . 12/29/2028 . (4.C FE ....
..71360H-AB-3 | PERATON CORP TLB ..........evvmvmmmmmmmmmnnnnnnnnnnn [ereeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... ...5,461 . 02/01/2028 . [4.A FE ....
..69338C-AH-4 | PG&E CORPORATION TERM LOAN ......cevvvvvvvinnnnns [eeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... ..19,861 . 06/23/2025 . [4.A FE ....
..71913B-AE-2 | PHOENIX GUAR (BRIGHTSPRING)TLB1 ........cceeeee [ernnnn . 09/29/2023 . | SCHEDULED REDEMPTION ... .. 2,761 |.. . 03/05/2026 . (4.B FE ....
..71913B-AH-5 | PHOENIX GUARANTOR INC (AKA BRI) TL ..cceeeenn [oeennn . 09/29/2023 . | SCHEDULED REDEMPTION ... ..26,275 |.. . 03/05/2026 . (4.B FE ....
..72041D-AF-9 | PLUTO ACQUISITION | INC 2021 T .oooeeeeieieeens [ eeennn . 09/29/2023 . | SCHEDULED REDEMPTION ... .. . .2,481 . 06/22/2026 . [5.A FE ....
..73813H-AB-2 | POTTERS BORROWER LP COV-LITE TLB . 09/29/2023 . | SCHEDULED REDEMPTION ... 497 | ... 489 |. ....500 . 12/14/2027 .
..69374N-AC-6 | PRECISION VALVE CORPORATION TL 08/17/2023 . | SCHEDULED REDEMPTION ... ..3,578,973 |. . 3,406,208 |. . 3,585,482 . 08/02/2024 .
..74063*-AE-9 | PREMIER IMAGING LLC CLOSING TL 09/29/2023 . | SCHEDULED REDEMPTION ... 18,668 |. 17,877 . 01/02/2025 .
.. 74345H-AB-7 |PROOFPOINT TL ..ooovvvvviiniiiiiiiiiiieiiiieeeeeeeees [ . 09/29/2023 . | SCHEDULED REDEMPTION ... ....90,943 |.... . 08/31/2028 .
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.. 74530D-AC-9 |PUG LLC TERM LOAN (USD) ...ooovvvvveinnninninnnnns [oenens . 09/29/2023 . | SCHEDULED REDEMPTION ... ... 14,548 ... 14,548 ....8,308 |.... ..14,548 |.. . 02/12/2027 . [4.C FE ....
..74830X-AF-6 | QUIKRETE HLDGS INITIAL LOAN . «...... |- 09/29/2023 . [ SCHEDULED REDEMPTION ... ....6,8%8 . 02/01/2027 . (3.C FE ....
..BAS17X-05-4 |RAPTOR ACQUISITION CORP. TLB A..... . 09/29/2023 . | SCHEDULED REDEMPTION ... . 11/01/2026 . (4.B FE ....
..75605V-AD-4 |REALPAGE INC TL ........eevvvnns 09/29/2023 . | SCHEDULED REDEMPTION ... . 04/24/2028 . (4.B FE ....
..76171J-AB-7 |REYNOLDS CONSUMER PRODUCTS INC . 08/04/2023 . | SCHEDULED REDEMPTION ... . 02/04/2027 . 3.A FE ....
. 76680Y-AG-7 |RING CONTAINER TECH GROUP TLB 09/29/2023 . | SCHEDULED REDEMPTION ... . 08/05/2028 . (4.B FE ....
..75001C-AB-0 |RV RETAILER LLC TL-B .... 09/29/2023 . | SCHEDULED REDEMPTION ... . 02/08/2028 . [4.A FE ....
..78350U-AE-5 |RYAN SPECIALTY GROUP LLC TL . 09/29/2023 . | SCHEDULED REDEMPTION ... . 09/01/2027 . [4.A FE ....
..78638J-AK-0 | SAFE FLEET HOLDINGS LLC ITL ... . 09/29/2023 . | SCHEDULED REDEMPTION ... . 02/23/2029 . [4.C FE ....
..81527C-AP-2 | SEDGWICK CLAIMS MANAGEMENT SER TL .........ccew [oreenn . 09/29/2023 . | Various .......cceeeeiiiinn |oee . 02/24/2028 . (4.B FE ....
..83283E-AH-6 | SMYRNA READY MIX CONCRETE LLC TLB .........ceee [ernnnn . 09/29/2023 . | SCHEDULED REDEMPTION ... . 04/01/2029 . [3.C FE ....
..83417U-AK-2 | SOLARWINDS HOLDINGS INC TL ..oeeeveeeeeeneeeeeees [ eeenns . 09/29/2023 . | SCHEDULED REDEMPTION ... |.... . 02/05/2027 . [4.A FE ....
..84748E-AF-7 | SPECIALTY BUILDING PRODUCTS TLB ......ccceeveen [ereennn . 08/03/2023 . | COST OF CARRY ............ . 10/15/2028 . [4.C FE ....
..84850X-AK-8 | SPIN HOLDCO INC (AKA COINMACH) TL .. . 09/29/2023 . | SCHEDULED REDEMPTION ... . 03/04/2028 . [5.A FE ....
..78466Y-AN-8 | SRS DISTRIBUTION 2021 REFI TL . |- 07/31/2023 . [ SCHEDULED REDEMPTION ... . 06/02/2028 . [4.C FE ....
..78466D-BD-5 |SS&C TECHNOLOGIES HLDGS TLB3 . 07/31/2023 . | SCHEDULED REDEMPTION ... . 04/16/2025 . (3.B FE ....
..78466D-BE-3 | SS&C TECHNOLOGIES HOLDINGS INC TLB . 08/31/2023 . | SCHEDULED REDEMPTION ... . 04/16/2025 . 3.B FE ....
..78466D-BG-8 | SS&C TECHNOLOGIES HOLDINGS TLB6 .. 09/29/2023 . | SCHEDULED REDEMPTION ... . 03/22/2029 . (3.B FE ....
..78466D-BH-6 | SS&C TECHNOLOGIES HOLDINGS TLB7 09/29/2023 .  SCHEDULED REDEMPTION ... . 03/22/2029 . (3.B FE ....
..85350E-AB-2 | STANDARD INDUSTRIES INC TL .oooevreeneeneeeeeees [ eeenns . 09/22/2023 . | SCHEDULED REDEMPTION ... . 09/22/2028 . (2.C FE ....
..855031-AR-1 | STAPLES INC TERM LOAN 2019 TL ... . 08/01/2023 . | SCHEDULED REDEMPTION ... . 09/12/2024 . [4.C FE ....
..86089G-AB-3 | STITCH ACQUISITION CORPORATION T . 09/29/2023 . | SCHEDULED REDEMPTION . . 07/27/2028 . [5.B FE ....
..L8908Y-AE-8 | SUNSHINE LUXEMBOURG VII SARL TLB . . 09/29/2023 . |Various ... . (1,358) |.. . 10/01/2026 . [4.C FE ....
..86875T-AB-3 | SURF HOLDINGS S.A R.L. AKA SOPHOS . 09/29/2023 . | SCHEDULED REDEMPTION ... |. K .. . 03/05/2027 . (4.B FE ....
..86880N-AX-1 | SURGERY CENTER HOLDINGS INC TL . 07/26/2023 . | COST OF CARRY ............ .. . (12,715) |.... . 08/31/2026 . [4.C FE ....
..78489H-AB-4 | SWF HOLDINGS | CORP .......coovverrrieenienneeenens [ eeens . 09/29/2023 . | Various .........cceeeunnnns 1,200,123 |.. (202,785) |.... . 10/06/2028 . [5.A FE ....
..87114U-AB-9 | SYCAMORE BUYER LLC ......evvnniiniiiiiiiiiiiiiis oo . 09/29/2023 . | SCHEDULED REDEMPTION ... |.... . 07/23/2029 . (3.C FE ....
..87422L-AM-2 | TALEN ENERGY SUPPLY INTL TL ...cooeeeeeeeeennenes oo . 04/29/2022 . | JPMORGAN CHASE & CO. ... |.... .. . 07/08/2026 .
..87294#-AA-6 | TDBBS LLC TERM LOAN ...... 06/30/2023 . | SCHEDULED REDEMPTION ... .. 115,182 .. 115,182 118,221 | 115,182 . 12/31/2024 .
..BAS1LO-RN-2 | TEMPO ACQUISITION LLC TL .. 09/29/2023 . | SCHEDULED REDEMPTION . ..7,764 7,764 7,764 | . 7,764 . 08/31/2028 .
..88023H-AF-7 | TEMPO ACQUISITION LLC TLB1 .. 09/20/2023 . |Various ... . 6,605,694 ..6,605,694 ..6,567,470 |. .6,605,694 . 08/31/2028 .
..88166@-AC-7 | TEX-TECH INDUSTRIES AMEND INCR TL - |- 11/30/2022 . | EXCHANGE . 08/24/2023 .
. 88166@-AA-1 | TEX-TECH INDUSTRIES INITIAL TL ... weeeeen |- 1173072022 . [ EXCHANGE .. . K . 08/24/2023 .
..DO000B-AD-4 | TK ELEVATOR MIDCO GMBH FACILITY B1 D..... . 06/30/2023 . | SCHEDULED REDEMPTION ... 12,148 12,143 |.... . 07/30/2027 .
..89148P-AF-7 | TOSCA SERVICES LLC 2021 REFI TL ...ccooveeeeeees [ oeennn . 09/29/2023 . | SCHEDULED REDEMPTION ... |ooeeeeeeiiiiiiiinns Joeeieeeenes 1,250 [oeenennnnnee 1,250 |oeeeeieennns 1,238 |.... . 08/18/2027 .
..89334G-AX-2 | TRANS UNION TLB-5 ... 09/29/2023 . |Various ... .5,000,865 ..5,015,939 ..5,010,264 |. (9,571) |. . (9,571)|.. . 11/16/2026 .
..89364M-BZ-6 | TRANSDIGM INC TL . 09/29/2023 . |Various ... (6,044) |. . (6,044) .. . 08/24/2028 .
..89778P-AG-2 | TRUCK HERO INC TLB . 09/29/2023 . | SCHEDULED REDEMPTION . . 01/31/2028 .
..89787R-AH-5 | TRUGREEN LIMITED PARTNERSHIP TL .......ocoeeeees [oennnn . 09/29/2023 . | SCHEDULED REDEMPTION ... |.... . 10/29/2027 .
..90266U-AJ-2 |UFC HOLDINGS LLC TL B3 .oooeeeeeeeeeeeeeeens [ . 09/29/2023 . | SCHEDULED REDEMPTION ... . 04/29/2026 .
..00385K-AK~7 |UKG INC TERM LOAN (1ST LIEN) ..oooeveeeiieeeeass [oeeenn . 09/29/2023 . |Various ........cceeeeiennn |oees . 05/04/2026 .
UNION BANK OF
..00385K-AB-7 |ULTIMATE SOFTWARE GROUP INC TL ....eevvvvvvvenns [ereenn . 08/14/2023 . | SWITZERLAND ............... . 05/04/2026 . |4.C FE
..90932R-AJ-3 |UNITED AIRLINES INC .....ovvvvvvvvrnnnnnnnnnnnninns [eeeeenn . 09/29/2023 . | SCHEDULED REDEMPTION ... . . 04/21/2028 . |3.B FE
..91335P-AJ-8 | UNIVAR SOLUTIONS USA INC TERM LO ..eeevvvvvveens [ eeennn . 08/01/2023 . | SCHEDULED REDEMPTION ... . 4,845,831 |.... . 06/03/2028 . |2.C FE
..914908-BB-3 | UNIVISION COMMUNICATIONS INC TLB . [ [ . 09/29/2023 . | Various .......ccceeeiiiinnn |oee e 218,371 ) .. 213,482 |l , , U . (1,597) |.......... (1,597) . 01/31/2029 . |4.A FE
..N900OD-AH-0 |UPC FINANCING PARTNERSHIP .........ooeeeeeeeeeeens [oennnn . 08/25/2023 . | Various .......ceeeeeiiiiiin |ooreiiiiiiiiiiiinnss |oeees 2,032,388 |........ 2,100,000 |........ 2,084,283 |........ 2,047,500 |......... 35,392 [.......... 1,451 |oveeiiiiiiiiies foveennens 36,843 | |oeeeens 2,084,343 |...oovvveiiinnnn fonnnns (51,955) [....... (51,955) . 01/31/2029 . |3.C FE
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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

. 05/12/2028 . |4.C FE ....
. 08/27/2025 . |4.A FE ....
. 03/02/2027 . |4.A FE ...
. 07/02/2025 . |5.A FE ...
. 03/24/2028 . |3.C FE ....
. 09/22/2028 . |4.A FE ....
. 02/05/2026 . |4.C FE ....
. 10/22/2026 . |4.B FE ....
. 08/03/2028 . |4.B FE ....
. 10/19/2027 . |4.B FE ....
. 05/18/2025 . |4.C FE ....

....... . 09/29/2023 . [Various ......ccccoeeeunn feune
....... . 09/29/2023 . | SCHEDULED REDEMPTION ...
....... . 06/30/2023 . | SCHEDULED REDEMPTION ... |....
....... . 09/29/2023 . | Various .......ccoeeeiieinnn |oee
....... . 09/29/2023 . [Various ......ccccoeeeunn feue
....... . 09/29/2023 .  SCHEDULED REDEMPTION ... |....
....... . 09/29/2023 . [Various ......ccccoeeecunns feue
....... . 09/29/2023 . | SCHEDULED REDEMPTION ... |....
....... . 09/29/2023 . [Various ......ccceeeeeunn feue
07/31/2023 . | SCHEDULED REDEMPTION .
09/29/2023 . | SCHEDULED REDEMPTION .

..90200H-AP-7 | USIC HOLDINGS INC (11,126)
..92531H-AD-9 | VERSCEND HOLDING CORP TL B
..92537E-AC-2 | VERTIV GROUP CORPORATION TL-B ..
..58506P-AF-8 | VIANT MEDICAL HOLDINGS ITL
..00215N-AK-6 | VM CONSOL IDATED INC TLB
..92043H-AB-5 |W. R. GRACE HOLDINGS LLC TLB
..93369P-AF-1 | WAND NEWCO 3 (AKA CALIBER) TLB1 ..
..B63939W-AG-8 | WAYSTAR TECHNOLOGIES INC TLB
..96244U-AF-4 | IHATABRANDS LLC TLB
..96350T-AC-4 |WHITE CAP BUYER LLC INITIAL TL
..96925H-AF-9 | WILLIAM MORRIS ENDEAVOR TLB-1 L
..92937J-AM-5 | WP CPP HOLDINGS INITIAL TL ... 09/29/2023 . | Various .. 269,341 . 04/30/2025 . |5.A FE ....
..BAS1AF-9F-8 |iPG HOLDINGS LLC ITL O [ . 09/29/2023 . | SCHEDULED REDEMPTION ... |.... oo foeenn. 62,358 ... . . IR . e et . U R . . . 10/20/2025 . [4.B Z .....
..25471Y-AL-6 | ZOOMINFO LLC 2023 EXTENDED TL .......cceeeevnnr |eveeees . 09/29/2023 . [ SCHEDULED REDEMPTION ... |..eeeeivvveriienin foureennnnn 13,245 . . 285 e e i e . 02/28/2030 . |3.A FE ....

