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STATEMENT AS OF MARCH 31, 2024 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 [ 36,431,200,975 |..cooveeeierieirieincenies oo 36,431,200,975 |.......... 34,222,722,698
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 93,665,634 |- [ 93,665,634 |................. 90,972,469
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiie e [reerenniens 2,435,364,906 |.......ccooenne. 2,360,762 |........... 2,433,004,144 |............ 2,329,760,590
3. Mortgage loans on real estate:
B RISt HIENS .o [ 712,557,626 |....oooceeeereiiniicceines [ 712,557,626 |........ccecc... 714,614,240
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 61,097,267 ..o e, 61,097,267 |....coovuvee. 60,785,548
4.2 Properties held for the production of income (less
s ENCUMDIANCES) .vovvvieiiieicieieieieieiens [ 190,660,936 |.....cvevcerrerrirrereiees oo, 190,660,936 |.......co.c.... 190,992,979
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 9,879,175 [ooeieeeeereeeerrrnees oo 9,879,175 |....ovev. 9,808,624
5. Cash($ .oeeoee (1,039,871,678) ), cash equivalents
[CJ— 2,909,011,823 ) and short-term
investments ($  ........coeee 43,267,043 ) oo oo 1,912,407,188 ... v 1,912,407,188 |............ 2,528,365,790
6. Contractloans (including $ oo Premium NOtES) ...... |eeieeieeieeeeiceieiceiiee e [ [
7. Derivatives ............... ..4,560,723 |.. ..4,560,723 |.. ..3,575,554
8. Otherinvested @sSets ... [ 10,331,535,004 |.......cc....... 21,450,056 |.......... 10,310,084,948 |.......... 10, 133,365,645
9. ReCEiVaADIES fOr SECUMEES .......cuvuivieiieiiieieieiceie e [eoeeecieeeciees 477,389,888 |...ecvieerieiricrerens oo, 477,389,888 |.............. 158,940,608
10. Securities lending reinvested collateral assets . 27,453,000 |.. 27,453,000 |.. 32,488,000
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 52,687,772,322 52,663,961,503 |.......... 50,476,392,746
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 404,633,932 |...oovvenn 3,423,636 |.....c........ 401,210,296 |................ 386,859,130
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............ 3,394,645,301 |.ooceinnne. 84,807,101 |........... 3,309,838,200 |............ 2,756,553,092
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 6,060,518,945 |....ooeieereccernnen [ 6,060,518,945 |............ 6,029,734 ,247
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 134,587,415 [ oo o 134,587,415 | 120,681,506
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance Contracts ...........c.cccoecevees oo s e [
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccc.... 415,944,142 415,944 142 |............... 528,144,764
18.2 Net deferred tax asset ...........ccoceeveuenee .996,092,592 |.. .996,092,592 |.. ..1,094,860,531
19. Guaranty funds receivable or 0N dePOSit ...........c.ooiiiiiriiiiiiieieeeeeeienies [ [ [ [
20. Electronic data processing equipment and SOftWAre .............ooveveueueeierenenens frererecieinnns 404,574,513 |................357,972,225 |................. 46,602,288 |................. 54,156,410
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 67,465,253 |....covvvinne 67,465,253 |..oviriiieiecreee [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..................cccoeeevieeries foreniiinnnns 284,465,538 |..ooooeeeeieeeees [ 284,465,538 |.............. 459,810,055
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 967,310,738 |................ 637,392,893 |.......co.c.. 329,917,844 |............... 323,797,973
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 65,818,010,692 |............ 1,174,871,928 |.......... 64,643,138,764 |.......... 62,230,990,455
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 65,818,010,692 1,174,871,928 64,643,138,764 62,230,990,455
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Accounts receivable ... [ 341,500,771 oo 18,379,138 | 323,121,633 |.oecnee 313,086,050
2502. Prepaid asseSSMENTS ......coooiiiriniceciereeee e [rere e 215,449,001 |.............. 211,148,864 |.......ccconene. 4,300,226 |...cvvrienne 2,105,655
2503, Collateral .o [ 2,495,985 | e 2,495,985 |.....ooovun 8,606,269
2598. Summary of remaining write-ins for Line 25 from overflow page ..407,864,892 |... ..407,864,892 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 967,310,738 637,392,893 329,917,844 323,797,973




STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ............ 5,716,901,853 ) .o e 23,962,252,519 |.......... 23,746,401,080
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES ..........cccveveveveueueuriiieiereeeieseeeesese e seseaesss s esessaeas |oeseseseereneees 402,782,139 |.....ovvevneee 374,994,161
3. LOSS AQJUSIMENE EXPENSES .......ovveveieieeieieteiieaesesete st sese st ss s sssese s s s s aes et e s s s s s eses et s s s sss et et s s s seseses s sansesesessssansnsesesssanaa]ceeseessacs 3,496,795,339 |........... 3,441,237,581
4. Commissions payable, contingent commissions and other similar charges . 302,128,691 |...coccvenene 281,553,870
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coeeviiriiiiiietiiiiieieie ettt ettt sn s s [oceeeeenees 1,286,021,517 |............ 1,536,707,661
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cvcveveviuiieieeeieieieieteeeeee et | 145,193,006 |....ccoconveee. 178,893,951
7.1 Current federal and foreign income taxes (including $ .....c.ooovvveiieeecns
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ................ 987,968,532 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) ..........cccccveveveveeccs v 16,694,143,840 |......... 16,404,795,113
10, AQVANGCE PIEMIUM .....oeeeeeeeeeeeeeeececeeee et ee et se s e e e e s e e s s s sesesesee e e s e s s s seseeessaeaeas e s s es et esssssessasssesessenanesenssssesesssnsnanesssassanas [erenennenenens 506,820,626 |................ 382,174,883
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12. Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) ..........ccceveviiiiieirereriisiiesisese et st ssese s ceeseesees 179,251,507 |.ovvveenne 114,488,456
13.  Funds held by company under reiNSUIANCE trEALIES ..............cceviieieiiiiieeeteteeeeeeeesee et tes e ee sttt st sass s st et sesesess s s s eseseses et e e reneiis 17,857,489 |....ocvvinene. 32,530,901
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ........ccceiiririririiieieieiie et 31,629,111 46,006,662
15.  Remittances and items not allocated .............cccoeeuvieneciniecinicnieieas ...60,638,031 |... ... 52,969,296
16.  Provision for reinsurance (including $  -..c.covvevucucucirnencccnenne CEMIfIEA) ... e 65,825,274 52,994,125
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccocviiiiiiiiii e [
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affilIAtESs ..............ccceueieueuereieiieieieieieieeeie ettt e 124,991,664 |................. 78,520,882
20, DEIVALVES ....ouceeeiieeveeeecece ettt ettt ettt e et e s et et et et s e se e et e s e s et et e s e s e st s s e s et e b s e A e e s s et e s et et et eae st et esesetesesesnas s esasaseseseseseee st 4,306,250 |.....ccccovvnenee 10,188,503
21, PAYADIE fOr SECUMHIES .....vcvveiiieieiteteiiteeet ettt ettt sttt bttt b b b s e e s bbb s e es bbb s s e s s et et st e s s et b s s sn st ebe b s s nsesesessas [oceeneernae 1,281,806,671 |................ 917,660,337
22, Payable fOr SECUMLIES IBNAING ..........c.cuevevieiiieeieteteteteteeeee et et ettt se s e s et e st e b esesess s et et et esesesesess s esssesesesesesessss s st asesesesesnsnasasssasesesdeeseererenis 2,046,267,010 |............ 1,890,368, 136
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24, Capital notes $  ooooveviiiiiiicees and iNtErest thErEON $ ..ottt s [ o s
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena 809,345,473 700,246,869
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 51,418,056, 156 50,242,732,466
27, Protected Cell HADINIES ............o et e s e s e e e e ees et [rrere e
28.  Total lIabilities (LINES 26 @NGA 27) .....cvovvuieiieriiieieeereteteiseseseseae et ssssssse et st sssssese s st ssesese s s sssss et e se st sssesesese b st snsesesesesassnsnsesesasassnaa]ocsessece 51,418,056,156 |.......... 50,242,732,466
29. Aggregate write-ing for SPECIal SUIPIUS TUNGS .........coovoviviveveeieieiieeeieee ettt ettt esss e sesessan s esssesesesesesereseerere e 7,331,535 | 8,266,481
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 3,882,000 |........o..c..... 3,882,000
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
F X T U o] (0TS 4 To) (=1 SO PRUPRRRSUROPRIN
34.  Gross paid in and CONHDULEA SUIPIUS .........c.oeiuiiieeeeeeeeeeeceeeeeete et ee et es s s seseseaessssesesseeseessesessseasasssesesesessesanasand|eeseesenens 3,284,769,264 |............ 3,284,769,264
35, UN@SSIGNEA fUNAS (SUMPIUS) .....vvveeeieceeeeieeeececeete e eeesacaete e s eeesscaetesesesessssesesesesensssesesesesensssssesesessnsssnsesasassnsssssesesasansssetesesassnsnsndfeetessenenes 9,929,099,810 |............ 8,691,340,244
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) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 13,225,082,608 11,988,257,988
38. Totals (Page 2, Line 28, Col. 3) 64,643,138,764 62,230,990,455
DETAILS OF WRITE-INS
2501, ACCOUNTS PAYADTE ..eeeieiieeee ettt ettt et s e e ettt sesene e s st neneneneee et 551,669,644 |................ 463,844,873
2502. Reserve for UNCASNEA CHECKS ..........ocoooioioiieeceiee ettt ettt ae st ae e te et e eeete e et esetensseensseesesenseeeeteesaseesstesssenssafontesssteneeens 221,741,522 |............... 202,052,252
2503. Limited partnership distributions with clawback proviSions ... e 15,602,674 |................. 15,605,084
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE .........ccoovririeieieuiieiiiieieie e e 20,331,632 [...cceeeenene 18,744,661
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 809,345,473 700,246,869
2901. Deferred gain on SAle/18ASENACK ........cocooviviviiieceieiee ettt en e aena | 4,363,082 |...cveveenn 5,298,028
2902. SCOR retroactive reinSUIaNCe @CCOUNT ........c.iiiiiiiiiuiiriieiieiet ittt [er et 2,968,453 |...ocooviicne 2,968,453
P2 01 T TP T O U PP U PP PP RPTPPTN
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 PO KPP
1< 7220 7O TS TPy OO PP P EP PR PO RSP UP PO OTRPOPRPPII
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........couiiiiiiiiiiiiceeee e [ee e et
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF MARCH 31, 2024 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 $§  ...coc..... 1,110,911,227 ) oo e 1,234,277,964 |............ 1,310,013,969 |........... 5,115,867,282
1.2 Assumed (written $  ......... 11,536,145,290 ) oo [ 11,039,695,449 |............ 9,693,300,561 |.......... 40,768,891,812
1.3 Ceded (written $  .cccvee 660,432,168 ) ..o 577,114,362 |................ 670,549,050 |............ 2,471,883,296
1.4 Net (written $  ......... 11,086,624,349 ) oo e 11,696,859,051 |.......... 10,332,765,480 43,412,875,798
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 8,579,774,568 ):
2.1 DHFECE .ttt en et 669,204,700 |............ 1,003,198,715 |........... 3,591,956,642
2.2 ASSUIMEA ..ottt b bbbttt b ettt .. 7,143,024,923 |. ..7,528,458,903 |...........30,425,279,347
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o ..302,865,342 |............... 420,005,196 |............ 1,546,579,981
24 Net ..o ..7,509,364,281 |.. .8,111,652,422 |......... 32,470,656,008
3. LoSS adjustment @XPENSES INCUITEA ...........ocueueveviiieeeieseiieeaeiese s sese e sss s s sess s sese s s sssassesesns [ecsesesssssees 944,514,862 |............ 1,018,378,103 |............ 3,874,581, 151
4. Other underwriting @XPENSES INCUITEA ..........c.c.cviviiuiuereieiieeesesesesssssese s sssssesesesssessssesesessssssesesens [eoseeseseces 2,624,048,075 |........... 2,266,619,113 |............ 9,747,518,460
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccoiiiiiiiiiiiiicceceee e [ .
6. Total underwriting deductions (LINES 2 throUGh 5) ...........cciueueuiiiieiieieisiieeeeie e e 11,077,927,218 |.......... 11,396,649,638
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 618,931,833 |......... (1,063,884, 158)|.......... (2,679,879,822)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........couiuriuiuriiiuriiciriieereeiree ettt esses e e 507,669,271 |....cccoene.... 329,227,940 |............ 1,663,061,217
10. Net realized capital gains (losses) less capital gains tax of $ ................ (20,339,068) ................... (48,023,090) 252,456,468 (135,610,834)
11. Netinvestment gain (10SS) (LINES 9 + 10) ...c.ooiiviiuiueueririirisirisieereieeese sttt se s sesesessssssssss |eoeseseseneea 459,646,181 |.............. 581,684,408 |............ 1,527,450,383
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
L J R amount charged off § ... 73,210,831 ) oo e (73,210,831) e (83,981,853)|.............. (314,334,571)
13.  Finance and service charges not included in PremMiUMS ............cccoeueiiiieiucreriiniiseieeeessee e e 137,939,532 |.covenee 132,628,968 |................ 523,148,780
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 189,826, 168 58,052,102 342,889,470
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 254,554,869 106,699,216 551,703,679
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNcome taxes (LINES 8 + 11 + 15) .......cccuiiiiiiiiiecietceceeeee et et 1,333,132,883 |.............. (375,500,533)|......cccvune (600,725,760)
17.  Dividends t0 POLICYNOIAEES ......c.eiiiiiieeee ettt s sa e e e e aeene e e e e eneea
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17) .....ooouiveuiiieieieieiiceie e e 1,333,132,883 |.............. (375,500,533)|.............. (600,725,760)
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 135,178,599 (86,518,323) (132,872,540)
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 1,197,954,283 (288,982,211) (467,853,219)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 11,988,257,988 12,244,483 ,796 12,244 483,796
22, Netincome (from LiNE 20) ......c.ciriieiueriireriieeieteeseneeieee et be bbb essie s eenessseens [oeseneenenes 1,197,954,283 |.............. (288,982,211)[.............. (467,853,219)
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccociiiiiiiiiiiiiiie e e [ [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. 25,065,698 123,711,823 |.. (112,175,849)|... ..(25,370,927)
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies ... 22,467,472 |.. ... 48,382,792 |... ... 79,837,109
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. ..(73,702,240)|.. ...86,554,259 |... ..191,807,992
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieereieiiiieectete ittt eae bt sss bbb sn et be b ss st s s [eeeeeenececnenns (17,462,820 ......ccecuveevne 22,414,733 | 14,569,484
28.  Change in ProviSion fOr FEINSUIANGCE ..............ceviieiueueieiieiseiese e sseeseie e sssse e besss st s s ssssssssesesesessnea e seeeececeenns (12,831,148 ... 7,101,294 |.............. (27,700,247)
29.  Change iN SUMPIUS NOLES .......eiuiiuiiuiiiiitiitiite sttt sttt bbbt b bbbt bbbt b bbb b snesnenne s [on
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
G T T I P R U N
33.2 Transferred to capital (Stock DIVIdEN) .........ccccoiiiiiiiiiiri e e [ e
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueueviriiriiiririeieieieeie st sieseeeeas (3,312,750) (7,192,250) (21,516,000)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 1,236,824,620 (243,897,232) (256,225,808)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 13,225,082,608 12,000,586,564 11,988,257,988
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiiiiciiciieeeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401, OTNEI TEVENUE .ooeeeieeeeeeee ettt ss s s s s sess |ea s s 189,300,644 |................. 62,535,427 |............... 360,217,872
1402. Transition service agreement income .. ..1,420,833 |.. e 8,097,078
1403.  Gain / (loss) on sale of SUDSTAIAIY ...c.ocooiiiieeieeececcc et e 130,859 .o (93,842)|.....ccueueee (15,419,512)
1498.  Summary of remaining write-ins for Line 14 from overflow Page ..............ccceevieeuereieieeeneieeeeeseeee o (1,026,167)|..ceveennee (4,389,483)|................ (10,005,967)
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 189,826, 168 58,052,102 342,889,470
3701. Transition obligation for postretirement benefits .........cccooiioioiiiiiicicieeececeeeeeeee e (8,312,750 |..ccvcervnee (7,192,250)....cecveee. (21,516,000)
B702. e
Y401 T PO PP PP PP PPPPPIN
3798. Summary of remaining write-ins for Line 37 from overflow page ............ccccoeiiiiiiiiiiiciiieeieeses e [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (3,312,750) (7,192,250) (21,516,000)




STATEMENT AS OF MARCH 31, 2024 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 ..........ccuriiiririiricirieieeieic et [resesneas 11,588,782,118 |.......... 10,422,482 475 |.......... 43,879,407,561
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiicie ittt [ersss s 576,599,768 |................ 358,463,534 |............ 1,686,835,783
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 254,554,869 106,699,216 551,703,679
4. TOtal (LINES 110 B) ..ottt 12,419,936,755 10,887,645,226 46,117,947,023
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 7,307,418,751 |............ 7,240,299,958 |.......... 29,459,796,739
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 3,735,997,691 |............ 3,431,775,408 |.......... 13,613,982,219
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ .............. 36,262,680 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 2,638,908 120,778 (80,686,905)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 11,046,055, 351 10,672,196, 143 42,993,092, 053
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,373,881,404 215,449,083 3,124,854 970
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 5,745,924 ,042 5,623,400,788 .... 19,243,303,685
12.2 Stocks .............. ... 34,682,884 |. 3,038,629,269 ..3,520, 158,560
12.3 Mortgage loans ... ..2,035,349 |.. L 17,172,472 .. ...67,806,909
12,4 REAI ESTALE .....eveiiiiieie ettt n et e netenen |eeeeee et [eeeenn s 52,130,799 |....ccvvene 28,051,851
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 100,737,421 | 566,279,361 |.....cccoeuene. 984,530,391
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens 260,162 ..o 455,733 | (587,080)
12.7 MiISCEIlAaNEOUS PrOCEEAS .......eiiueiiiiiiiieitieitie ittt ettt ettt et sb e bt et e e be e bt e et e nbesaeesaeesaeesbeesbeebeens
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 5,883,639,857 |............ 9,298,068,423 |.......... 23,843,264 ,316
13. Cost of investments acquired (long-term only):
131 BONGS .ttt [oeaeaeeenns 7,880,493,774 |............ 6,786,556,369 |.......... 24,352,939,980
13,2 SEOCKS ...ttt bbbttt eenan [eeeeeenennnaeteaas 71,343,783 | 845,288,821 |.......... 1,202,610,222
13.3 MOMGAGE I0BNS ...ttt snniniens[onsesesenenennnaeaeias 191,178 | 40,617,133 |.oocvrieee 111,576,844
13.4 REAI ESLALE ...ttt ninaen [eeenna et 3,263,659 |....ccovveene. 32,809,460 |......cvveunee. 18,359,794
13.5 Other iNVESIEA @SSELS ......vvuiuieieieciietrei ettt [oesssinessinees 248,147,070 |.oovovvneene 245,403,354 |.......coec. 993,874,155
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 95,253,980 164,175,989 295,780,603
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 8,298,693,443 8,114,851,126 26,975, 141,597
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (2,415,053,586) 1,183,217,297 (3,131,877,281)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccoooiiiiiiinies i [
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 425,213,580 (187,969,270) (135,277,303)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 425,213,580 (187,969,270) (135,277,303)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (615,958,602)|............ 1,210,697,109 |............. (142,299,615)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 2,528,365,790 |............ 2,670,665,405 |............ 2,670,665,405
19.2 End of period (Line 18 plus Line 19.1) 1,912,407,188 3,881,362,514 2,528,365,790
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in payable for securities acqUiTed ... sesies [ 445,132,020 |................ 316,210,979 |........c...... 244,237,352
20.0002. Change in receivable for SeCUrities SOId ... [ 325,365,162 |............... 100,156,206 |................ 130,194,185
20.0003. Portfolio investments exchanged ............... ..171,708,319 |.. ...120,081,521
20.0004. Income from other invested assets . ... 57,643,213 |.. ....89,465,640
20.0005. Low income housing commitment ...........cocooiiiiiiiiiiiccecce e [ereee s 27,805,255 160,335,031
20.0006. DONATIONS ......ouiviiciccc s | 13,031,777 | 64,446,776 |
20.0007. AP Timber LLC - Change in  1Hability .o [oereeeieinnennn 2,687,779 | s
20.0008. Stock dividends received ...........ccccocoorviiiininnnne. ..1,615,038 |. ..6,493,847
20.0009. Liability associated with other invested assets ... o 2,490 | . .... 15,605,084
20.0010. Reinvestment of non-cash distributions from other invested assets 241,120 | 63,649,941
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Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0011. Assets transferred from/to affiliales ..o

20.0012. Real estate - sale
20.0013. Real estate - capitalized investment expenses

122,175,268

..29,556,412

163,273

5.1




STATEMENT AS OF MARCH 31, 2024 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, 2023
Annual Statement notes: 1(B), 2-4, 5(A-C, J-L, O-Q), 6, 7, 9(A, B, E-I), 10(E-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, 24(A, B, D, E) and 26-35. Only material or significant changes from the Annual Statement have been updated for all
other notes, or portions

1. Summary of Significant Accounting Policies

A

D.

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

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

The Company’s net income and capital and surplus did not include any accounting practices prescribed or permitted by the IL DOI during 2024
and 2023.

(in millions) FIS FIS March 31, December 31,
SSAP # Page # Line # 2024 2023

Net Income

(1) The Company'’s state basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 1,198 $ (468)

(2) State prescribed practices that increase/(decrease) NAIC statutory
accounting principles (“SAP”): — —

(3) State permitted practices that increase/(decrease) NAIC SAP: — —

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 1,198 $ (468)
Surplus
(6) The Company’s state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 13,225 $ 11,988

(6) State prescribed practices that increase/(decrease) NAIC SAP: — —

(7) State permitted practices that increase/(decrease) NAIC SAP: — —

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 13,225 $ 11,988

Investments

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

Based upon its evaluation of relevant conditions and events, management did not have substantial doubt about the Company’s ability to
continue as a going concern as of March 31, 2024 or December 31, 2023.

5. Investments

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 OTT]I, the amount of OTTI recognized and the fair
value of those securities.
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(in millions)

OTTI recognized 1st Quarter

a.
b.

Intent to sell

Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis

Present value of cash flows
expected to be collected is
less than the amortized
cost basis

Total 1st Quarter (a+b+c)

OTTI recognized 2nd Quarter

e.

f.

Intent to sell

Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis

Present value of cash flows
expected to be collected is
less than the amortized
cost basis

Total 2nd Quarter (e+f+g)

OTTI recognized 3rd Quarter

i.
j-

Intent to sell

Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis

Present value of cash flows
expected to be collected is
less than the amortized
cost basis

Total 3rd Quarter (i+j+k)

OTTI recognized 4th Quarter

m.
n.

Intent to sell

Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis

Present value of cash flows
expected to be collected is
less than the amortized
cost basis

Total 4th Quarter (m+n+o0)

Annual Aggregate Total
(d+h+l+p)

NOTES TO FINANCIAL STATEMENTS

6.1

2024 2023
(1) (2 () (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
$ — s — 3 — s — 3 — —
113 1 112 118 2 116
$ 113 $ 1 $ 112 $ 118 $ 2 $ 116
$ — $ — $ —
212 5 207
17 3 14
$ 229 $ 8 $ 221
$ — $ — $ —
133 5 128
$ 133 $ 5 $ 128
$ — $ — $ —
87 — 87
$ 87 $ -  § 87
$ 1 $ 15



E.

3.

STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

None of the Company’s LBASS were other-than-temporarily impaired in 2024 as a result of the discounted present value of the cash
flows expected to be collected being less than amortized cost. The following LBASS were other-than-temporarily impaired at the end of
each quarter presented for 2023.

($ in millions)
1 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
CuUsIP Period OTTI Cash Flows Impairment Impairment OTTI Reported
BAS1FYHCO $ 10 $ 8 $ 2 $ 8 $ 8 06/30/2023
BAS1FYHD8 $ 7 $ 6 1 $ 6 $ 6 06/30/2023
Total $ 3

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 OTTIl. Every LBASS with unrealized losses was included in the portfolio monitoring process.

As of March 31, 2024, the aggregate amount of unrealized losses related to LBASS was less than $1 million. 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 as of December 31, 2023:

(in millions)
a. The aggregate amount of unrealized losses:

©»
|

1. Less than 12 months
2. 12 months or longer  $ —

b. The aggregate related fair value of securities
with unrealized losses:

1. Less than 12 months  $ —
2. 12 months or longer  $ 1

As of March 31, 2024, the aggregate amount of unrealized losses related to LBASS was less than $1 million. All unrealized losses were
related to below investment grade LBASS with an unrealized loss position greater than 20% of amortized cost and the LBASS had been
in an unrealized position for twelve months or longer. 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. 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 March 31, 2024, 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 March 31, 2024, 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

b.

(in millions) March 31, December 31,
2024 2023

The fair value of that collateral and of the

portion of that collateral that it has sold or

repledged $ 2,061 $ 1,848
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) March 31, 2024 December 31, 2023
Amortized Fair Amortized Fair
Cost Value Cost Value
Securities lending
(a) Open $ — $ — $ — $ —
(b) 30 days or less 1,295 1,294 1,027 1,026
(c) 31to 60 days 207 207 105 105
(d) 61 to 90 days 103 102 6 6
(e) 91to 120 days 5 5 — —
(f) 121 to 180 days 10 10 181 180
(g) 181to 365 days 41 41 28 28
(h) 1to2years 50 50 48 47
(i) 2to3years 7 7 — —
(j) Greater than 3 years 345 345 456 456
(k) Subtotal (sum of a through j) $ 2,063 $ 2,061 $ 1,851 $ 1,848
(I) Securities received — — — —
(m) Total collateral reinvested (k+l) $ 2,063 $ 2,061 $ 1,851 $ 1,848

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 March 31, 2024, the Company had invested assets with a fair value of $2.06
billion, which included $402 million of investment grade bonds and cash equivalents with remaining maturities greater than one year.

6.2
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NOTES TO FINANCIAL STATEMENTS

As of December 31, 2023, the Company had invested assets with a fair value of $1.85 billion, which included $503 million of
investment grade bonds and cash equivalents 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 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.

T o m

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

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

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 March 31, 2024 and
December 31, 2023.