.. (9,222) |... ....1,004 |... , .. .24 . e | U R ... 1,004 |.. coe e (11,126) |
... 14,808 ... 14,808 ..14,808 |..
... 12,933

(720) |....
.(16.801) |....

..260,831

9¢'s03

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 88,109,232 112,866,757 86,652,196 74,286,317 1,971,809 (156,920) 1,814,889 84,514,861 1,504,371 1,504,371 2,708,020 XXX XXX
2509999997. Total - Bonds - Part 4 4,700,124,252 | 4,529,854,383 | 4,788,025,676 | 1,800,275,524 | 30,861,910 | (2,332,792) 28,529,119 4,758,539, 398 (90,360,373) | (90,360,373) 83,381,783 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 4,700,124,252 | 4,529,854,383 | 4,788,025,676 | 1,800,275,524 | 30,861,910 | (2,332,792) 28,529,119 4,758,539, 398 (90,360,373) | (90,360,373) 83,381,783 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX 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 XXX XXX XXX
CABRERA CAPITAL MARKETS,
..008492-10-0 | AGREE REALTY CORP .v.vvuveveevereeereseeseseenenes [ eevenes . 08/15/2023 . [ INC eveevveereieieeieien |oeenns 14,760.000 |..vere 916,487 |oveveveiiiiiiiees oveieienns 959,222 .vvueee 234,778 |....... (11,089) [ovveverieerie forveereeeiins forrnens (11,089 [eevvvererieans Joreeene 959,222
..015271-10-9 | ALEXANDRIA REAL ESTATE ..eoveververeeererenienns [ eevene . 08/25/2023 . | Various ... R 9,368.000 |.. ..1,073,190 |.... .1,073,190 |..
..02665T-30-6 | AMERICAN HOMES RENT REIT CLASS A weovevvevees [ v . 08/25/2023 . | Various ... JOT S 20,445.000 |.. 616,212 |.... ...616,212 |..
CABRERA CAPITAL MARKETS,
..03064D-10-8 | AMERICOLD REALTY TRUST .. B . 07/05/2023 . | INC IR 15,452.000 [.. 438,054 |..
..F03920-12-5 | ARKEMA EUR10 B . 06/21/2023 . | DISTRIBUTION .. [ 0.000 |..
CABRERA CAPITAL MARKETS,
..G2386T-10-9 | ASSURA REIT PLC B . 07/05/2023 . | INC v [oeee 239,367.000 .. .(5,409) |.....
..047726-30-2 | ATLANTA BRAVES HOLDINGS INC SERIES . 08/04/2023 . [VARIOUS ... ...0.500 L.

64,113 |.
..1,831

09/15/2023 . | JONES TRADING .
09/12/2023 . | MERGER .......
....... . 07/31/2023 . | DISTRIBUTION .. R A
CABRERA CAPITAL MARKETS,

I T . 08/15/2023 . [INC .eovveeeiiiiiiieiiiiis e 8,652.000 |..

..053484-10-1 | AVALONBAY CMNTYS INC ..330,631
..00215C-10-5 | BLACK KNIGHT INC .

..099724-10-6 | BORG WARNER INC. ....

.3,257.000
100.000
...0.000 |..

..101121-10-1 | BOSTON PPTYS INC ... 468,246 |....

..105368-20-3 | BRANDYWINE REALTY ... . |- 08/17/2023 . [ GOLDMAN, SACHS & CO. ... |....... 40,845.000 |......... 189,929 |.... e | K e | U R . .

.. W2084X-10-7 | CASTELLUM ..o . 08/08/2023 . [ JONES TRADING ........ccee fereees 16,293.000 |......... 175,420 | i 155,293 |........... 197,417 | (21 O A (TP (281) forvreennns 201 | 185,293 |......... (2,983)
CABRERA CAPITAL MARKETS,

..E2R41M-10-4 | CELLNEX TELECOM SA ...eevvviiiiiiiiiiiiieeeiis B..... . 07/05/2023 . [INC ..ovveveiiiiieeiiiins [eeeene 6,557.000 |......... 263,057 |ooeoiiiieeeiiine e 264,533 | e e e e e 254,533 |.....oee 5,461

..873804-82-5 | CIE DE ST-GOBAIN EUR4 .o |B.... . 06/26/2023 . [DISTRIBUTION .. JR O 0.000 |[.. ..

..222795-50-2 | COUSINS PROPERTIES REIT INC .. N e . 08/08/2023 . | Var ious [ PP 29,985.000 |.. .641,079 |..

....... . 08/17/2023 . [ GOLDMAN, SACHS & CO. ... |.......11,789.000 |..

..229663-10-9 | CUBESMART ....531,617 |..
..D1T0KZ-10-3 | DELIVERY HERO .. D..... . 07/11/2023 . [Various ........ceeeeeeuvens fornens 33,562.000 |.. . 1,434,440 |..
BANK OF AMERICA/MERRILI
..252784-30-1 | DIAMONDROCK HOSPITALITY CO ... - |- 08/08/2023 . [ LYNCH [ R 26,067.000 |......... 206, 186 ....208,797 |.. . (2,611) ...
..253868-10-3 | DIGITAL REALTY TRUST INC . 08/08/2023 . [Various ... I OO 17,661.000 |...... 2,065,207 .1,730,818 |.. . 334,389 |....
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Current |Change in| Foreign Bond nation
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..20472R-10-8 |EQUITY LIFESTYLE PROPERTIES .....ccccoiiiiiiias [ eeeenn . 08/25/2023 . |Various ........cceeeeiinnn foereens 13,770.000 |......... [ X 2T U R 883,998 |........... 462,019 |....... (12,588) |.eoeeeeeiieieees o feveeee [QF3R:1:15) 1 PO N 883,998 |.....ccooiiiiins |eeeens 47,130 |........ 47,130 |ovevienenns 12,205 [ooeeeees ]| e
CABRERA CAPITAL MARKETS,
..29476L-10-7 |EQUITY RESIDENTIAL SH BEN IN ...ovvvvveviiininnns oo . 08/15/2023 . | INC ..oooeveiiiiiiiiins s 8,396.000 |......... 538,852 [....ccccooiiiiiiiins [oeeennnnid95,364 | 495,364 | e e [ o e 495,364

..207178-10-5 | ESSEX PROPERTY
..313745-10-1 | FEDERAL REALTY INVESTMENT TRUST RE .
.. SBJVNS-84-4 | FERGUSON LTD
..36467J-10-8 | GAMING AND LEISURE PROPERTIES INC ..

....... . 08/17/2023 . [ GOLDMAN, SACHS & CO. ... |........2,570.000 |..
[T P . 08/15/2023 . [Various .......cceceeeeunees feueeees 11,287.000 |..
JU [P . 09/11/2023 . | EXCHANGE [ 3.000 |[..

B PP . 09/15/2023 . [ JONES TRADING .... J 28,106.000 |..
CABRERA CAPITAL MARKETS,
....... . 07/05/2023 . [ INC .......48,299.000 |..
B..... . 07/20/2023 . [ VARIOUS ... B 3.000 |[..
....... . 08/17/2023 . [Various .......c.ceeeunnees |oren...42,955.000 |...... 1,477,834

....563,105 |..
.1,065,753 |..

. 111,160 |.... . 1,357,301

..44107P-10-4 | HOST HOTELS & RESORTS INC .
..SB288C-92-0 | IBERDROLA

. 281,806 |.... 788,749 |..

........ 1,347,530 |.... eennn. 1,347,530 ). ....... 130,304

..46187W-10-7 | INVITATION HOMES INC

..464289-51-1 | ISHARES + YEAR INVESTMENT GRADE CO . 08/31/2023 . | CITADEL SECURITIES LLC |.......37,470.000 . 1,873,860 ..1,97,866 |. .1,967,866 (94,008) |..
..464288-58-8 | ISHARES MBS ETF ..... 08/31/2023 . |Various ... JU I 230,000.000 21,187,980 .21,785,600 |. R 21,785,600 (597,620) |..
..46434G-82-2 | ISHARES MSCI JAPAN ETF .. . 09/14/2023 . [CITADEL SECURITIES LLC |..... 130,000.000 |....... 8,124,535 [oooeiiiiiiiiiiiins [ T O P ) O (U PP R 7,735,600 |.ooceeiviiennes [.nnen.. 388,935 |l 388,935

BANK OF AMERICA/MERRILL

..464287-52-3 | ISHARES SEMICONDUCTOR ETF ...evvviiieeiiiiiins | eeeeens . 08/03/2023 . [LYNCH .oevviviieiiiiiens e 1,872.000 |......... 956,574 728,285 |.... 728,285 |.oiiiieeeiin 0. 228,289 |l 228,289
BANK OF

..464287-65-5 | ISHARES TRUST RUSSELL 2000 INDEX FUND .........|..ceees . 08/17/2023 . [LYNCH ovnniiiiiieiiiins ferees 31,500.000 |....... 5,843,105 [ooooiiiiiiiiiiiins [ 6,045,207 |.oeenniiiiiiiiin [ Lo i e e 6,045,297 |..oooiiiiiiinns fennes (202,192) [.+v0rr (202,192) |ooeeeiiiiiiiiiiiis e o] s
BANK OF AMERICA/MERRILL

..49427F-10-8 | KILROY REALTY CORPORATION .... . 08/08/2023 . [LYNCH ..oevvieiieiiiiiees [ 7,336.000 |......... 272,603 [.occoiiiiiiiiiiins ferreeenns 220,740 |.... .220,740 | .. 51,863 |........ 51,863 [............11,884 [ ] i,

..S75825-56-2 | KLEPIERRE REIT SA ...........
..50540R-40-9 | LABORATORY CORP AMER HLDGS ...
..531229-85-4 | LIBERTY MEDIA FORMULA ONE CORP SER .
..531229-40-9 | LIBERTY MEDIA LIBERTY SIRIUSXM COR .
..531229-60-7 |LIBERTY MEDIA LIBERTY SIRIUSXM COR .
..53223X-10-7 | LIFE STORAGE INC

. 07/11/2023 . [DISTRIBUTION
. . 07/03/2023 . [DISTRIBUTION

....... . 08/11/2023 . [Various ...
....... . 08/11/2023 . |Various ...
....... . 08/03/2023 . [ EXCHANGE .. . .
....... . 07/20/2023 . [ MERGER .... oo |over....6,076.000 |..
CABRERA CAPITAL MARKETS,
..58463J-30-4 |MEDICAL PPTYS TRUST INC ...cevvverieiiiiiiiinees [ aeeeees . 08/15/2023 . [ INC ..eevveeiiiiiiiieeiiins fereens 42,234.000 |..
..59522J-10-3 |MID AMERICA APT . |- 07/12/2023 . [ JONES TRADING . R 3,185.000 |..
..637417-10-6 | NATIONAL RETAIL PROPERTIES ........ccovvvvveeiiins | neeenn . 09/15/2023 . [ JONES TRADING .......cocee |oeennne 6,433.000
CABRERA CAPITAL MARKETS,
....... . 07/05/2023 . [ INC
07/24/2023 . | VARIOUS ...

39,407
..... 9,005
... 70,982

e (22,809) ..

........... 251,057

..637870-10-6 | NATIONAL STORAGE AFFILIATES TRUST ..
. 71880K-10-1 | PHINIA INC ...
..72201U-63-8 | PINMCO MORTGAGE OPPO CL INSTL 02/28/2023 . | CANCELLED TRADE . E 0.000 .
..743400-10-3 | PROLOGIS INC JURR U . 09/26/2023 . | Various JR IO 54,477.000 |...... 6,567,413
..74460D-10-9 | PUBLIC STORAGE ......cccuvvvireeiiiiiiiieeiiiiiiins [ eeeeens . 08/25/2023 . [Various ........cccoovuveres feenenne 6,120.000 |....... 1,691,433

........ 8,158.000 |..
0.600

.. 285,440 .284,143 |..

oo 5,714,133 ). oo [ee..... 853,280 |....
........ 1,737,887 |ooevviieieiins [eveee. (46,454) ...l (46,454) [coneeenn 15,882 [ i i

CABRERA CAPITAL MARKETS,
..756109-10-4 | REALTY INCOME CORP ......ccevvvireeiiiiiiinieiiiis | eeeeans . 08/15/2023 . [INC ..vvvveeiiiiiiiiaeiiis ferees 15,386.000 |[......... 877,79 oo e 918,324 | | o e e e [ 918,324 [ e (40,531) |....... [CEUR:X D RN 9,514 |oeies e[ e

..758849-10-3 | REGENCY CENTERS CORPORATION
..76169C-10-0 | REXFORD INDUSTRIAL REALTY REIT INC .

B . 08/25/2023 . [ JONES TRADING .
. |. 08/25/2023 . | Various

[ U 6,847.000 |..
U P 52,291.000 |..
e 0.000 |[..

..SBRK3G-B0-3 |Rights on DERECHOS DE IBERDROLA S.A. SA ...... [B..... . 07/27/2023 . [ VARIOUS
..74965L-10-1 |RLJ LODGING TRUST ....eoveviiiiiiiieniiiiiiieeeniis [ eeeeens . 08/25/2023 . [ JONES TRADING .........c.. [eueees 47,490.000 |..
CABRERA CAPITAL MARKETS,
..78573L-10-6 | SABRA HEALTHCARE REIT INC .....eovveeiiiiiiiiana | eeeens . 09/26/2023 . [ INC ..vvvveeiiiiiiiieenins [ 98,306.000 |...... 1,363,100 ..
..SBIN7Z-09-2 | SAFESTORE HOLDINGS PLC . 09/22/2023 . [Various ... J IO 28,676.000 |.........296,341 [l [en.ll..288,571 [LL....825,072 ... (26,19) |..

[ PP 12,798.000 |..
...0.000
E .6,614.000
I OO 25,028.000 |..

..828806-10-9 | SIMON PPTY GROUP INC
..F43638-14-1 | SOCIETE GENERALE COMMON STOCK
..866674-10-4 | SUN COMMUNITIES ..
..857356-31-3 | TAG IMMOBILIEN AG ..

. |. 08/17/2023 . | Various
. 05/25/2022 . [DISTRIBUTION
09/15/2023 . | JONES TRADING .
. 09/22/2023 . [ JONES TRADING ...

. 1,504,961 [oooeiiiiiiiiiinins [ 1,328,755 .Lll.....258,104 ... (60,923) |..

. 804,880 |.
268,822 |....