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 March 31, 2024 or December 31, 2023.
B.  Derivatives under SSAP No. 108 - Derivative Hedging Variable Annuity Guarantees - Not applicable.
Income Taxes

C. Currentincome taxes incurred consist of the following major components:

(in millions) (1) (2) (3)
(Col 1-2)
3/31/2024 3/31/2023 Change
1. Current Income Tax
(a) Federal $ 135 $ (87) $ 222
(b) Foreign — — —
(c)  Subtotal (1a+1b) $ 135 $ (87) $ 222
(d) Federal income tax on net capital gains (losses) (20) 69 (89)
(e) Utilization of capital loss carry-forwards — — —
(f) Other _ _ _
(g) Federal and foreign income taxes incurred (1ct+1d+1e+1f) $ 115 $ (18) $ 133

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):

(in millions) 3/31/2024 12/31/2023 Change
Total DTAs $ 1,979 $ 2,072 $ (93)
Total DTLs 983 977 6
Net DTAs (DTLs) $ 996 $ 1,095 $ (99)
Tax effect of unrealized gains (losses) 25
Change in net deferred income tax relating to the provision $ (74)

D. The provision for federal income taxes was different from that which would have been obtained by applying the statutory federal income tax rate
to income before taxes. The items causing this difference were as follows as of March 31:

Effective Effective

($ in millions) 2024 Tax Rate 2023 Tax Rate

Provision computed at statutory rate $ 276 21.0 % $ (64) 21.0 %
Tax credits (51) (3.9) (37) 12.0
Adjustment of prior years (perm piece only) 17) (1.3) — —
Stock Based Compensation (11) (0.8) (5) 1.6
Tax exempt interest deduction (5) (0.4) 4) 1.4
Tax effect of nonadmitted assets (4) (0.3) 5 (1.5)
LLC income 1 — — —
Other — — 2 (1.0)

Total statutory income taxes $ 189 14.3 % $  (103) 33.5%

Federal and foreign income taxes incurred $ 115 8.7 % $ (18) 5.7 %
Change in net deferred income taxes 74 56 (85) 27.8

Total statutory income taxes $ 189 14.3 % $  (103) 33.5%

6.3
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NOTES TO FINANCIAL STATEMENTS

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A,

B. &

C. 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 March 31, 2024, the Company’s reported investment in the Short term pool was $1.14 billion. See Ref # - 001 in table below.

Transactions with related parties who are not reported on Schedule Y

(1) Detail of material related party transactions

$ in millions) 3/31/2024
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  Alistate Short Affiliate Investment in Yes on demand $ 1,141
Term Pool, LLC liquidity pool

(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 2024 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:

March 31, December 31,
(in millions) 2024 2023
Integon National Insurance Company $ 90 $ 86
Pablo Creek Services, Inc. 25 22
American Heritage Life Insurance Company 24 22
Allstate New Jersey Insurance Company 18 13
Signature Motor Club, Inc. 15 10
Allstate Financial Services, LLC 14 16
National Health Insurance Company 13 12
First Colonial Insurance Company 12 14
National General Management Corp. 11 —
Castle Key Indemnity Company 10 8
Arity 875, LLC 8 9
Allstate Enterprises, LLC 8 7
Encompass Indemnity Company 7 2
ANIHI Newco, LLC 6 21
Esurance Insurance Company of New Jersey 5 6
Northeast Agencies, Inc. 4 4
Allstate Insurance Company of Canada 4 3
Allstate Investments, LLC 3 1
North Light Specialty Insurance Company 2 3
Direct General Life Insurance Company 1 3
Answer Financial Inc. 1 1
Arity Services, LLC 1 1
ESMI Auto Insurance Company 1 1
LeadCloud 1 —
Esurance Property and Casualty Insurance Company — 109
Castle Key Insurance Company — 48
Esurance Insurance Company — 26
Encompass Insurance Company — 5
SquareTrade Holding Company, Inc. — 4
Allstate Fire and Casualty Insurance Company — 2
InfoArmor, Inc. — 1
Total $ 284 $ 460

11. Debt - Not applicable.
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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 three months ended March 31:

Special or
Pension Postretirement Contractual Benefits
Benefits Benefits Per SSAP No. 11
(in millions) 2024 2023 2024 2023 2024 2023
a. Service cost $ — $ — $ — $ — $ — $ —
b. Interest cost — — 1 1 — —
c. Expected return on plan assets — — — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses — — (3) 4) — —
f.  Prior service cost or credit — — — 3) — —
Gain or loss recognized due to a settlement
g. or curtailment — — — —_ — —
h Total net periodic benefit cost 5 — $ — $ (2 $ (6) $ — $ —

14. Liabilities, Contingencies and Assessments
G. All Other Contingencies
Legal and regulatory proceedings and inquiries
Claims related proceedings

The Company is managing various disputes in Florida that raise challenges to the Company’s practices, processes, and procedures
relating to claims for personal injury protection benefits under Florida auto policies. Medical providers continue to pursue litigation under
various theories that challenge the amounts that the Company pays under the personal injury protection coverage, seeking additional
benefit payments, as well as applicable interest, penalties and fees. There is a pending lawsuit, Revival Chiropractic v. Allstate Insurance
Company, et al. (M.D. Fla. filed January 2019; appeal pending, Eleventh Circuit Court of Appeals), where the federal district court denied
class certification and plaintiff's request to file a renewed motion for class certification. In Revival, on June 2, 2022, the Eleventh Circuit
certified to the Florida Supreme Court Allstate’s appeal of the federal district court’s interpretation of the state personal injury protection
statute. The Eleventh Circuit is holding determination on plaintiff's class certification appeal pending the outcome of the Florida Supreme
Court certification. The oral argument before the Florida Supreme Court was on March 8, 2023. On April 25, 2024, the Florida Supreme
Court issued a decision in the Company’s favor, finding that the Company’s practice with respect to its payment of certain medical
provider charges is consistent with the Company’s policy language and with the state personal injury protection statute. While this appeal
has been pending, the Company has been managing litigation involving individual plaintiffs

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); and Hernandez v. Allstate Vehicle and Property
Insurance Company (D. Ariz. filed April 2023) (the Shumway plaintiff was substituted with Hernandez). No classes have been certified in
any of these matters.

The Company is currently defending its insureds against plaintiffs’ bodily injury lawsuit stemming from a 2018 automobile accident,
Equihua v. Chausse and Nash (Superior Court of Los Angeles Co., Cal. filed Jan. 2019). On August 18, 2021, a jury returned a verdict
against the insureds. The Company then moved to intervene in the lawsuit on September 9, 2021, and, together with the insureds,
sought to vacate the judgment and to obtain a new trial. On November 2, 2021, the trial court denied the post-trial motions to vacate the
judgment and for a new trial and the Company’s motion to intervene. The Company and the insureds subsequently filed an appeal with
the California Court of Appeal, Second District, which affirmed judgment in favor of plaintiffs on November 6, 2023. On December 18,
2023, the insureds filed a petition for review with the California Supreme Court. On February 14, 2024, the California Supreme Court
entered an order denying the petition for review. The Company satisfied the judgment on March 19, 2024.

Other proceedings

In re The Allstate Corp. Securities Litigation was 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
alleged that they purchased The Allstate Corporation common stock during the class period and suffered damages as the result of the
conduct alleged. Plaintiffs sought an unspecified amount of damages, costs, attorney’s fees, and other relief. Plaintiffs alleged 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 were 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. On September 12, 2018, the lead plaintiffs amended the complaint to add the City
of Providence Employee Retirement System as a proposed class representative. 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 June 28, 2023, the
parties reached an agreement in principle to settle the action, without any admission of liability or wrongdoing. The district court granted
preliminary approval of the class settlement on September 26, 2023, and granted final approval of the class settlement on December 19,
2023. The settlement became final after the expiration of the time for filing an appeal of the district court's approval order. No appeal of
the district court's approval order was filed, and the settlement is now final.

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 Allstate
Life Insurance Company ("ALIC"). On April 19, 2023, the district court certified a class in Farley. Lincoln Benefit Life Company is
appealing the district court’s order in the Ninth Circuit Court of Appeals. On March 27, 2024, the Magistrate Judge issued his Findings
and Recommendations denying class certification in Hewitt. Plaintiffs filed their objection to the Magistrate's recommendation. 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.
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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

March 31, December 31, March 31, December 31,

2024 2023 2024 2023

a. Swaps $ 461 $ 105 $ 160 $ 533
b. Futures 188 308 177 185
c. Options 8 15 9 —
d. Total (a+b+c) $ 657 $ 428 $ 346 $ 718
See Schedule DB of the Company’s Annual Statement for additional detail.

The

notional amounts specified in the contracts are used to calculate the exchange of contractual payments under the agreements and are

generally not representative of the potential for gain or loss on these agreements. However, the notional amounts specified in credit default
swap agreements where the Company has sold credit protection represents the maximum amount of potential loss, assuming no recoveries.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B.

Transfer and Servicing of Financial Assets

2.
4.

The Company did not enter into agreements to service assets or liabilities.

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.

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.

There were no securities with an NAIC designation of 3 or below sold during the first quarter of 2024 and 2023 and reacquired within 30
days of the sale date. The details of securities without an NAIC designation, which were sold during the first quarter of 2024 and 2023
and reacquired within 30 days of the sale date, were as follows:

($ in millions) 2024
Book Value Cost of
NAIC Number of of Securities Securities
Description Designation Transactions Sold Repurchased Gain (Loss)
Unaffiliated common stocks 2 $ 1 $ 1 $ —
2023
Book Value Cost of
NAIC Number of of Securities Securities
Description Designation Transactions Sold Repurchased Gain (Loss)
Unaffiliated common stocks 6 $ 150 $ 151 $ 1

20. Fair Value Measurements

A

Fair

value is defined, per SSAP No. 100R, Fair Value (“SSAP No. 100R”), as the price that would be received to sell an asset or paid to

transfer a liability in an orderly transaction between market participants at the measurement date. SSAP No. 100R identified three valuation
techniques which are used, either independently or in combination, to determine fair value: (1) market approach; (2) income approach; and (3)

cost

approach. SSAP No. 100R also contains guidance about observable and unobservable inputs, which are assumptions that market

participants would use in pricing an asset or liability. To increase consistency and comparability in fair value measurements, the fair value
hierarchy prioritizes the inputs to valuation techniques into three broad levels: 1, 2 and 3. The hierarchy for inputs used in determining fair
value maximizes the use of observable inputs and minimizes the use of unobservable inputs by requiring that observable inputs be used when
available. Certain assets are measured utilizing net asset value (“NAV”) as a practical expedient to determine fair value.

The
(1)

)

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

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.

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.
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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) March 31, 2024
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) NAV Total
a. Assets at fair value
Bonds

Industrial and miscellaneous $ —_ $ 1,126 $ 29 $ —_ $ 1,155
SVO-identified investments 186 — — — 186
Bank loans — — 83 — 83
Hybrid securities — 64 — — 64

Total bonds 186 1,190 112 — 1,488

Perpetual preferred stocks
Industrial and miscellaneous — 38 3 53 94

Unaffiliated common stocks

Industrial and miscellaneous 279 24 22 294 619
Mutual funds 60 — — — 60
Total unaffiliated common stocks 339 24 22 294 679

Cash equivalents
Money market mutual funds 372 — — — 372

Derivative assets

Foreign currency contracts — 4 — — 4
Credit contracts —_ — — — —
Total derivative assets — 4 — — 4

Total assets at fair value/NAV $ 897 $ 1,256 $ 137 $ 347 $ 2,637

b. Liabilities at fair value
Derivative liabilities

Foreign currency contracts $ — $ 2) $ — $ — $ 2)

Credit contracts — 2) — — 2)

Total derivative liabilities — (4) — — 4)

Total liabilities at fair value $ — $ 4) $ — $ — $ 4)

December 31, 2023
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) NAV Total
a. Assets at fair value

Bonds

Industrial and miscellaneous $ —_ $ 1,232 $ 25 $ —_ $ 1,257

SVO-identified investments 266 — — — 266

Bank loans — — 70 — 70

Hybrid securities — 66 — — 66

Total bonds 266 1,298 95 — 1,659

Perpetual preferred stocks
Industrial and miscellaneous — 36 3 52 91

Unaffiliated common stocks

Industrial and miscellaneous 261 21 23 284 589
Mutual funds 38 — — — 38
Total unaffiliated common stocks 299 21 23 284 627

Cash equivalents
Money market mutual funds 489 — — — 489

Derivative assets

Foreign currency contracts — 3 — — 3
Credit contracts — — — — —
Total derivative assets — 3 — — 3

Total assets at fair value/NAV $ 1,054 $ 1,358 $ 121 $ 336 $ 2,869

b. Liabilities at fair value
Derivative liabilities

Foreign currency contracts $ — $ (8) $ — $ — $ (8)
Credit contracts — (2) — — (2
Total derivative liabilities — (10) — — (10)

Total liabilities at fair value $ — $ (10) $ — $ — $ (10)
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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 01/01/2024 Level 3 Level 3 income surplus
Bonds
Bank loans $ 70 $ 77 $ (8) $ (1) $ 3
Industrial and miscellaneous 25 4 — — —

Hybrid securities — — — — —

Perpetual preferred stocks
Industrial and miscellaneous 3 — — — _

Unaffiliated common stocks
Industrial and miscellaneous 23 — — — 1
Total assets $ 121 $ 81 $ (8) $ @) $ 4

(continued)

Ending
balance as of
Description Purchases Issuances Sales Settlements 03/31/2024
Bonds
Bank loans $ 23 $ — $ (76) $ (5) $ 83
Industrial and miscellaneous 18 — (18) — 29
Hybrid securities 5 — (5) — —
Perpetual preferred stocks
Industrial and miscellaneous — — — — 3
Unaffiliated common stocks
Industrial and miscellaneous — — (2) — 22
Total assets $ 46 $ — $ (101) $ (5) $ 137
(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 $ 39 $ (83) $ (2) $ 5
Industrial and miscellaneous 8 10 — (4) —
Hybrid securities — — — — —
Perpetual preferred stocks
Industrial and miscellaneous 9 — — — —
Unaffiliated common stocks
Industrial and miscellaneous 30 — — — 3
Total assets $ 541 $ 49 $ (83) $ (6) $ 8
(continued)
Ending
balance as of
Description Purchases Issuances Sales Settlements 03/31/2023
Bonds
Bank loans $ 34 $ — $ (30) $ (20) $ 437
Industrial and miscellaneous 3 — 3) — 14
Hybrid securities — — — — —
Perpetual preferred stocks
Industrial and miscellaneous 2 — — — 11
Unaffiliated common stocks
Industrial and miscellaneous 26 — — — 59
Total assets $ 65 $ — $ (33) $ (20) $ 521

Transfers into Level 3 during 2024 and 2023 included securities measured at lower of cost or market and reported at fair value in 2024
and 2023, and at cost in 2023 and 2022, respectively.

Transfers out of Level 3 during 2024 and 2023 included securities measured at lower of cost or market and reported at cost in 2024 and
2023, and fair value in 2023 and 2022, respectively.

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

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

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

Level 3 measurements

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

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

Perpetual preferred stocks - The primary inputs to the valuation include non-binding broker quotes where the inputs have not been
corroborated to be market observable.

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) March 31, 2024
Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) NAV Value)
Bonds:
Other than LBASS $ 34413 $ 34,852 $ 7,630 $ 26,551 $ 232 $ — $ —
LBASS $ 1,623 $ 1,579 $ — $ 1,551 $ 72 $ — $ —
Preferred stocks $ 94 $ 94 $ — $ 38 $ 3 $ 53 $ —
Unaffiliated common stocks $ 679 $ 679 $ 339 $ 23 $ 23 $ 294 $ —
Mortgage loans on real estate $ 654 $ 713 $ — $ — $ 654 $ — $ —
Cash equivalents $ 2,908 $ 2,909 $ 2,029 $ 879 $ — $ — $ —
Short-term investments $ 43 $ 43 $ — $ 36 $ 7 $ — $ —
Derivatives $ 6 $ 5 $ 1 $ 5 $ — $ — $ —
Other invested assets:
Low income housing tax
credit ("LIHTC") property
investments $ 1,401 $ 1,401 $ — $ — $ 1,401 $ — $ —
Affiliated collateral loans $ 169 $ 169 $ — $ — $ 169 $ — $ —
Residual tranche securities $ 36 $ 25 $ — $ 36 $ — $ — $ —
Affiliated surplus notes $ 29 $ 25 $ — $ — $ 29 $ — $ —
Securities lending reinvested
collateral $ 27 $ 27 $ — $ 27 $ — $ — $ —
December 31, 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 $ 32,469 $ 32,665 $ 5,959 $ 26,217 $ 293 $ — $ —
LBASS $ 1,595 $ 1,558 $ — $ 1,523 $ 72 $ — $ —
Preferred stocks $ 91 $ 91 $ — $ 36 $ 3 $ 52 $ —
Unaffiliated common stocks $ 627 $ 627 $ 299 $ 21 $ 23 $ 284 $ —
Mortgage loans on real estate $ 656 $ 715 $ — $ — $ 656 $ — $ —
Cash equivalents $ 3,564 $ 3,566 $ 2,392 $ 1,172 $ — $ — $ —
Short-term investments $ 100 $ 101 $ 50 $ 43 $ 7 $ — $ —
Derivatives $ 6 $ 4 $ 3 $ 3 $ — $ — $ —
Other invested assets:
LIHTC property investments $ 1410 $ 1,410 $ — $ — $ 1,410 $ — $ —
Affiliated collateral loans $ 168 $ 169 $ — $ — $ 168 $ — $ —
Residual tranche securities $ 33 $ 23 $ — $ 33 $ — $ — $ —
Affiliated surplus notes $ 25 $ 25 $ — $ — $ 25 $ — $ —
Securities lending reinvested
collateral $ 32 $ 32 $ — $ 32 $ — $ — $ —

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

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

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

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

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

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

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

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

The fair value of LIHTC property investments in Level 3 is based on amortized cost, using the proportional amortization method, which
approximates fair value.

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) March 31, 2024
Not
Practicable
Aggregate Statement (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) NAV Value)
Securities lending collateral $ 2,046 $ 2,046 $ — $ 2,046 $ — $ — $ —
Derivatives $ 6 $ 4 $ 1 $ 5 $ — $ — $ —
December 31, 2023
Not
Practicable
Aggregate Statement (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) NAV Value)
Securities lending collateral $ 1,890 $ 1,890 $ — $ 1,890 $ — $ — $ —
Derivatives $ 12 $ 10 $ 2 $ 10 $ — $ — $ —

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 2024 and 2023.

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 $17 million of remaining commitments to invest in these investments
over their remaining lives.

21. Other Items

C.

Other Disclosures

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, the Russia/Ukraine and lIsrael/Hamas conflicts, supply chain disruptions, labor shortages and other
macroeconomic factors that have increased inflation. These factors have affected operations and may continue to 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 II, LLC (“AIMCO 1I”). 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 2021, additional assets were transferred into AIMCO Il prior to the sale of ALIC, a former subsidiary. As of March 31,
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2024, AIMCO I consisted of limited partnership investments with a book/adjusted carrying value of $2.15 billion, cash equivalents of $49
million and cash of $4 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 twelve and eleven ILS agreements related to directly-
written insurance risks as of March 31, 2024 and December 31, 2023, respectively.

As of March 31, 2024, the ILS placements provide $2.20 billion of reinsurance limits (with $2.20 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 seven occurrence only placements providing $1.45 billion placed limits; three occurrence and aggregate placements providing $425 million
placed limits; and two aggregate only placements providing $325 million placed limits.

As of December 31, 2023, the ILS placements provide $1.80 billion of reinsurance limits (with $1.80 billion remaining limit available) for
qualifying losses in all states except Florida caused by “Named Peril Basis” events with no reinstatement of limits. The ILS placements were
comprised of six occurrence only placements providing $1.05 billion placed limits; three occurrence and aggregate placements providing $425
million placed limits; and two aggregate only placements providing $325 million placed limits.

Alistate 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
March 31, 2024 and December 31, 2023. 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 $293 million and $300 million were expected to be received under the terms of ILS agreements as of March 31, 2024
and December 31, 2023, respectively.

($ in millions) March 31, 2024 December 31, 2023
Number of Aggregate Number of Aggregate
Outstanding Maximum Outstanding Maximum
ILS Contracts Proceeds ILS Contracts Proceeds

Management of Risk Related To:

(1) Directly-Written Insurance Risks

a. ILS Contracts as Issuer — $ — — $ —
b. ILS Contracts as Ceding Insurer 12 $ 2,200 11 $ 1,800
c. ILS Contracts as Counterparty — $ — — $ —

(2) Assumed Insurance Risks

a. ILS Contracts as Issuer — $ — — $ —
b. ILS Contracts as Ceding Insurer — $ — — $ —
c. ILS Contracts as Counterparty — $ — — $ —

22. Events Subsequent

An evaluation of subsequent events was made through May 9, 2024 for the Annual Statement issued on May 13, 2024. There were no significant
subsequent events requiring adjustment to or disclosure in the financial statements.

24. Retrospectively Rated Contracts and Contracts Subject to Redetermination

C.

The amount of net premiums written by the Company in the first three months in 2024 and 2023 subject to retrospective rating features was
$2.18 billion and $1.86 billion, respectively. These amounts represented 20.0% and 17.8% of total net premiums written in the first three
months in 2024 and 2023, respectively.

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

As a result of the acquisition of National General Holdings Corp. and reinsurance agreements entered into with INIC, the Company assumed
balances related to the risk sharing provisions of the ACA as of December 31, 2021. Premium adjustments receivable and payable due to
ACA risk adjustment were immaterial as of March 31, 2024 and December 31, 2023.

(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.
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Activity in the reserve for losses and loss adjustment expenses was summarized as follows:

(in millions) March 31, December 31,
2024 2023
Balance as of January 1 $ 27,188 $ 24,150
Incurred related to:
Current year 8,580 35,892
Prior years (126) 453
Total incurred 8,454 36,345
Paid related to:
Current year 2,863 20,902
Prior years 5,320 12,405
Total paid 8,183 33,307
Balance $ 27,459 $ 27,188

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 $698 million and $5.40 billion for the three months ended March 31,
2024 and the year ended December 31, 2023, 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 $(126) million and $453 million as a result of
the reestimation of unpaid losses and loss adjustment expenses for the three months ended March 31, 2024 and the year ended December
31, 2023, 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 $1.57 billion and $1.59 billion was included as a reduction of loss reserves as of March 31, 2024 and
December 31, 2023, respectively.

B. In addition to the methods utilized discussed in Part A of this note in the Annual Statement, methods which account for accelerated claim
settlement were used in calculating the liability of unpaid losses and loss adjustment expenses for injury coverages for the most recent
reporting period presented. There were no significant changes in methodologies used in calculating the liability of unpaid losses and loss
adjustment expenses for non-injury coverages.

36. Financial Guaranty Insurance - Not applicable.
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STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0000899051
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [ ] No[ NATLX]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2018
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 04/29/2020
By what department or departments?
L et et et h e bt eh e a e e s e s et e R £t H £t h et e H e e eh e e eh e e et e et et e s £t e s £t e h et e e e e eh e e eh e e b e s et e st e e h et e h et e s et et et ettt et eeneanas
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ...........ocvoviieeeeeeeeee ettt e et e e e e e e s e e e ae e e st es e e e e e eae s e st et et e e e s ea e s s et et et eaeseenee e naseseenananaeas Yes [ ] No[ NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol[ NAT X ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 6
Affiliate Name Location (City, State) FRB [ OCC SEC
ALLSTATE FINANCIAL ADVISORS, LLC . 151 N. 8TH ST, SUITE 450 LINCOLN, NE 6858 ...... |.cococoie: oo oo ... YES....
ALLSTATE FINANCIAL SERVICES, LLC .... 151 N. 8TH ST, SUITE 450 LINCOLN, NE 6858 ...... |.cocccovecs o ... YES....
444 \|. LAKE STREET, SUITE 4500 CHICAGO, IL
ALLSTATE INVESTMENT MANAGEMENT COMPANY ......coiviriiririeirineicicieenens 0606 .......ooeeeeceeeeeeieieeeeeieeee e eeseseeeeeeenens [eveneniees |oreeeeenes oo ... YES....




STATEMENT AS OF MARCH 31, 2024 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? ................coceeverierereresiieceeieeeenns 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? ....................................... Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B 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@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
11.2  If yes, give full and complete information relating thereto:

$ 18,257,907 BONDS ON DEPOSIT WITH STATE; $ 70,861,547 TOTAL PLEDGED COLLATERAL; $ 71,855,295 LETTER STOCK OR

SECURITIES RESTRICTED TO SALE; $1,118,409 RESTRICTED PUERTO RICO SECURITIES  ......c.cociiiiiiiiiiieeciceeeee e
12.  Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
13.  Amount of real estate and mortgages held in short-term investments: .....................
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
14.2 If yes, please complete the following:

Ves [ X1 No[ 1

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
14.21 $..
14.22 Preferred Stock $.
14.23 Common Stock . ..1,704,875,295 $. ...1,756,759,822
14.24 Short-Term Investments ...... $.
14.25 Mortgage Loans on Real Estate $.
14.26 All Other 480,958,056 $. .478,609,723
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ...2,185,833,351 5. ...2,235,369,545
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cccuiiiiiiiiieiieieeeee et e s es D et B e
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........cc.coiiiiiiiiiiiieeeeeee s Yes[ X] No[ ]

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state"
If no, attach a description with this statement.

THE COMPREHENSIVE DESCRIPTION OF THE HEDGING PROGRAM HAS BEEN MADE AVAILABLE IN THE DOMICILIARY STATE

Yes [ X] No[ 1 NAT ]

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. ..........ccccooeeieiieniienene
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. .........cociiiiiiiiie e $

..2,061,055,657
v 2,083,199, 200
............ 2,046,267,010
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

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

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? .............ccccccceeeenee.
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?..............cccoooiiiiiii i

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?...............cccccooiiiiiiiiiiiicies

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 et et 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? ...........cccccooeiiieiene

7.2

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No[ ]

No[ ]

No [ X ]

No [ X ]
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GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns 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 ......oeivvvtetceeeee ettt ettt e et et et ete s s e e e es et et ete s et eseas s eses e s et esesesess s es et et e s eseseseases a2 s et et e s eseas s eses e s et et eseseae s s es st et eseseas s s £E Rk eEee et ee e b bbbttt n bbb %
A oto TS ot g = 1T 4 T=T gL Qo T= (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... .
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... 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? ... eueuiectieetieetsie ettt es b e b s b s b s ees bt s b es b8 b 88 es bt e bbb bbb bbbttt Yes [ ] No[ ]
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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
Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

Company Code




STATEMENT AS OF MARCH 31, 2024 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 ..o AL [ Lo forriis 17,004,620 |.............. 17,246,521 |.......c...... 9,375,350 |...coc..... 9,917,815 |.............. 34,164,130 |............ 43,193,651
2. Alaska ......cccocoeeeeee . AK | Lo oo 6,776,561 |............... 7,361,729 |............... 3,714,351 | 4,859,026 |.............. 13,917,298 |.............. 10,144,710
3. Arizona......ociiit. AZ e Lo oo 8,466,892 |.............. 9,312,467 |...ocoeee 4,364,011 |coeeeee 6,159,279 |.............. 23,941,850 |............. 22,134,268
4. Arkansas ... . AR s Lo e 6,674,477 |............... 6,828,268 |............... 3,192,658 |............... 4,120,816 |............. 13,303,828 |............. 12,237,145
5. California .......cccceceeece.. CA | [ T 167,182,275 |........... 197,447,383 |............ 130,707,857 |........... 161,374,061 |............ 635,027,424 |............ 650,603,641
6. Colorado ....... L. ....15,603,977 |.. ....17,380,682 |............... 7,692,183 |....cooe. 7,069,469 |.. ....36,070,402 |.. ....32,729,692
7. Connecticut ........ccc..... CT e Lo forriis 25,594,708 |............ 25,926,101 |............. 12,435,862 |.............. 14,693,206 |............. 56,845,477 |............ 58,950,106
8. Delaware ............cc.ec.... DE |eeeiis Lo e 3,351,617 [ 3,447,308 |...cccooenee 2,694,037 |ccveeen 4,684,662 |............. 70,627,285 |............. 96,138,477
9. District of Columbia .....DC |-......... Lo e 2,367,359 | 2,959,213 | 1,230,500 |............... 2,103,466 |............... 3,338,828 |.............. 4,763,338
10.  Florida .....ccocovevviiens FL [ Lo forriis 78,486,963 |.............. 99,236,070 |.......c...... 53,699,182 |............. 97,304,427 |............ 394,818,952 |............ 412,970,595
11.  Georgia . .. GA L. ... 46,291,989 |. 47,152,281 |.. ... 29,566,244 |.. .38,807,347 |.. ....90,900,779 |.. ..101,711,707
12.  Hawaii ... LLHE [ ESUS FT 34,379,120 |.............. 32,087,556 |............. 26,668,149 |.............. 17,539,821 |............ 132,495,523 |.............. 48,799,373
13. Idaho..... LD [ Lo e 2,471,953 |....c....... 2,864,082 |...cccuenee 1,639,102 |.............. 1,424,205 |............. 5,880,388 |............... 4,654,681
14, lNOIS ..o | I RO [ ESUS FT 34,635,301 |...ccenvee 35,241,129 |.............. 27,858,146 |............. 36,589,226 |............ 290,192,196 |............ 323,493,679
15. Indiana ......cccccoeeenne IN e Lo e 9,088,339 |............... 9,966,295 |...cceeenee 8,645,240 |.............. 6,656,796 |.............. 34,556,733 |..cococ..... 32,370,377
16. lowa ...... A L. 1,111,228 |. ..1,189,978 |.. 338,933 |.. 844,634 |. ..2,050,587 |.. ..2,181,944
17. Kansas .. L KS Lo e 3,084,439 |............... 3,120,738 | 1,443,120 |.............. 1,547,984 |.............. 4,400,526 |............... 5,490,862
18. Kentucky ... CKY e Lo forriis 11,969,238 |............. 11,924,558 |.............. 5,980,336 |...ccocve.n 8,403,245 |............ 25,261,122 |.............. 44,486,308
19.  Louisiana ........c.ccoceeene LA [ Lo forrnis 52,523,674 |.............. 57,581,558 |.............. 28,904,776 |............. 40,769,864 |............ 155,768,582 |............ 231,482,791
20. Maine ....ccooeveeiies ME [ooenee. Lo e 2,150,191 | 2,244,942 ... 3,764,940 |............... 1,695,641 |............. 3,657,863 |............... 4,058,808
21. Maryland ....... ... MD L. 53,188,850 |.. .53,373,335 |.. .28,913,597 |.. .32,769,029 |.. .79,109,337 |.. .78,698, 186
22. Massachusetts . L MA | Lo forriis 30,338,744 |.............. 27,424,300 |.............. 22,053,624 |............. 21,977,647 |............. 60,524,456 |.............. 55,324,637
23. Michigan ....... ML e Lo e 7,858,797 | 18,766,542 |.............. 8,899,681 |............ 11,260,954 |............ 293,805,262 |............ 327,262,554
24. Minnesota .........cccccune MN [ Lo e 4,116,377 |ooeeee. 7,813,843 ..o 4,115,733 |............... 4,683,171 |.............. 33,983,581 |............. 42,865,826
25.  MissisSippi ....ccccceeriene MS | [ I 10,295,210 |....c..... 10,690,538 |....ccco.ce. 5,106,409 |.............. 6,260,321 |............. 24,619,928 |............. 28,050,095
26. Missouri .... ...MO | L. 4,113,448 |.. .. 4,562,495 |.. .. 1,672,406 |.. ..2,758,155 |.. .32,939,982 |.. ... 29,928,026
27. Montana .... W MT e Lo e 1,099,271 | 1,316,524 | 549,486 |.................. 568,629 |............... 8,084,887 |......c........ 6,218,625
28. Nebraska .. .NE | Lo e 1,674,174 | 1,796,074 ..o 508,637 |.cccoevrae 714,868 |.............. 9,635,687 |......co...... 7,417,703
29. Nevada ... NV o Lo e 7,001,880 |............... 7,857,577 |ooeeneee 7,420,799 |............. 15,091,424 |............. 50,373,087 |.............. 48,613,571
30. New Hampshire .......... NH [ Lo e 3,171,752 | 3,252,697 |....cooc... 1,985,265 |.............. 1,690,387 |..ccvcvnene 6,025,352 |......cococ... 5,477,159
31. New Jersey ...... N. . . ..6,756,697 |.. ..9,266,470 |.. ..509,228,483 |.. ..510,067,932
32. New Mexico ................NM [.......... Lo e 5,676,047 |............... 5,596,383 |..cccvenenn 2,529,216 |.............. 3,733,459 |............. 24,465,502 |............. 33,446,409
33. New YorK ....cccoeeveeee. NY [ [ T 183,982,732 |............ 193,761,272 |............ 134,225,978 |............ 164,617,531 |........... 870,690,990 |........... 811,893,701
34. North Carolina ............NC [.......... Lo forrin 25,884,583 |............. 26,174,215 |........... 10,598,251 |.............. 15,317,503 |............. 42,844,188 |............. 42,246,892
35. North Dakota ..............ND  [.......... Lo e 3,208,720 |....coco...... 2,942,229 |.............. 1,336,389 |.ccvevee 1,759,379 | 3,343,964 |............... 3,175,017
36. Ohio ...ccceenee L. 21,530,178 |.. .22,670,635 |.. .10,393,915 |.. .16,052,631 |.. 88,820,240 |.. 193,550, 188
37. Oklahoma ........c.eoee... OK [ Lo oo 6,407,107 |..cocoeeee 7,206,672 |............... 3,486,519 |..ccocvee. 2,264,307 |.cocveenen 9,306,652 |............... 8,042,042
38. Oregon ........ccceceeeeeeen. OR [ Lo e 9,652,376 |.............. 12,632,014 |.............. 6,963,881 |............... 9,704,572 |.............. 37,559,062 |............. 35,721,955
39. Pennsylvania ............PA |[........ [ ESUS FT 37,719,589 |............. 41,052,252 |............. 23,924,692 |............. 28,257,948 |........... 258,607,629 |........... 272,773,212
40. Rhode lsland ............ Rl |oecene Lo e 6,262,624 |.............. 6,401,351 |.ccveeees 3,072,668 |............... 4,460,174 |.............. 11,363,624 |............. 13,783,249
41. South Carolina . ...SC L. .31,577,805 |.. .31,347,623 |.. 17,332,504 |.. 19,626,992 |.. 77,996,979 |.. .79,053,786
42. South Dakota ... .SD | Lo e 2,689,205 |...cccuenee 2,657,232 |...cooneee 1,738,276 |...ocoeee. 2,247,373 |............... 5,950,449 |.............. 5,911,194
43. Tennessee ... TN e Lo forriis 17,635,094 |.............. 21,191,368 |............. 10,028,792 |............. 14,067,663 |............. 50,887,468 |............. 81,655,451
44, TeXaSs ..occoveeeerereearnns TX s [ IS 17,544,337 |.............. 16,306,540 |............... 5,593,100 |................ 7,273,033 |............ 52,984,280 |.............. 39,654,041
45, Utah ..ccoooevveeeeeeee. UT s Lo oo 5,867,237 |...cc.c....... 8,344,826 |............... 3,220,022 |.............. 10,673,559 |............ 18,822,916 |.............. 20,203,493
46. L. 1,104,464 |.. ..1,216,129 |.. 590,686 |.. 415,150 |.. ..2,010,463 |.. ..1,616,008
47. Virginia ......ccoeveceeveeee . VA s [ IS 44,779,966 |............ 45,064,892 |............. 22,538,805 |............. 22,714,164 |............ 79,339,848 |.............. 71,437,727
48. Washington ............... WA |..c..... [ IS 28,046,433 |............. 31,843,863 |............. 22,949,591 |............. 27,913,029 |........... 129,522,923 |............ 147,599,666
49. West Virginia ............. WV |occceeee Lo oo 4,829,521 |.............. 5,014,886 |.............. 1,798,570 |.ocveveeee 2,326,960 |............. 10,258,203 |.............. 10,571,624
50. Wisconsin ........ccccceceee. Wl [ Lo oo 3,669,544 |............ 5,353,081 |cocveee 2,480,250 |............... 2,997,816 |.............. 49,746,296 |............. 60,427,609
51. Wyoming L. 170,246 |.. ..900,828 |.. ..135,516 |.. 174,388 |.. ..494 255 |.. ..578,289
52.  American Samoa ........ AS |.......... Nevres e
53. Guam ....cccceeeeeeeeee. GU [ Nerrees e e eeees e o [ [t
54. Puerto RicO .............. PR [ Lo oo foeeeeeeeeeeees e o [ [
55. U.S.VirginlIslands ...... VI |.......... N s [ o [ [ [
56. Northern Mariana
ISIands ....ccoveeeveeeeeee . MP [N s [ o [ [ o
57. Canada .......ccccceeeeeerees CAN e L foiit i [ [ [ 2,380 [ 2,318
58. Aggregate Other Alien OT ... XXXuouooo. [ oo [ [ [ 116,578 .o 115,452
59. Totals XXX 1,110,911,227 1,215,051,075 736,834,933 930,203,676 4,960,684,700 5,115,979,785
DETAILS OF WRITE-INS
58001. Other Alien ...ccoovvvvcvvnnionnnns XXXt | oo [ e [ 116,578 .o 115,452
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........cccoeeevee o XXX v | eereeeireeereeseeeiiees [ oo e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 116,578 115,452
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 52 4. Q - Qualified - Qualified or accredited reiNSUrer................c..cccocruevers cevveneen
2. R - Registered - Non-domiciled RRGS...........cccciiiiiiiiiiiiese 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



Ll

SCHEDULE Y - INFORMATION

STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

PART 1 - ORGANIZATIONAL CHART

The Allstate Corporation (DE)
FEIN# 36-3871531

CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

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

Alistate Insurance Holdings, LLC (DE)

FEIN# 26-1972435

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

Kennett Capital, Inc. (DE)

Alistate Non-Insurance Holdings, Inc. (DE)

FEIN# 52-2145989

American Heritage Life Insurance Company (FL)
H 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

FEIN# 52-2065391

Allstate International Holdings, Inc. (DE)

FEIN# 52-2065397

SquareTrade Holding Company, Inc. (DE)

FEIN# 45-4123000

Allstate India Private Limited (IND)

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

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

Alistate New Jersey Insurance Company (IL)

NAIC Code 10852
FEIN# 36-4181960

Pullmam QOZB, LLC (DE)
FEIN# 84-2056352

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

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

Alistate Property and Casualty Insurance Company (IL)

NAIC Code 17230
FEIN# 36-3341779

_

Alistate New Jersey Property and Casualty Insurance Company (NJ)

NAIC Code 14940
FEIN# 22-2395915

_4

TDC Brown Deer JV, LLC (DE)
FEIN# 88-3268476

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

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

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

Encompass Insurance Company of New Jersey (IL)

NAIC Code 11599
FEIN# 30-0154464

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

TDC Brown Deer Owner, LLC (DE)
FEIN# 88-3466379

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

SquareTrade Limited (GBR)

Encompass Property and Casualty Insurance Company of New Jersey (IL)

NAIC Code 12496
FEIN# 20-3843581

PIAA, LP (DE)
FEIN# 37-1788397

iCracked Japan Inc. (JPN)

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

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

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

Alistate North American Insurance Company (IL)

NAIC Code 11110
FEIN# 36-4442776

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

FEIN# 38-3989767

I 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

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

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

S 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

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

NBInv Riverside Cars1, LLC (DE)
FEIN# 61-1778486

SquareTrade Australia Pty, Ltd (AUS)

FEIN# 26-0034575

Esurance Insurance Services, Inc. (DE)

Encompass Indemnity Company (IL)
NAIC Code 15130
FEIN# 59-2366357

Alistate Texas Lloyd's (TX)
NAIC Code 26530
FEIN# 75-6378207

NBInv Riverside Management, LLC (DE)
FEIN# 36-4826210

SquareTrade Canada, Inc. (CAN)

Comesco Insurance Company (IL)
NAIC Code 17482

Encompass Independent Insurance Company (IL)

NAIC Code 11251
FEIN# 01-0657011

Alistate 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

SquareTrade Europe Limited (MLT)

Alistate Life Insurance Company of Canada (CAN)

SquareTrade European Services AS (NOR)

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)

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

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)

SquareTrade Japan GK (JPN)

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

SquareTrade Europe BV (BEL)

Ivantage Insurance Brokers Inc. (CAN)




STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART
Allstate Insurance Company (IL)

NAIC Code 19232 Allstate Non-Insurance Holdings, Inc. (DE)

L'LL

FEIN# 36-0719665

FEIN# 52-2065391

FEIN# 30-1127540

AIMCO Private Fund II, LLC (DE)

NBInv AP4, LLC (DE)
FEIN# 32-0531568

SW Industrial LLC (DE)
FEIN# 84-2376118

Allstate Enterprises, LLC (DE)
FEIN# 26-2795066

FEIN# 36-4480342

Alistate Financial, LLC (DE)

NBInv AP6, LLC (DE)
FEIN# 36-4867200

TBR One Riverside Venture, LLC (DE)
FEIN# 87-4484576

Alistate Motor Club, Inc. (DE)
FEIN# 36-3206260

FEIN# 36-4480340

Alistate Financial Corporation (IL)

NBInv AP7, LLC (DE)
FEIN# 61-1915293

|_| Allstate Investment Management Company (DE)

FEIN# 36-3529322

Allstate Short Term Pool, LLC (DE)
FEIN# 35-2539608

Signature Motor Club, Inc. (DE)
FEIN# 35-1310961

Alistate Investments, LLC (DE)
FEIN# 36-4482462

FEIN# 47-0826838

Alistate Financial Services, LLC (DE)

NBInv AP8, LLC (DE)
FEIN# 38-4104122

TDC 15" Street, LLC (DE)
FEIN# 85-4329860

FEIN# 36-4313823

Allstate Financial Advisors, LLC (DE)

NBInv AP9, LLC (DE)
FEIN# 84-2797870

TDC City Center, LLC (DE)
FEIN# 81-4727823

FEIN# 80-0776676

AP Real Estate, LLC (DE)

NBInv AP10, LLC (DE)
FEIN# 86-1523054

TDC City Center (Phase Il), LLC (DE)
FEIN# 83-2986881

FEIN# 61-1746412

AP Riverway Plaza, LLC (DE)

NBInv AF2, LLC (DE)
FEIN# 32-0519759

White Oak Real Estate 2017-2, LP (DE)
FEIN# 82-3103258

Signature Agency, Inc. (DE)
FEIN# 36-4295725

ANIHI Newco, LLC (DE)
FEIN# 38-4089061

Signature Motor Club of California, Inc. (CA)
FEIN# 30-0015653

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

Signature's Nationwide Auto Club, Inc. (DE)
FEIN# 36-4295727

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

Signature Nationwide Auto Club of California, Inc. (CA)
FEIN# 30-0015636

+ FEIN# 61-1888589

The Arroyo Parkway, LLC (DE)

NBInv AF3, LLC (DE)
FEIN# 35-2586439

West Plaza RE Holdings, LLC (DE)
FEIN# 61-1702800

Answer Financial Inc. (DE)
FEIN# 95-4613168

FEIN# 45-1061516

Current Creek Investments, LLC (DE) -

NBInv AF4, LLC (DE)
FEIN# 35-2594088

MSP Pool IV Sidecar, LP
FEIN# 36-0719665

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

NBInv AF5, LLC (DE)
FEIN# 61-1860304

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

Pacific Shores Land Partners, LLC (DE)
FEIN# 82-4035430

R I

Queenland Citrus (AUS)

Road Bay Investments, LLC (DE)
FEIN# 26-1875142

SM202 Development LLC (DE)
FEIN# 85-2042736

Boxes shaded represent affiliates
added since prior period

Boxes in bold represent
insurance companies

@ Denotes company which is affiliated but not owned

Answer Marketplace, LLC (DE)
FEIN# 82-0647633

Insurance Answer Center, LLC (DE)
FEIN# 26-1971917

Right Answer Insurance Agency, LLC (DE)
FEIN# 45-2490045

Allstate Global Holdings Limited (GBR)

Allstate Northern Ireland Limited (GBR)

Arity International Limited (GBR)

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

Renuant, LLC (NV)
FEIN# 82-3749414

LeadCloud, LLC (MD)
FEIN# 46-1171303

Arity, LLC (DE)
FEIN# 47-4811398

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

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

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

|| Identity Protection Strategic Solutions LLC (NJ)

FEIN# 82-5296008

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

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

FEIN# 27-1046208

NSM Sales Corporation (NV)
FEIN# 65-0416844

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

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

Adirondack Insurance Exchange (NY) @
C 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

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

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

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)

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

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

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

Syndeste, LLC (VA)
FEIN# 46-3746954

Safe Auto Grou Agenc , Inc. (OH)
FEIN# 31-1400303

Socialmine, Inc. (DE
FEIN# 75-224973:

Century-National Insurance Company (CA)
NAIC Code 26905
FEIN# 94-1368770

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

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

L IDentityUSA, LLC (DE)

FEIN# 84-4974595

Imperial Fire and Casualty Insurance Company (NC)

NAIC Code 44369
FEIN# 72-1171736

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

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

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

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

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

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

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)
NAIC Code 38660
FEIN# 35-1492884

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

National General Re Ltd (BMU)
FEIN# 98-1050737

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

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

NG Holdings, LLC (DE)

National General Insurance Ltd (BMU)

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

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

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

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)

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

New Jersey Skylands Management, LLC (DE)
FEIN# 030419766

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. (NV,
FEIN # 207';39%8!227

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)
- 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

National General Insurance Management Ltd (BMU)
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.......... ...| 36-3871531 .. 2877532 ..... | 0000899051 .. |New York Stock Exchange . |The Allstate Corporation .. . . v [ NOL

.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 ..oooeeeen | e National General Holdings Corp ... | Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 12583 .... [57-1162209 .. Adirondack Insurance Exchange .| Adirondack AIF, LLC . | Attorney-In-Fact. The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |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 ...oovvvieiiiiiiiiiiiieeeeeeeeeeeees Ownership.. .
.| The Allstate Corporation

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

AgentCubed, LLC .
AINCO Private Fund I1, LLC «ocevvueereieiieienne

.. | 36-6091380 .. Allstate County Mutual Insurance Company .... s ..|Allstate Insurance Company .................... Board of Directors.. The Allstate Corporation
..| 26-2795066 .. Allstate Enterprises, LLC ...ccccoeunnnnnnnnnee . 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 .....ooeveeieiiiiiiiiiii .. 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 ...ccoeeeeeeeiieeeeeeens .. DE..... Allstate Insurance Company .................... Ownership .100.000 ...|The Allstate Corporation
Allstate Fire and Casualty Insurance Company
942199056 .. | i | 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 ...........eevueeennnnee 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. .....eeevveennnnee Allstate Enterprises, LLC . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........ccoeeee |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 .........cocee |.nne 14940 ... |22-2395915 .. Insurance Company ..........ccccceevriuereinennnnns 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
. 0008 ...[Allstate Insurance Group ................ .en | 36-3341779 .. COMPANY .t sree e 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
. 0008 ...[Allstate Insurance Group . 75-6378207 .. Allstate Texas Lloyd's Allstate Texas Lloyd's, Inc. .......... . | Ownership.. .100.000 ...|The Allstate Corporation .

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

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

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

. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 37907 ....|04-2680300 .. COMPANY . eeeeeeee e e PR | EURR R DS........ Allstate Insurance Company .................... Ownership .100.000 ...|The Allstate Corporation .................. e N0 e
Allstate Financial Insurance Holdings

. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 60534 ....|59-0781901 .. American Heritage Life Insurance Company .... |..FL..... . .| Corporation . | Ownership.. .100.000 ...|The Allstate Corporation .................. e N0 e
Allstate Financial Insurance Ho

.......... ...| 59-22765% .. American Heritage Service Company .............. | .. FL.....] ...... NIA....... | Corporation Ownership.. .100.000 ...|The Allstate Corporation .........ccceoeen |eeee NOceeed] ceeee ot

.......... ..| 02-0690863 .. America's Health Care/Rx Plan Agency, Inc. . |..DE.....|......NIA....... [ Velapoint, LLC .. Ownership.. .100.000 ...|The Allstate Corporation ........ccceevunn |eeee NOeeeit] ceeee i