804,880
.268,822 |..
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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
..875465-10-6 | TANGER FACTORY QUTLETS .. B [ . 08/08/2023 . | Various R 89,416.000 |...... 2,048,684 |....oooooiiiiiiiins e 1,674,244 [ o e o o s s 1,674,244 |.. 374,440
..902653-10-4 JUDR INC ....oevnnnniiiiiin [ . 07/12/2023 . | JONES TRADING . R R 27,003.000 |...... LT 7 O O A 1,049,312 [........ 1,049,312 |ooeeeiiiiiiiiss e o o o s 1,049,312 |.. 136,531
CABRERA CAPITAL MARKETS,
..92936U-10-9 |W. P. CAREY REIT INC ...ccooeiiiiiiiiin oo . 08/15/2023 . | INC .ooooeeeeeeeeeeeeeeee | 7,731.000 |..
..SBK8VQ-D9-3 | WAREHOUSES DE PAUW REIT . B..... . 08/08/2023 . | JONES TRADING . R R 3,265.000 |..
..OLDSBN-2B-T |Warrant on COMPAGNIE FINANCIERE RICHEMON ..... B..... . 09/14/2023 . |Various ... 0.000 |..
..0LD674-59-9 |Warrant on OCCIDENTAL PETROLEWM EQUITY W .....[....... . 09/14/2023 . |Various ... i 0.000 |.. .
..0LDG48-83-3 |Warrant on WEATHERFORD INTL LTD WTS Stri .... [....... . 09/14/2023 . | EXCHANGE .......cvvvvvvnnns Jovrereennnnns 0.000 |.. . (1,677) ... .
..950400-10-4 | WELLTOWER INC .....eevvvvvvnnennennninininnninnnnnnns .......|. 08/25/2023 . | Various ... PPN PR 26,686.000 |.. . 1,749,267 |....... (32,824) |... .. (32,824) ... .1,716,444 .. . 483,259 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 80,533,543 77,49, 751 15,669, 755 (921,345) (921,345) (16,858) 77,464,408 32,763 3,036,373 3,069, 136 984,617 XXX XXX
..BAS15Q-LU-3 | ALHAMBRA HOLDCO LTD (CLASS B ORD) .|B..... . 08/18/2023 . | DISTRIBUTION ......ovvvven |oeeeeeeeeenn 0,000 |...eot 1,065,068 |[....cccoennnnnnnnn fonnnnne I L7 S (S R A R 1,198,378 |...... [REX11 D U RO (133,311)
..BAS178-AU-3 | AURELIUS EUROPEAN OPPORTUNITIES IV .... B..... . 09/19/2023 . | DISTRIBUTION .....evvvvene Joeeeeenen 0,000 |..... 12,071,591 | | TA90, 174 eeeeeiiiiiiiiiiinns fois o e e e e 7,490,174 |...... (132,281) |.....4,713,698 |..... 4,581,417
..362393-30-8 | GTT COMMUNICATIONS INC . |- 12/20/2023 . |Various ... .. ..
..BAS09J-N7-6 | INVESTEC AFRICA CRDT OPPORT FD 1A . 07/03/2023 . |Various ... . (7,418) | . 3,328,705 .. (410,491) . (410,401) (7,418)
..BAS14C-KY-8 | PULLMAN CROSSING LLC 08/30/2023 . [DISTRIBUTION .. .. 229,405 ..229,405 |. .229,405
..BAS14C-KZ-5 | PULLMAN Q0ZB oo ]eeeee.. |. 08/30/2023 . [DISTRIBUTION .. ... 243 P T L2483 ). ..
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliats 13,366,307 8,910,782 3,328,705 (410,491) (410,491) 8,910,782 (265,592) 4,455,524
BANK OF AMERICA/MERRILL
..464287-72-1 | ISHARES US TECHNOLOGY ETF TRUST .. . 08/03/2023 . | LYNCH R 18,137.000 |....... 2,039,848 [...ccooiiiiiiiiiin feninns 1,674,589 [ foeriiiiiiiiiis s o o o s 1,674,589 |.. 365,269 .
..78462F-10-3 | SPDR S&P 500 ETF TRUST ..... T PP . 09/27/2023 . | Various ... T 77,797.000 |..... 34,720,283 [.....oeeeiiiiiiiinnn fonnnns 34,059,108 |...eevvvviviiiiinnns fouvevennnnnnnnne fovviiiiiiiiiiiss fooviiiiiiiiiiins e Joeiiiiiiiiiens foeeees 34,059,108 |.. . .....661,176 ...102,969 |...
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 36,760,131 35,733,607 35,733,697 1,026,434 1,026,434 104,193
5989999997. Total - Common Stocks - Part 4 130,659, 981 122,141,230 18,998,460 (1,331,836) (1,331,836) (16,858) 122,108,887 (232,828) 8,783,923 8,551,095 1,088,810
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 130,659, 981 122,141,230 18,998,460 (1,331,836) (1,331,836) (16,858) 122,108,887 (232,828) 8,783,923 8,551,095 1,088,810
5999999999. Total - Preferred and Common Stocks 130,659,981 122,141,230 18,998,460 (1,331,836) (1,331,836) (16,858) 122,108,887 (232,828) 8,783,923 8,551,095 1,088,810
6009999999 - Totals 4,830,784,233 4,910, 166,906 1,819,273,983 29,530,074 (2,332,792) 27,197,282 (16.,858) | 4,880,648,284 (232,828) [ (81,576,450) | (81,809,278) 84,470,593
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1 2 3 4 5 6 7 8 9 10 12 13 14 15 18 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Exchange Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Income Value Code B./A.C.V. 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))...cevvrrrrrrennns foeeeeennn (94,792)......... (24,595)] oeeeevnnn |oveennnn (24,595)]. 0000 35,819 | o 36,116 [ 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)].......cccceeerrs fernnnnnnn (98,583)f......... (84,541)] cevvvnnnees feeeeeen (84,541)) e (B TTAN e | T30 [ [ 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).......cccceeerrs fernnnnnn (75,833) (154,074)( .evnnneeees [oeeeenn (154,074).000 (80, 752)]. v feeeeee e B3,132 | [ 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) (139,407)( .evvnneens foeeeenn (139,407 (77,558)] v [ 31,512 | [ |4FE (0001
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 |..ccceeeeeeeennnss fernnnnnn (15,167)|...... 1,084,992 [..eveeenns [onn 1,084,992 |..uut 875,479 [ [ (31,863)]) i 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)..ccceeeereinnns (189,583) (529,744) «eevvnnnnn [eunnnn (529,744)]..c0un. (209, 737)f.eeeeiiiiieees e 52,904 [ e |4FE 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 [event/(1.0000) |.........335,699 |........ccceeeiis fernnnnnn (37,917 23,280 | eeeeern [ 23,240 e (159,110 e (49,475 [ | 2FE L0001
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 | [nnnnnnns (7,583)].........n (6,355)] cevvnneeee fooneeeennn (6,385))eeen e (18,335)] e [ e e (77| o | SFE L0001
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 |..euvvevevevnnnnes [oovvrnnnaa (7,583)ceeiiiiiincn T3 | e [ T3 e (7 878) s v (4104 v |SFE L0001
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 |.......coeeeerrrss feunnnnnn (37,917)f........ (67,961) .eeneeeens |oevennnn (67,961)fceneees (74,007)]ceveeenniiinnnns fooreeennnn (8,832))eeeiiiiiiiiees |oevevniieeeeennnn [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 (166,667), [QEZIK ) RN I R | -
cs INEXON | 0 0 e credit
CDX.NA.HY.41.V1 ...... BOND PORTFOLIO ........ SCHEDULE D .. | Credit........ ICE CLEAR CREDIT .. 549300HWWR1D80TS2G29 |. 09/27/2023 |. 12/20/2028 |........cccvvvnn foornne 25,000,000 fevent/(5.0000) (588,334) (343,750) (192,108)f .evvnneeee [ (192,103))..........395,293 | [ 938 | o 4FE ......[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 ltem Exposure | Entity (b)
cs INEXON | 0 0 e credit
CDX.NA.HY.41.V1 ...... BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ ICE CLEAR CREDIT .. 549300HWWR1D80TS2G29 |. 09/27/2023 |. 12/20/2028 |.....eevvvvvvnnn [ornne 25,000,000 fevent/(5.0000) |....cceeeeeeeeann founnnns (551,584)|....... (343,780)|........ (192,103)f ... (192,103)]......... 358,602 [cvuuiiiiinninens feevnnieeees L-7£° N O FN 4FE ... 0001 .eveneneees
cs INEXON | 0 0 e credit
CDX.NA.HY.41.V1 ...... BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ ICE CLEAR CREDIT .. 549300HWWR1D80TS2G29 [. 09/27/2023 |. 12/20/2028 |....evvvvvvvvnnn [oenee 250,000,000 [event/(5.0000) |....eeenvrrvrnnnnn fornns (3,133,334)....... (687,500)f..... (1,921,028) .eevneeecs |nnne (1,921,028)f...... 1,207,311 [ [ 4,995 | [ 4FE ... 0001 .eveneneees
cs INEXON | 0 0 e credit
CDX.NA.HY.41.V1 ...... BOND PORTFOLIO ........ | SCHEDULE D .. [Credit........ ICE CLEAR CREDIT .. 549300HWWR1D80TS2G29 |. 09/27/2023 |. 12/20/2028 |.... N P 250,000,000 [event/(5.0000) T P (2,765,834)|....... (687,500)..... (1,921,028)f .eeeneeeenn [onnns (1,921,028)|.........840,397 |. co e 4,409 . Lo |4FE L 0001
1129999999. Subtotal - Swaps - Hedging Other - Credit Default (990,532 (3,844,692) (2,869,960 (4,316,671) XXX (4,316,671 479,305 (826,194) XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (990,532 (3,844,692) (2,869,960 (4,316,671) XXX (4,316,671 479,305 (826,194) 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 (3,844,692) (2,869,960 (4,316,671) XXX (4,316,671 479,305 (826,194) 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 (3,844,692) (2,869,960 (4,316,671) XXX (4,316,671 479,305 (826,194) XXX XXX
FX FORWARD (0.7552 GOLDMAN SACHS BANK (0.75524 ERR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 10/09/2018 |. 10/13/2023 |.......euvvvvven feunnns 13,902,695 |1 USD [ [ e o 2,775,889 | coevvvnnnnn fennnn 2,775,559 |.covvniiieiiinnn foes 360,161 [.oeeeeveiieeies e foeeiiinnn 13,119 s 0002 ..ovvennnnns
FX FORWARD (0.7076 GOLDMAN SACHS BANK (0.70762 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 10/09/2018 |. 10/13/2023 |...eevvevvvvnnn fennnnns 4,429, 13111 USD [ e [ [ 602,278 [ ..eveneeees [ (107074 R R [QPIY(0)) SR RPN RN 4179 oo 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 [ 59,898 |..covvnnnnn [ 59,898 |...vniiiiiiiinns | 9,969 |.evvennieiiiiins [ [ KK . 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 |...evvvvrivvinnn foereninne (172 A (V10 ) I O R R R (GRS I [(CRIUE)) I R 2875 | [ e 559 | oo 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 |...evvvnnvivinnn fooeeininnns 86,419[(1USD)  Jeeeeeeiieiiiee [ e e (11,194) e o [QRPREELY) U PR (72915150 R FERRN AR, -7 IR, 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 |..evvvvvivinnnn foeeriinne 236,710 (1 USD e oo e [ 8,436 | .cevvnnee oo 8,436 [ foeveiinnns (R £<E°)) U AR R, 23| oo 0002 ..ovvennnnns
FX FORWARD 0.7929 GBP JPMORGAN CHASE ..0.79289 GBP /
/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ..., 7HBGLXDRUGQFUSTRNES7  |. 03/13/2020 |. 10/13/2023 |..eevvvnivvnnnn foeeeninne 235,843 (1 USD) [ e [ s (V2574 D) (AR RS (WAS-TA D R R, 179 [ [ foereiiiis 23| oo 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 |...eevvvnvvvnnn fonnnnns 1,303,251[(1USD) e oo e o (127,267)[ cevvnneeens o (127,267 .ccevvveeeeeinn [ [RZN0270' ORI RPN RN 1,316 et 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 |...eevvenivvnnn fennnnns 1,849,622[1 USD e oo i [ 167,198 | ooeeeeeienn | 167,198 |.oevevvneeeeenn [ LT T PO KRR R 1,745 coeeeenens 0002 ..ovvennnnns
FX FORWARD 0.7812 GBP| GOLDMAN SACHS BANK ..0.78118 GBP /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 06/08/2020 |. 10/13/2023 |...evvvvivvvnnn foerrnnnne 723 (G V10 ) N (AR RN RN R (19,710) evnneeees o [RIAAC)) KT 2,088 |eeeeeiiiiin [ e 401 ceeeennens 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 |......evvvvvvvnn founnns 19,142,448 |11 USD [ o v o 2,836,067 [....coeeen [onnnnn 2,836,067 [...cevvnnniieiennn fennns YRR FRURR RN AR LY 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 |...eevvenviiinn fennnnns 74947211 USD [ feeeeeeeiis [ o 1,022,764 | ..eoeeeenns | 1,022,764 [.ooeevneeeiis | V(UK R AR R, 20,792 | woeeeennn 0002 ..ovvennnnns
FX FORWARD 0.8103 EUR GOLDMAN SACHS BANK ..0.81026 EWR /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 02/02/2021 |. 10/13/2023 |...evvennvvvinnn foennnns 6,141,200 [(1 USD)  Jeeereniiiiiinnnn [ e [ (868,921)( .evvunneens fonnnns (868,921)[...cevvnenieeeins feunnnnn [QETIIC)) R KPR RN 5,795 | woreennnnn 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 |...evvvunivvnnn fennnns 1,271,464 (1 USD) oo foeeeenineeeeiens foeeniriiiins e [QEXTCIK)) U R [REXTCIE) R R A9 | [ e 1,200 oeeneneees 0002 ..ovvennnnns
FX FORWARD 0.8311 EUR JPMORGAN CHASE ..0.83106 EUR /
/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ..., 7HBGLXDRUGQFUS7RNES7  |. 03/30/2021 . 10/13/2023 |..evvvevrivvinnn foeerinnne P40 <7 (G IVA0) R R RN R AR (98,933)] +evvvvnnee feoeeeennn(98,983)) e [ (20,538))e e [ [ 781
FX FORWARD 0.7247 GBP| GOLDMAN SACHS BANK ..0.72468 GBP /
/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 03/30/2021 |. 10/13/2023 |..eevvenrivvnnnn foeerinnns 182,149 [(1 USD) e [ [ o (20,984)] .evvvnnneen feeeeeennn(20,984)) i oo BBT e [ [ 172 e 0002 ..ovvennnnns
FX FORWARD (0.8303 JPMORGAN CHASE (0.83029 EWR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 07/23/2021 |. 12/29/2023 |.... oo feerene.... 850,300 |1 USD .. ....98,305 ... ... 20,599 |....
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 |...eevvnnivvnnn fonnnnns 6,545,488 |(1 USD)  [oeerreieiiieiiies Jorneeeieiins [ e (745,875)[ cevvnneans fonnnns (WEERTE)) R R, [RICHIR:1:70)] MO R RN 6,176 ..oeennent 0002 ..ovvennnnns
FX FORWARD 0.7281 GBP JPMORGAN CHASE ..0.72811 GBP /
/ (1USD) ... .... |EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7 ). 08/17/2021 |. 10/13/2023 |.... N PP 1,802,286 |(1 USD) i TP (200,080) ... (200,080)]... LT 144 . 1,701
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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