38-4089061 .. ANTHI Newco, LLC .ooeiiiiiiiiiiiiiiiiiiiiieieeeeeeees LDEL s NIA....... Allstate Non-Insurance Holdings, Inc. ..... OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ...[The Allstate Corporation .................. N0
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...| 95-4613168 .. Answer Financial Inc. ...... LDE ] NIA....... Allstate Non-Insurance Holdings, Inc. ..... Ownership.. .100.000 ...| The Allstate Corporation ......ccccceceueee e N0
...| 82-0647633 .. Answer Marketplace, LLC .... e [ DB NIA....... Answer Financial Inc. .....oooevvvviiviiiiiennnns Ownership.. .100.000 ...|The Allstate Corporation .................. N0 e
...|80-0776676 .. AP Real Estate, LLC ....ccoeeveeeeeeeiiinieeiiens ..DE..... . ..|Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation .................. N0
...|61-1746412 .. AP Riverway Plaza, LLC .........euveveeennininnnee .. DE..... . .| AP Real Estate, LLC Ownership.. .100.000 ...|The Allstate Corporation .................. N0 e
..| 38-4086273 .. Arity 875, LLC ..eene Arity Holdings, InC. ....cccvvvvvveveininiinnnns Ownership.. .100.000 ...|The Allstate Corporation ..No
92-2084012 .. Arity Holdings, Inc. .. . |Allstate Non-Insurance Holdings, Inc. . | Ownership.. .100.000 ...|The Allstate Corporation . .. NO...
v Arity International Limited Allstate Global Holdings Limited ............ Ownership.. .100.000 ...|The Allstate Corporation ... N0
...| 47-4811398 .. Arity, LLC Arity Holdings, Inc. ....ccccouueeumeiiiiiiinnne Ownership.. .100.000 ...|The Allstate Corporation ... No.
...| 36-4902005 .. Arity Services, LLC ... Arity Holdings, Inc. ... Ownership.. .100.000 ...|The Allstate Corporation ..No
. | 85-4052492 .. ASMI' Auto Insurance Company Allstate Insurance Holdings, LLC ............ Ownership.. .100.000 ...|The Allstate Corporation ..No
13-3800128 .. Assigned Risk Solutions Ltd. .. [National General Holdings Corp. .. | Ounership.. .100.000 ...|The Allstate Corporation . .. NO...
...| 45-3533024 .. AutoTex MGA, InC. ..coooiiiiie LDE] e NIA....... Safe Auto Insurance Group, Inc. ............. Ownership.. .100.000 ...|The Allstate Corporation ..No
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 10835 .... [36-4181959 .. Castle Key Indemnity Company .................... .|Castle Key Insurance Company .................. Ownership.. .100.000 ...|The Allstate Corporation ... N0
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 30511 ....| 36-3586255 .. Castle Key Insurance Company .................... .|Allstate Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation ... No.
.......... ..| 38-3989767 .. CBRE GIP US Feeder Vehicle (ALLINV A), LP ... .|Allstate Insurance Company .................... |Ownership.. ..51.000 ....| The Allstate Corporation ..No
.......... 37-1802064 .. CBRE GIP US Feeder Vehicle (ALLINV B), LP ... Allstate Insurance Company . . | Ownership.. .51.000 ....| The Allstate Corporation . .. NO...
.......... ...| 26-3914081 .. CE Care Plan Corporation ...........cccccuvvvvnnns SquareTrade, INC. ......ceevvvvvvvvvvvvvnennnnnnnn. | Ounership.. .100.000 ...|The Allstate Corporation ..No
... | 94-1368770 .. Century-National Insurance Company .... .|National General Holdings Corp. .............. Ownership.. ..78.000 ....| The Allstate Corporation ... No.
. | 94-1368770 .. Century-National Insurance Company . Integon National Insurance Company Ownership.. .22.000 ....|The Allstate Corporation . ... No...
27-0499557 .. ClearSide General Insurance Services. LLC. . . [National General Management Corp .. Ownership.. .100.000 ...|The Allstate Corporation . ... No...
84-3950667 .. Collective Sourcing, LLC . |Allstate Non-Insurance Holdings, Inc. . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
.. |92-2414709 .. Comesco Insurance Company . Allstate Insurance Holdings, LLC ............ Ownership.. .100.000 ...|The Allstate Corporation ... No.
..| 26-3914093 .. Complete Product Care Corporation .............. . SquareTrade, INC. .eeevvvvevevvvevereiiiiirieeennns Ownership.. .100.000 ...|The Allstate Corporation ... N0
45-1061516 .. Current Creek Investments, LLC ... .|Allstate Insurance Company .... Ownership.. .100.000 ...|The Allstate Corporation . ... No...
62-1586461 .. Direct Administration, Inc. .... . [National General Management Corp .. Ownership.. .100.000 ...|The Allstate Corporation . ... No...
62-1482471 .. Direct General Insurance Agency, Inc. . [National General Management Corp .. . | Ownership.. .100.000 ...|The Allstate Corporation . ... No...
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 42781 ....|62-1695059 .. Direct General Insurance Company National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation ..No
Direct General Insurance Company of
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 10889 .... [62-1715487 .. MiSSISSIPPT v .|National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 97705 ....| 13-3139500 .. Direct General Life Insurance Company ........ .|National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 37220 ....|62-1461730 .. Direct Insurance Company ..............ccceevvvunns .|National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 23736 ....|43-0622945 .. Direct National Insurance Company National General Management Corp . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 16961 .... [85-4080461 .. ECMI Auto Insurance Company .... ASMI Auto Insurance Company .. . | Ownership.. .100.000 ...|The Allstate Corporation .
Allstate Financial Insurance Ho
............................................................................ 59-2604709 .. E.R.J. Insurance Group, Inc. Corporation Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 11996 ....[20-1110680 .. Encompass Floridian Indemnity Company . Castle Key Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 11993 ....[20-1110782 .. Encompass Floridian Insurance Company ........ .| Castle Key Insurance Company Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 11252 ....[01-0657022 .. Encompass Home and Auto Insurance Company ... |.. .| Encompass Insurance Holdings, LLC ... Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 15130 .... [59-2366357 .. Encompass Indemnity Company ...................... . .| Encompass Insurance Holdings, LLC ... . | Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group . UV OO 11251 ... [01-0657011 .. Encompass Independent Insurance Company Encompass Insurance Holdings, LLC . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 10358 .... [52-1952957 .. Encompass Insurance Company ..............cceeeee. . .|Encompass Insurance Holdings, LLC ... .. | Ownership.. .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 10071 .... [36-3976913 .. Encompass Insurance Company of America ....... . Encompass Insurance Holdings, LLC ........... Ownership .100.000 ...|The Allstate Corporation
Encompass Insurance Company of Massachusetts
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee B 1 T T I O R L MA..... Encompass Insurance Holdings, LLC ........... Ownership .100.000 ...|The Allstate Corporation .................. e N0 e
. 0008 ...|Allstate Insurance Group ........cccoeeee |eeeee 11599 .... [30-0154464 .. Encompass Insurance Company of New Jersey ... |.. IL..... . Allstate New Jersey Insurance Company ..... Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0
............................................................................ 30-0988865 .. Encompass Insurance Holdings, LLC ..............|..DE.....] ...... Allstate Insurance Holdings, LLC ............ |Ownership.. .100.000 ...|The Allstate Corporation ........cccceoeor |eeee NOeeied] eeee it
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 10072 ....[36-3976911 .. Encompass Property and Casualty Company ..... PR | SO R IA........ Encompass Insurance Holdings, LLC ........... ONNErSNIP.ceeeeeeieeieieiieeeeeeeeeeeeeen .100.000 ...|The Allstate Corporation .................. vl N0 e
Encompass Property and Casualty Insurance
. 0008 ...|Allstate Insurance Group .........coeee |.ees 12496 ... [20-3843581 .. | ..eoevvvverine | eeverriiiiiiiiin | i Company of New Jersey ...........ccccceeeeveunnnn. LAl DS........ Allstate New Jersey Insurance Company ..... ONNErSNIP. e .100.000 ...|The Allstate Corporation .................. N0
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. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 16962 ....|85-4058034 ..| .. .. |ESMI Auto Insurance Company ...............eeeee. . e ASMI Auto Insurance Company Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0
............................................................................ 20-5305981 .. Esurance Holdings, Inc. ......ccooeeiiiiiiiiiinins Allstate Insurance Holdings, LLC .. .... | Ownership.. .100.000 ...|The Allstate Corporation ........cccceoeen |eeee NOeeeed] ceeee it
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 25712 ....| 73-0486465 .. Esurance Insurance Company .|Esurance Holdings, Inc. ......cccocevuuunnnnnnnn Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0
........................................................................................... Esurance Insurance Company of Canada . . .|Allstate Insurance Company of Canada ....... |Ownership.. .100.000 ...|The Allstate Corporation ........cccceovon |eeee NOeeied] ceeee i
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 21741 ....|42-0301440 .. Esurance Insurance Company of New Jersey .... Esurance Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0
............................................................................ 26-0034575 .. Esurance Insurance Services, Inc. ....ccccceeeen .. Esurance Holdings, Inc. ......................... | Ownership.. .100.000 ...|The Allstate Corporation ........cccecoeor |eeee NOeeeed] ceeee ot
Esurance Property and Casualty Insurance
. 0008 ...|Allstate Insurance Group ...........oeeee |eeeee 30210 ....|22-2853625 .. Company .. Esurance Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........ccoeeee |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 ......ccoovveeeerenennens [t 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.. 100.000 ...| The Allstate Corporation .
.......... iCracked Japan, Inc. . |SquareTrade, Inc. .... . | Ownership.. .58.000 ....|The Allstate Corporation .
.......... 84-4974595 .. IDentityUSA, LLC . [National Health Corporation Ownership.. 100.000 ...| The Allstate Corporation .
.......... ..| 82-5296008 .. Identity Protection Strategic Solutions LLC InfoArmor, Inc. ...ccceuvvnnnnnnnn Ownership.. .100.000 ...|The Allstate Corporation
Imperial Fire and Casualty Insurance Company
. 0008 ...[Allstate Insurance Group .........cocee e 44369 ... [ T2-T171736 .| ceveeiciiiiis | i | v | NG IA........ National General Holdings Corp. .............. Ounership .100.000 ...|The Allstate Corporation
Imperial Fire and Casualty Insurance

.......... 76-0514686 .. Imperial General Agency of Texas, Inc. . . | Company ... Ownership.. .100.000 ...|The Allstate Corporation .
.......... 26-0634314 .. InfoArmor, Inc. ..oooeeeeeeeeenns . |Allstate Non-Insurance Holdings, Inc. . | Ownership.. .100.000 ...|The Allstate Corporation .
.......... ...| 26-1971917 .. Insurance Answer Center, LLC ... Answer Financial Inc. ......ccccccevvvveeeennee.. | Ounership.. .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 ........ccoeeee |eeeee 22780 ....|56-0751402 .. Integon General Insurance Corporation National General Management Corp .. Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 22772 ....|56-0473714 .. Integon Indemnity Corporation .. National General Management Corp .. Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 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 ... . .|National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation
.......... Integon Properties S.A. de C.V. ....ccoeeeenns NG Holdings, LLC . | Ownership.. ..99.000 ....|The Allstate Corporation
.......... Integon Properties S.A. de C.V. . |Direct Administration, Inc. ... . [Ownership.. .1.000 .... | The Allstate Corporation .
.......... Integon Service Co, S.A. de C.V . [National General Management Corp Ownership.. .99.000 ....|The Allstate Corporation .
.......... Integon Service Co, S.A. de C.V . |Direct Administration, Inc. ......... . [Ownership.. .1.000 .... | The Allstate Corporation .
.......... Ivantage Insurance Brokers Inc. ..... . . . Allstate Insurance Company of Canada ....... |Ownership.. .100.000 ...|The Allstate Corporation
.......... ..| 36-4480339 .. Ivantage Select Agency, Inc. .......oeeeeeeeeeeees | ILeeeef ..o NIAL...... | Al Istate Non-Insurance Holdings, Inc. ..... |Ownership.. .100.000 ...|The Allstate Corporation

52-2145989 ..
46-1171303 ..
..... 38660 ... [35-1492884 ..

.| The Allstate Corporation ....

Kennett Capital, Inc. ... .
. |Arity 875, LLC .....

LeadCloud, LLC ....

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

. | Ownership..
. | Ownership..

. 0008 ...|Allstate Insurance Group .

. MIC General Insurance Corporation National General Holdings Corp. . | Ownership.. .100.000 ...|The Allstate Corporation .
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 10205 .... [02-0478119 .. Mountain Valley Indemnity Company .............. . .| Adirondack Insurance Exchange ................ Ownership.. .100.000 ...|The Allstate Corporation
............................................................................ 36-0719665 .. MSP Pool IV Sidecar, LP ......ccoeeeeeeeeeennnnnns Allstate Insurance Company .................... |Ownership .100.000 ...|The Allstate Corporation
National Farmers Union Property and Casualty
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeees 16217 ....[84-0982643 .. COMPANY +eeeeeeeeeeeeeee e e e Integon National Insurance Company ......... Ownership .100.000 ...|The Allstate Corporation
. 0008 ...|Allstate Insurance Group ...........ooeee |eeeee 42447 ....|43-1301482 .. National General Assurance Company .... National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
27-1046208 .. National General Holdings Corp. ..... Allstate Insurance Holdings, LLC . | Ownership.. .100.000 ...|The Allstate Corporation .
. | 43-0890050 .. National General Insurance Company .... . National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
............... National General Insurance Ltd .................. National General Re Ltd Ownership.. .100.000 ...|The Allstate Corporation
National General Insurance Management Ltd ... National General Insurance Ltd .. . [Ownership.. .100.000 ...|The Allstate Corporation

43-1027096 .. National General Insurance Marketing, Inc. . National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation

. 0008 ...|Allstate Insurance Group . UV OO 11044 ....[43-1886856 .. National General Insurance Online, Inc. ..... .|National General Holdings Corp. .. | Ownership.. .100.000 ...|The Allstate Corporation .
............................................................................ 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
. 0008 ...|Allstate Insurance Group .........coeee |.ees 12832 ....[20-4583275 .. National General Premier Insurance Company . Integon National Insurance Company ......... Ownership.. .100.000 ...|The Allstate Corporation




STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€cl

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) *
...|98-1050737 .. | .. .. |National General Re Ltd ..BW.... . National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0
...| 75-1620738 .. National Health Corporation . e | TX National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation ........cccceoeen |eeee NOeeeed] ceeee it
.| 74-1541799 .. National Health Insurance Company .............. U ) S . .| Integon Indemnity Corporation ................ Ownership.. .100.000 ...|The Allstate Corporation ........ccceevuun |veee NOeeeit] ceeee o
32-0519759 .. NBInv AF2, .|Allstate Insurance Company .................... Ownership.. .100.000 ...|The Allstate Corporation ........cccceovon |eeee NOeeied] ceeee i
..| 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 Cars1, LLC Allstate Insurance Company . Ownership.. .100.000 ...|The Allstate Corporation .

...| 36-4826210 ..
.|82-0550777 ..
03-0419766 ..
.| 56-0576685 ..
95-1623114 ..

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

.|Allstate Insurance Company .................... Ownership..
New Jersey Skylands Management, LLC . Attorney-In-Fact.
National General Holdings Corp ..... . | Ownership..
National General Management Corp Ownership..
. [NGLS Insurance Services, Inc. ... . | Ownership..
National General Re Ltd ........ccccouuuennnnee Ownership..
National General Management Corp ............ Ownership..
. [National General Management Corp .. Ownership..
. [National General Management Corp Ownership..
.|Allstate Insurance Company ....... . | Ownership..
Ivantage Select Agency, Inc. .....ccooeeeennnns Ownership..
National General Holdings Corp ............... Ownership..
. |Allstate Non-Insurance Holdings, Inc. Ownership..
Allstate Insurance Company .......... Ownership..
Allstate Insurance Company of Canada .. | Ownership..
.|Allstate Insurance Company of Canada ....... Ownership..
National General Premier Insurance Company

NBInv Riverside Management, LLC .. .
New Jersey Skylands Insurance Association ...
New Jersey Skylands Management, LLC ...
New South Insurance Company ....
Newport Management Corporation
NG Holdings, LLC
NG Holdings, LLC
NGLS Adjusting, LLC
NGLS Insurance Services, Inc. ..

North Light Specialty Insurance Company
Nor theast Agencies, Inc. .....cccccceeeevieenennns
NSM Sales Corporation
Pablo Creek Services, Inc.
Pacific Shores Land Partners, LLC
PAFCO Insurance Company .......
Pembridge Insurance Company .

95-3953356 ..
26-2331872 ..
16-1239027 ..
..| 65-0416844 ..
26-2506568 ..
82-4035430 ..

. 0008 ...|Allstate Insurance Group .

...[77-0007004 ..
...| 37-1788397 ..
..|82-1617277 ..

Personal Express Insurance Services, Inc. ... |..CA..... .
PIAA, LP e .
Protection Plan Group, Inc. .

Ownership..
Allstate Insurance Company ...........cceee... Ownership..
SquareTrade, INC. .eeeeevvveemmeemieeiiiiiiieeeeens Ownership..

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

.......... 84-2071216 .. PulIman Crossing, LLC Allstate Insurance Company . Ownership.. ..| The Allstate Corporation .
.......... 84-2071216 .. PulIman Crossing, LLC Kennett Capital, Inc. Ownership.. .. |The Allstate Corporation .
.......... 84-2056352 .. Pullman Q0ZB, LLC ... PulIman Crossing, LLC .. Ownership.. ..| The Allstate Corporation .
.......... ..| 84-2056352 .. Pullman Q0ZB, LLC ... .|Allstate Insurance Company . .... | Ownership.. .| The Allstate Corporation
.......... [ IR Queenland Citrus .... Allstate Insurance Company .................... [Ownership.. ..| The Allstate Corporation
.......... 33-0920949 .. Quotit Corporation .. .|National General Holdings Corp. . [ Ownership.. .| The Allstate Corporation .
.......... 65-1155697 .. RAC Insurance Partners, LLC . .. [National General Holdings Corp . | Ownership.. ..| The Allstate Corporation .
.......... 82-3749414 .. Renuant, LLC .......evvvvenennnnnes . |Arity 875, LLC ........... . | Ownership.. ..| The Allstate Corporation .
.......... ...| 45-2490045 .. Right Answer Insurance Agency, LLC . . Answer Financial Inc. .. Ownership.. ..| The Allstate Corporation
.......... ..| 26-1875142 .. Road Bay Investments, LLC ......ccovvvvvvvveveennns | on Allstate Insurance Company .................... |Ownership.. ..| The Allstate Corporation
.......... 31-1400020 .. Safe Auto Insurance Group, Inc. National General Holdings Corp. . | Ownership.. ..| The Allstate Corporation .
. 0008 ...|Allstate Insurance Group . UV OO 25405 ....|31-1379882 .. Safe Auto Insurance Company .... Safe Auto Insurance Group, Inc. Ownership.. .| The Allstate Corporation .
. 0008 ...|Allstate Insurance Group .........ceeee |.ees 16502 .... [83-2241547 .. Safe Auto Choice Insurance Company ............ .| Safe Auto Insurance Company . [Ownership.. .| The Allstate Corporation
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STATEMENT AS OF MARCH 31, 2024 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) *
. 0008 ...|Allstate Insurance Group ........ccoeeee |eeeee 16503 .... |83-2240671 .. | .. .. |Safe Auto Value Insurance Company .............. . OH..... s Safe Auto Insurance Company .... |Ownership.. .100.000 ...|The Allstate Corporation .................. vl N0
.......... 31-1400303 .. Safe Auto Group Agency, Inc. ......cccceeeeeeeees | OH.LLLL] Safe Auto Insurance Group, Ownership.. .100.000 ...|The Allstate Corporation
.......... ...|81-1403504 .. SafeAuto Services, LLC ..ocooeeeeeeeeeeieeeeeeeennn. | OHLLLLL Safe Auto Insurance Group, Ownership.. .100.000 ...|The Allstate Corporation
.......... ...|91-1571314 .. Seattle Specialty Insurance Services, Inc. . |..WA..... National General Management Corp ............ |Ownership.. .100.000 ...|The Allstate Corporation
.......... ..| 36-4295725 .. Signature Agency, Inc. ......cccceeeeeeeeeeeeee | L DELLLLL) Lol NTALLLLLLL [ Signature Motor Club, Inc. .................... [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. ....eevvvvvvvvevennnnns [0 Allstate Motor Club, Inc. ..........cceeeeeeeen. |Ouwnership.. .100.000 ...|The Allstate Corporation
Signature Nationwide Auto Club of California,
.......... ...| 30-0015636 .. o |..CA...|......NIA....... | Signature's Nationwide Auto Club, Inc. .... |Ownership.. .100.000 ...|The Allstate Corporation
.......... ...| 36-4295727 .. Signature's Nationwide Auto Club, Inc. ....... |..DE.....|......NIA....... | Signature Motor Club, Inc. .................... |Ownership.. .100.000 ...|The Allstate Corporation
.......... ..| 85-2042736 .. SM202 Development LLC .... Allstate Insurance Company . Ownership.. ..95.000 ....|The Allstate Corporation
.......... 75-2249734 .. Socialmine, Inc. .......... IDentityUSA, LLC Ownership.. 100.000 ...| The Allstate Corporation .
.......... SquareTrade Australia Pty Ltd .. . |SquareTrade, Inc. . . | Ownership.. .100.000 ...|The Allstate Corporation .
.......... SquareTrade Canada, Inc. . |SquareTrade, Inc. . .. | Ownership.. .100.000 ...|The Allstate Corporation .
.......... SquareTrade Europe BV .... SquareTrade, INC. .......eevvvvvvvvvvvvenvnnnnnnnn. | Ounership.. .100.000 ...|The Allstate Corporation
......................... SquareTrade Europe Limited SquareTrade, INC. ......eeevvvveveeeeeeenennnnnnnn. |Ownership.. .100.000 ...|The Allstate Corporation

SquareTrade European Services AS . . |SquareTrade, Inc. ....... . | Ownership.. .100.000 ...|The Allstate Corporation .

45-4123000 ..

.......... SquareTrade Holding Company, Inc. .. . |Allstate Non-Insurance Holdings, Inc. Ownership.. .100.000 ...|The Allstate Corporation .

.......... 45-4883784 .. SquareTrade Insurance Services, Inc. . |SquareTrade, Inc. .......cce... .. | Ownership.. .100.000 ...|The Allstate Corporation .

......................... SquareTrade Japan GK .........cooeeeiiiiiiiinnnis SquareTrade, INC. ......eeevvvveveeeeeeenennnnnnnn. |Ownership.. .100.000 ...|The Allstate Corporation
............... SquareTrade Limited ........cccvvvvvvvvevnnnnnnnnnnns SquareTrade, INC. ......ceevvvvvvvvvvvvvnennnnnnnn. | Ounership.. .100.000 ...|The Allstate Corporation

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

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

.. |SquareTrade, Inc. .....ceevveeeee
. | 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 .

..| 26-3914106 .. ST Product Care Corporation ............cccuvune. SquareTrade, INC. ..oevvvvvvevvverereriirireeeenens Ownership.. .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 .........cceeeeeenennns . e Allstate Insurance Company ............c....... Ownership..

...| 88-3466379 .. .. 0.100 .... | The Allstate Corporation
...| 88-3466379 .. TDC Brown Deer Owner, LLC ...cevvvvvnnieennennnss . TDC Brown Deer JV, LLC . [Ownership.. ..99.900 ....| The Allstate Corporation
..| 88-3268476 .. TOC Brown Deer JV, LLC .ooeeeeeeeeeieieieieeeeeens . Allstate Insurance Company . Ownership.. ..81.000 ....|The Allstate Corporation

..| 88-3268476 ..
83-2086881 ..

TDC Brown Deer JV, LLC .uvvvveneeieeiieeeieeeans . - Kennett Capital, Inc. ........ Ownership..
TDC City Center (Phase I1), LLC Allstate Insurance Company . . | Ownership..
TDC City Center, LLC .ooeeeeeeeeeeeeeeieieeeeeees . .......DS........| Allstate Insurance Company .................... Ownership..

..9.000 .... | The Allstate Corporation
.90.000 ....|The Allstate Corporation .

...|81-4727823 .. ..90.000 ....|The Allstate Corporation
...| 85-4329860 .. TDC 15TH Street, LLC .. Allstate Insurance Company ...........c.eee... Ownership.. ..85.000 ....|The Allstate Corporation
...| 20-8928827 .. Team COrp. .oceeeeeeeeeens National General Holdings Corp. .............. Ownership.. .100.000 ...|The Allstate Corporation
..|61-1888589 .. The Arroyo Parkway, LLC Allstate Insurance Company ...........c.eee... Ownership.. ..90.000 ....|The Allstate Corporation

The Association Benefits Solution, LLC .
Velapoint, LLC ....evvvevieeiiiiiiiiiiiiiiiiiiiieaies
West Plaza RE Holdings, LLC ............evveneneee
White Oak Real Estate 2017-2, LP ...............

Integon Indemnity Corporation ... . | Ownership..
National General Management Corp ............ Ownership..
.|Allstate Insurance Company .................... Ownership..
.|Allstate Insurance Company .................... Ownership..

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

...| 20-5836314 ..
...|61-1702800 ..
..[82-3103258 ..

[ Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2024 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. FITE ettt e 9,207 e 51,939 [ 564.1 | (50.2)

2.1 AIIEA LINES .ot e 112,120 | 14,878 | 13.3 [ 114.3

2.2 LY LT o) =3 oL a7 o o A OO PP AP PR

2.3  Federal flood

2.4 Private crop ..

25 Private flood ...

3. Farmowners multiple Peril .........cocoviiiiiiiiiiiie e e e

4. Homeowners multiple peril ........................... ..493,876,816 |.. ..227,518,616 |..

5.1 Commercial multiple peril (non-liability pOrtion) .............ccccoeeueveieieeeeceeeforrrccenenne 30,359,694 |................. 14,162,132

5.2  Commercial multiple peril (liability POrtion) ..........ccccoveviveuerereieeeeeeeieeveeee e 8,856,272 |.coooieccnne 4,357,175

6. MOrtgage QUAANEY .........ccooiiiiiiiiiiiiieieeeeeee e . ..

8. OCBAN MAINE ......eevvvveveeeeeeee ettt ettt esessss s esesesesesesesssssesesesas | esen e eeaenens 62,707 oo 6,888

9.1 INIANA MAEMINE ..eitiicceiet bbbt 11,208,835 |...ccvvvnee 2,977,628

L I e 1T - g ot O A A AP OUTI RPN
10. Financial quaranty ..........cccoccvoeiiiiiiiiciicice e e [ [ o
111 Medical professional liability - OCCUITENCE ..........coceiiiiiiiiiiiieiieieeieeene s [ [ ore s
11.2  Medical professional liability - claims-made ...........cc.ccoeririinninnnn e e e
12. EarthQUAKE ... e 211,930 [ (8,889) .. (375 | 1.7
131 Comprehensive (hospital and medical) individual ............c.ccoovinininnin o e e
13.2  Comprehensive (hospital and medical) Group ..........ccooceieeneeneeneeneniene e e [ [
14. Credit accident and health ... e e e
151 AT o] 0 O R SO OO O OO
LT 1T 01 ¢= o] o O O O RO RO
TR T B - o114 g ToTo 4T O A AT RO P U RN
15.4 LY (=T o= T =TT o] o 1= 4 T= o S O O PP AP
15.5  Medicaid Title XIX ....oiviieieieeiiieiririsieteieee s
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ... [ [ [
15.9  Other health
16. WOIKErs' COMPENSALION .......c.ouvevieieuiieteieteeeeteeeeteeeteseeseseaeseeseseeeesesesesesed|ereseete st eesbe e sbenestenesnene [oereeseneneenennesennens 10,804 | e,
17.1  Other liability = OCCUITENCE .......c.oveveeeeeeeeceeeieieieteieeee et 19,527,595 |....cccoeeneee 40,117,851 | 205.4 [ 13.1
17.2  Other liability - ClAIMS-MAAE ........ccoiiiiiiiiiieeeeeee e [ [ [ [
17.3  Excess WOrkers’ COMPENSALION ........ciiiiiiiiiiiiiiiieiieie et siee e e e e [esies s seees [oeie e s sieees [oesee e s iee s
18.1  Products liability - OCCUITENCE .........ccovieireieieiiieieieieieise et e 46,39 |....ccoennne (5,699,903)]...ccvrine (12,285.4) ..o 13,199.4
18.2  Products liability - ClaimS-mMade ..........cccoiiiiiiiiiiieeeeee e e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) ...........c.ccceevee.fervrnriieneens 35,014,494 |................ (14,488,876)|......cccvvvercenne (41.4) ] 66.8
19.2  Other private passenger auto liability ...............cccceoevevevereececeeeieieeeeeeeee e 227,218,223 |..oeene 226,697,720 oo 99.8 | 85.4
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeveveeeeeferrnncccnnnne 984,248 ..o 123,039 | 125 [ 50.7
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 48,262,874 |......co.o.c.. 57,139,747 | 118.4 | 108.7
21.1  Private passenger auto physical damage ..............cocoeueereirenirirneeeeenes e 273,274,150 |.ccvvvennne 103,657,324 |...covveiicie 37.9 [ 41.7
21.2  Commercial auto physical damage ............c.cceueeeeiererereeeeeeeeee e e 13,298,086 |...cceveeencee 1,573,786 |oeeeeeeeeeeecciene 118 [ 86.2
22. AIFCTaft (Al PEIIIS) ..o e [eeee e [eree e
23. FIABIEY vttt e 522 [oooieeeee 899 [ 172.3 e (34.6)
24.
26.
27.
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas ,
31. Reinsurance - Nonproportional Assumed Property ...........ccccovoeveeeeeen s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............cooeeeeeenns s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of bUSINESS ............cccoovevviveveiiiiiiinennn. ) 320,604 587 0.2 0.2
35. Totals 1,234,277,964 669,204,700 54.2 76.6

DETAILS OF WRITE-INS

3401, ldentity theft ..o e 320,604 oo LT 0.2 | 0.2
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ..ol i [ [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 320,604 587 0.2 0.2