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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 (0.8348 JPMORGAN CHASE (0.83475 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 09/27/2021 (. 01/31/2024 |...evvvnvvvinnn foerrnnnns 758,303 (1 USD e o e [ 82,633 | .oeevines [ 82,833 | [ LAV PR (PP R, 2,201
FX FORWARD 0.8353 EUR JPMORGAN CHASE .. 0.83529 EWR /
7 (1USD) wevvvees EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 09/27/2021 |. 12/29/2023 |....evvvvivvinnn foerrnnnns FCSTe I (5130 (V10 ) I O R R R [ReicHCX ) U (39,639))..ccvvnieiiiininn [ [RT1-74C)) A PP RN 82| ...l 0002 ..ovvennnnns
FX FORWARD (0.8351 JPMORGAN CHASE (0.83506 EUR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... 7HBGLXDRUGQFUSRNES7  |. 10/01/2021 |. 09/30/2024 |.... P IO 5,518,117 [1 USD .. ...526,081]... ....526,081 ... .. 100,009 |....
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 |....ovvvevvvnnn fennnnns 1,384,821 USD  [eeeeeinieeiens [ v [ 147,829 [.enneeeeis | 147,829 [ [ 32,431 [ [ e 4,020 0002 ..ovvennnnns
FX FORWARD (0.8722 (0.87215 EUR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 03/25/2022 |. 01/31/2024 |.... T . 1,429,796 |1 USD .. ....99,909 |...
FX FORWARD (0.8694 GOLDMAN SACHS BANK (0.86942 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 04/21/2022 |. 09/30/2024 |.....evvvvvvvnnn foerennnne 80857711 USD e feerrrrieeeeenes [ e 48,738 [.eveeeeees [ 88,738 | [ 342 [ e [ 4,048 0002 ..ovvennnnns
FX FORWARD (0.908 EUR) (0.90802 EUR) /
/7 1USD ... .. |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 04/27/2022 |. 04/30/2024 |.... PR PO 5,233,331|1 USD s eereererennenes [ e e 146,741 148,74 | [ 107,263 [ | [ 19,989 | L 0002
FX FORWARD (0. (0.78976 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 04/27/2022 |. 04/30/2024 |.....evvvvvvnnn fernns 5,058,437 |11 USD [ Jereeeeeeeins feeeeeeeieeenn oo 170,834 | o [ 170,634 e [ (42,988 e e 19,321 0002 ..ovvennnnns
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 |....evvnvvvvinnn foerrinnnnn 992,613|1 USD [ s [ e 16,164 [ ..o | 16,164 [ | T 947 L [ [ 6,567 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 |.....cevvvvvvven founnnnnnns 686,489 (1 USD  [eeeieiiiiiiienn [ e [ (21,322)] cevevvee [ (21,322)).cevveiiiiiiinn [ LR 72 R R RN 1,908 cevvennnns 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  [oeeeereiiiiiiiis e [ foes 170,126 | ooeeeeeinen |ovennnns 170,126 |oeveeiececeinn [ KTV A VA R R RN 61,612 ......ee. 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 (19,133)] cevvvvene [ [IERREC)) AR PR (AT ) R RPN RN 12,334 .oeeenens 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 foeernnnnn 439, 75111 USD [ e [ e (46,357)] +evvvnnnnnn fenns (46,357 )[.eeeeeevnninnees Jovvnnnnnns ({7770 AR IR RN 1,680 | .ovveeeees 0002 ..ovvennnnns
FX FORWARD (0.9898 GOLDMAN SACHS BANK (0.98983 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 09/23/2022 |. 04/30/2024 |....evvvvvvvnnn foerrnnnne 355,61511 USD [ e [ e (20,161)[.eenneeees o [0 (1)) EPTR 6,901 [ i [ 1,358 [ ceveennnns 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 (TR Y 4 [V VA0 R N F R R 283,906 [..evuneeens o 283,906 |..evuneeeienninns forens 1,184,664 |ocevveeieecviis oo s 92,19 | ..oeeeeeen 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 [ e [ e 114,208 [.eeeeeeeen o 114,203 [ Jovennnnns YL TV FOUR KR R 37,086 [ .......... 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 feorns 9,475,239 [1 USD oo foerrrnienn e e 411,009 [.evveneeens o CARINVUCT R PR 523,642 |..cevvnieiiiiiinn o 22,041 ooeeeennn 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 [ 19,864 [.oeeeeeens | 19,864 [..veeivvineees fovvinnnnns TGN R RPN RN 3,300 | ..oeennnnn 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 |......evvvvvvnnn foerrnnnne 955,04311 USD [ s [ 18,072 [.eeeeeeis | 18,072 | oo 21,921 [eeeieiiiiin o [ 2,371 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 e e i [ 7,681 [eeeeeeeeens | 051 R N LR 7L IR FR RN 1157 e 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 [ e [ e 4127 | o 30 V7 U RN 8- tcC ) ORI FRP RN 1,418 .o 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 |.......evvvvven founnns 60,408,859 (1 USD  |eeeeeeiiiieienns oo i [ (617,787)] ceeeeevvnnn |evennns (617, 787).cevveeeeciiinnn o [(SICIUR:H1C)) R IR RN 144,033 | .......... 0002 ..ovvennnnns
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 [ [ 733,204 | oo [ 733,204 |.ceviiiiieiiinn [ 733,204 | o s 26,4% | .......... 0002 ..ovvennnnns
FX FORWARD 0.9061 EUR MORGAN STANLEY ..0.90607 EWR /
7 (1USD) cevvees EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKX5T7XV54 |.01/18/2023 |. 12/29/2023 |.......evvvvvven founnnnnnns LT T (V10 ) I (O R RN R (18,019) ... (I 0NE)) R A, (I ML) R AR R 1,239
FX FORWARD (0.9054 (0.90535 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 01/18/2023 |. 04/30/2024 |.......evvvvvven founnnnnnns 170,000 1 USD e [ e [ 5,280 | cevvvnen e 5,280 |oevvnniiiiiiiin o 5,280 |oevveniiiiiiins [ e [0 (R 0002 ..ovvennnnns
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 I 12,205,028 [1 USD .. F A 1,036,985 [..ccoeeenns o 1,036,985 |... ..1,036,985 |....
FX FORWARD (0.8057 (0.80570 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 01/18/2023 |. 04/30/2024 |.......evvvvvvee founnnnnnns 273,05211 USD [ i [ e 4,089 |ceeniinee e LV AN N 4,059 |.evveeieiiiii [ e 1,083 0002 .oovvennnnns
FX FORWARD (0.803 GBP) MORGAN STANLEY (0.80299 GBP) /
/1USD ... .. |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |.01/26/2023 |. 01/26/2024 |.... U 8,305,152 |1 USD .. ...155,634 | ... ....155,634 |... ...155,634 |....
FX FORWARD (0. JPMORGAN CHASE (0.90875 EUR) /
EWR) /1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/07/2023 |. 02/21/2025 |.....evvvvviiven founnns 11,004 1T USD s i fooniiiiiiiinnes o 157,230 [oeeeeeeenen [ 157,280 | Joveannnns 157,280 |oeenieiiiiinnns fovveiniiniiiiiinn oo 65,037 [ ..oeennnns 0002 ..ovvvnnnnns
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Cumulative
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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
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FX FORWARD (0.9116 (0.91159 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 02/07/2023 |. 09/30/2024 |.......evvvvvven founnnnnnns 962,047 (1 USD e oo e e 16,595 [.evveneees [ 16,595 | o JLCTRCICIST) R R RN 4,817
FX FORWARD (0.9189 (0.91885 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 02/16/2023 |. 02/23/2024 |......evvvvvvnnn fennnnns 8,815,274 1 USD e [ [ e 175,920 [eeeeneeeees s 175,920 [euvnviiviiinenes Jovviennns 175,920 [oevneviiininees foevenniiniiecinns oo 27,876 [ coevennnns 0002 ..ovvennnnns
FX FORWARD 0.9162 EUR MORGAN STANLEY ..0.91619 EWR /
/ (1U8D) .... .... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 03/22/2023 |. 11/17/2023 |.... oo feeeeeen... 760,756 |(1 USD) .. ...(21,265)] ... ....(21,265)|... ...(21,265)|....
FX FORWARD (0. JPMORGAN CHASE (0.90876 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 03/29/2023 |. 03/28/2024 |......evvvvvvven feunnns 86,763,001[1 USD [ Joeernnneeeeeeens [ e 2,502,714 | .eeeeni [ 2,502,714 | | 2,502,714 [ |oeveeienieiieinnn o0 304,645 | Ll 0002 ..ovvennnnns
FX FORWARD (1.3508 MORGAN STANLEY (1.35084 CAD) /
CAD) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 03/29/2023 |. 03/28/2024 |.... T . 5,592,665 |1 USD .. ....(9,475)| ... (9,475)|... veen (9,475))....
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 |....cevvvervinnn founnns 12,073,586 [(1 USD)  Jeeeeeeiieeiiennn [ e o (X)) I R (496,243)]...cvvvneeeinnnnn foenens (496,243)]...cevveneeeennnn foreeniiviiniinnns e 21,892 [ il 0002 ..ovvennnnns
FX FORWARD 6.7531 CNH ..6.75313 CNH /
/ (1U8D) .... .... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 04/19/2023 |. 01/26/2024 |.... oo feennnnn... 368,421(1 USD) .. L (24,691)] eeeeen.. (24,691)]... (28,891 [ [ 104 0002
FX FORWARD (1. MORGAN STANLEY (1.33874 CAD) /
CAD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 04/19/2023 |. 03/28/2024 |.......evvvvvven founnnnnnns 170,309 [1 USD e [ e [ 1,199 [ [ 1199 [ e I LN U FRR R, 58| ..ooeeenen 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 [ 8,460 [.eueeeeens |oeeiiinnnns LISV N O I LIV N R FRR RN 1,569 .oveeennns 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 feerernieeeines e s 67,605 [..evneenes [ 67,605 [...cevvnniieiinn fernies [CTACI053) PR A R 7874 oeeennens 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 |...eevvnvvvvennn foerennnnne R {OZZ07: 8 VS0 ) R R RN 2,584 | | 2,58 | o 2,58 | [ e 689 [ ..ounnnnns 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 |....cvvvvvnviinn founnnnnnns YA NE:Y 1V ) PO K (R R, 36,744 | .oeeeii [ 36,744 | | 36,744 |oeeeeeeiiiiines | [ 1,500 [ ceveennnns 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 e foerrenieeeieines [ s A2 [V I I, 29,200 [ouunnieiinninees Joevennnnns 29,200 [ovueneeeinnnines forreenninneniens feeeees 4,447 oo 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 |.......eevvvvven founnns 16,370,956 [1 USD  eeeeeeieeiinis fooreeii e e 314,950 | .eeeeninnn [ 314,950 |ovvenieiiiiiin o 314,950 |.eveniiiiiiinns [ feeees 46,541 .......een 0002 ..ovvennnnns
FX FORWARD (0.9132 MORGAN STANLEY (0.91315 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 05/24/2023 |. 05/28/2024 |.......eeevvvven founnnn PAIVZC 0L VN N R R E R R 450,138 [.evveneens o 450,138 |.evvenieiiiiii o TR R KR AR 85,414 .......... 0002 ..ovvennnnns
FX FORWARD (0.8095 JPMORGAN CHASE (0.80945 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 05/24/2023 |. 05/28/2024 |......eevvvvvven founnns 29,096,994 11 USD [ e [ e 299,895 | .oeeeniinn [ 299,895 |...eevvniieiiinn fens 299,895 |..oevvviiieiiinn fereeeieiiii e 18,217 | ..o 0002 ..ovvennnnns
FX FORWARD (0.9162 JPMORGAN CHASE (0.91624 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 05/26/2023 |. 05/28/2024 |.....evvvvvvvnnn foennnns 8,601, 7011 USD [ e [ e 156,748 [.eeeneeeees oo LT R R, BT R A R 34,948 | .......... 0002 ..ovvennnnns
FX FORWARD (0.81 GBP) JPMORGAN CHASE (0.80997 GBP) /
JAUSD EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ..., 7HBGLXDRUGQFUSTRNES7  |. 05/26/2023 |. 05/28/2024 |.....eevvvvvvnnn foennnns 1,178,069 |1 USD [ Jeeeeeeeeeniines foeveeniienieeiens foeeeees 11,430 [t o LRIV RO FPT LRIV N R AP RPN 4,786 .evvennnns 0002 ..ovvennnnns
FX FORWARD 0.9045 EUR MORGAN STANLEY .. 0.90452 EWR /
7 (1USD) cevveens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 06/22/2023 |. 11/17/2023 |.eeevvvenivinnn fens 1,040,327 {(1 USD) e foereeiieeeeens e e (41,866)(...nveeens oo [ 18:151C)) R R, [ 1R:151C)) R AR R 1,886 ..oveeeeee 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 |..eevvenvvvinnn foeeinnnnn 226,280)/ 1USD [ e [ e 2,359 | oo | 2,359 |eiiieieieiiin oo 2,359 |oeeeieeceiii [ e 1,633 [ cevennnnns 0002 ..ovvennnnns
FX FORWARD (0.8898 (0.88982 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/22/2023 |. 02/21/2025 |......evvvnvvvee founnnnnnns TAT 3371 USD e oo e [ 24,925 [.eeeiiiis | 24,925
FX FORWARD (0.9025 (0.90252 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/22/2023 |. 12/29/2023 |......evvvevvvnn founnnnnnns 848,733 1 USD e o e [ 33,821 | eeeeeii [ 33,821
FX FORWARD (0.8933 (0.89328 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/22/2023 |. 09/30/2024 |.......evvvvvven [ounnnns 1,086,998 1 USD oo Joererineeeeenes oo i 39,060 [..euneeeens o 39,060
FX FORWARD (0.8986 (0.89858 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 06/22/2023 |. 03/28/2024 |......evvvvvvvnn fennnnns 4,312,336 |11 USD [ i [ e 170,032 170,032
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 [ i [ e 551,324 | oo [ 551,324
FX FORWARD (0.7904 JPMORGAN CHASE (0.79042 GBP) /
GBP) / 1USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/26/2023 |. 06/27/2024 |.... [T R 22,320,840 |1 USD .. ....125,818 |...
FX FORWARD (0.8733 JPMORGAN CHASE (0.87334 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/20/2023 |. 06/30/2025 |....evvnrvvvvnnn foenns 1,880,120[1 USD e Joerernineeeeenns o s 83,715 [ v [ 83,715
FX FORWARD 7.0648 CNH .. 7.06480 CNH /
/ (1U8D) .... .... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 07/20/2023 |. 01/26/2024 |.... PR PO 2,821,309 (1 UsD) .. P FEPT (69,888) ... ... (69,888)|...
FX FORWARD (0. (0.77969 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 07/24/2023 |. 10/26/2023 |......evvvvvvnn foeeiininns 32,0641 USD [ e foiiens o 1,640 oo [ 1,540
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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 (10.3577 GOLDMAN SACHS BANK .(10.35767 SEK)

SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 07/24/2023 |. 10/26/2023 |....evvvnvvvvnnn fooeiinnnnns LTS 0 V2 V0 RN R ) RN 853 ...

FX FORWARD (0.7798 (0.77978 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 07/24/2023 |. 10/26/2023 |.......evvvvvvee founnnnnnns 456,538 11 USD [ e [ e 20,874 [ [, AT VL PR PRI AR TL PO RPN RN 609 [ .oovnnnnns 0002 ..ovvennnnns

FX FORWARD (0.8981 (0.89805 EUR) /

EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 07/24/2023 |. 10/26/2023 |.... 1 USD .. ....102,989 |...

FX FORWARD (10.3559 MORGAN STANLEY . (10.35590 SEK)

SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 07/24/2023 |. 10/26/2023 |.......eevvvvvve founnnnnnns ISR G VA V0 N R R R N 6,856 [.uueeeeens |oeeiiiinnns 6,856 [..oeeeiiniienes Joernnnenn 6,856 [ [ 200 0002 ..ovvennnnns

FX FORWARD (0.8979 (0.89790 EWR) /

EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 07/24/2023 |. 10/26/2023 |.... T . 1 USD .. ...5,375 ...

FX FORWARD (0.8927 (0.89272 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/27/2023 |. 07/25/2024 |......evvenvvven founnnn 24,622,318|1 USD [ i [ e 977,529 | eeevvvin [ 977,529 |ovvveeieiiinins o 977,529 |vveeeeeeeiinn [ e 111,426 | 0002 ..ovvennnnns

FX FORWARD 10.7726 SEK| MORGAN STANLEY .10.77259 SEK /

/ (1USD) ... .... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |.08/15/2023 |. 10/26/2023 |.... ... 162,171](1 USD) .. e (1,213)] e .. (1,213)f... e (1,213))e [ [l 216 0002

FX FORWARD (0. (0.90970 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 08/25/2023 |. 07/25/2024 |.....evvvrvvvnnn fenns IRCICTARCTR V0 R N K RN 34,906 | ..evvvnnnnn fernnnnns 34,906 [...neeeevnninees foevinnnnns 34,906 [...oeeeevvninnens foevennineieiiienn [ 7,094 L 0002 ..ovvennnnns

FX FORWARD (1.3556 MORGAN STANLEY (1.35558 CAD) /

CAD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 08/25/2023 |. 03/28/2024 |.......evvvvvvvn founnnnnnns 510,480 1 USD  Jeeeeiiiieiienes oo e [ (2,613)] cevvnneens o [PHC1E)) AR T (2,613)[c e v [ 1,792 0002 ..ovvennnnns

FX FORWARD 0.8137 GBP JPMORGAN CHASE ..0.81367 GBP /

/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ..., 7HBGLXDRUGQFUSTRNES7  |. 09/21/2023 |. 05/28/2024 |....eevvvvvvvnnn foeeernnnnns 65,136 [(1 USD)  Jeeeeeenieiiinnn oo e [ (270 I [(<Z70) R R, [R<C:70 R R R 265| .oooeen 0002 ..ovvennnnns

FX FORWARD 0.9287 EUR ..0.92870 EWR /

/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/21/2023 |. 05/28/2024 |......eevvvvvven founnnnnnns AR INVZICH (G VA0 R MR RN RN RN (1,130) eveeeeens Jovviinnnns QIR EI0)) AU T [ (1)) U AP R, 857 [ wevennnnns 0002 ..ovvennnnns

FX FORWARD (0.929 EUR) (0.92902 EWR) /

/1USD i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/21/2023 |. 05/28/2024 |......eevvvvvven founnnnnnns 885, 2111 USD [ i [ e 2,790 | eeveiieees e 2,790 [eeieiiiiiiees foevieiinnns A E(V N R FRP RN Y 0002 ..ovvennnnns

FX FORWARD 0.9279 EUR ..0.92785 EWR /

/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/26/2023 |. 09/30/2024 |.......evvvvven founnnnnnns 801,848|(1 USD)  feeeeeiiiiinnnes Joerennenneevennns [ e [574)) I F [£572)] R AR [(574)) U R RN 4,015] .ooeeeeenn 0002 ..ovvennnnns

FX FORWARD (0.9361 (0.93608 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 09/26/2023 |. 03/28/2024 |......evvvvvvvnn fennns 5,856,327 |11 USD [ e [ e 2,692 | e e P17 FN N 2,692 |.ceieiieiiiiin [ 20,563 | .......... 0002 ..ovvennnnns

FX FORWARD (10.7324 GOLDMAN SACHS BANK . (10.73240 SEK)

SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 09/26/2023 . 07/31/2025 |..eevvvnvvvinnn foeeenenns B24,766 |/ 1USD e oo e [ (5,625)] cevveneens oo (G755 P R (K755 | R AR RN 3,555 | ..ot 0002 ..ovvennnnns

FX FORWARD (0.9215 (0.92150 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/26/2023 |. 02/21/2025 |......evvvnvvven founnnnnnns 618,552 (1 USD e oo e [ F-ic[V N (U R 1LV N R RN, 1LV N R KRR RN 3,656 | ..ooevnnnn 0002 ..ovvennnnns

FX FORWARD (10.9547 . (10.95474 SEK)

SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 09/26/2023 |. 12/21/2023 |...evvvvnvvinnn fens 1,840,234/ 1USD [ooeeeeiieieiens [ v [ (22,479)] cevvvvne [ (2 74°)] F R (2271 F R RN 4,361 cooeennnnn 0002 ..ovvennnnns

FX FORWARD (0.9405 (0.94046 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/26/2023 |. 12/29/2023 |......evvvnvvvnn founnnnnnns YL NVZIVE VA0 R R ) R R, L1 ) [ N LT O AN LI R R RN 2,70 weveennnns 0002 ..ovvennnnns

FX FORWARD 7.2723 CNH JPMORGAN CHASE .. 7.27234 CNH /

/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ..., 7HBGLXDRUGQFUSTRNES7  |. 09/26/2023 |. 01/26/2024 |.....eevvvvvvvnn fenns R (0I5 (G IV 0) R R RN RN RN 10,585 [cevveeeens o 10,555 [ e 10,555 [ e [ 8,927 | wooeennnnn 0002 ..ovvennnnns

FX FORWARD (0.9168 (0.91675 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/26/2023 |. 06/30/2025 |.......eevvvvvvn feuvnnnnnns 661,025[1 USD e o e [ 811 [ | L1 1Y U FN -1 T R KRR R LICTR 0002 ..ovvennnnns

FX FORWARD 0.9422 ELR ..0.94217 EWR /

/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 09/26/2023 |. 11/17/2023 |.eeevvvenivinnn fonns 7,681,406 [(1 USD)  eeeeeeeiiiiinenn [ e o (4,506)] .cvvnnneens o [3R51015)) R I [3R51015)) R FRRPRR RN 18,747 e 0002 ..ovvennnnns

FX FORWARD 0.9412 EUR MORGAN STANLEY .. 0.94123 EWR /

/7 (1USD) e EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 09/26/2023 |. 12/21/2023 |.....cevvvevvvnn founnnnnnns 686,335 (1 USD)  [eeeeeiiieiiennn oo e [ L) [T R L[CICT) R RN L [CIST) RS R RN 1,627 e 0002 ..ovvennnnns

FX FORWARD (0.8223 MORGAN STANLEY (0.82225 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 09/27/2023 |. 09/26/2024 |........cceevven |ovnnns 32,152,904 11 USD feins s oo | (158,459)] ..oevvvnnnn |uunnnn (158,459)]..evvieiiiinnnnns foeeens (158,459)].cevvnveiiinnnns foovivinniiniiiiins foennnns 160,102 .......... 0002 ..ovvvnnnnns
1439999999. Subtotal - Forwards - Hedging Other 14,856,041 [ XXX 14,856,041 11,053,884 1,962,180 | XXX XXX
1479999999. Subtotal - Forwards 14,856,041 | XXX 14,856,041 11,053,884 1,962,180 [ 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 (3,844,692) (2,869,960 10,539,370 [ XXX 10,539,370 479,305 11,053,884 (826,194) 1,962,180 | 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 (3,844,692) (2,869,960 10,539,370 [ XXX 10,539,370 479,305 11,053,884 (826,194) 1,962,180 | XXX XXX
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STATEMENT AS OF SEPTEMBER 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

.|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 of par on debt security. ..
. |Foreign Currency forward effectively reduces foreign currency exposure on foreign denominated BOUItieS. ..uuuiieuiiieeiiiiii it e et e e e et e et e et e e et e e et e e aa e e asaeeeanaeean e eanaeannaaasnaeennsennnnannnnensnnaes




STATEMENT AS OF SEPTEMBER 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
{74 S 49 |....... 110,837,760 [DEC 23 ........euueeeeee EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.12/15/2023 .[CME .................. LCZ7XYGSLJUHFXXNXD88  |.09/08/2023 .|...4,505.6000 |...4,325.5000 |........... (295,200) [ oo (4,430,460)|......cuvvmmnnnnn forvmriiiiiiiiiins Jooreeiieiiins s (4,430,460)|........ 5,510,400 [100/100 ....ccoeeefvrrnnnnnnnnnne 50
FUTURE S&P MID 400
VA S 102 |........ 26,573,815 |EMINI DEC 23 ......... EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.12/15/2023 .[CME .................. LCZ7XYGSLJUHFXXNXD88  |.09/08/2023 .|...2,605.2760 |...2,520.4000 |........... (112,200) |+eeveeeiiiieiieiieens feveeee (865,735)[..uvenennninnn fervenniiiiiiiiins Joeeeiiiiiiii s (865,735)|........ 1,468,800 | 100/100 ......oeue | veverrennnnns 100
FUTURE MSCI EAFE
MFSZ3 ..o [ 212 ... 22,231,960 | INDEX DEC 23 ......... EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.12/15/2023 .[ICE .................. 5493004R83R1LVX2IL36 |.09/08/2023 .|...2,097.3547 |...2,041.5000 |............ (WETiCI0) ] FRRR (592,060).....cunnnnnninnn fervnnnniniiiiiins Joereeiiiiiins s (592,060)........... 798,275 (100/100 ... | nnnnnnnnnnne 50
FUTURE RUSSELL 2000
RTYZ3 ..o | 367 |........ 34,441,115 |EMINI CME DEC 23 .... [EMP. DEF. COWP. ..... STMT. INC. . [Equity/Index [.12/15/2023 .|CME .................. LCZ7XYGSLJUHFXXNXD88 |.09/08/2023 .]...1,876.9000 |...1,798.6000 |........... (192,675) e Lo (1,436,805)]..cuueeiiiiiiiiis Jeveiiiiiiiiiiiiis | ... (1,436,805)[........ 2,275,400 1100/100 ....ovvveefivriiiiinnnns 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (675,335) (7,325,060) (7,325,060) 10,052,875 XXX XXX

1203

PENDING - FUTURE
S&P500 EMINI DEC 23,
effective 09/21/2023,
attached to Cash
FUTURE S&P500 EMINI | Security -

274 U A P 1,543,588 |DEC 23 ......eveeeeenne (912820FP1) wevvvvveees | eeeeeiiieens Equity/Index [.12/15/2023 .|CVE .................. LCZ7XYGSLJUHFXXNXDB8  |.09/21/2023 .|...4,410.2500 |...4,325.5000 |............. [E051112Y) AP R UUUU R R RN (29,663)]........ (29,663)]............ 78,400 | wovveeeeiiieeeee i 50
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FVZ3 i o P E 24,000 [DEC 23 .......cccnnneee (9128284R8) ....eevvves | weeeeeiinnens Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDBS  [.08/24/2023 .|..... 106.3623 |...... 105.3594 [.....cceennnnn £ VN ISR OO SO U R (24,071)|........ (24,071))............ 31,800 | .ooveeeiiieeeee | i 1,000
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FVZ3 i o LU 50,000 |DEC 23 .....cevveenennne (9128284R8) ....eeveees | weeeeeiiinens Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDBS  [.08/24/2023 .|..... 106.3623 |...... 105.3594 [.....ccennnnn 7813 [oeeieiiiiiiiieiins o o e e (50, 148)|........ (50,148)]............ 66,250 | .eooeeeeiiiiieeen | i 1,000
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FVZ3 i o 27 | 27,000 |DEC 23 .....cevveennnnne (9128284R8) ....eeveves | weeeeeiiinens Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/24/2023 .|..... 106.3623 |...... 105.3594 [......ccennn 4,219 | e [ [ s (27,080)|........ (27,080)|..ccvvveees 35,775 [ eeeeiiieeee e 1,000
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FVZ3 i o 55 | 55,000 [DEC 23 ........cccuneee (9128284R8) ....eeveves | weeeeeiiiiens Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDBS  [.08/24/2023 .|..... 106.3623 |...... 105.3594 [.....cccnnnn LIS Y AU R F R RN (55,162)]........ (85,162)]............ 72,875 | eeeeeeeiiieeeee | s 1,000
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
DEC 23 ... ... | (9128284R8) . |Rate... .12/29/2023 .| TRADE ...
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FVZ3 e o 324 | 324,000 |DEC 23 ...oooeonnnnnns (9128284R8) ....eeveeei| wereeeinnnen.. Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.09/01/2023 .|..... 107.0021 |...... 105.3594 [............. 50,625 |...iicveeiiiiiiiiiins Jeeviiiiiiiieiees | | s (532,236)|....... (532,236)]........... 429,300 | ceeeeeeeeiiiieen | 1,000

LCZ7XYGSLJUHFXXNXDBS  [.08/24/2023 .|..... 106.3623 |...... 105.3594 [..oeeiiiinn 6,250 [ouvviiiiiiiiiiiines i foieeeneniiins Lo o (40,118)|........ (40,118)|....
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PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FVZ3 i o 13 | 13,000 |DEC 23 ..oeeiiiiianns (9128284R8) ....oeeeees | weveiiiiinnns Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.09/05/2023 .|..... 106.3438 |...... 105.3594 |.............. 2,081 [eeeieeiiiieeiees o e e (12,797)|........ (12,797)]- e 17,25 | woveeeiiiieeeeee | e 1,000
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FVZ3 i [ 825 oo 825,000 [DEC 23 .......cceneeee (9128284R8) ....oeeeees | weveiiiiinnns Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.09/08/2023 .|..... 106.2193 |...... 105.3594 |............ 128,906 [.oeeoiiieeieiiii oo o e e (709,437)|....... (709,437)........ 1,093,125 | evveeeeeiiiiieens [ 1,000
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FVZ3 i [ 300 [oeeeeennnne 300,000 DEC 23 ......cccevneeen (9128284R8) ....oeeeves | wereiiiiinnns Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.09/27/2023 .|..... 104.9844 |...... 105.3594 |............. 46,875 |.oeiiiiieiiiiiins feeeeeeiiiieeees feeeneiieeeeeens e e 112,500 |........ 112,500 |........... 397,500 [ .oovvviieiieiiiis e 1,000
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FVZ3 e [ 300 [oeeeeennnne 300,000 DEC 23 ......cceeneeen (9128284R8) ....oeeeees | weviiiiiinnns Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.09/29/2023 .|..... 105.4085 |...... 105.3594 |............ (15,415) |+ eeeeeeceiine feeeeeiiiieeees e e e (14,734)|........ (14,734)]....ooe 397,500 [ .oovvviieiieiiiis e 1,000
PENDING - FUTURE US
5YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
300,000 |DEC 23 ... ... [ (9128284R8) Rate... .12/29/2023 .| TRACE ...
PENDING - FUTURE
RUSSELL 2000 EMINI
CME DEC 23, effective
09/08/2023, attached
to Cash Security -
FUTURE RUSSELL 2000 | (91282CFF3,

RTYZ3 oot [ 540 |........ 50,676,300 |EMINI CME DEC 23 .... |91282CHT1) ....oooovenn [ cennnnenienne Equity/Index [.12/15/2023 .|CVE .................. LCZ7XYGSLJUHFXXNXDB8  (.09/08/2023 .|...1,876.9000 |...1,798.6000 |........... (283,500) [-vvvveeeeiiiiiiinens Jooriieneeiiins forrieeeeniiiies foviieiiinns .... (2,114,100)].... (2,114,100)(........ 3,348,000 | evveeeeeeiiiiees e 50
PENDING - FUTURE
RUSSELL 2000 EMINI
CME DEC 23, effective
09/08/2023, attached
to Cash Security -
FUTURE RUSSELL 2000 | (91282CFF3,

RTYZ3 oot [ 205 |........ 25,807,375 [EMINI CME DEC 23 .... |91282CHT1) ...ccocuvvie | weveeeeiinnnns Equity/Index [.12/15/2023 .|CVE .................. LCZ7XYGSLJUHFXXNXDB8  {.09/08/2023 .|...1,876.9000 |...1,798.6000 |........... (144,375) [ oo Joeeeeeeeiiies o ... (1,076,625)|.... (1,076,625)........ 1,705,000 | .ooooviiniiininnn | e 50
PENDING - FUTURE US
2YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUZ3 oo [ LI A 116,000 |DEC 28 ......ceeeeeee (91282CFA4) ..oeeeeeeea| weviiiinnnnns Rate........... .12/29/2023 .| TRALE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/24/2023 .|..... 101.7146 |..... 101.3555 |.............. 5,891 [oeeeiiiiiiiineiiies foveeeeiiiiiiins foeeiiiiiiiins o (41,662))......... (41,662)............ 66,700 | oeeeriiiiiiiinnsfieiinnes 2,000

LCZ7XYGSLJUHFXXNXDB8  [.09/29/2023 .|..... 105.3877 |...... 105.3594

....(8,500)f.