13



STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Cuﬁ'ent Prior3Year
Line of Business Current Quarter Year to Date Year to Date
1. T O OSSOSO PP OE PSSO OSSO U TSP UPSOPOPPTPRUPTPTUN NOUROUEPRRRRONE 7,293 | 7,293 [ 7,726
2.1 ATIEA LINES ...ttt e 48,991 | 48,991 [ 175,165
22 LY LB o) (SN o 1= | ol o o T P OO PP TP
2.3 Federal flood ..........ccoiiiiiiiii e [ 51,248,428 |................ 51,248,428 |................ 41,081,103
24 LAY = 1 S o (o] T P OO P OO
2.5 Private flOOM .......ouiiiiiiiiici e e [ [t
3. Farmowners MUIIPIE POl ........ooueiiiiiei ettt be e be e be e be e neeefor s s s [oeriee e [
4, HOMEOWNEIS MUILIPIE PEIl .....c.o.vivieiiviiitieictcee ettt ettt sttt es b essbe s ssensssene s e e e e nnens 413,667,077 |...ccveneee 413,667,077 |....covee 425,726,556
5.1  Commercial multiple peril (non-liability POTtON) ...........cococveveveveieeceiiieieieteeee e e 27,512,447 | 27,512,447 | 32,753,888
5.2 Commercial multiple peril (liability POFHON) ..........ccviviiiiieiieteieicieete e [ 7,750,915 | 7,750,915 | 10,173,058
6. LY foT g (e E= Yo TN o TUE=T =T o 1Y P OO OO
8. OCEEAN IMAMNE ...evoeeeeteee et ete et es et ses e es e es b es b8 b £s b e s b £s bt b £s bbb £t h e bbb bbbttt [eesesiss s 51,392 [ 51,392 [ 58,613
9.1 INIANA M@MNE ...ttt sttt n b e s e nne |eren s 8,795,531 |.ioin 8,795,531 | 9,585,539
LS STV =T o o O SO SOOI
10. LT TaTet o o U E= =T o e P OSSP OO
111 Medical professional liability - OCCUITENCE ............ccoiiiiiiiiiiii e s oo seseee [oosee s
11.2 Medical professional liability - ClaIMS-MadE ..........cccooiiiiiiiiieieee e o e
12. EArtNQUAKE ..o e 151,832 | 161,832 [ 165,775
131 Comprehensive (hospital and medical) INAIVIAUAL ............cooiiiiiiiieee e [ o oresee s
13.2  Comprehensive (hospital and medical) group ..
14. Credit accident and health ... s
15.1 Vision only
15.2 Dental only
15.3 Disability INCOME .......eiiiiiiiii ettt esre e b e ee e [eeeie e [
154 LY=o [Toz= T (W o] o] (=T o o =T o | OO P PSP OO
15.5  Medicaid Title XIX ..ot [ e [oeree e [
15.6 LY=o [Toz= T =T {10 YA [ T P OO P OO
15.7 LONGAEIM CAIE ...ttt et b ettt ettt sen e senesenesbeesbeesreee s e e se s s e s e s e e e sreenre e [eeenie e [
15.8 Federal employees health benefits Plan ............cooiiiiiiiiii e [ oo e
15.9  Other REAIth ..ot [ e o [
16. WOTKErs' COMPENSALION .....c..iiiiiiiiiiieie ettt se e b et e et e et e eneesneesseesseenseenneenneenns |ereesbesitesiessnssnssessessres [oaeesseessesiae s e s e s e seesns oaeseesee st e ssnesee s s sae s
171 Other liability = OCCUITENCE ......cveviuiiieiiiieieieieieiee ettt s e [eeeeeee et 17,223,167 |oviccne 17,223,167 |.ovicecinne 18,325,466
17.2  Other liability - ClAIMS-MAAE ......cc.eiiiiieie et e e e snesee s e e s se e inees [oeaee e s s
17.3 EXCESS WOTKErs’ COMPENSALION ......ecviiiiiiiiiitieiiieiteesteente et eaeeeeseesaeesbeesbeesbeebeanbesnsesseessaesbeesbeensaens
18.1 Products liability = OCCUITENCE .......c..oiuiiiiiieee et
18.2 Products liability - claims-made .
19.1  Private passenger auto no-fault (personal injury proteCtion) .............ceeeveveveveieuevereieee e e 34,650,054 |.....cccocenv. 34,650,054 |.......ccoeeee 36,052,888
19.2  Other private passenger auto ADIIILY ..............ccceveiirueuereiiiieeie e 231,166,173 |..cccvvvne 231,166,173 |.oeeernne 222,295,619
19.3  Commercial auto no-fault (personal iNjury ProteCHION) ............cccceiieievereeeeeececieiete et e 204,116 |oeoocce 204,116 |..cocveeee 9,609,029
19.4  Other commercial QUto IADIIILY ..............ccovviviveiiiiiieiieteieiiee ettt 27,422,969 27,422,969 |.......cc...... 101,312,617
21.1  Private passenger auto phySical dAmMAagE ............cceoeeveeeiiievereueeieiiee et en s e 277,675,271 | 277,675,271 | 278,284,646
21.2  Commercial auto phySiCal dAMAGE ........c.ccviururveiiieieieieieiieee ettt sanaes ..8,950,89% |. ..8,950,894 |.. ... 24,152,656
22. F Lot =i =1L oY= ) O Y K KPR RPN
23. FIAIIEY oo 284 [ 284 e 910
24. S TU 1] YOO RO OP OO KU TPPPTURP RO OTRTROTRORRPOY
26. BUPGIary @nd theft ... e e
27. BOIlEr @Nd MACHINETY ......vivieieiiiieiceeteteteeee ettt s es et b et ese s s sses et sesesesnss s s sn et ne e benees 540,967 |...ccoorennne 540,967 |...ooeeirereene 774,79
28. {7 =T L OO SO OO OO OO RRUOI OO OO
29. INEEINALIONAN ...ttt ettt e st sae e ae e ne e neeneeneeeneesmeesnees e ri e [ [
30. WWAITANEY .t e 3,562,255 | 3,562,255 |....coovinn 4,175,064
31. Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 254,535 254,535 273,406
35. Totals 1,110,911,227 1,110,911,227 1,215,051,075
DETAILS OF WRITE-INS
3401, 1dentity Thefl e 254,535 | 254,535 | 273,406
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ..........cccoceiveiiiininneeneeneeneeneeoe e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 254,535 254,535 273,406
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STATEMENT AS OF MARCH 31, 2024 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
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 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 2024 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. 2021 + PiOT oo oo 4,817,827 | 2,207,696 |............ 7,025,523 |.....covneee. 888,831 [ 13,619 | 902,450 |............. 4,102,745 152,081 |.occeeee 2,166,780 |..ccennene 6,421,605 173,749 124,784 | 298,533
2. 2022 ..o .3,736,331 |.... .. 1,436,113 |. ..5,172,444 |.... .. 764,354 |.. . ..793,688 |.. .... 3,064,480 |.... 133,911 |. ... 1,430,057 |.... .. 4,628,447 |. ..92,502 ..157,189 |.. ....249,691
3. Subtotals 2022 + Prior ..........c....foeerecne 8,554,158 |............ 3,643,808 |........... 12,197,967 |............. 1,653,185 | 42,953 [ 1,696,138 |............ 7,167,225 285,992 |............. 3,596,836 11,050,053 266,251 281,972 | 548,224
4. 2023 s 9,250,884 |.............. 5,738,788 |............ 14,989,672 |............. 3,235,825 |..ooiine 387,501 | 3,623,326 |............. 5,656,473 |.....covenvee. 826,687 |............. 4,208,933 |............ 10,692,093 |............... (358,585)|......ceeue. (315,667) (674,253)
5. ....430,454 |.... ..5,319,464 |. 1,112,679 |.. ... 1,805,769 21,742,146 |.. ....(92,334)].... (33,695)].. ..(126,029)
6. 2,862,873 |............. 2,862,873 ..o XX oo 3,272,085 |..cceenee 2,444 817 |..oeennne 5,716,902 |............ XXX [ XXX [ XXX
7. 17,805,042 9,382,597 27,187,639 4,889,010 3,293,326 8,182,337 12,823,698 4,384,764 10,250,586 27,459,048 (92,334) (33,695) (126,029)
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 11,988,258 Line 7 Line 7 Line 7
1. (0.5) 2. (0.4) 3. (0.5)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (1.1)




STATEMENT AS OF MARCH 31, 2024 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? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn 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. ............ccciiiiiiiiiie e N/A

Explanations:

Bar Codes:

rsieeaupre Sement Bosmen tertier =2 |II| I| ||I |I |I| |I ||I II ||| |I ||I |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II|
1 9 2 8 2 2 0 2 4 4 9 0 0
oppement e Sehecue TRosmen ferier 2 |II| I| ||I |I |I| |I ||I II ||| |I ||I |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II| I
1 9 2 8 2 2 0 2 4 4 5 5 0
e e S Swppement besument Gerfier =2 |II| I| ||I |I |I| |I ||I II ||| |I ||I |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II| I
1 9 2 8 2 2 0 2 4 3 6 5 0
e e Suppiement bessment Gertier = |II| I| ||I |I |I| |I ||I II ||| |I ||I |I ||I || II| |I ||I || I|I I| I|| || II| I| I|| II| I
1 9 2 8 2 2 o0 2 4 5 0 5 0

0 0

o
—

0 1
0 1
0 1
0 1

o o
— T E—
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STATEMENT AS OF MARCH 31, 2024 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 ... e 262,120,220 |............... 262,120,220
2505. Advances . 100,624,889 |... . 100,624,889 |...
2506. OPEB prepaid benefits .....coooooiieiiiiccececcceeece s o 45,079,250 |......cooeeee. 45,079,250
2507. Accounts receivable from sale of SECUrities ..o oo 40,533 [ 40,533 [ e
2597.  Summary of remaining write-ins for Line 25 from overflow page 407,864,892 407,864,892

Additional Write-ins for Liabilities Line 25

1 2
Current December 31,
Statement Date Prior Year
2504. Deposit for assumed reinsurance from ONA ...ttt [ereseensenenenas 12,212,143 12,277,654
2505, SECUITTIES TENAING .voviviiieiiieieeeeee ettt ettt a et e s e e s st esesese e se e s s esesesesenesesnsssesesenens [eaesesennsnsesenas 7,829,137 |coviieee 8,473,233
2506.  DEIiVATIVE CASN .oiiiitiiciiiiect ettt bttt bt b bbbt et b bt et b ettt bt ettt b s sttt enans ertesesesnenaeens 3,976,388 |.cocoeverciane 1,679,810
2507.  Retroactive reinsurance reServe CEABA ..........ooiiiiiiiiiiie ettt st s s esenesenees [eaesennsnnesenas (3,686,036)]........cc.c.. (3,686,036)
2597.  Summary of remaining write-ins for Line 25 from overflow page 20,331,632 18,744,661
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 loss on sale of fiXed @SSETS ....coooioiiiiiiiie e | (825,102) | (4,143,853)|.ccevenne (6,924 ,173)
1405, Fines and PeNalTiBs .....ococcuiuieiiiiecicceet ettt ettt ettt sessanns [oreseseseseseseaeaeas (201,065)]......cvcvevereenee (245,630)]....cvcveveneee (3,081,794)
1497. Summary of remaining write-ins for Line 14 from overflow page (1,026, 167) (4,389,483) (10,005,967)
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STATEMENT AS OF MARCH 31, 2024 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 PriOF YEAT ..........c.c.cucueueiieieieieeeeeeceee ettt seasass s s sesssnnas [eeeeeeeeeeeeaenn 261,587,152 |...ccvvvnne 295,623,364
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after acquisition . .3,807,304 |... ... 17,228,416
3. Current year change i ENCUMDIANCES .............cccovoviiviveueuesieieeeetesesesesesessssesesssasesesesesssssesssesesesesessssssasssasasesesesssnssesssssasasesesens [oeseesesesesnsesenene (543,645)|......coconne 30,851,063
4. Total gain (I0SS) ON GISPOSAIS .........cveveveueuieieiiieteteseeeece et te st esessas s st se s et et eses s s st sesesesessssassssesesesesessssssnsssesesesessassnsasesesas [eoesesenensnsennenseseseieennenens |oeseeresseeienene 15,167,881
5. Deduct amounts reCeiVed ON AISPOSAS ............ccovvieueueueeeeeeieieieteteteseee st et et et e ss s ss s seseseses e e s s s sesesesessssssasssesesesessasanans [oeteseseseseneseseenenteneneneies [oeeeeeaeaeenans 57,608,263
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiiieie ettt s saeesbeens [eeessse e eaeees [oaeeiseese et e
7. Deduct current year’s other than temporary impairment recognized .. ... 22,866,291
8. Deduct CUITENt YEAr'S AEPIECIALION .........cvcvveeeececeeeete e ececeeteteeeeeeseaeee s s s sasaeeesesessssassesesesesssssessesessssssssesesasssasassssssssanssanansnnanns [oesesesasscsesesans 3,213,433 | 16,809,019
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocoovvrverereueeeeeeieeeieeeieseseesenesenenes oesereeneeeeenns 261,637,378 |...ocvcvenee. 261,587,152
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 261,637,378 261,587,152
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 ..........cccvovrireririeuereeininesisieeieieeenes e 714,614,240 |................ 671,046,303
2. Cost of acquired:
2.1 Actual cost at tiMe OFf @CQUISIHION ...........c.oiviiiieiiietceeieece ettt ettt ettt e st e s e e e s e s ese s esesseseseeseseesesesessanens [eesesenseseteseseneeeseenneiens [reeereienneaas 110,602,400
2.2 Additional investment Made after CQUISITION ...............ceveueeiiieeeieseeecteteecees et e ettt eees s esessesaetesessenesesssssesesesesesnenessssnssass |oeeeeseseseneenennes 191,178 [, 1,123,997
3. Capitalized deferred INtEreSt NG OtNET ...........ccc.cvivivivceeececeieee e et ee e ettt ee e s et es et ettt esessesesssseetesesessanessssssansesesesnanasssns |eessesesenenensannsssseessnsenenns [oeesenessseseesenens (254,560)
4. ACCTUAD OF GISCOUNT ...ttt b et s b8t s s b e b ettt a st et ettt s et et et s esesetesesnas [omsmsnsnensemannanantesemennanans [eansesemennananenanas 743,544
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ............c......
7. Deduct amounts received on disposals . O 2,035,349 |..cooonnnen. 67,806,909
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........cooveveveueueiiiirieieieeeee s [oeeeee s 212,443 | 840,536
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii 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) ...
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 712,557,626 714,614,240
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 PriOF YEAT ..........cccvcveveueueueeieieieeeteeeees ettt es e s s s sessanas [eoeseeans 10,174,843,728 |.......... 10,047,956, 960
2. Cost of acquired:
2.1 Actual cost at time OF ACQUISITION .........c.oevieiereeeecececeece ettt s s s s s s s s s esesessnnnesenesens |eeeeeseneneeans 104,143,079 |.oovienee 441,647,562
2.2 Additional investment made after acquisition . U PR 189,636,627 |................ 854,913,642
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. ACCIUAI OF GISCOUNL ...ttt ettt et a ettt es s e s st s et e s es e s e s s s s s s s et et esessasssas st esesesessas s s sesesesesessananssesas [eresenneseeeseaeaeaene 140,607 |....cccvvvvicenne 262,488
5. Unrealized valuation iNCTEASE/(ECIEASE) ............cccueueueveeeeeceeeeeeeeeeeceetetesesesssaese e sesessssesssesesessssssesssesensssssesassssnsssssasasesansssnsasans [eesesssncncaesens 33,111,462 47,749,582
6. Total gain (I0SS) ON GISPOSAIS ........veveeeceeeveeieececeetete e eeeeaeee e eeesaeaeseseseseasaesesssessssesesesesssssssssesasassssssssesesssssssnsesassssasanssssnnas [eesesescscseiesananas (28,950)|... ..(41,555,996)
7.  Deduct amounts reCceived ON GISPOSAIS ...........cccovvveveueueeeeceeieieteteteseseaes st et s eae s s s s sesesesesessssss s sesesesesssssssssesesesesesnans [oeseeeseneeenes 161,020,823 |........... 1,016,030,602
8. Deduct amortization of premium and AEPreCIAtION .............ccueveveveeeceeeeeeeeeeeecee oo eeesscaete et esesssae e tesesessssesesesesensssesesessnsnsssnsessnas [oesesescneiesens 45,475,702 | 196,291,098
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene 36,444,890 |.........cc...... 56,393,043
10. Deduct current year's other than temporary impairment rECOGNIZEA .............cccvoveveviviueueueuieiieeeieie ettt es et sesss s s sseaens [ereereeseeeeeeeeeaene 259,914 .o 20,201,853
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 10,331,535,004 |... 10,174,843,728
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e i [ 21,450,056 |................ 41,478,083
13.  Statement value at end of current period (Line 11 minus Line 12) 10,310,084,948 10, 133,365,645
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 36,645,816,520 |........... 33,729,719,556
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 8,551,291,165 |.......... 26,597,052,449
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 21,979,885 | 85,386,488
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 97,331,638 |.....cconenve (22,316,114)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(48,228,704)]... ...64,955,510
6. Deduct consideration for bonds and stocks disposed of . I 6,284,468,158 |........... 23,677,339,851
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 17,891,589 |................. 94,645,393
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ..............cccouveiueviviiriisirereiiisiesssiese e essssese s sssssesesans oeeeeescacecees (4,368,007)].....ccccnnvee. 21,623,004
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 2,967,510 |ocooverree 61,112,504
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 1,736,366 |.cococvereenee 2,493,375
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 38,960,231,516 |.......... 36,645,816,520
12.  Deduct total NONAAMItEEA BMOUNES .......c.curiiieiiiieieiies ettt ettt ettt ettt et et en ettt esenanaens [renmennnananannanas 2,360,762 |....coveneene 2,360,762
13. Statement value at end of current period (Line 11 minus Line 12) 38,957,870,754 36,643,455,758
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
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 et [ 17,596,047,309 |........... 5,936,936,537 |........... 4,338,222,323 |................ 435,763,346 |......... 19,630,524 ,869 |......covrereieierierririiees e [ 17,596,047,309
2. NAIC 2 () ettt h ettt b ekt h et bt bt b et bttt b bt e et ea bttt e et e ete e ens [er e rees 14,266,813,564 |............ 1,761,873,032 |........... 1,377,282,482 |...ccvvenee (24,709, 347)|.......... 14,626,694, 767 |.......ovovieeeieeniicnienis o oreeeens 14,266,813,564
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 2,017,513,043 |................ 356,747,949 |......co.... 291,020,067 |.......co...... (11,940,775)|............ 2,071,300, 157 [oooceceeeeeeereeiens e [ 2,017,513,043
4. INAIC 4 (@) ettt b ettt h £t et h ekt bt bt bttt ettt na bt ettt nete et [rere s 1,310,813,964 |............... 397,562,343 |.........co.c.. 272,675,812 |.ccoveneeeee. (86,444 ,411)|............ 1,349,256,083 ... [ [ 1,310,813,964
5. NAIC B () ittt [ 162,303,354 |....occuvvnvne. 22,982,773 |.coceriee 27,803,919 |.oeree 34,480,832 |.cooceeenne 191,963,047 |- oo [ 162,303,354
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 19,883,045 32,834 21,996,924 2,673,973 592,928 19,883,045
7. Total Bonds 35,373,374,278 8,476,135,468 6,329,001,526 349,823,618 37,870,331,839 35,373,374,278
PREFERRED STOCK
8. INAIC T ettt ettt a bt h st s s s A b s R s et e s AR b R s et s e stk sesesene et es et sesesenenenens [erereseanneneneesaeneneteinnenens [oretetee st st saeies [eeeeei e nnenen [eeesee s sasnens [reeeet i nnensoreen et seenen [oeeeeei e e
NAIC 2 ettt b sttt e heEeh e a2 e RS h R R e £ e e R R h Rt n ettt e s b b sttt ee e s nenn [renne s 15,213,470 [ ot oo 539,325 |..ocviiines 15,752,795 oo oot oo, 15,213,470
TO. NAIC 3 bbb bbb bbbt b ettt [sere s 20,925,772 |..oocoiciicicieiricieies o o 1,250,654 |....ccoovneeeee 22,176,425 |ooeeeecceeeeeeees [ [ 20,925,772
TA. NAIC 4 ettt ettt et h et et s et s et et et R etk et e R et e s e ne s eneeseReeseseesese et ese st esenseseneeseneesesennes [sereeter et et ettt nsies[ereten ettt et [t oo [ [ [oere e
T2, NAIC B bbbttt b bbbttt b et ens [seee et 2,879,880 |....eececeeeeeeeriecicieerinens foeeieieirinenense s [ [ 2,879,880 |....oeeceeeeieeeeeeirieirieiies oo [ 2,879,880
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 51,953,348 903, 186 52,856,534 51,953,348
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 90,972,469 2,693,165 93,665,634 90,972,469
15. Total Bonds and Preferred Stock 35,464,346,748 8,476,135,468 6,329,001,526 352,516,783 37,963,997,473 35,464,346,748
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ .o 943,649,149 : NAIC2 $ .coooveveeee. 485,265,062 ; NAIC3 $ cooveevrennnne 2,716,653 NAIC4 $ oo 7,500,000 ; NAIC5 $ oo i NAICE $oii




STATEMENT AS OF MARCH 31, 2024 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 43,267,043 XXX 46,129,254 105,722 1,584
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.c.cucueuiiiiieieieeeeeeeeee ettt eaeass s s s esesesssnnas [ereseeseeeeenens 100,563,759 |..cccoeenve 469,560,645
2. Cost of Short-term INVESIMENTS ACGUITET ............coiiiiieeeecececeeeeee ettt sttt s s ese s s st sesesesessasssssesesesesnsnas [ereensseeseseaennnens 390,468 |........c...c 207,568,646
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 192,406 |.....ccvovnveee 6,944,408
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS .......c.cooieieieeeeeeeeeeieeieee et eteteaeas et et tese e st s et eseses s s st seseseseseasanassesesesesessssssassssseseseseananas |oeeseseseseneneneneaeaseeaeas 253 | (267,410)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 57,870,990 |.cooorueneee 583,180,911
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuieiieieeetete ettt ettt ettt eseae s ee st s te s et es e s s ssssesetesesessss s st ssssesesesesssssssasasesesesennas |oeseseseseseseneneenaes 8,854 | 61,618
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 43,267,043 |................ 100,563,759
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 43,267,043 100,563,759
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STATEMENT AS OF MARCH 31, 2024 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) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns (6,612,949)
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............ceueiiiieeeeeteiieiesetesetetess e sese s s sese s s sssseseses s ssssesese s s ssssesesessssssssesesessssssssesesesasssansnsesesss  teebebesssnsstaseetann 136,170
Unrealized Valuation INCrEASE/(AECIEASE) .........c.c.oviurueuereiieieeeseteiee e ssse st st e sssese s ss s s esese s ssssesssese s s s asseses e s s s ssses et s s e ses et et ssssses et s ssssesesessanans fetatsetetesnensaneee 383,610

SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 4,207,775
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 4,366,724
AATIOTHZAtION ... s s s e s2s e e e e e e e e e s e e s e s et ns | Sbesiens st (500,976)
................... 7,007,567
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+T+8+9) .......c.cooviuiuiiiiiiieieieeeiiisieiesese s ssseseses s s sesssnns | tertsssesesessensasanes 254,473

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

Statement value at end of current period (LINE 10 MINUS LINE T1) c....iviiuiueuiiiieiieteieiieeseeete et esesete et s et be et sss bbb ss s st bbb s snsesebe s s s sssesebesassns toebetesssnestaseetana 254,473

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........cueiuiiieeieeieeiie ettt ettt e e et et e eaeeeaeees e e sae e b e e abeenseeaseeneeaneeasees Sasessaesssesaseesaeasaeaaasanaeans
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............ccccoeveveveeeies coerererereeneneens 4,418,927
3.12 Section 1, COlUMN 15, PHIOT YEAN .......cvcvevieeeeeeeveeereseeieeeeeeeesetesessesnenes ereseeesessesenens 9,043,720 .....c.ccoene. (4,624,793)
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 3,139,421
1,279,242 ... 1,860,178 ..o (2,764,614)

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 ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 7,558,348
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 10,322,962
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas (2,764,614) ................. (2,764,614)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e (2,132,798)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (12,455,761)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (12,455,761)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ..ottt e eae e et s s s ae s et s es s asaseese s s s asssseses s s asseteses s sssssseesas s s sssesesas s s ssses et s s sssssnsesas s sssnsssssansananansa 2ansesesessnnas 10,322,962
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtIONS IN PHOT YBAT ...........c.cvovucueueteieeeeeceeteteeeeeesetete et esesssaetesesesessssetesesesenssestesesesessssssesesasensssstesesesensssssesasasanns Sassssesesesina (10,322,962)
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt b e e b e e s b e eseeeaee s Saseeaeeaeaaesaesaaesaeesaae e
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiiiiiiii ettt ettt ettt he e bt bt e s bt e ke e bt e a bt e a bt ea et eae e she e eheeebeeabeabeen Seemeeaaeeaaeesaesaesneeaaeeaneas
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STATEMENT AS OF MARCH 31, 2024 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

11

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

. [Cash Security-TREASURY BOND ..

. |Cash Security-TREASURY NOTE ..

. [Cash Security-TREASURY NOTE ..

WRITTEN CALL OPTION ON JUN24 SPX
05400, effective 02/16/2024,
attached to Cash Security-TREASURY
BOND ...t
CALL OPTION ON JUN24 SPX @5200,
effective 02/16/2024, attached to

FUTURE US 10YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 10YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE JUN 24,
effective 02/23/2024, attached to

FUTURE US 2YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE JUN 24,
effective 02/23/2024, attached to

FUTURE US 5YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE JUN 24,
effective 02/23/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE JUN 24,
effective 02/23/2024, attached to

[Cash Secur i ty-TREASURY NOTE .........

............ 8,640,000

............... 170,000

............ 1,640,000

...8,320,000 |...

............ 6,857,382

............... 172,679

............ 1,341,167

.108,365 |...

............ 7,238,150

....294,640

............... 150,835

............ 1,191,049

02/16/2024 .....

02/16/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

06/21/2024 .....

06/21/2024 .....

06/18/2024 .....

06/18/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/28/2024 .....

06/18/2024 .....

WRITTEN CALL OPTION ON JUN24 SPX
185400 ..o

CALL OPTION ON JUN24 SPX 85200 .... |...

FUTURE US 10YR NOTE JUN 24 .........

FUTURE US 10YR NOTE JUN 24 .........

FUTURE US 2YR NOTE JUN 24 ..........

FUTURE US 2YR NOTE JUN 24 ..........

FUTURE US 2YR NOTE JUN 24 ..........

FUTURE US 2YR NOTE JUN 24 ..........

FUTURE US 2YR NOTE JUN 24 ...

FUTURE US 2YR NOTE JUN 24 ..........

FUTURE US 2YR NOTE JUN 24 ..........

FUTURE US 5YR NOTE JUN 24 ..........

FUTURE US 5YR NOTE JUN 24 ..........

FUTURE US 5YR NOTE JUN 24 ..........

FUTURE US 5YR NOTE JUN 24 ..........

FUTURE US 5YR NOTE JUN 24 ....

FUTURE US 5YR NOTE JUN 24 ..........

FUTURE US 5YR NOTE JUN 24 ..........

FUTURE US ULTRA 10YR NOTE JUN 24 .

............... (40,484)

....108,365 |..

............. (118,000)

....294,640

................ (5,859)

............... (10,547)

................ (6,797)

912810-TH-1 .

912810-TH-1 .

912828-YQ-7 .

912828-Y0-7 .

91282C-GP-0 .

91282C-GP-0 .

91282C-GP-0 .

91282C-GP-0 .

91282C-GP-0 .

91282C-GP-0 .

91282C-GP-0 .

91282C-CB-5 .

91282C-CB-5 .

91282C-CB-5 .

91282C-CB-5 .

91282C-CB-5 .

91282C-CB-5 .

91282C-CB-5 .

91282C-GP-0 .

TREASURY BOND ...eevveeiiiiiiiaenianns

TREASURY BOND ...

TREASURY NOTE ....ovveiieiiiiiieeens

TREASURY NOTE .....ooviieiiiiiieenns

TREASURY NOTE ....evveieeiiiiieeeens

TREASURY NOTE .....oooiiiiiiiiieenns

TREASURY NOTE ....ovveiieiiiiieeaens

TREASURY NOTE .....oooiiiiiiiiieenns

TREASURY NOTE .

TREASURY NOTE .....oooiieiiiiiieenns

TREASURY NOTE ....ovveiieiiiiiieeens

TREASURY NOTE .....oooiiiiiiiiieenns

TREASURY NOTE ....evveieeiiiiieeeens

TREASURY NOTE .....oooiiiiiiiiieenns

TREASURY NOTE ....ovveiieiiiiiieeens

TREASURY NOTE .

TREASURY NOTE ....evviiieiiiiieeeens

TREASURY NOTE .....oooiiiiiiiiieenns

TREASURY NOTE ....vvvvieeeiiiiiiniennns

............ 6,897,866

............... 172,679

............ 1,341,167

............ 7,356,150

............... 168,101

............ 1,383,238




STATEMENT AS OF MARCH 31, 2024 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

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

Description Value

10

Book/Adjusted
Carrying

11

Fair Value

12

Cusip

Designation or

14 15
NAIC

Other Carrying

Description Value

Book/Adjusted

16

Fair Value

L'G0IS

FUTURE US ULTRA 10YR NOTE JUN 24,

effective 02/23/2024, attached to
. [Cash Secur i ty-TREASURY NOTE ..

FUTURE US ULTRA 10YR NOTE JUN 24,"

effective 02/23/2024, attached to

Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE JUN 24,

effective 02/23/2024, attached to

Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE JUN 24,

effective 02/23/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US ULTRA T-BOND JUN 24,
effective 02/23/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US ULTRA T-BOND JUN 24,
effective 02/23/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US ULTRA T-BOND JUN 24,
effective 02/23/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US ULTRA T-BOND JUN 24,
effective 02/23/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US ULTRA T-BOND JUN 24,
effective 02/23/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US ULTRA T-BOND JUN 24,
effective 02/23/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US 2YR NOTE JUN 24,
effective 02/26/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE NASDAQ 100 E-MINI JUN 24,

effective 03/11/2024, attached to
. |Cash Security-TREASURY NOTE .. .

FUTURE US 5YR NOTE JUN 24,
effective 03/14/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US 5YR NOTE JUN 24,
effective 03/14/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US 5YR NOTE JUN 24,
effective 03/20/2024, attached to

Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE JUN 24,

effective 03/20/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US 2YR NOTE JUN 24,
effective 03/25/2024, attached to

Cash Secur i ty-TREASURY NOTE .........

FUTURE US 2YR NOTE JUN 24,
effective 03/25/2024, attached to

[Cash Secur i ty-TREASURY NOTE .........

............ 2,500,000

................. 6,000

....52,000 |...

............ 7,207,955

................. 8,178

............ 2,540,575

................. 6,005

....... 6,401,163

............ 7,263

....... 2,511,133

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/23/2024 .....

02/26/2024 .....

03/11/2024 ...

03/14/2024 .....

03/14/2024 .....

03/20/2024 .....

03/20/2024 .....

03/25/2024 .....

03/25/2024 ...

06/18/2024

06/18/2024

06/18/2024

06/18/2024

06/18/2024

06/18/2024

06/18/2024

06/18/2024

06/18/2024

06/18/2024

06/28/2024

06/21/2024

06/28/2024

06/28/2024

06/28/2024

06/18/2024

06/28/2024

06/28/2024

FUTURE US ULTRA 10YR NOTE JUN 24 .

FUTURE US ULTRA 10YR NOTE JUN 24 . |....cciiiiiiiiiiiinns

FUTURE US ULTRA 10YR NOTE JUN 24 . |.....ccceiiiiiiiis

FUTURE US ULTRA 10YR NOTE JUN 24 . |....cciiiiiiiiiiiinns

FUTURE US ULTRA T-BOND JUN 24 ..... |oocceeiiiiiiiiiiees

FUTURE US ULTRA T-BOND JUN 24 ... |ooeeciiiiiieiiiiiinns

FUTURE US ULTRA T-BOND JUN 24 ..... |oocceciiiiiiiiiiees

FUTURE US ULTRA T-BOND JUN 24 ... |ooeeciiiiiieiiiiiinns

FUTURE US ULTRA T-BOND JUN 24 ..... |oocceiiiiiiiiiiiees

FUTURE US ULTRA T-BOND JUN 24 ... |ooeeeiiiiiiiiiiiiinns

FUTURE US 2YR NOTE JUN 24 ... [oeeeniiiiiiiceiies

FUTURE NASDAQ 100 E-MINI JUN 24 ..

FUTURE US 5YR NOTE JUN 24 ... [oereniiiiiieeeies

FUTURE US SYR NOTE JUN 24 ..ot [oeiiiiiiiieiiiiies

FUTURE US 5YR NOTE JUN 24 ......cc. [oeeeniiiiiieeeiies

FUTURE US ULTRA 10YR NOTE JUN 24 . |....cciiiiiiiiiiiinns

FUTURE US 2YR NOTE JUN 24 ......cc. [oereniiiiiieeeiies

FUTURE US 2YR NOTE JUN 24 ....coooe |oeeiiiiiiiiiiiiiiin

...813

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

................. 1,406

............... 202,969

................. 8,438

................ (2,641)

91282C-GP-0 .

91282C-GP-0 .

91282C-GP-0 .

91282C-GP-0 .

912828-P4-6 .

912828-P4-6 .

912828-P4-6 .

912828-P4-6 .

912828-P4-6 .

912828-P4-6 .

91282C-GP-0 .

91282C-GP-0 .

91282C-CB-5 .

91282C-CB-5 .

91282C-CB-5 .

91282C-GP-0 .

91282C-GP-0 .

91282C-GP-0 .

......................................... 7,207,985

.............................................. 8,178

......................................... 2,540,575

.............................................. 6,095

..51,419

........ 7,434,058

............. 8,434

........ 2,472,070

............. 5,933

9999999999 - Totals

22,016,123

21,711,221

XXX

XXX

XXX 67,881

(778,290)

XXX

XXX 21,948,242

22,489,512
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STATEMENT AS OF MARCH 31, 2024 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

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4
Total Replication
(Synthetic Asset)
Transactions
Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning Inventory

Add: Opened or Acquired Transactions...........c.ccceceeveennenn

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

Criteria......cccovevens

Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value

38,514,278

................. 57,365,268

................. 38,514,278

................. 57,365,268

Ending Inventory

36

22,016,123

36

22,016,123
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STATEMENT AS OF MARCH 31, 2024 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 ......iuiieiiieeieieeteieeteeeetees et es e ese e es et es e es e ees e ees e e s e e ees e e et a s e s s e e e s e e s s ebs b s e s s es s ee s eaessnaesns febsiesstesnseesinea 254,473

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 4,418,927

TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 4,673,401
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 8,979,650

Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (4,306,250)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt et ettt et et et et et et et et et et et et et e e et e e e e e e eeeeeeeseeeeeanse oteeveeressesseereeseas 363,233

Part B, Section 1, Column 13 (666,017)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s s s st et eses e s s s s sesesesesssnsnsnsnssenesesensneneee e (302,785)
Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 5,511,855

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (5,814,639)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuuivieiiieeieeie ettt es st ss s s et st eS8 8285ttt b bt et entes eebessessensenaenns 2,288,939

Part B, SECHON 1, COIMN 20 ......iuiuuieiuititieetieetsisetstsetsesese st sseeees e e b e e e e £s b e b £ b £t e e ee e e bbb eb bbb bbbt ens oebesictesectnes 46,140,408

Part D, SECHON 1, COIUMN 12 ...ttt esnss eeiessessetsenni 48,429,347

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

10.
1.
12.

Book/adjusted carrying value, December 31 of prior year
Cost of cash equivalents acquired
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct consideration received on disposals
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

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

Deduct total nonadmitted amounts

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

............ 3,565,713,080

2,909,011,823

............ 3,371,900,113

....................... 318,677
........... 76,238,717,870

3,565,713,080

S108
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STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

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

SCHEDULE A - PART 2

1 4 5 6 7 8 9
Location
2 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Tech-Cor Training Wiheel ing 01/01/1973 .......... VARIOUS ....3,634
Rochel le/Greenfield Data Center .. .| Rochel le .. ... 11/29/2007 .. . | VARIOUS .. 911,736
IPC @ Hudson (formerly GLOC) .. Hudson .. ...01/01/1968 .. .. | VARIOUS ..
29 N Wacker ....c...eeeeeen 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 .. . 224,922
Rincon Vineyard . | Gonzales 05/01/2021 .......... VARIQUS 729,028
0199999. Acquired by Purchase 3,807,304
0399999 - Totals 3,807,304
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Tempe Industrial Tempe ...10/02/2021 .. [BCORE TLC Owner LLC .....ovvevnvvennnns [oee TR AT - . - . .
Cour thouse Apartments .... |Wheaton ...01/26/2023 .. [ JM Cour thouse Apartments, LLC .....|[....
0199999. Property Disposed

4 802

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
400016 ovvvnniiiiiiiniiiiii e ES =P P PPPPTN O T UUUUUON FEPTTPOTY 04/14/2022 ...oovven foeiiiiiiiii 9.190 |uuuuiiiiiiiii e o 191,178 [ 20,249,358
0599999. Mortgages in good standing - Commercial mortgages-all other 191,178 20,249,358
0899999. Total Mortgages in good standing 191,178 20,249,358

1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure

3399999 Totals 191,178 20,249,358

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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
123525 . ... |EDINA ... ...04/10/2015 334,006 |. .. 334,006 ... .. 334,006 |..
123600 . ... | SEATTLE . .. 06/30/2017 489,172 |. .. 489,172 |... .. 489,172 |..
123627 . . | SUGAR LAND ...04/27/2018 128,965

123667 ... SACRAMENTO ... 10/04/2019 .....

123669 ... OLATHE 10/31/2019 ... 165,152 165,152 |..
123677 . ... | DAYTON .. ...10/23/2019 ..... 225,854 |. .. 225,854 |..
123674 . . [ CLEVELAND . .. 1170172019 ..... 187,086 |. 187,086 |..

. [GALLATIN ..

123682 . . ...12/19/2019 ... .57,524 |..
123692 . <. [NASHVILLE . ...04/15/2020 ..... 50,618 |..
123695 . . [NORTH HILLS ...07/15/2021 .50,911 |..

123699 ... HENDERSON

..... 07/07/2021

..... 5,398 |..

123700 ... ... | GAINESVILLE 07/30/2021 ....35,001 |..
123707 . . |ROCKLIN ... ...00/29/2021 .34,795 |..
123697 ... LAKEWOOD .. 10/01/2021 41,432 ).

LINTHICUM i ...10/727/2021

...76,644 |..