....397,500
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PENDING - FUTURE US
2YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUZB e o KU R 60,000 |DEC 23 ......ceeveenennne (912820FA4) ..oveveeeea | e Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/24/2023 .|..... 101.7146 |..... 101.3555 |...oveennnne 3,047 [oeeeeeiiiiiieiiiis o o e (21,550)]........ [PATRS1))] T 34,500 [ .ooveiiieieeeiis e 2,000
PENDING - FUTURE US
2YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUZB e o 25 | 50,000 |DEC 23 .....ceevvennnnne (91282CFA4) .oveveeeea | e Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/24/2023 .|..... 101.7146 |..... 101.3555 |..eeeeeennnee 2,539 |eiiiiiieeeeies feeeeeeiiiieeees [ [ e (17,988)|........ (17,988)]..eeeeeees 28,750 | eeveiiiiiiieeeen | s 2,000
PENDING - FUTURE US
2YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUZB e o 49 | 98,000 |DEC 23 .....eevveennnne (91282CFA4) .oveveeeea | e Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/24/2023 .|..... 101.7146 |..... 101.3555 |..eeveenenne 77 [ o o e (35,198)]........ (35,198)]....cvvennns 56,350 [ .ooieeriiiiiiiiins e 2,000
PENDING - FUTURE US
2YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUZ3 e feiiens 6,918 |........ 13,836,000 |DEC 23 ........eveennnee (912820FA4) ..oveveeeea | e Rate........... .12/29/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/24/2023 .|..... 101.7146 |..... 101.3555 |....oeeeen 702,606 |.....eevveeeeriiiinn fereeeeiiiiieeees feeeeeiiiieieeees oo o (4,969,317)|.....(4,969,317)|........ 7,955,700 | evvvereeiiiiniien e 2,000
PENDING - FUTURE US
2YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
DEC 23 ... ... [ (91282CFA4) . |Rate... .12/29/2023 .| TRACE ...
PENDING - FUTURE US
10YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 10YR NOTE | Security - Interest CHICAGO BOARD OF
TYZB i o 15 | 15,000 |DEC 28 ..ooeeniiianns (912828YQ7) ...eevveees | eeeeeiiiieens Rate........... .12/19/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/24/2023 .|..... 110.3604 |..... 108.0625 |.........ceeee 3,047 [oeeeeeiiiiiiiiiiis o o e (34,469)|........ (34,469)|............ 30,000 | .eeeiiiiiiiieneen | e 1,000
PENDING - FUTURE US
10YR NOTE DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US 10YR NOTE | Security - Interest CHICAGO BOARD OF
TYZB i o K728 R 32,000 [DEC 23 ......oeeennnen (912828YQ7) ...eevveees | eeeeeiiiieens Rate........... .12/19/2023 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.09/29/2023 .|..... 108.0313 |..... 108.0625 |......cevveennns B4 [ e e e 1,000 |.eeveennns 1,000 |...oevnenns 64,000 | .eooviiiiniiiinnen | e 1,000
PENDING - FUTURE US
ULTRA 10YR NOTE DEC
23, effective
08/24/2023, attached
FUTURE US ULTRA 10YR [to Cash Security - Interest CHICAGO BOARD OF
UXYZ3 oo [ 48 | 48,000 | NOTE DEC 23 ........... (9128206P0) ...eeeeeeee| weviiiiinnnnns Rate........... .12/19/2023 .| TRALE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/24/2023 .|..... 115.1094 |..... 111.5625 |............. 11,250 [ooeeeiiiinnneeniie foeeeiiiiiinns o e | (170,250)|....... (170,250)............ 134,400 | ..o 1,000

LCZ7XYGSLJUHFXXNXDB8  [.09/05/2023 .|..... 101.6719 |..... 101.3655

....(3,164)|.
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PENDING - FUTURE US
ULTRA T-BOND DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
L[4 S F Tl 1,000 [BOND DEC 23 ........... (912828P46) ....oevvven [ veeeeeeeeens Rate........... .12/19/2023 .| TRADE .........ceeee. LCZ7XYGSLJUHFXXNXD88  |.08/24/2023 .|..... 127.8085 |..... 118.6875 |.....evvvvvnnnnne 375 [oeeeiiiiineinniinnnes oo e e e (9,121))......... (9,121)]cevvieis 6,000 | .ooooeeiiiiieeeeen [ 1,000
PENDING - FUTURE US
ULTRA T-BOND DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
{114 S 1,250 |..oeeeen 1,250,000 |BOND DEC 23 ........... (912828P46) ...ooevvven [ vereeeeeeens Rate........... .12/19/2023 .| TRADE .........cceeee. LCZ7XYGSLJUHFXXNXD88  |.08/24/2023 .|..... 127.8085 |..... 118.6875 |............ L1 I U [ R R ... (11,401,192)]... (11,401,192)[........ 7,500,000 [ .ovvvvenininiiiiinn e 1,000
PENDING - FUTURE US
ULTRA T-BOND DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
L1V S R, 2 [ 2,000 |BOND DEC 23 ........... (912828P46) ....oevvven [ veeeeeeeeens Rate........... .12/19/2023 .| TRADE .........ceeeee LCZ7XYGSLJUHFXXNXD88  |.08/24/2023 .|..... 127.8085 |..... 118.6875 |.....evvvvvnnnnne 750 [ovveeeenennnnnnninnns fooveeiiiiiis o e e (18,242)|........ (18,242)]............ 12,000 | cooeeeeeeeeeeeee [ 1,000
PENDING - FUTURE US
ULTRA T-BOND DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
L[4 S F fC 3 I 34,000 (BOND DEC 23 ........... (912828P46) ...ooovvven [ vereeeeeeens Rate........... .12/19/2023 .| TRADE .........ceeeeee LCZ7XYGSLJUHFXXNXD88  |.08/24/2023 .|..... 127.8085 |..... 118.6875 |............. 12,750 [eveeeieiiiniiiiiiens foiies e e e (310, 112)]....... (310, 112)}........... 204,000 [ veverrrrrerireeeees [ 1,000
PENDING - FUTURE US
ULTRA T-BOND DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
WNZ3 ......... L1 BOND DEC 23 . | (912828P46) Rate... .12/19/2023 .| TRADE ... LCZ7XYGSLJUHFXXNXD88  |.09/05/2023 .|..... 125.9688 |..... 118.6875 ....(7,281)].
PENDING - FUTURE US
ULTRA T-BOND DEC 23,
effective 08/24/2023,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
LA S N P 25,000 [BOND DEC 23 ........... (912828P46) ....ooooven | teveeeeiii... Rate........... .12/19/2023 [ TRADE .........ccc.... LCZ7XYGSLJUHFXXNXD88 |.09/29/2023 .|..... 118.8125 |..... 118.6875 |............. (3, 181) [eeeeeeeeeeeiiiiiiiins foviiiiiiiiiiiiss o v o, (3,125)].......... (3,125)........... 150,000 | .oooeeeeeeeeeeennn i 1,000
1549999999. Subtotal - Long Futures - Replication 1,016,808 (21,623,810)[ (21,623,810) 24,377,400 XXX XXX
1579999999. Subtotal - Long Futures 341,473 (7,325,060) (21,623,810)|  (28,948,870) 34,430,275 XXX XXX
FUTURE S&P500 EMINI
{74 S 230 |........ 51,813,825 |DEC 23 ................. EQUITY PORTFOLIO .... | SCHEDULE D . |Equity/Index |.12/15/2023 .[CVE ...........eeueee. LCZ7XYGSLJUHFXXNXD88  |.09/08/2023 .|...4,505.5500 |...4,325.5000 |............ 138,000 ..evvvvevevnennnnnnns fooveeriiiiiiiinns o feviiiiiiii | 2,070,575 |...... 2,070,575 |........ 2,576,000 [0002 ... ennnniiiiinnne 50
FUTURE S&P500 EMINI
{74 S 128 |........ 28,835,520 |DEC 23 ................. EQUITY PORTFOLIO .... | SCHEDULE D . |Equity/Index |.12/15/2023 .[CVE ...........eeueee. LCZ7XYGSLJUHFXXNXD88  |.09/08/2023 .|...4,505.5500 |...4,325.5000 |............. 76,800 [..evvveeennnnnnnnnnns Jooveeeiiiiiieinns s o 1,152,320 |...... 1,152,320 |........ 1,433,600 {0002 .........cooee|eeieiennnnns 50
FUTURE S&P500 EMINI
{74 S 1,080 |....... 243,299,700 DEC 23 .....evvnvnnnnnee EQUITY PORTFOLIO .... | SCHEDULE D . |Equity/Index |.12/15/2023 .[CVE ...........eeueee. LCZ7XYGSLJUHFXXNXD88  |.09/08/2023 .|...4,505.5500 |...4,325.5000 |............ 648,000 [oevvvviiiiiiiiiiinns foiiiiiiiiiiis e e e 9,722,700 |...... 9,722,700 |....... 12,096,000 {0002 ........ccoeea|eereennnnnnns 50
FUTURE S&P500 EMINI
{374 S R ) 899,972 |DEC 23 ....cevvvveees EQUITY PORTFOLIO .... | SCHEDULE D . |Equity/Index |.12/15/2023 .[CVE ...........eeueee. LCZ7XYGSLJUHFXXNXDB8  |.09/18/2023 .|...4,499.8611 |...4,325.5000 |.............. 3,103 [oeeeeiiiiiiiiiiiiiens o e e [ 34,872 |.......... 34,872 | 44,800 {0002 ........cooees|eeiiiiiiinnns 50
FUTURE S&P500 EMINI
ESZ3 ......... ...1,051,425 [DEC 23 ... ... |EQUITY PORTFOLIO .... | SCHEDULE D . [Equity/Index |.12/15/2023 .| CME . LCZ7XYGSLJUHFXXNXD88  |.09/28/2023 .|...4,336.5000 |[...4,325.5000 ....100,800 (0002
FUTURE US 5YR NOTE Interest CHICAGO BOARD OF
{7 S 1,375 |ooeeeens 1,375,000 |DEC 23 ................. BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .12/20/2023 .| TRADE ...........cc... LCZ7XYGSLJUHFXXNXD88  |.08/24/2023 .|..... 106.5053 |...... 105.3594 |........... (214,844) ..o | e o e 1,575,695 |...... 1,575,69% |........ 1,821,875 [0001 ....ccovvveene]eeeeeens 1,000
FUTURE US 2YR NOTE Interest CHICAGO BOARD OF
TZ3 ......... ... 66,000 (DEC 23 ... ... | BOND PORTFOLIO ....... SCHEDULE D . |Rate... .12/20/2023 .| TRADE ... LCZ7XYGSLJUHFXXNXD88  |.08/24/2023 .|..... 101.8065 |..... 101.3555 L2077 29,771 0001 .
FUTURE US Interes CHICAGO
LA VA S 175 [ 175,000 |DEC 23 ................. BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .12/19/2023 .| TRADE .........ceeeeen LCZ7XYGSLJUHFXXNXD88  |.09/21/2023 .|..... 108.2946 |..... 108.0625 (01010 R 1,000
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
TZ3 ......... ... 16,000 [DEC 23 ... ... | BOND PORTFOLIO ....... SCHEDULE D . |Rate... . 12/19/2023 .| TRALE ... LCZ7XYGSLJUHFXXNXD88 |.08/24/2023 .|..... 110.3574 |..... 108.0625 0001 .
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FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
LA VA S 72 |eeeiiiinnnns 72,000 |DEC 23 ...t BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .12/19/2023 .| TRADE .........cceeee LCZ7XYGSLJUHFXXNXD88  |.08/24/2023 .|..... 110.3574 |..... 108.0625 |............ [N 72<) ) FUUU SRR R R . 165,233 |........ 165,233 |........... 144,000 {0001 ...covvvvveeee]ceeeeenns 1,000
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
LA VA S [ 6,000 |DEC 23 .....oevvvveenns BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .12/19/2023 .| TRADE .........ceeeee. LCZ7XYGSLJUHFXXNXD88  |.09/20/2023 .|..... 109.4063 |..... 108.0625 |............. (1,219) [eeeeiieiiiiiiiiiiiies o [ e o 8,063 |........... 8,063 |............ 12,000 10001 ...oevvnennnnn | eeriiinns 1,000
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
LA VA S 700 f.oeeennneee 700,000 |DEC 23 ................. BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .12/19/2023 .| TRADE .........ceeee. LCZ7XYGSLJUHFXXNXD88  |.08/24/2023 .|..... 110.3574 |..... 108.0625 |........... (142,188) |.eeeveeeieeiiiiiiiens foeeiiiiiiis o e e 1,606,436 |...... 1,606,436 |........ 1,400,000 |0001 .....eevmnnnnnfernnnnnns 1,000
FUTURE US ULTRA 10YR Interest CHICAGO BOARD OF
(V)4 4% S 300 [o.eeennnnnne 300,000 NOTE DEC 23 ........... BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .12/19/2023 .| TRADE .........ceeeeee LCZ7XYGSLJUHFXXNXD88  |.09/20/2023 .|..... 113.7035 |..... 111.5625 |............ (70,313) oo e oo e e 642,297 |........ 642,297 |........... 840,000 {0001 .....oevvvvene]ceeeeenns 1,000
FUTURE US ULTRA 10YR Interest CHICAGO BOARD OF
(V)4 4% S 300 [o.eeennnnnne 300,000 |NOTE DEC 23 ........... BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .12/19/2023 .| TRADE .........cceeee LCZ7XYGSLJUHFXXNXD88  |.09/20/2023 .|..... 113.7344 |..... 111.5625 |............ (70,313) oo e oo e e 651,563 |........ 651,563 |........... 840,000 {0001 .....oevvvvene]ceeeeenns 1,000
FUTURE US ULTRA 10YR Interest CHICAGO BOARD OF
(V)4 /4 S 1,630 |......... 1,630,000 |NOTE DEC 23 ........... BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .12/19/2023 .| TRADE .........cceeee. LCZ7XYGSLJUHFXXNXD88  |.08/24/2023 .|..... 115.1061 |..... 111.5625 |........... (971,981) |eeeeeeiiiiiiiiiiiens [ o e e 5,776,084 |...... 5,776,084 |........ 4,564,000 (0001 ...oooeeeeees | nnnnnnne 1,000
FUTURE US ULTRA T- Interest CHICAGO BOARD OF
LA S N 80 [............. 80,000 |BOND DEC 23 ........... BOND PORTFOLIO ....... SCHEDULE D . |Rate........... .12/19/2023 .[TRADE .........ccc.... LCZ7XYGSLJUHFXXNXD88 |.08/24/2023 .|..... 127.8654 |..... 118.6875 |............ (30,000 [..ceveeeennnnnnnnnnne fooreeiiiiiiiiinns fovviiiiiiiiinns Joeeiiiiiiiiiinns o 734,231 |........ 734,231 |........... 480,000 {0001 ...oevvvvvenne]ceeeeennns 1,000
1609999999. Subtotal - Short Futures - Hedging Other (724,970) 24,252,133 24,252,133 26,773,025 XXX XXX
1649999999. Subtotal - Short Futures (724,970) 24,252,133 24,252,133 26,773,025 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (675,335) (7,325,060) (7,325,060) 10,052,875 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (724,970) 24,252,133 24,252,133 26,773,025 XXX XXX
1719999999. Subtotal - Replication 1,016,808 (21,623,810)[ (21,623,810) 24,377,400 XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (383,497) (7,325,060) 2,628,322 (4,69,738) 61,203,300 XXX XXX

nning Cumulative Ending

Broker Name Cash Balance Cash Change Cash Balance

Total Net Cash Deposits

(a) Code

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 ... ... | Interest rate futures are used to change the duration of the bond porfolio and hedge against the increase or decrease in the interest rates. .
0002 ... . |Equity futures provide an offset to decreases in equity MArKeTS. ...veeuuiiiriiiiiiiiii e
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STATEMENT AS OF SEPTEMBER 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 (7,325,060) 2,348,163 (2,731,660) 2,348,163 61,203,300 61,203,300
BARCLAYS BANK PLC G5GSEF7VJP5170UK5573 . |... L /0o 0 104 U RN 3,638,495 |... ....(978,964)]... 19531 | 3,638,495 ... (978,964))... ... 19,531 |... 515,070 515,070
GOLDMAN SACHS INTERNATIONAL .. I22LROWP2IHZNBB6K528 . O N O P FOP PP RR U ISP 73 . (74,317) F T P 731. . (74,317)]... F T O,
GOLDMAN SACHS BANK USA ...... ... KD3XUN7CET14HNAYLUOZ2 . Y. . 4,040,000 ,248,802 . (2,705,918) 6,248,802 (2,705,918))... .. 340,405 |...
JPMORGAN CHASE BANK, N.A. .. . THBGLXDRUGQFUS7RNES7 . Y. . 8,990,000 . 8,897,317 ....(346,571) .. 8,897,317 | ... ... (346,571))... .. 755,606 |... .. 316,352
MORGAN STANLEY CAPITAL PARTNERS .... 17331LVCZKOKX5T7XV54 . |... L O O PP FETPTTU O PPPPTIN 1,129,350 |... .. (1,042,635)]... 86,715 | 1,129,350 | vvenniiiiinnnnns (1,042,635)|... 86,715 |... 351,099 351,099
0299999999. Total NAIC 1 Designation 19,914,037 (5,148,405) 106,246 19,914,037 (5,148,405) 106, 246 1,962, 180 1,182,521
(4,226,261) (4,226,261)

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

15,670,000

19,914,087

(16,699,726)

106,246

(12,106, 326)

2,454,409

0999999999 - Gross Totals 22,262,199 63, 165,480 62,385,821
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 19,914,087 (16,699,726)




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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

603

GOLDMAN SACHS BANK USA
JPMORGAN CHASE BANK, N.A. .

KD3XUN7CBT14HNAYLUO2 ..
THBGLXDRUGQFUS7RNED7 ..

Cash...
Cash...

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)
MORGAN STANLEY CAPITAL SERVICES LLC ..eeeeeeieeeeeeneee e e eeeeeee e e e eeee e e e e enene e 17331LVCZKQKXET7XV54 .. | CaSh.eeeeeeeeeeeee e e e eee e e e e L0 PP RUEPUPPR S EPPPTRPRRPRPTR 3,860,000 [..oeeeeeenneeeeennnnn 3,860,000 [..oeeeeeenneeeeennnnn 3,860,000 |... Vieeeeoe
GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBB6KS528 .. . CASH .... 40,000 |... .... 40,000 |... .... 40,000 |... . Vieooe
JPMORGAN CHASE BANK, N.A. (CME) . LCZ7XYGSLJUHFXXNXD88 .. | TREASURY NOTE 91282C-F0-9 TREASURY NOTE .9,887,891 .. 10,000,000 .9,976,412 |....10/31/2024
JPMORGAN CHASE BANK, N.A. (CME) . LCZ7XYGSLJUHFXXNXD88 .. | TREASURY NOTE 912828-J2-7 TREASURY NOTE .. . 20,086,991 .. 21,000,000 .. 20,751,814 |....02/15/2025 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 912828-411-9 TREASURY NOTE .. .9,644,922 .. 10,000,000 .. 10,310,863 |....04/30/2025 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 912828-115-6 TREASURY NOTE .. . 12,494,048 .. 13,223,400 13,316,540 |....11/15/2025 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 912828-U2-4 TREASURY NOTE .. . 15,176,778 .. 16,500,000 15,832,382 |....11/15/2026 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 912828-YD-6 TREASURY NOTE .. . 13,689,867 .. 15,088,500 14,995,341 |....08/31/2026 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 91282C-BC-4 TREASURY NOTE .. . 14,120,484 .. 15,619,600 15,424,334 |....12/31/2025 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 91282C-B0-3 TREASURY NOTE .. . 12,548,466 .. 13,937,900 .. 13,481,300 |....02/28/2026 ..
GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 91282C-AE-1 TREASURY NOTE .. . 19,186,523 .. 25,000,000 .. 20,416,048 |....08/15/2030 ..
GOLDMAN SACHS AND COMPANY (CME) .. . LCZ7XYGSLJUHFXXNXD88 .. | TREASURY NOTE 91282C-EN-7 TREASURY NOTE . 14,137,663 .. 15,118,600 .. 15,040,488 |....04/30/2027
JPMORGAN CHASE BANK, N.A. (ICE) .. . 549300HNWR1D80TS2G29 .. ..37,154,393 |... ...37,154,393 |... ...37,154,393
0199999999 - Total 182,028,025 196,542,393 190,599,914
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP 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 e eeeeee e e e et e e e e e e e e e e e e e e e e mnn e e eeenes GEGSEF7VJPSI7OUKS573 .. [ CaSN...eeeereeeeeeeenieeeeeenieeeeeenieeeeeeenieees | enneeeeninineneeenns | CASH L e e e e e e e ennnn [eree e e e e e e e 2,640,000 [.eeeeeenieeeeennan 2,640,000

0299999999 - Total

15,670,000

15,670,000
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STATEMENT AS OF SEPTEMBER 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
Liakili & 85 820 Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF SEPTEMBER 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
....................... [ Short Term Investment FUN .....ovoeveevserniniiniinisessnisniensens e essessessessessessnssnses | Govoveoes [ o [oesieesesnesieseses 38,000,400 |oovivivene........ 38,090,400 |....... 10/02/2023 .......
9609999999. Subtotal - Cash (Schedule E Part 1 type) 38,090,400 38,090,400 XXX
9999999999 - Totals 38,090,400 38,090,400 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -oooovveeivveennns 23,314,192 Book/Adjusted Carrying Value $ 23,314,192
2. Average balance for the year ~ Fair Value $ 28,312,535 Book/Adjusted Carrying Value $ ... 28,812,535
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 38,000,400 NAIC2 § ..o NAIC3 § i NAIC4 § . NAIC5 § i NAIC6E $ oo
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1

2

3 4
NAIC
Designation,
NAIC
Designation

Modifier and SVO

6

(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

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 .eevvniiiiiiiinieiiiiiiie e eevvniieeeeennee | i, 37,350,550 [....ccevvunnniiiinnnns 37,350,550 |....... 12/31/2024 .......
85749P-10-1 STATE STREET CL INST LIQUID RSV .. ... 12,870,241 |.. ... 12,870,241 |....... 12/31/2024 ...
90262Y-86-9 UBS SLCT PRIME PREFERRED ......... .. 12/31/2024 ...
92780K-XB-9 .........| VIRGINIA ELECTRIC AND POWER COMPAN ... ,967, .. 10/11/2023
92780K-XG-8 .........| VIRGINIA ELECTRIC AND POWER COMPAN ... 20,496,693 20,502,735 10/16/2023
23102V-XA-3 .........[ CUMMINS INC 6,589,235 |.. . 6,591,057 10/10/2023
62479M-XP-3 .........| MUFG BANK LTD (NEW YORK BRANCH) .. . 7,971,544 |.. . 7,973,7% 10/23/2023
244220-Y7-0 .........| JOHN DEERE CREDIT INC ...49,705,700 |.. ... 49,724,556 |....... 11/07/2023
23336K-XG-2 ......... | DTE ELECTRIC CO ... 46,602,645 |.. ... 46,623,276 |....... 10/16/2023
45856X-XL—6 .........| INTERCONTINENTAL EXCHANGE INC .. .... 8,959,690 |.. .... 8,973,590 |....... 10/20/2023 ...
02665K-XP-7 .........| AMERICAN HONDA FINANCE CORPORATION .. .... 5,978,004 |.. ... 5,979,723 |....... 10/23/2023 ...
68236B-XJ-2 ONE GAS INC ettt sne e nnnennnnes | L [eeeeeeeenens s seenennees [ 9,970,670 |.. .... 9,973,981 |....... 10/18/2023
58768K-XT-7 MERCEDES-BENZ FINANCE NORTH AMERIC . ... 13,195,370 |.. ... 13,198,325 |....... 10/27/2023 ...
13639D-XH-1 CANADIAN NATIONAL RAILWAY COMPANY .... 4,986,465 |.. ... 4,987,933 |....... 10/17/2023
02343C-XR-1 ......... [ AMCOR FLEXIBLES NA INC ... 12,946,843 |.. ... 12,951,727 |....... 10/25/2023 ...
30036N-X2-5 .........| EVERGY METRO INC .... 16,792,406 |.. 16,797,480 10/02/2023
8796VR-XA-4 .........| TELSTRA GROUP LTD ... . 2,29,214 |.. . 2,296,838 10/10/2023
67705B-X5-6 .........| OGLETHORPE POWER CORP .... .9,990,870 |.. . 9,993,778 10/05/2023
67705B-XB-3 .........| OGLETHORPE POWER CORP .... . 8,484,454 |.. . 8,486,872 1071172023
87513\1-XA-1 .........| TAMPA ELECTRIC COMPANY .. 11,979,936 |.. 11,983,253 10/10/2023
677058-XD-9 .........| OGLETHORPE POWER CORP .... .... 5,987,190 |.. .... 5,988,780 |....... 10/13/2023 ...
45856X-XR-3 ... INTERCONT INENTAL EXCHANGE INC ..vevvveniiiesiiresiiineniies st sienesiies e s essnensnns | i [reeemssenenn e [ 3,484,324 |.. .... 3,487,027 |....... 10/25/2023 ...
92780K-XP-8 VIRGINIA ELECTRIC AND POWER COMPAN . ... 19,926,640 |.. ... 19,983,511 |....... 10/23/2023 ...
62479M-XX-6 MUFG BANK LTD (NEW YORK BRANCH) .. ... 24,880,750 |.. ... 24,887,917 |....... 10/31/2023 ...
62479M-XS-7 MUFG BANK LTD (NEW YORK BRANCH) ... 16,931,779 |.. ... 16,936,486 |....... 10/26/2023 ...
67080U-XK-6 .........| NUTRIEN FINANCIAL US LLC .... 4,187,093 |.. .... 4,188,282 |....... 10/19/2023 ...
13639D-XK-4 .........| CANADIAN NATIONAL RAILWAY COMPANY . 3,190,368 |.. . 3,191,2% 10/19/2023
04956M-X4-4 ......... | ATMOS ENERGY CORP .9,992,600 |.. ..9,995,483 10/04/2023
71112K-X2-2 .........| PEOPLES GAS LIGHT AND COKE COMPANY .... . 5,927,2% |.. . 5,929,114 10/02/2023
67705B-XC-1 .........| OGLETHORPE POIER CORP .9,980,180 |.. . 9,982,858 10/12/2023
50221J-X5-0 ......... [ LSEGA FINANCING PLC 37,465,575 |.. 37,477,083 10/06/2023
92780K-XW-3 .........] VIRGINIA ELECTRIC AND POWER COMPAN . .... 5,449,010 |.. .... 5,450,831 |....... 10/30/2023 ...
31622G-X2-8 .........[ FIDELITY NATL INFO SERV .... ... 14,903,220 |.. ... 14,997,692 |....... 10/02/2023 ...
37790B-XA-4 GLENCORE FUNDING LLC .. ... 19,966,100 |.. ... 19,971,500 |....... 10/10/2023
69372B-XG-0 PACCAR FINANCIAL CORP. ... 34,911,660 |.. ... 34,922,563 |....... 10/16/2023
87513\1-XB-9 TAMPA ELECTRIC COMPANY .... 4,990,875 |.. ... 4,992,211 |....... 10/11/2023
31622G-XJ-1 FIDELITY NATL INFO SERV . ...21,936,288 |.. ... 21,942,342 |....... 10/18/2023
23102V-Y6-1 CUMMINS INC ...eeeevenennes ... 43,153,705 |.. ... 43,164,606 |....... 11/06/2023
13639D-XP-3 .........| CANADIAN NATIONAL RAILWAY COMPANY ... ... 24,909,750 |.. ... 24,916,889 |....... 10/23/2023 ...
677058-X2-3 .........| OGLETHORPE POWER CORP .... 11,446,778 |.. 11,450,231 10/02/2023
30036N-X5-8 .........| EVERGY METRO INC 23,978,280 |.. 23,985,520 10/06/2023
90655K-X2-5 .........| UNION ELECTRIC CO . 9,995,480 |.. . 9,998,489 10/02/2023
37790B-X3-0 .........[ GLENCORE FUNDING LLC .. ... 29,981,550 |.. ... 29,990,500 |....... 10/03/2023 ...
67018D-XH-8 .........| NTT FINANCE AMERICAS INC ... ...49,789,700 |.. ... 49,880,444 |....... 10/17/2023
87513\1-XD-5 TAMPA ELECTRIC COMPANY .. .... 9,978,670 |.. .... 9,981,433 |....... 10/13/2023 ...
67705B-XL-1 OGLETHORPE PONER CORP . .... 4,035,014 |.. .... 4,036,122 |....... 10/20/2023 ...
87513M-XJ-2 TAMPA ELECTRIC COMPANY ... 14,956,395 |.. ... 14,960,475 |....... 10/18/2023
50221J-Y2-6 LSEGA FINANCING PLC ... .... 3,978,800 |.. .... 3,980,409 |....... 11/02/2023 ...
377370-XP-4 GLAXOSMITHKLINE LLC ... 39,857,280 |.. ... 39,869,222 |....... 10/23/2023 ...
44881M-X6-5 .........| HYDRO-QUEBEC ... 29,969,370 |.. ... 29,977,833 |....... 10/06/2023
912797-HA-8 .........| TREASLRY BILL .. 87,397,722 |.. 87,384,536 1071072023
912797-HB-6 .........| TREASLRY BILL .. 84,813,264 |.. 84,800,600 10/17/2023
912797-FA-0 .........| TREASLRY BILL .. 44,934,030 |.. 44,927,462 10/12/2023
912797-HC-4 .........| TREASLRY BILL .. ... 84,725,926 |.. ... 84,713,489 |....... 10/24/2023 ...
649520-ET-6 .........| NEW YORK LIFE GLOBAL FUNDING e 4,906,435 |eeiiii 4,998,595 |....... 06/06/2024
69371R-R8-1 .........| PACCAR FINANCIAL CORP e 4,910,853 | 4,999,590 |....... 06/13/2024 ...
30231G-BH-4 ......... [ EXXON MOBIL CORP ... 4,828,117 |.. .... 4,983,362 |....... 03/19/2025 ...
904764-BN-6 UNILEVER CAPITAL CORP . .... 4,786,675 |.. .. 4,899,926 |....... 08/12/2024 ...
58933Y-AR-6 MERCK & CO INC .... .... 4,829,056 |.. 4,985,867 |....... 02/10/2025 ...
5762911-CE-8 MASSMUTUAL GLOBAL FUNDING |1 .... 5,250,356 |.. .. 5,345,182 |....... 06/22/2024 ...
341081-FK-8 .........[ FLORIDA POWER & LIGHT CO .. 4,915,135 |.. 5,003,876 |....... 06/01/2024
46625H-KC-3 .........| JPMORGAN CHASE & CO . . 4,826,632 |.. . 4,979,916 01/23/2025
857477-AN-3 .........| STATE STREET CORP ... . 4,847,033 |.. . 5,006,301 12/16/2024
63743H-FC-1 .........| NATIONAL RURAL UTILITIES COOPERATI .... ..4,749,333 |.. . 4,892,911 02/07/2025
084659-AT-8 .........| BERKSHIRE HATHAWAY ENERGY CO . 4,870,571 |.. . 5,052,458 04/15/2025
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STATEMENT AS OF SEPTEMBER 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
23338V-AB-2 ......... | DTE ELECTRIC CO ... 3,238,103 |.. .... 3,280,777 |....... 03/15/2024 ...
438516-Bl-5 .........| HONEYWELL INTERNATIONAL INC .. . 4,860,809 |.. . 4,977,216 08/15/2024
90327Q-D8-9 .........| USAA CAPITAL CORP .4,818,028 |.. . 4,990,962 05/01/2025
037833-AS-9 ..eeest [ APPLE INC e snnne e [ [eeeeeeeeees + eeeeeenees [ 4,935,484 |.. .... 5,020,740 |....... 05/06/2024 ...
713448-CM-8 .........[ PEPSICO INC .... 4,960,180 |.. .... 5,017,920 |....... 03/01/2024 ...
023135-CE-4 AMAZON.COM INC ... .... 4,830,725 |.. .... 4,998,921 |....... 04/13/2025 ...
14913R-2V-8 CATERPILLAR FINANCIAL SERVICES COR .....eevversuvienireininenniiinniieeninesnieenineennnens |y [ereeeessnnens + vvvennnns [ 4,834,342 |.. .... 5,001,164 |....... 05/13/2025 ...
40139L-AF-0 GUARDIAN LIFE GLOBAL FUNDING .... 4,909,400 |.. .... 4,992,101 |....... 05/06/2024 ...
747525-AT-0 QUALCOMM INCORPORATED ... ... 4,912,39 |.. ... 4,999,126 |....... 05/20/2024 ...
459200-JY-8 INTERNATIONAL BUSINESS MACHINES CO . ... 13,762,015 |.. ... 13,931,678 |....... 05/15/2024 ...
3733IN-AH-4 ......... | GEORGIA-PACIFIC LLC ... 7,750,533 |.. ... 7,922,845 |....... 03/01/2025 ...
67066G-AL-8 .........| NVIDIA CORPORATION .. . 1,311,912 |.. . 1,324,810 06/14/2024
62954-AH-8 .........| NTT FINANCE CORP .... ..4,929,502 |.. . 5,016,143 07/26/2024
440452-AG-5 ......... | HORMEL FOODS CORPORATION ... . 5,821,410 |.. . 5,885,692 06/03/2024
06368L-GU-4 .........[ BANK OF MONTREAL ... 8,624,384 |.. ... 8,695,354 |....... 12/12/2024 ...
91282C-ER-8 .........| TREASURY NOTE ... ... 73,549,808 |.. ... 74,972,627 |....... 05/31/2024 ...
91282C-EK-3 TREASURY NOTE ... 49,150,390 |.. ... 49,954,984 |....... 04/30/2024 ...
912828-V2-3 TREASURY NOTE ... 49,601,565 |.. ... 49,976,299 |....... 12/31/2023 ...
912797-Hz-3 TREASURY BILL .. 49,214,938 |.. ... 49,208,349 |....... 01/16/2024
912797-HN-0 W TREASURY .t | 49,527,420 [....oovvniiaieaannn 49,522,837 |....... 12/05/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 1,694,218,756 1,700,089, 206 XXX
9999999999 - Totals 1,694,218,756 1,700,089,206 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value $ -
Fair Value $ ...