123698 ... .
123716 . .| SPRING HILL .. ...12/15/2021 .45,830 |..
123713 ... SALT LAKE CITY wovvveeeivieiieeessineines fovieeeeenisssn Ul e e o 01/14/2022 ... 26,118 |..
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STATEMENT AS OF MARCH 31, 2024 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
0299999. Mortgages with partial repayments 2,035,349 2,035,349 2,035,349
0599999 - Totals 2,035,349 2,035,349 2,035,349
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STATEMENT AS OF MARCH 31, 2024 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
CusIrP 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
050696-10-5 ......... AUDAX MEZZANINE FUND 111, L.P. ........ Boston ..| Audax Group . eeeeens |-22.02/14/2011 L 62,631 ...2.250
000000-00-0 .........| ANTHEL |ON PRODIGY CO-INVESTMENT LP ... .. [NEW YORK s .| ANTHEL ION CAPITAL PARTNERS LLC .. ...08/04/2020 ... 100.000
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 112,631
000000-00-0 ......... AFFINITY ASIA PACIFIC FUND V LP . ... | SINGAPORE ...| AFFINITY EQUITY PARTNERS .... o 12/1172018 .. .... 395,833 .. 17,258,631 |... 1.050
000000-00-0 ......... AFFINITY ASIA PACIFIC FUND IV .... Singapore ...| AFFINITY EQUITY PARTNERS .... .|....08/16/2013 ... .... 223,303 .. 7,811,545 |...
000000-00-0 AMBER CO-INVESTMENT PARTNERS, LLC .. SANTA MONICA .... .| CLEARLAKE CAPITAL GROUP, L.P. ... ....09/06/2018 ... ....866,993 1,781,199 |...
000000-00-0 . ..| AMERRA-ANDROMEDA CO-INVEST |1, LP .. NEW YORK ...... AMERRA CAPITAL MANAGEMENT LLC .. 11/19/2019 . . 106,854 |..
000000-00-0 . ..| ARCLINE CAPITAL PARTNERS LP ...... SAN FRANCISCO ARCLINE INVESTMENT MANAGEMENT ..11/04/2019 . . 1,225,668 |..
000000-00-0 . ..| ARES CORPORATE OPPORTUNITIES FUND IV . Los Angeles Ares Management LLC .. .. 11/05/2012 . .109,077 |..
000000-00-0 . ..|ASTERION INDUSTRIAL INFRA FUND I, FCR MADRID ...... ASTERION INDUSTRIAL PARTNERS . 11/22/2019 .
000000-00-0 . ..| AURORA EQUITY PARTNERS V LP .... LOS ANGELES AURORA CAPITAL GROUP . ..06/10/2016 .
000000-00-0 . ..|BPEA Private Equity Fund V LP . ST PETER PORT EQT ..... ..12/01/2010 .
000000-00-0 . ..|BLACKSTONE CAPITAL PARTNERS V, . New York ... Blackstone ..01/30/2006 .
000000-00-0 BOPA1 LP BLACKROCK OPPORTUNISTIC ... NEW YORK ... .. | BLACKROCK . |.-..07/21/2016 ...
000000-00-0 BLUE ROAD CAPITAL LP NEW YORK ... .|Blue Road Capital ....11/05/2015 ...
000000-00-0 . ..| BROOKFIELD INFRASTRUCTURE FUND IV-B LP . NEW YORK BROOKF IELD ASSET MANAGEMENT ..00/13/2019 .
000000-00-0 . ..|BROOKFIELD INFRASTRUCTURE FUND I11-B LP ... NEW YORK BROOKF IELD ASSET MANAGEMENT ..07/07/2016 . ..
000000-00-0 . ..|BLACKSTONE TACTICAL OPPORTUNITIES FUND I LP . NEW YORK BLACKSTONE GROUP ... ..02/08/2019 . . 1,536,581 |.. .. 22,715,368
000000-00-0 . ..|CA ENERGY INVESTMENT PARTNERS LP ... HOUSTON .. JACO OIL CO . 1171272019 . .. 41,504 |.. ... 156,123
000000-00-0 . ..| GCM GROSVENOR - ALLSTATE INSURANCE C NEW YORK GROSVENOR CAP . .. 11/14/2013 . . 452,963 |.. .. 16,720,859
000000-00-0 CMP GERMAN OPPORTUNITY FUND 111 LUXEMBOURG . ...| CMP CAPITAL MANAGEMENT-PARTNERS . . |....06/12/2017 ... .... 109,640 ... 8,455,470 |...
000000-00-0 CARLYLE POWER PARTNERS |1, L.P. .......... WASHINGTON .| THE CARLYLE GROUP ....02/20/2015 ... .... 180,667 ... 3,141,072 |...
000000-00-0 . ..| CENTER ROCK CAPITAL PARTNERS FUND | LP . ROLLING MEADOWS CENTER ROCK CAPITAL PARTNERS .. ..04/27/2018 . 122,068 |.. .. 13,220,187
000000-00-0 . ..|ENTREPRENEURIAL EQUITY PARTNERS FUND | LP CHICAGO .. L. ENTREPRENEURIAL EQUITY PARTNERS LP ..07/15/2019 . 719,906 |.. 1,531,800
000000-00-0 EIG ENERGY FUND XVI HOUSTON .. LTXL ..|EIG Global Energy Partners o |- 1271372013 ... 72,349 9,074,669 |...
000000-00-0 EQUISTONE PARTNERS EUROPEAN FUND V ... LONDON ... .GBR..........|Equistone Partners Europe ... ....06/26/2015 ... .... 386,337 1,725,088 |...
000000-00-0 . ..|EQUISTONE PARTNERS EUROPEAN FUND VI LONDON .GBR. EQUISTONE PARTNERS EUROPE ..07/09/2018 . ..2,744,252 |.. 4,080,770
000000-00-0 . ..|ENERGY SPECTRUM PARTNERS VII ..... DALLAS LTX ENERGY SPECTRUM PARTNERS . ..12/04/2014 . ..26,122 |.. ... 485,847
000000-00-0 . ..|ENERGY SPECTRUM PARTNERS VII1 LP DALLAS LTXL ENERGY SPECTRUM PARTNERS . ..01/25/2019 . . 2,102,278 |.. 8,351,494
000000-00-0 . ..|EXCELLERE CAPITAL FUND 11 .. DENVER . 00.. EXCELLERE PARTNERS LLC . ..10/03/2016 . 190,395 |..
000000-00-0 . ..|EXCELLERE CAPITAL FUND II ... Denver . 00.. EXCELLERE PARTNERS LLC . ..10/03/2011 . .. 57,169 |.. ,763,906
000000-00-0 . ..| GLENDOWER CAPITAL KLEIN CO-INVEST LP LONDON .GBR. GLENDOWER CAPITAL . ..07/11/2019 . ..90,383 |.. ...336,118
000000-00-0 . ..|GTCR FUND XI LP ..... CHICAGO .. GTCR .... ..00/02/2014 . . 342,397 |.. 6,287,813
000000-00-0 . ..|GTCR FUND XII LP ... .. | CHICAGO .. GTCR .... ..05/04/2018 . . 326,258 |.. .. 13,922,857
000000-00-0 . ..|HKWW CAPITAL PARTNERS . | NEW YORK HKIV- MANA . ..07/26/2018 . 414,663 |.. ... 227,023
000000-00-0 . .| INM ROSEGOLD IV ALPHA-2 PRIVATE EQUITY FUND SEOUL . IMM PRIVATE EQUITY, INC. . ..00/27/2019 . .. 84,066 |.. 2,987,343
000000-00-0 INSTARAGF ESSENTIAL INFRASTRUCTURE FUND I ... TORONTO .. ...| INSTARAGF ASSET MANAGEMENT INC. . |....10721/2019 ... .... 548,460 ...226,190 |...
000000-00-0 KAINOS CAPITAL PARTNERS |1 LP .... DALLAS .| KAINOS CAPITAL ....12/19/2016 ... . 2,263,647 ..5,119,714 |...
000000-00-0 . ..[KKR ASIAN FUND 111 LP NEW YORK KOHLBERG KRAVIS & ROBERTS ..02/12/2018 . .. 56,042 |.. 5,597,783
000000-00-0 LITTLEJOHN FUND IV ... ... |Greenwich .. ..|Littlejohn & Co. .............. . |--..06/18/2010 ... 1,481,371 |...
000000-00-0 LS POWER FUND IV FEEDER 1 LP . [ NEW YORK ... .|LS POWER ....11/27/2018 ... 3,671,874 |...
000000-00-0 . ..|LSV SPECIAL OPPORTUNITIES DOMESTIC FUND V LP NEW YORK LGK ADVISORS, LP ..06/28/2017 . 1,928,334
000000-00-0 . ..[MBK PARTNERS FUND I11 ... CENTRAL .. MBK Partners ..... ..04/17/2013 . , . 2,539,801
000000-00-0 . ..|MIDDLEGROUND PARTNERS | LP .. LEXINGTON MIDDLEGROUND CAPI . ..08/09/2019 . . 3,130,620 |.. 9,808,267
000000-00-0 . ..|MACQUARIE INFRASTRUCTURE PARTNERS I 11, LP Macquarie Infrastructure Partners . ..02/13/2015 . . 197,685 |.. 4,063,876
000000-00-0 . ..[NG CAPITAL PARTNERS Il LP ... NEXUS GROUP . ..07/22/2013 . 226,493 |.. 2,200,836
000000-00-0 . ..[NGP BRAVO CO-INVEST LLC ... NATURAL GAS P; . ..05/27/2015 . 210,000 [ e
000000-00-0 . ..[NGP Natural Resources XI LP . IRVING NATURAL GAS PARTNERS . .. 11/06/2014 . 1,421,083
000000-00-0 . ..[NGP NATURAL RESOURCES XII LP .. IRVING NATURAL GAS PARTNERS . .. 11/20/2017 . 8,121,367
000000-00-0 NOVAQUEST PRIVATE EQUITY FUND | LP ... .. [RALEIGH .. ..|QHP CAPITAL LP o[- 11705/2019 ... 1,809,195 |...
000000-00-0 OAK HILL CAPITAL PARTNERS IV ONSHORE LP ... .| STAMFORD ... .| 0AK HILL PARTNERS . ....07/28/2017 ... ...525,910 |...
000000-00-0 . ..| ODYSSEY INVESTMENT PARTNERS FUND V LP NEW YORK ODYSSEY PARTNERS ..07/07/2014 . 2,849,510
000000-00-0 ONCAP IV LP .| TORONTO ..| ONCAP ...12/19/2016 ... ...878,982 |...
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STATEMENT AS OF MARCH 31, 2024 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
CusIrP 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 PLATINUM EQUITY CAPITAL PARTNERS V LP BEVERLY HILLS .. .| PLATINUM EQUITY PARTNERS .... . s veeeeens |22 1272772019 L 1,691,654 |... ...0.180
000000-00-0 . ..|PARTNERS GROUP CLIENT ACCESS 15,LP INC/DYNACAST . ST PETER PORT PARTNERS GROWP ........ DO O O 2 N ..18.940
744646-10-2 .........|PRUDENTIAL CAPITAL PARTNERS IV, LP ... Chicago .. PGIM PRIVATE CAPITAL ..12/20/2012 . 2.500
000000-00-0 . ..|PRUDENTIAL CAPITAL PARTNERS V, LP .. CHICAGO .. PGIM PRIVATE CAPITAL ... ..04/21/2017 . .. 1.000
000000-00-0 . ..| QUANTUM ENERGY PARTNERS VI I CO-INVES HOUSTON .. QUANTUM ENERGY PARTNERS ..12/01/2017 . .. 96,014 |.. 1.670
000000-00-0 . ..| QUANTUM ENERGY PARTNERS VII LP HOUSTON .. QUANTUM ENERGY PARTNERS ..08/22/2017 . .649,878 |.. 0.970
000000-00-0 . ..|SILVER LAKE PARTNERS V LP ... MENLO PARK . SILVER LAKE PARTNERS ..06/12/2018 . .160,939 |.. 0.310
000000-00-0 . ..|SK CAPITAL PARTNERS I LP .. New York SK Capital Partners .. ..08/26/2011 . 4.580
000000-00-0 . .. SK CAPITAL PARTNERS V-A LP NEW YORK SK CAPITAL PARTNERS .. ..10/09/2018 . 1.340
000000-00-0 . LSLSPV-2LP ............. MENLO PARK . SILVER LAKE PARTNERS B O N 0.070
000000-00-0 . ..| SYCAMORE PARTNERS, LP New York SYCAMORE PARTNERS .. ..07/10/2012 . , . 2.430
000000-00-0 . ..| SYCAMORE PARTNERS I11, LP . NEW YORK SYCAMORE PARTNERS ..04/10/2018 . . 1,825,421 |.. 0.430
000000-00-0 . .. TILLRIDGE GLOBAL AGRIBUSINESS PARTNERS |1 LP IRVING ... TILLRIDGE CAPITAL PARTNERS LLC ..06/11/2017 . .869,234 |..
000000-00-0 . ..|TRIDENT V ....... Greenwich Stone Point Capital .. ..12/20/2010 . . 409,938 |.. 1,363,527
000000-00-0 TRIDENT VI LP . . [GREENWICH .. ..| STONE POINT CAPITAL .. . |....09/12/2014 ... 1,704,849 |...
000000-00-0 VISTA EQUITY PARTNERS FUND IV LP . | San Francisco ... .| VISTA EQUITY PARTNERS ....10/14/2011 ... 6,333,906 |...
000000-00-0 . ..|VISTA EQUITY PARTNERS FUND IV PARALLEL LP SAN FRANCISCO VISTA EQUITY PARTNERS .. ..12/30/2016 . ...846,247
000000-00-0 . ..|VICTORIA SOUTH AMERICAN PARTNERS |1 LP . Buenos Aires . VICTORIA CAPITAL PARTNERS ..03/28/2012 . ... 999,965
000000-00-0 . ..|WHITEHORSE LIQUIDITY PARTNERS |11 LP . TORONTO .. WHITEHORSE LIQUIDITY PARTNERS ..10/30/2019 . .. 2,575,989
000000-00-0 . ..|WINDROSE HEALTH INVESTORS V LP ... NEW YORK WINDROSE HEALTH INVESTORS ...... ..04/08/2019 . . 181,851 |.. ... 456,486
000000-00-0 . ..| ASCENDENT CAPITAL PARTNERS |11 LP CENTRAL .. ASCENDENT CAPITAL PARTNERS LIMITED ..01/21/2020 . . 157,500 |.. 4,997,858
000000-00-0 . ..|ANTHELION FUND | LP .. NEW YORK ANTHELION CAPITAL PARTNERS LLC ..02/11/2020 . .163,818 |.. 2,072,798
000000-00-0 . ..|DC FRONT RANGE HOLDING BOCA RATON . DIGITAL BRIDGE ........cevveeen ..03/05/2020 .
000000-00-0 BIF 1V SIDE-CAR LP NEW YORK ... ..| BROOKFIELD ASSET MANAGEMENT . |--..01/16/2020 ...
000000-00-0 CRAYHILL PRINCIPAL STRATEGIES FUND I LP .... NEW YORK .| CRAYHILL CAPITAL MANAGEMENT LP ....03/16/2020 ... ... 392,372
000000-00-0 . ..|EMERALD LAKE PD ACQUISITION LP ..... LOS ANGELES EMERALD LAKE CAPITAL MANAGEMENT ..01/14/2020 . .161,883 |..
000000-00-0 . ..| AMERICAN PACIFIC GROUP FUND | LP ... LARKSPUR . AMERICAN PACIFIC GROUP . ..04/17/2020 . . 1,506,264 |..
000000-00-0 ODYSSEY INVESTMENT PARTNERS FUND VI LP . NEW YORK ... ..| ODYSSEY PARTNERS . |--..04/20/2020 ... ... 322,431
000000-00-0 RRG SUSTAINABLE WATER IMPACT FUND LP . LOS ANGELES .. .| RRG CAPITAL MANAGEMENT . ....07/27/2020 ... ..4,558,942
000000-00-0 . ..|CREST ROCK FUND I-A LP . DENVER ...... CREST ROCK PARTNERS .. ..10/23/2020 . . 1,539,119 |..
000000-00-0 . ..|EPIC FUND I, SLP ..... LUXEMBOURG . CASTIK CAPITAL ..... ..12/03/2020 . . 1,204,101 |..
000000-00-0 . ..|WHITEHORSE LIQUIDITY PARTNERS IV LP TORONTO .. WHITEHORSE LIQUIDITY PARTNERS . 11/26/2020 . .406,216 |..
000000-00-0 . ..|KLAR PARTNERS | SCSP ....... LONDON ... KLAR PARTNERS ....... ..12/04/2020 . . 3,339,698 |..
000000-00-0 . ..| SUNSTONE PARTNERS |1 LP SAN MATEO SUNSTONE PARTNERS ..03/26/2021 . . 542,875 |..
000000-00-0 . ..[MONTAGU VI LP . LONDON ... MONTAGU PRIVATE EQU ..04/01/2021 . .100,747 |..
000000-00-0 . ..[STRIPES V LP ... NEW YORK STRIPES GROUP ... ..01/19/2021 . .160,623 |..
000000-00-0 SIXTH STREET FUNDAMENTAL STRATEGIES PARTNERS LP . DALLAS ..| SIXTH STREET .|....01727/72021 ... ...588,914
000000-00-0 BTOF TICONDEROGA CO-INVEST DE LP . [NEW YORK ... .| BLACKSTONE GROUP ... ....03/17/2021 ... ....8,927
000000-00-0 . ..|ENCAP ENERGY TRANSITION FUND | HOUSTON .. ENCAP INVESTMENTS . ..03/10/2021 . .. 38,181 |..
000000-00-0 . ..|FH CSF HOLDINGS LLC .. SEATTLE FRAZIER HEALTHCARE PARTNERS ..01/08/2021 . . 198,657 |..
000000-00-0 . ..| THOMA BRAVO FUND XIV LP ... CHICAGO THOMA BRAVO PARTNERS ......... ..04/15/2021 . . 1,396,339 |..
000000-00-0 . ..|FRAZIER HEALTHCARE GROWTH BUYOUT FUND X, LP SEATTLE .. FRAZIER HEALTHCARE PARTNERS ..06/14/2021 . L 2,773,125 |..
000000-00-0 . ..|PROVIDENCE STRATEGIC GROWTH EUROPE LP .. PROV IDENCE . PROVIDENCE STRATEGIC GROWTH ... ..05/10/2021 . . 1,301,231 |..
000000-00-0 . ..| ARCLINE CAPITAL PARTNERS I LP ... SAN FRANCISCO ARCLINE INVESTMENT MANAGEMENT ..07/20/2021 . .851,998 |..
000000-00-0 . ..| ASTERION INDUSTRIAL INFRA FUND Il FCR MADRID ... ASTERION INDUSTRIAL PARTNERS ..07/28/2021 . . 223,573 |.. .. 11,004,217
000000-00-0 . ..[GTCR FUND XITT LP ovvvveeees CHICAGO .. GTCR oveveeeeiiiiieeeeeees ..00/07/2021 . .235,690 |.. .. 29,839,044
000000-00-0 LEEDS EQUITY PARTNERS VII LP .. . [ NEW YORK ... .. | LEEDS EQUITY PARTNERS .. . |....09/08/2021 ... . 2,802,831 .. 12,643,740 |...
000000-00-0 PGIM CAPITAL PARTNERS VI LP . CHICAGO .|PGIM PRIVATE CAPITAL ....00/22/2021 ... 1,077,461 .. 18,385,478 |...
000000-00-0 . ..|STG VI LP PALO ALTO SYMPHONY TECHNOLOGY GROUP ..07/23/2021 . . 3,356,938 |.. ... 397,253
000000-00-0 ......... ACTIS ENERGY 5 LP .. LONDON ..|ACTIS CAPITAL . |...07/01/2021 ... ....837,280 ..27,881,674 |...
000000-00-0 ......... MIDDLEGROUND PARTNERS || LP LEXINGTON .. .| MIDDLEGROUND CAPITAL . ... 11/15/2021 ... . 2,080,372 ...2,778,8% |...
000000-00-0 . ..|NOVAQUEST PRIVATE EQUITY FUND |1 LP RALEIGH .. QHP CAPITAL LP ..10/16/2021 . 151,679 |.. .. 10,543,788
000000-00-0 GALLATIN POINT CAPITAL PARTNERS I LP .. .. [GREENWICH .. .| GALLATIN POINT CAPITAL LLC . U ....12/29/2021 ... . 1,068,266 .. 12,122,631 |...
000000-00-0 ......... APOLLO INFRASTRUCTURE OPPORTUNITIES FUND |1 LP ...vvvvveiiiniinnnnnnnees NEW YORK ..., APOLLO MANAGEMENT ....ooooveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiins foviiiiiin e eeveeeens oo 12/06/2021 o fveeeee e e | 715,030 |ovvvvveerieiiiiiiiiiiiiiiiiins Joeeeiiiieeeeee 10,467,192
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000000-00-0 CARLYLE CREDIT OPPORTUNITIES FUND II LP ... . | WASHINGTON . .| THE CARLYLE GROUP ....12/14/2021 ... ....287,301 ... 5,064,478 |... ... 0.450
000000-00-0 . ..[MONTAGU+ SCSP .....evvvvvvnins LONDON ... MONTAGU PRIVATE EQUITY LLP .... ..12/02/2021 . .. 11,854 |.. 3,361,002 0.990
BAS1AS-RC-7 . ..| TENOR OPPORTUNITY FUND LP . NEW YORK Tenor Capital Management Company LP .. 1173072021 . . 7,500,000 |.. 5.150
000000-00-0 . ..| WINDROSE HEALTH INVESTORS V . NEW YORK WINDROSE HEALTH INVESTORS ... ..03/09/2022 . .. 78,186 |.. . 12,186,732 1.540
000000-00-0 . ..| 5TH CENTURY PARTNERS FUND | LP ... CHICAGO .. 5TH CENTURY PARTNERS . ..03/28/2022 . . 999,594 |.. 1,826,762 7.070
000000-00-0 . ..|BLACKSTONE TACTICAL OPPORTUNITIES FUND SONGS CO-INVEST LP NEW YORK BLACKSTONE GROUP ... ..03/30/2022 ... 334,282 |.. 3,201,633 ..10.190
000000-00-0 . ..|CCMP CAPITAL INVESTORS I11 CV L.P. NEW YORK CCMP CAPITAL ADVISOF ..03/25/2022 ... .. 10,472 |.. ... 284,214 0.330
000000-00-0 . ..|KAINOS CAPITAL PARTNERS |11 LP DALLAS ... KAINOS CAPITAL ........... ..03/28/2022 . . 2,882,815 |.. .. 21,240,553 3.350
000000-00-0 ORCHID ASIA VIII LP CENTRAL .. ...| ORCHID ASIA GROUP MANAGEMENT .. . |-...02/14/2022 ... ... 3,114,777 .. 16,401,714 |... ... 1.760
000000-00-0 LYRIC CAPITAL ROYALTY FUND |1 LP ... .. | NEW YORK .|LYRIC CAPITAL MANAGEMENT . ....03/26/2022 ... . 2,719,083 .. 15,694,076 |... ..9.69
000000-00-0 . ..|CORAL TREE PARTNERS LP . . |LOS ANGELES CORAL TREE PARTNERS .. ..05/06/2022 . 175,447 |.. .. 21,419,321 6.350
000000-00-0 . ..| TPG RISE CLIMATE LP ..... FORT WORTH . TPG CAPITAL ...vvvvnnes ..06/14/2022 . . 5,508,298 |.. . 110,928,952
000000-00-0 GSP ARB CO-INVEST FUND LP ... ... [NEW YORK ... ..| GARNETT STATION PARTNERS . . |....06/27/2022 ... 7,601
000000-00-0 ACTIVATE CAPITAL PARTNERS |1 LP .... . | SAN FRANCISCO ... .| ACTIVATE CAPITAL ... ....06/14/2022 ... . 1,410,000
000000-00-0 . ..|AIOF 11 POMODORO CO-INVEST LP . NEW YORK ... APOLLO MANAGEMENT . ..06/28/2022 . ... 4,806 |. ... 172,514
000000-00-0 . ..| ADVENT INTERNATIONAL GPE X LP . BOSTON ... ADVENT INTERNAT | ONAL ..09/26/2022 . . 1,869,910 |.. .. 19,885,887
000000-00-0 . ..|GTCR STRATEGIC GROWTH FUND | ..... CHICAGO .. GTCR .... ..09/29/2022 . 314,025 |.. 8,756,700
000000-00-0 . ..| SUMMIT PARTNERS GROWTH EQUITY FUNL BOSTON ... SUMMIT P ..09/29/2022 . .. 31,382 |.. .. 18,921,733
000000-00-0 HULL STREET ENERGY PARTNERS || LP BETHESDA ... ..|HULL STREET ENERGY ... . |....07715/2022 ... . 1,869,207 ... 5,644,754 |...
000000-00-0 STORY3 RECOVER 111 LP LOS ANGELES .| STORY3 CAPITAL ....08/17/2022 ...
000000-00-0 . ..| AIMPERA FIBER COINVEST LP SAN FRANCISCO AIMPERA CAPITAL PARTNERS . ..12/01/2022 . . 1,690,747 |.. 1,507,692
000000-00-0 . ..|EPIRIS FUND 11 BLP .......... LONDON ......... EPIRIS GROUP .............. .. 11725/2022 . . 323,656 |.. .. 35,736,671
000000-00-0 PLATINUM EQUITY CAPITAL PARTNERS VI LP . BEVERLY HILLS .. ..| PLATINUM EQUITY PARTNERS . |- 1271272022 .. ....841,475 .
000000-00-0 ICON INFRASTRUCTURE PARTNERS VI LP LONDON ... .| ICON INFRASTRUCTURE PARTNERS ....12/19/2022 ... . 4,788,535
000000-00-0 . ..|ENTREPRENEURIAL EQUITY PARTNERS FUND I LP CHICAGO ENTREPRENEURIAL EQUITY PARTNERS LP .. 12/13/2022 . 117,337 ..
000000-00-0 . ..| CAPVEST EQUITY PARTNERS V SCSP ... LONDON ... CAPVEST PARTNERS ...... ..03/27/2023 . .367,307 |.. .. 34,905,369
000000-00-0 . ..|SK CAPITAL PARTNERS VI LP ... NEW YORK SK CAPITAL PARTNERS .. ..01/19/2023 . . 5,407,548 |.. .. 16,179,899
000000-00-0 . ..|GENERATION IM SUSTAINABLE SOLUTIONS FUND IV (A) ILP . LONDON ... GENERATION INVESTMENT MANAGEMENT ..02/03/2023 . . 3,060,000 |.. .. 16,325,000
000000-00-0 . ..|BROOKFIELD INFRASTRUCTURE FUND V LP .. NEW YORK BROOKF IELD ASSET MANAGEMENT ... ..05/25/2023 . . 1,710,569 |.. .. 16,753,976
000000-00-0 . ..|GSP 4.0 FUND LP .. NEW YORK ... GARNETT STATION PARTNERS ... ..02/06/2023 . .996,780 |.. .. 12,452,3%
000000-00-0 . ..| ARCLINE CAPITAL PAI SAN FRANCI SC ARCLINE INVESTMENT MANAGEMEN ..04/28/2023 . ,019,753 |.. .. 26,315,666
000000-00-0 . ..|BLACKSTONE TACTICAL OPPORTUNITIES FUND IV LP NEW YORK BLACKSTONE GROUP ... ..06/28/2023 . . 2,036,169 |.. .. 28,691,265
000000-00-0 MED PLATFORM |1 SLP LYON ...| ARCHIMED .|....06/16/2023 ... ....279,016 .
000000-00-0 SUNRAYCER HOLDINGS LLC . [NEW YORK ... ..| CRAYHILL CAPITAL MANAGEMENT LP .. .+ [---.06/02/2023 ... 1,500,000
000000-00-0 CHARLESBANK CREDIT OPPORTUNITY FUND 111 LP NEW YORK ... ..| CHARLESBANK CAPITAL PARTNERS . |....09/06/2023 ... |.. ... 2,208,273 ..20,074,605 |... .
000000-00-0 PX3 PARTNERS CLEAN LP LONDON .| PX3 PARTNERS ....09/27/2023 ... ... 178,497 ... 2,148,964 |... 100.000
000000-00-0 . ..| SANDBROOK CLIMATE INFRASTRUCTURE FUND | LP STAMFORD SANDBROOK CAPITAL ..08/25/2023 . . 9,931,600 |.. .. 35,313,970 3.180
000000-00-0 KLAR PARTNERS I SCSP LONDON ...|KLAR PARTNERS . |--..10730/2023 ... ....208,750 .. 28,096,475 |... ...5.230
000000-00-0 LS POWER EQUITY PARTNERS V LP NEW YORK .|LS POWER ....12/04/2023 ... ... 229,236 .. 32,442,171 |... ... 1.330
000000-00-0 . ..| SER ENVIRONMENTAL COINVEST | LP . REDIOOD CITY . SER CAPITAL PARTNERS . .. 1173072023 . 11,280,000 |.. ..80.000
000000-00-0 THANOS SIDECAR LP NEW YORK ..| BROOKFIELD ASSET MANAGEMENT ... . |-...10720/2023 ... .... 162,905 ... 1.170
000000-00-0 DIGITALBRIDGE ZEUS PARTNERS LP BOCA RATON . .|DIGITAL BRIDGE ....11/01/2023 ... 17,854,183 .. 1.590
000000-00-0 . ..| AMERICAN PACIFIC GROUP FUND |1 LP LARKSPLR ... AMERICAN PACIFIC GROUP . ..01/29/2024 . 3,142,728 5.290
000000-00-0 PACIFIC AVENUE FUND | LP MANHATTAN BEACH ... ..|PACIFIC AVENUE CAPITAL PARTNERS . . |-..01710/2024 ... ... 1,712,300 |... ...4.260
000000-00-0 Gl DATA INFRASTRUCTURE FUND I LP .. SAN FRANCISCO ... .| Gl PARTNERS ....01/17/2024 ... .. 3,285,864 |... ...3.610
000000-00-0 . .. BBMA CO-INVEST LP .....vvvvriniiinnnnnns NEW YORK ... LEEDS EQUITY PARTNERS .. ..01/02/2024 . 6,799,499 ..10.560
000000-00-0 . ..|CRAYHILL PRINCIPAL STRATEGIES FUND II1 LP NEW YORK CRAYHILL CAPITAL MANAGEMENT LP ..01/17/2024 . 3,960,501 .. 26,039,499 3.000
000000-00-0 . ..|VCP FUND |1 HERON CO-INVEST LP NEW YORK VICTOR CAPITAL PARTNERS .. ..01/04/2024 . 3,848,004 ..19.000
000000-00-0 . ..|STG VII LP PALO ALTO .. .| SYMPHONY TECHNOLOGY GROUP ... ...03/25/2024 ... ....2,504,240 |... .. 18,780,760 |... 0.510
1999999. Joint Venture Interests - Common Stock - Unaffiliated 25,343,227 165,746,015 1,338,070,523 XXX
000000-00-0 ......... BLACKCHAMBER REAL ESTATE OPPORTUNITY FUND LP .. | WASHINGTON . .. | BLACKCHAMBER PARTNERS .. |- 1272472019 ... . 1,083,398 6,692,859 |...
000000-00-0 ......... BLACKSTONE CITY PROPERTY CO-INVESTMENT PARTNERS II LP .. ... |NEW YORK ... U .| BLACKSTONE GROUP . oo 1271772015 . , .
000000-00-0 ......... BLACKSTONE REAL ESTATE PARTNERS EUROPE V LP .......cooeveeeiinennnnnnn, NEW YORK ...oeeeeieiiiiiiiiiiiiiiiiiiiiiiinees BLACKSTONE GROUP ....eeevveeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiciies [oiiii s ceveeees ...06/15/2017 . |oveviee e | | 139,840 |.ovvvviiiiiiiiiiiiiiiiiiiiiies e 2,882,157 |.ooooiiiiiinnnns 0.250
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000000-00-0 ......... BLACKSTONE REAL ESTATE PARTNERS VII .. . |New York .|Blackstone Group ... 12/12/2011 ... ....213,719 4,555,618 |...
000000-00-0 . ..[HSRE BRIGHTVIEW CO-INVESTMENT LP CHICAGO .. HARRISON STREET ADVISORS LLC .. ..12/05/2019 . .. 31,225 |..
000000-00-0 . ..[ML-AT VENTURE 3, LLC ...cvvvveenens WHIPPANY METLIFE INVESTMENT MANAGEMENT LLC . ..07/22/2016 . . 1,818,751 |..
000000-00-0 ......... PATRIA BRAZIL REAL ESTATE FUND 11 .... .. [Sao Paulo .. ...| PATRIA INVESTIMENTOS-RE oo 1272272011 .
000000-00-0 ......... RANCHO PRESIDIO LAND PARTNERS LLC .. . [LOS ANGELES .. .| TRUAMERICA MULTIFAMILY . . |-...12/20/72019 ... 1,142,579 |...
000000-00-0 ......... WESTBROOK REAL ESTATE FUND V1| .. [New York .| Westbrook Partners . |--..12/03/2007 ...
000000-00-0 ......... WESTBROOK REAL ESTATE FUND VIII .... . [New York ... ..|Westbrook Partners ... |- 12/2272011 L
000000-00-0 ......... WESTBROOK REAL ESTATE FUND X LP .... NEW YORK ... ..| WESTBROOK PARTNERS ... . |...07/18/2016 ... .. 52,947
000000-00-0 ......... BREG SAVANNAH INDUSTRIAL FUND, LP DENVER ... ..| BROE REAL ESTATE GROUP . ....03/29/2021 ... .... 769,841
000000-00-0 ......... DERMODY PROPERTIES INDUSTRIAL FUND I11 LP ... .. | DERMODY PROPERTIES . |--..06/07/2021 ... . 1,408,355
000000-00-0 ......... ML-Al VENTURE 5 LLC .|METLIFE INVESTMENT MANAGEMENT LLC . ...07/0172021 ... ... 1,047,241
000000-00-0 . ..|CAPROCK LOGISTICS DEVELOPMENT VENTURE LP . NEWPORT BEACH CAPROCK PARTNERS . 4,177,000 |.. .. 34,398,283
000000-00-0 . ..|ELMTREE U.S. NET LEASE FUND IV LP . ST. LOUIS ELMTREE FUNDS .... 2,947 |.. 1,139,077
000000-00-0 . ..|FOCUS SENIOR HOUSING FUND Il LP .... CHICAGO .. FOCUS HEALTHCARE PARTNERS LLC . . L 1,773,337 |.. .. 44,760,320
000000-00-0 ......... ROCKBRIDGE HOSPITALITY FUND VIII LP .. ... | COLUMBUS . ..| ROCKBRIDGE CAPITAL ....07/01/2022 ... ... 1,113,689 ... 1,608,255 |...
000000-00-0 ......... MSP GP FUND I LP . | DALLAS ..| MONTGOMERY STREET PARTNERS . . [--..00730/2022 ... .... 2,013,013 L. 1,782,796 |...
000000-00-0 ......... BC CO-INVEST BRAMBLETON TECH PARK LP . WASHINGTON . .. | BLACKCHAMBER PARTNERS |- 1170172022 .. .... 1,905,979 .. 27,246,803 |...
000000-00-0 ......... BLACKCHAMBER REAL ESTATE OPPORTUNITY FUND |1 LP . WASHINGTON ... .. | BLACKCHAMBER PARTNERS .. . [--..03/3172023 ... ... 311,339 2,467,060 |...
000000-00-0 .........| CRP HIGHLANDER VENTURE LP NEWPORT BEACH .| CAPROCK PARTNERS ...08/15/2023 ... ... 450,000 ... 1,085,000 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 18,646,859 171,476,853
000000-00-0 ......... SM202 .. PHOENIX e CBRE Global Investors ............ceeeevvivieeiiiiiiiiiiiiiiiiiiins fooviiiiies ceeeeeens ....10/30/2020 ...
000000-00-0 ......... TOC Brown Deer Mi lwaukee .| Transwestern Development Company ... .|....10/20/2022 ...
000000-00-0 .........| TDC 15TH STREET LLC .. WASHINGTON ... .| Transwestern Development Company ... ...06/21/2021 ... ... 704,287 1,561,754 |...
2299999. Joint Venture Interests - Real Estate - Affiliated 792,364 1,561,754
000000-00-0 ......... BLACKSTONE PROPERTY PARTNERS EUROPE — LO LP ...eevvvvviiiiiiiiiiiiiieees NEW YORK ..o [ L) P BLACKSTONE GROUP .....eeveeeeiiiiiiiiiiiiiiicccccecccccccecceceeeees [oriin s ceeeeeens ....03/22/2018 ...
000000-00-0 ......... ARCLIGHT ENERGY PARTNERS FUND VII LP . ..| ARCLIGHT PARTNERS .. . |---.02/21/2020 ...
000000-00-0 ......... SROA CARDINAL CO-INVEST 2 LP .. | WEST PALM BEACH ..| SROA CAPITAL L. 1172672021 ..
000000-00-0 ......... SROA CAPITAL FUND VIII LP ... | WEST PALM BEACH ..| SROA CAPITAL o 1172372021 .. ... 3,090,536 |...
000000-00-0 ......... BC FUND I CO-INVEST INDUSTRY LP ... . [ WASHINGTON .. | BLACKCHAMBER PARTNERS .. ....02/23/2024 ... ... 2,006,983 |...
000000-00-0 BC FUND Il CO-INVEST TUSK 11 LP WASHINGTON . .| BLACKCHAMBER PARTNERS .. ...02/23/2024 ... .. 22,864,039 |...

..03/08/2024 .

000000-00-0 . ..| DERMODY PROPERTIES INDUSTRIAL FUND IV LP . DERMODY PROPERTIES ... .. 13,952,651 .. 36,659,227
000000-00-0 .........| MONTECITO MEDICAL OFFICE FUND IV (INSTITUTIONAL) LP .... .| MONTECITO MEDICAL .... ..02/15/2024 ... .. 13,099,723 |... .. 21,530,277 |...
2599999. Joint Venture Interests - Other - Unaffiliated 41,707,352 92,362,631
000000-00-0 ......... |R4 HOUSING PARTNERS XXI LP tivvvveiiiiiiiiiiiiiiiiiiiniiiiiiiinnesciannnns |NEW YORK ..vivivennniiiiiniiniiiiiiiininnes foeees Yoo |R4 CAPITAL .iviiviiiiiiiiiiiie e ciiiii e e ceiii e e e caiiaee e 03/15/2024 ... |oeeeeee i i 35,000,000 f..iiiiirenniiiiiiiiiiniiiiine forniiiiiiiees e 27,805,255
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 35,000,000 27,805,255
00900K-AC-0 .........| AIMCO 2018-BA SUB CLO ... .CYM..........| TRANSFER ..01/01/2022 ...

00901V-AC-5 .........[ AIMCO 2024-22A SUB CLO .. T T LJEY.........| NOMURA SECURITIES INTERNATIONAL INC . ..03/08/2024 ... ... 2,092,500 |...