...280,002,821
..1,900,101,924

E12.1

Book/Adjusted Carrying Value $ -
Book/Adjusted Carrying Value $

..285,887,796
. 1,907,326, 446




STATEMENT AS OF SEPTEMBER 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 ...........|........ 12,250 [ 66,453 |.....ooeeeeeeees [ 28,229,172 |......... 20,078,006 |.......... 18,891,957 |..
Northrim Bank .........cccooeveeee. Anchorage, Alaska .............. |......... .0.400 oo 789 e oo e e, .
JP Morgan Chase ...................... Indiana ....cooooveveveeeceeeeeeees feoe e e 02010 [ 8 | o 135,258,272 |........ (56,280,807)|........ 121,927,108 |..
Bank of America N.A New York, New York . ...(1,288,445,126)|... (1,283,577,896)|... (1,377,747 ,263)|..
BNY Mellon ...ccoccevenes New York, New YOrk ..cooocooee fovos oo oo e oo oo 91 | [ X2 8,378,513 |..
Wells Fargo Bank N.A. ............ Charlotte, North Carolina |...... [ oo e fore (209,648,957)|...... (131,034,432)|...... (109, 158,770)|..
Wells Fargo Bank N.A. ............ Charlotte, North Carolina ... [ Jorooeeees oo e, 6,979,205 |............ 6,979,205 |............ 6,308,789 |..
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 67,244 (1,327,632,341) (1,443,835,841)] (1,331,399,665)
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 67,244 (1,327,632,341)| (1,443,835,841)| (1,331,399,665)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(1,327,632,341)

(1,443,835,841)

(1,331,399,665)

E13
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Show Investments Owned End of Current Quarter

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

...................... =7 PP PURPPPPRRTURPPPPRRRURPPPPRRR [ UPPUPRRY ISPPRPRN 1o [+ V271 A 10/12/2023 oo | AE927 462 | e, 164,859

TREASLRY BILL .... ... 09/12/2023 . 1071072023 ...

TREASURY BILL ... . ... 09/21/2023 . 10/17/2023 .........
...................... TREASURY BILL . iituuunii ittt e s et ettt e e ettt e e ettt e e e e e e e e e et e e e e e e e e e e e e e e aha e e e s e e e e eaaa e e e ee s e e e e e saa e eeeee b e e e e e e b e eeees ieeeeen.... 09/28/2023 10/24/2023 .o | B4 713,489 [ ... 52,025
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 301,826,086 851,843
0109999999. Total - U.S. Government Bonds 301,826,086 851,843
...................... |HVDRO*OUEBEC # e eeeeeesssseeesesssseeeeessssseteseessssteeseessssseeesssssssteesssssssteeesessssteesssssssstesserssssteeessnnssseeerennnssteeernnnnnseeeennnnnseseernnnnneseerennnns | Bonaseeernn [reeeeeenees 09/18/2028 iiiiiiis foiiiiiiiiniis 0,000 [iiiinll 1070672023 i feeeeiieeeeeeeieeeeenn2n 29,977,833 [ e 79,800
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 29,977,833 79,800
0309999999. Total - All Other Government Bonds 29,977,833 79,800
0509999999. Total - U.S. States, Territories and Possessions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds

AMCOR FLEXIBLES NA INC .... 09/27/2023 .. ..10/25/2023 .. 12,951,727

AMERICAN HONDA FINANCE CORPORATION 09/25/2023 .. ..10/23/2023 .. 5,979,723

ATMOS ENERGY CORP ..... 09/27/2023 .. . 10/04/2023 .. .9,995,483

CANADIAN NATIONAL RAILWAY COMPANY . 09/25/2023 .. . 10/17/2023 . . 4,987,933

CANADIAN NATIONAL RAILWAY COMPANY .... .. ... 09/26/2023 . 10/19/2023 .. 3,191,296 |...

CANADIAN NATIONAL RAILWAY COMPANY . %.. ... 09/27/2023 ..10/23/2023 ..

CUMMINS INC %.. ... 09/01/2023 . 10/10/2023 .

CUMMINS INC %.. ... 09/25/2023 . 11/06/2023 ... . .

DTE ELECTRIC CO .. .. ... 09/26/2023 . 10/16/2023 ... ..46,623,276 |...

JOHN DEERE CREDIT INC ... ... 0971972023 . 11/07/2023 . ..49,724,55 |...

EVERGY METRO INC %.. ... 09/29/2023 . 10/02/2023 ..

EVERGY METRO INC o .. 09/28/2023 . 10/05/2023 ..

FIDELITY NATL INFO SERV 09/08/2023 .. . 10/02/2023 ..

FIDELITY NATL INFO SERV 09/22/2023 .. . 10/18/2023 .

GLAXOSMITHKLINE LLC .. 09/26/2023 .. ..10/23/2023 ..

GLENCORE FUNDING LLC ... ... 09/05/2023 . 10/03/2023 ..

GLENCORE FUNDING LLC ... 09/11/2023 . 10/10/2023 .

INTERCONT INENTAL EXCHANGE INC . ... 0972172023 . 10/20/2023 ..

INTERCONT INENTAL EXCHANGE INC . ... 09/26/2023 ..10/25/2023 ..

LSEGA FINANCING PLC ... 08/21/2023 . 10/05/2023 ..

LSEGA FINANCING PLC ... 09/29/2023 . 11/02/2023 ..

MERCEDES-BENZ FINANCE NORTH AMERIC ... ... 09/28/2023 . 10/27/2023 .. .

MUFG BANK LTD (NEW YORK BRANCH) .... .. 09/13/2023 ..10/23/2023 .. .7,973,79% |...

MUFG BANK LTD (NEW YORK BRANCH) . 09/21/2023 .. . 10/26/2023 .. 16,936,486

MUFG BANK LTD (NEW YORK BRANCH) . 09/11/2023 .. . 10/31/2023 .. 24,887,917

NTT FINANCE AMERICAS INC . 09/07/2023 .. . 10/17/2023 . 49,880,444

NUTRIEN FINANCIAL US LLC .. ... 09/21/2023 . 10/19/2023 .. .4,188,282 |...

OGLETHORPE POMWER CORP ... ... 09/14/2023 . 10/02/2023 .. 11,450,231 |...

OGLETHORPE POMNER CORP ... ... 09/05/2023 . 10/05/2023 ..

OGLETHORPE POMWER CORP ... ... 09/11/2023 . 1071172023 .

OGLETHORPE POMNER CORP ... ... 09/18/2023 . 10/12/2023 ..

OGLETHORPE POMWER CORP ... ... 0971972023 . 10/13/2023 ..

OGLETHORPE POMNER CORP ... ... 09/21/2023 . 10/20/2023 ..

ONE GAS INC .. 09/27/2023 . 10/18/2023 ...

PACCAR FINANCIAL CORP. . 09/07/2023 .. . 10/16/2023 .

PEOPLES GAS LIGHT AND COKE COMPANY 09/29/2023 .. . 10/02/2023 .. 5,929,114

TAMPA ELECTRIC COMPANY ... 09/13/2023 .. . 10/10/2023 . 11,983,253

TAMPA ELECTRIC COMPANY . 09/13/2023 .. . 1071172023 . 4,992,211

TAMPA ELECTRIC COMPANY . 09/13/2023 .. . 10/13/2023 .. .9,981,433

TAMPA ELECTRIC COMPANY ... .. ... 0972172023 . 10/18/2023 . 14,960,475 |...

TELSTRA GROUP LTD %.. ... 09/29/2023 . 10/10/2023 . .2,29,838 |...

UNION ELECTRIC CO %.. . ... 0972972023 . 10/02/2028 .......... 9,998,489 |...
...................... VIRGINIA ELECTRIC AND POWER COMPAN ... ... iieeesuuuseernnnunsseennnnasseernnnseseeensnasseennenasseeennsasseesnnnisseeerennassennnnnnnssesnnnnnnsseeennnnnsseenrnnnnnseeeee | Beeeerennns |eeeennnnss 08/22/2023 10/11/2028 oooveeees | eeeeeene- .. 3,968,938
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STATEMENT AS OF SEPTEMBER 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
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
VIRGINIA ELECTRIC AND POWER COMPAN .... 08/28/2023 .....oeeve ferrnnniiiiiiie 0.000 |........... 10/16/2023 .... 20,502,735 |.. ... 107,134
VIRGINIA ELECTRIC AND POWER COMPAN 09/08/2023 . ... 0.000 |. ..10/23/2023 ..19,933,511 |..
VIRGINIA ELECTRIC AND POWER COMPAN ... .. 09/13/2023 ....oevves fovvennnniiiiiiiiiiinnnnnnnn 0,000 |oiiinls 10/30/2028 ..vvvveees o 5,450,831 |..

1019999999.

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

751,497,171

1,696,067

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

751,497,171

1,696,067

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

1,083,301,091

2,627,710

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

1,083,301,091

2,627,710

09248U-71-8 ......

. |BLCKHCK LODTY T FUND CL INTL

12/01/2022

....... 2,744

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

2,744

262006-82-8 ......
BAS156-B6-1 .
09248U-55-1 .
26188J-20-6 ......
381410-27-3 ......

. [DREYFUS GOVT CASH MGMT-BOLD
INDIRECT SEC LEND REINVESTMENT MVF
. | BLACKROCK TREASURY TRUST ..........

. [DREYFUS CASH MANAGEMENT INST .
. | GOLDMAN SACHS FIN SQ GOVT FS

12/22/2022
09/30/2023 .
12/22/2022 .
09/25/2018 .

..38,202,000

12/13/2022 T
857492-70-6 ....... STATE STR INSTI US GOVT CL INST 09/29/2023 37,350,550 |.. 113,058
85749P-10-1 ....... STATE STREET CL INST LIQUID RSV . 09/25/2023 . ..12,870,241 |.. . 686,891 |...
90262Y-86-9 ....... UBS SLCT PRIME PREFERRED 09/27/2023 ... 151,717,300 |.. 850,783
8309999999. Subtotal - All Other Money Market Mutual Funds 240,140,090 1,652,322 122,461
...................... |ALLSTATE ES L= O I O 4.4 2 R B (I P PP o o1 PR LR P I L o1 20 PP L0 14 )
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 668,310,999 1,206,672 2,192,170
8609999999 - Total Cash Equivalents 1,991,752, 180 2,858,993 4,945,085
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