4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 2,092,500 1,177,000

6099999. Total - Unaffiliated 104,143,079 188,844,263 1,629,715,262
6199999. Total - Affiliated 792,364 1,561,754
6299999 - Totals 104,143,079 189,636,627 1,631,277,017
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000000-00-0 ..... ANTHEL [ON PRODIGY CO-INVESTMENT LP ........... NEW YORK ..oeevvneieeeemnninnaeens Joenennnns NY......... ANTHELION CAPITAL PARTNERS LLC ........... |... .08/04/2020 ...|....03/31/2024 ...|... 35,560,818 |.......cccvuues foorrrnmninnnennn foonnneeeeiiniins foorrrniiniieees forieeeeeeiiiins ferernieeaees ... 35,560,818 |... 35,560,818 |..eevuuueeerennn fooneeerrniiinnns foernniineeiennn foeeieiiiiis
1799999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Not Assigned by the SVO - Unaffiliated 35,560,818 35,560,818 | 35,560,818
000000-00-0 ..... ACTIS ENERGY 4 LP .. | LONDON . ...GBR........ [ACTIS CAPITAL ....02/02/2017 ...|....02/02/2024 ...|.......... 5,698 |... F IO 5,698 |.......... 5,698 |...
000000-00-0 ..... AMERRA-ANDROMEDA CO-INVEST |1, LP . NEW YORK . .| AMERRA CAPITAL MANAGEMENT LLC .. ..11/19/2019 . .03/31/2024 .. 21,248,053 .. 21,248,083 |... 21,248,053
000000-00-0 ..... BRAZIL CAPITAL GROWTH PARTNERS Il A, LP Rio de Janeiro . |Fornax Assessoria ... .. 12/22/2011 . .02/12/2024 .. . 364,576 o |eee.... 364,576 |. 364,576
000000-00-0 ..... BLACKSTONE CAPITAL PARTNERS V, LP ............ New York .|Blackstone Group .... ....01/30/2006 ...|....02/26/2024 ...|..........8,002 |... R O 8,092 |.......... 8,092 |...
000000-00-0 ..... BOPA1 LP BLACKROCK OPPORTUNISTIC .............. NEW YORK -.eeeeeeeeeeeie e BLACKROCK ....eeeveeeeeeeenieeeeeeeeeeeees [oee .07/21/2016 ...|....03/15/2024 ...|.... 2,702,251 ... 2,702,251 |.... 2,702,251
BLACKSTONE TACTICAL OPPORTUNITIES FUND 111
000000-00-0 ..... . |NEW YORK ... .... | BLACKSTONE GROUP . ....02/08/2019 ...|....08/28/2024 ... |eeuuee 14,063 [ooeeeeeeniiieis e o e e e [ 14,083 |........ 14,063
000000-00-0 ..... CA ENERGY INVESTMENT PARTNERS LP ... | HOUSTON L TX .| JACO OIL CO ...11/12/2019 ...]....03/26/2024 ...|....... 439,669 |... P F 439,669 |....... 439,669
000000-00-0 ..... CROSS OCEAN AVIATION FUND | DEL FEEDER LP .. [GREENWICH ....covvenieeeiiiiieeees Joeennnnns (] CROSS OCEAN PARTNERS ......cevvuveeeemnnnnns [oene 11/14/2017 ...|....03/28/2024 ...|.... 2,765,977 ... 2,765,977 |.... 2,765,977
CONCESSION INVESTMENT HOLDINGS LLC, PROJECT
000000-00-0 ..... LONGHAUL e NEW YORK -.eeeeeeeeeeeeieeeeeen Joeeennnns [ IFM INVESTORS ....oeveeeeeneeeeemnnieeeeeeeen fenn .05/03/2016 ...|....02/14/2024 ...|.... 3,838,835 .... 3,838,835 |.... 3,838,835
CHINA EVERBRIGHT REINFORE SPECIAL CHINA EVERBRIGHT REINFORE SPECIAL
000000-00-0 ..... OPPORTUNITIES FUND | . BEIJING .. OPPORTUNITIES .. ..11/16/2015 . .03/31/2024 .. 8,573,843 .. 8,573,843 |.... 8,573,843
000000-00-0 ..... EIG ENERGY FUND XVI .. HOUSTON .|EIG Global Energy Partners .02/02/2024 .. . 123,59 .. 123,5% |. 123,59
000000-00-0 ..... EPIRIS FUND Il B LP ..... .. | LONDON . |EPIRIS GROWP ....... . .02/06/2024 .. .. (299) ... (299)|. . (1,195)
000000-00-0 ..... EASTERN GENERATION HOLDINGS, LLC . | BOSTON .| ARCLIGHT PARTNERS ....12/28/2015 . .03/26/2024 .. .114,534 .. 114,534 |. 114,534
000000-00-0 ..... FIMI OPPORTUNITY FUND V' ..o Tel-Aviv ... . |FIMI" Opportunity LTD .. ...08/15/2012 ...|....02/20/2024 ...].... 1,105,294 |.. .. 1,105,294 |.... 1,105,294 |...
CHINA EVERBRIGHT REINFORE G CHINA EVERBRIGHT REINFOF
000000-00-0 ..... INVESTMENT FUND LP . . |Beijing . | OPPORTUNITIES .. ....02/12/2015 ...|....03/31/2024 ...|... 18,456,806 |... veee |--- 18,456,806 |... 18,456,806 |...
000000-00-0 ..... GTCR FUND XI LP .... CHICAGO .. S GTOR e ..09/02/2014 . .03/27/2024 .. 6,046,854 . |.... 6,046,854 |.... 6,046,854
000000-00-0 ..... PROJECT HYPERION LP NEW YORK . .| BASALT INFRASTRUCTURE PARTNERS . ..11/10/2016 . .03/31/2024 ...|.... 4,583,776 . |.... 4,583,776 |.... 4,583,776
IMM ROSEGOLD 1V ALPHA-
000000-00-0 ..... SEOUL ... | INM PRIVATE EQUITY, INC. .. ....09/27/2019 ...|....03/13/2024 ...|....... 274,535 |... T R 274,535 |....... 274,535 |...
58988@-10-2 ..... MERIT MEZZANINE FUND V . Chicago .. ....|MERIT CAPITAL PARTNERS ....09/14/2010 ...|....02/21/2024 ...]. ,171,340 |... o e 2,171,340 |.... 2,171,340 |...
000000-00-0 ..... NGP BRAVO CO-INVEST LLC ..oeeevveeeeeeceeinnns IRVING ... ....|NATURAL GAS PARTNERS .. ....05/27/2015 ...|....01/04/2024 ... |eeecee 81187 [t e oo e e | [ 41,187
000000-00-0 ..... OAK HILL CAPITAL PARTNERS IV ONSHORE LP ..... STAMFORD . .| OAK HILL PARTNERS ...07/28/2017 ...|....08/15/2024 ...]......c. 15,780 [eniiiiiininns Joviniiiiiiinnn foeneeiiiiiiinns Jevviiiininecinn oo s oo 15,780 |
PARTNERS GROUP CLIENT ACCESS 15,LP
000000-00-0 ..... INC/DYNACAST .evviiiiiiiii e ST PETER PORT ...evvvvvinieieinns Jovvnnnnns GGY........ PARTNERS GROUP ......oevvvvviiiiiiniiiiinnnnn ....01/26/2015 ...|....08/12/2024 ... ..o 48,531 [ooiiiiiiiiiiins i fo e [ e [ 46,531 | 46,531 [ e [ e
000000-00-0 ..... VP INSULATE MANAGEMENT, LLC . | NEW YORK ... ....|VICTOR CAPITAL PARTNERS . ....10/05/2017 ...|....02/12/2024 ...|.
74464@-10-2 ..... |PRUDENTIAL CAPITAL PARTNERS IV, LP Chicago .. .| PGIM PRIVATE CAPITAL .. ....12/20/2012 . .03/26/2024 .. ,457,484 1,457,484
000000-00-0 . PRUDENTIAL CAPITAL PARTNERS V, LP . . | CHICAGO .. .| PGIM PRIVATE CAPITAL ....04/21/2017 . .01/24/2024 .. . 259,007 ... 259,097
000000-00-0 ..... QUADRANGLE CAPITAL PARTNERS 11, LP LAVIEN New York . .|Quadrangle Group .... ..02/28/2006 . .02/06/2024 .. . 166,872 ....... 166,872
000000-00-0 ..... ROCKCLIFF CO-INVESTMENT PARTNERS, LP ......... [HOUSTON Quantum Energy Partners .... ...04/25/2016 ...|....01/12/2024 ...]... 11,618,085 |... ...11,618,035 |...
BAIN CAPITAL DISTRESSED AND SPECIAL
000000-00-0 ..... SITUATIONS 2013 .. . |Boston ....|Bain Capital Credit, LP . ....10/17/2012 ...|....08/19/2024 ...|...... 186,511 [oooeeeiminiiies e oo e [ e [ 186,511 186,511 |...
000000-00-0 ..... SL SPV-1LP ... MENLO PARK . .| SILVER LAKE PARTNERS .. ....08/15/2017 . .02/09/2024 .. .. 22,411 . 22,411
000000-00-0 ..... SL SPV-2 LP .... . | MENLO PARK ... .| SILVER LAKE PARTNERS .. ...02/22/2019 ...|....08/29/2024 ...|........ 82,390 [eooeiiiiiiiiiies Joeeenneeeeenen feereeeeeeiees e feeeeeeeees e [ 82,390 |
000000-00-0 ..... IRVING TILLRIDGE CAPITAL PARTNERS LLC ... ...05/11/2017 ...|....08/20/2024 ... cc.... 145,476 [ooeeeenniiees oo fooeeeeee e o e [ 145,476 ). 145,476 |...
000000-00-0 ..... Fort Worth . .| TPG Capital ..... .03/22/2024 .. 7,715 7,715
000000-00-0 ..... VICTORIA Buenos Aires . .| VICTORIA CAPITAL .01/23/2024 .. .. 30,518 . 30,518
000000-00-0 ANTHELION FUND | LP .. |NEW YORK . .| ANTHELION CAPITAL PARTNERS LLC . .01/09/2024 .. . 163,818 163,818
000000-00-0 . CRAYHILL PRINCIPAL STRATEGIES FUND I LP ... [NEW YORK . .| CRAYHILL CAPITAL MANAGEMENT LP . . .03/28/2024 .. . 399,246
BAS153-LN-0 ..... DAVIDSON KEMPNER DIST OPP FUND LP ............. NEW YORK ... .| DK MANAGEMENT PARTNERS LP ....11/02/2020 ...|....01/29/2024 ...].
000000-00-0 ..... SUNSTONE PARTNERS [l LP eveeeeeeiiiieeeeeee SAN MATEOD ..eeeeeieeeeeeeie s SUNSTONE PARTNERS ....ceevveeeeeeernnnieees ...03/26/2021 ...|....01/26/2024 ...|....
SIXTH STREET FUNDAMENTAL STRATEGIES PARTNERS
000000-00-0 ..... DALLAS ... «...| SIXTH STREET ....01/27/2021 ...|....03/01/2024 ...|. ,155,528 |...
000000-00-0 ..... BTOF TICONDEROGA CO-INVEST DE LP . |NEW YORK . .... | BLACKSTONE GROUP . ....03/17/2021 ...|....02/14/2024 ...|....... 204,027 |...
000000-00-0 ..... ENCAP ENERGY TRANSITION FUND | .. HOUSTON ..| ENCAP INVESTMENTS ... ....03/10/2021 ...|....02/26/2024 ...|....... 951,165 ...
000000-00-0 ..... LEXINGTON CAPITAL PARTNERS VII . New York . .|Lexington Partners ..07/01/2021 . .03/28/2024 .. . 240,713
000000-00-0 ..... LEXINGTON PRIVATE EQUITY |1 LP New York ... . |Lexington Partners .. ...07/01/2021 ...]....01/29/2024 ...|........ 56,010 ...
BCP SPECIAL OPPORTUNITIES ONSHORE FEEDER ||
000000-00-0 ..... LP .... NEW YORK ... .| BC PARTNERS ...07/12/2021 ...|....02/23/2024 ...|....... 342,493 [.....coiiiiiis e oo e L e s 342,493 342,493
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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
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Carrying Current Other Change in| Foreign | Carrying
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Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
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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 ..... ACTIS ENERGY 5 LP .eeeeeeeeeeeeeeeee e eeeeeeens LONDON .o eeeeie e Jeeeennans GBR........ ACTIS CAPITAL eeeeeeeee e e ...07/01/2021 ...|....03/18/2024 ...|..... 2,284,289 [.oeeeeeiiieeeee e feeeeenneeeeen feeeeeeenes feeeereeeeeen [ e 2,234,289 |..... 2,284,289 [.oeeeeiniieeiee e e e
APOLLO INFRASTRUCTURE OPPORTUNITIES FUND 11
000000-00-0 ..... P e NEW YORK ... «ee. | APOLLO MANAGEMENT ... ....12/06/2021 ...|....03/28/2024 ...|....... 237,627 |... P TP 237,627 |....... 237,627 |...
000000-00-0 ..... CARLYLE CREDIT OPPORTUNITIES FUND |1 LP . | WASHINGTON . .| THE CARLYLE GROUP ... ....12/14/2021 . .03/28/2024 .. . 451,341 .. 451,341 |....... 451,341
000000-00-0 ..... ORCHID ASIA VIII LP ........ .. | CENTRAL ..... . | ORCHID ASIA GROUP MAN; ...02/14/2022 . .03/27/2024 .. ,015,260 .. 1,015,260 |.... 1,015,260
000000-00-0 ..... CORAL TREE PARTNERS LP . . | LOS ANGELES .| CORAL TREE PARTNERS .01/02/2024 .. .. 16,796 . 16,796
000000-00-0 ..... TPG RISE CLIMATE LP ..... FORT WORTH . .| TPG CAPITAL ........ . .02/28/2024 .. . 312,223 . s 312,223
000000-00-0 ..... HULL STREET ENERGY PARTNERS I LP ............ BETHESDA ... .|HULL STREET ENERGY . ...07/15/2022 ...|....01/03/2024 ...].... 2,182,502 |.. R 2 182,502 |.... 2,182,502 |...
GREYWOLF CONTAINERSHIP OPPORTUNITIES M STER
000000-00-0 ..... FUND I LP PURCHASE . ....| GREYWOLF CAPITAL . ....12/21/2022 ...|....02/22/2024 ...|....... 845,123 |... P F 845,123 |....... 845,123 |...
000000-00-0 ..... EPIRIS FUND 111 B LP . LONDON ... . |EPIRIS GROWP ....... .. 11/25/2022 . .03/07/2024 .. 1,386 . ... 1,386 | . 43,241
000000-00-0 ..... PLATINUM EQUITY CAPITAL PARTNERS VI LP . BEVERLY HILLS .| PLATINUM EQUITY PARTNERS ... 12/12/2022 . .03/27/2024 .. 2,014,312 e 2, 014 312 |.... 2,014,312
000000-00-0 ..... STRATEGIC INVESTORS FUND VII LP ....... MENLO PARK . .| SVB CAPITAL eovveeeneenee ....10/01/2022 . .03/28/2024 .. . 266,521 ... 266,521
000000-00-0 ..... BROOKFIELD INFRASTRUCTURE FUND V LP NEW YORK . .| BROOKFIELD ASSET MANAGEMENT . ....05/25/2023 . .03/27/2024 .. . 655,255 655,255
000000-00-0 ..... GSP 4.0 FUND LP NEW YORK ... .| GARNETT STATION PARTNERS ...02/06/2023 ...|....01/23/2024 ...|cceuui. 54,323 [ooeiiiiiiiies oo feeeeeeeeees e e e [ 54,323
BLACKSTONE TACTICAL OPPORTUNITIES FUND IV LP
000000-00-0 ..... NEW YORK . .... | BLACKSTONE GROUP . ....06/28/2023 ...|....02/14/2024 ... |e.ucei 88,137 [ooeeeiiiiiiiit e e e e | [ 68,137
000000-00-0 ..... PX3 PARTNERS CLEAN LP . . | LONDON . | PX3 PARTNERS .... ..09/27/2023 . .02/05/2024 .. 138 429 . s
000000-00-0 ..... SANDBROOK CLIMATE INFRASTRUCTURE FUND | LP STAMFORD . .... | SANDBROOK CAPITAL ....08/25/2023 ...|....03/28/2024 ...|.... 4,990,850 |... ... 4,990,850 ...
000000-00-0 ..... KLAR PARTNERS |1 SCSP LONDON ... ... | KLAR PARTNERS .. ....10/30/2023 ...|....02/07/2024 ...|....... 451,967 |...
000000-00-0 ..... LS POWER EQUITY PARTNERS V LP . NEW YORK . .|LS POWER ......... ..12/04/2023 . .01/26/2024 .. .. 33,443
000000-00-0 ..... THANOS SIDECAR LP . | NEW YORK . . | BROOKFIELD ASSET MANAGEMENT ... ...10/20/2023 ...|....08/27/2024 ...|....... 701,558 |[...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 111,506,677 49,091 49,091
000000-00-0 ..... HSRE BRIGHTVIEW CO-INVESTMENT LP . | CHICAGO .. HARRISON STREET ADVISORS LLC ... ....12/05/2019 ...|....01/25/2024 ...|....... 112,850 |...
000000-00-0 ..... LONE STAR FUND VII ... Dallas ... .|Lone Star Funds ....12/22/2011 . .02/13/2024 .. .6,443
000000-00-0 ..... ML-A1 VENTURE 2, LLC . WHIPPANY . ... |METLIFE INVESTMENT MANAGEMENT LLC ...... ....10/07/2014 ...]....03/31/2024 ...|........ 63,245 |...
000000-00-0 ..... PATRIA BRAZIL REAL ESTATE FUND 11 . Sao Paulo ... |PATRIA INVEST IMENTOS-RE .... ... 12/22/2011 ...]....01/17/2024 ...|....... 373,762 |...
000000-00-0 ..... RANCHO PRESIDIO LAND PARTNERS LLC .. LOS ANGELES .| TRUAMERICA MULTIFAMILY .03/26/2024 ..
000000-00-0 ..... SEASONS RESIDENTIAL HOLDINGS, LLC . DENVER ...... .| REDPEAK PROPERTIES ..... . .01/31/2024 ..
000000-00-0 ..... TRUAMERICA PROPERTIES |1 LLC ... |Los Angeles .. vooo | Truhmerica Multifamily .. ....08/01/2021 ...]....03/05/2024 ...|........ 40,
000000-00-0 ..... MSP GP FUND 111 LP . | DALLAS ... ....|MONTGOMERY STREET PARTNERS ... ....09/30/2022 ...|....03/20/2024 ...|....... 107,155 |...
000000-00-0 ..... BLACKSTONE PROPERTY PARTNERS LP . NEW YORK . .| BLACKSTONE GROUP ...03/31/2023 ...|....03/28/2024 ...|.
BLACKSTONE CITY PROPERTY CO-INVESTMENT
000000-00-0 ..... PARTNERS T1 LP ©oieivviiiiiiiiiiieeecciieeees NEW YORK ..ovvvveeieciiiieieeens Jovvnnnnns Yoo BLACKSTONE GROUP .....evvvvvivvnnnieiiinnnnns 1271772015 L.L....08/3172024 e 2,800 [ i o e [ s [ 20810 | 2,410 [ e [
BLACKCHAMBER REAL ESTATE OPPORTUNITY FUND |1
000000-00-0 ..... LP WASHINGTON . .... | BLACKCHAMBER PARTNERS . ....03/31/2023 ...|....03/06/2024 ...|.
000000-00-0 ..... LANDMARK REAL ESTATE FUND VII . Simsbury . .| ARES SECONDARIES ...09/04/1997 ...|....02/12/2024 ...|. . .
2199999. Joint Venture Interests - Real Estate - Unaﬁlllated 3,769,429 3,769,429 3,769,441 12 12 (1,543)
000000-00-0 ..... AP Timber LLC Dover .. ... | ALLSTATE INSURANCE COMPANY ... ....05/22/2012 ...|....03/31/2024 ...|.... 7,849,949 |... .. 7,849,949 |.... 7,849,949 |... N IO 528,305
000000-00-0 ..... S INDUSTRIAL LLC . SPARKS .| The Bendetti Company ..08/01/2019 . .01/31/2024 .. .304,000 304,000
000000-00-0 ..... TDC CITY CENTER PHASE 11 LLC . . | PHOENIX . .| Transwestern Development Company . ...07/01/2021 ...|....08/31/2024 ...|oeuuuiii 8,820 foiiiiiiiiies e feeeeeeeii e e e 8,820 ) 8,320 |... .
2299999. Joint Venture Interests - Real Estate - Aff|||ated 8,162,268 8,162,268 528,305
000000-00-0 ..... BLACKSTONE PROPERTY PARTNERS EUROPE - LO LP |NEW YORK ... .... | BLACKSTONE GROUP ....03/22/2018 ...|....03/28/2024 ...|....... 148,817 |... eee Jeennn.. 148,817 | (282,051)|...... (380,868)
000000-00-0 ..... CIT NORTHBRIDGE CREDIT LLC . NEW YORK . .[CIT ASSET MANAGEMENT LLC ..... ..07/10/2017 . .03/13/2024 .. 1,771,904 o e 1,771,004 ... 1,771,904
000000-00-0 ..... CRAYHILL CO-INVEST FUND 111 L NEW YORK ... .| CRAYHILL CAPITAL MANAGEMENT LI ...05/24/2022 ...|....01/10/2024 ...]....... 241,896 |... N PP 241,89 |....... 241,896 |... . .
2599999. Joint Venture Interests - Other - Unaffllated 2,162,617 2,162,617 1,781,749 (380,868) (380,868)
000000-00-0 ..... [NBINV RIVERSIDE MANAGEMENT LLC ................ | | DE......... | [....02/29/2016 ...]....08/31/2024 ...[|ciccieviecir. o (288,363)[-- e eeeevmnnene Jeermmnnneeeennnn foreeeeiiiiiinees Jeennns (288,363) - eeeeeennnnns foeeees (288,363) - eeeeernmnnes foorrnnnnneeeenn foanens 288,363 |....... 288,363 |..uuieiecennnnn
2699999. Joint Venture Interests - Other - Affiliated (288,363) (288,363) (288,363) 288,363 288,363
000000-00-0 ..... ‘AIC COLLATERAL LOAN (AIMCO) ... Dover .. ....|DIRECT e |....02/17/2022 ...‘....01/17/2024 JU PO (£ 1:1< YA AU FUURURRRRUIN INPPUPRRRUPPPP RURPPPRRRRUIN INUUPURRTUURT NRRPPRRRRTI UPRR 16,667 |........ 16,667
000000-00-0 ..... AIC COLLATERAL LOAN (AIMCO) REF Dover .. . |DIRECT ... ....04/20/2021 ...|.... 01/20/2024 ... )...uei 16,667 [oooievvninninnns Joviennnniiinnins foovvvvninnnnnnns fovennnnniiininns fovvevniinnnii fooiniiiiiiiinnns fovvennns 16,667 |........ 16,667
3099999. Collateral Loans - Affiliated 33,333 33,333
PNC REAL ESTATE TAX CREDIT CAPITAL | | ‘
000000-00-0 ..... INSTITUTIONAL FUND 46 ....oenniiiiiiniiiaeeennnas Por t land PNC TAX CREDIT CAPITAL ....eevvvvnanveeennns fonns 06/15/2011 ...|.... 01/22/2024 ...|....... 142,998 |.oeeeeeiiiis fooreeeiins o Lo feineeeciiiins foerereniieeeeenn foenns 142,993 |....... 142,998 |.eeeiieiiis Lo o e
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 142,993 142,993 142,993
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86176Y-20-1 ..... STCLO 0 04/17/21 PFD T IO CYM........ TRANSFER ....01/01/2022 ...|....02/01/2024 ... .
86176Y-AH-5 ..... STCLO 2007-6A SUB U AT CYM........ TRANSFER ....01/01/2022 ...]....02/01/2024 ...
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated
6099999. Total - Unaffiliated 153,142,534 163,142,534 | 152,825,221 (331,777) 14,464 (317,313) (1,543)
6199999. Total - Affiliated 8,195,602 (288,363) (288,363) 7,907,239 8,195,602 288,363 288,363 528,305
6299999 - Totals 161,338, 136 (288,363) (288,363) 161,049,773 | 161,020,823 (331,777) 302,827 (28,950) 526,762
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STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
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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
912828-6B-1 ......... TREASURY NOTE ... eeeeee e e e eeee e e e e e e e ee e e e e e e e e e e e e e e e e e enn e e e e eennnnneeeennnnnnes | seeevnnsninnnes Joennnd 01/31/2024 ..... MORGAN STANLEY ...t e e e eeee e e e ee 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 [oeeernnnnnnneermnnnaneeeennnnnnenee [oeeennnnnneeeennnnnnneee 1,420,284 | 1,515,800 |... .18,381 [1.A ... .
912828-V9-8 ......... TREASURY NOTE ....iiiiiiiie e i s e e s ennna e s e ssnnn s s ssnnnnnes | aeeeennnnnnenes [ouand 01/31/2024 ..... CITADEL SECURITIES LLC ..uiiviiiiiniiiiiiii e iiisi e cisiie e ereni s s rnnni s e snnnns s ssnnnnnes [oeeernnnnnnnenrnnnnnnnnernnnnnnees foevrnnnnnneeennnnee 2, 944,338 |, 2,676,600 |... 1.A ...
91282C-BL-4 ......... TREASURY NOTE ... eeeeee e e e eeete e e e e e e e e e e e e e e e e e e eenne e e e e eenn e e e eennnneeeennnnnnes | seeernnnninnnes Jonnad 02/08/2024 ..... Various 1.A ...
912820-GL-9 ......... TREASURY NOTE ....iiiiiiieeeciiii e renni e s ennnan e s ensnnn e s s snnnnnnes | aeeeennnnnnenes [ounnd 01/31/2024 ..... BNP CAPITAL MARKETS .. 1A ...
91282C-GX-3 ......... TREASURY NOTE ... eeeeee e e e eeete e e e e e e e e e e e e e e e e e e eenne e e e e eenn e e e eennnneeeennnnnnes | seeernnnninnnes Jonnad 03/11/2024 ..... BANK MONTREAL / NESBITT BURNS N 1.A ...
912820-JJ-1 ......... TREASURY NOTE ....iiiiiiiie e it s e s e enna e s e nsnnn s s ssnnnnnes | aeeeennnnnneees |ouand 02/29/2024 ... Various ... 32,358,352 |. ... 31,627,900 |... 1.A ...
912820-JR-3 ......... [ TREASURY NOTE ...oeeeeieeeieen e e ceeee e e e e e e e e e e e e e e e e e s e e e e nnnn e e e e ennnn e e e eennnnnnneees | sevssnnnennnnns [eaeed 01/19/2024 ..... GOLDMAN, SACHS & CO. ...295,757,813 |. ...300,000,000 ... 1.A ...
91282C-JV-4 . [ TREASURY NOTE ...ieiiiie ettt e s s e s ennna e e s esnnan e s sssnnnnnes | aeeeennninneees [onand 01/19/2024 ..... MORGAN STANLEY ... 14,968,723 |. .... 15,000,000 ... 1A ...
91282C-Jli-2 TREASURY NOTE ... eeeeeee e e e eeeee e e e e e e e e e e e e e e e e e e e eenne e e e e eenn e e e e eennnnneeeennnnnnes | oeeevnnnninnnes Jonnnd 02/14/2024 ..... Various ... ...495,204,768 |. ...498,182,200 |... 1.A ...
91282C-JX-0 . .. | TREASURY NOTE . 02/20/2024 Various ... 393,197,266 |. ...400,000,000 [. 1.A
91282C-JZ-5 . .. | TREASURY NOTE . 03/28/2024 Various ... 1,367,420,584 |. 1,396,450,000 |. 1.A
912820-KA-8 . ..| TREASURY NOTE . 02/23/2024 CIBC WORLD MARKETS ... 247,869,141 |. ..209,650 | 1.A
91282C-KC4 ......... TREASURY NOTE ... eeeeeee e e e eeeee e e e e e e e e e e e e e e e e e e e eenne e e e e eenn e e e e eennnnneeeennnnnnes | oeeevnnnninnnes Jonnnd 03/28/2024 ..... Various ... 799,482,422 |. . . 1,570,652 [1.A ...
912820-KD-2 ......... TREASURY NOTE ....iiiiiiiie e it s e s e enna e s e nsnnn s s ssnnnnnes | aeeeennnnnneees |ouand 03/27/2024 ..... Various ... ... 203,622,324 |. ...208,500,000 ... 507,113 [1.A ...
912820-KF-7 ......... TREASURY NOTE ... eeeeeee e e ee e e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e eennnnneeeennnnnnes | severnnsinnnns Jonnnd 03/28/2024 ..... BARCLAYS . ... 199,062,500 |. ...200,000,000 |... ... 22,540 |1.A ...
912810-0A-9 ......... LU L T PP PPPPPPN IFTPPPUUURUUUURNS RPN 01/31/2024 ..... CITADEL SECURITIES LLC ...iiiiuuuniiiiiuunnniiiiiusnnnissiissnnsesrrnsnnssssrnssnnssssrsssnnssessrnnnnns  [sessrsssnnssssrnnsnnssssennssnnsens |ooreessnsessernnnnnnenes 1,239,395 |ovvveniiiiiiiiinns 1,323,400 |ovueiiiiiiiiiniiiiiinnnns 21,397 |1.A oo,
0109999999. Subtotal - Bonds - U.S. Governments 4,057,374,079 4,103,790, 600 8,020,585 XXX
386280-SP-7 ......... GRAND RAPIDS MICH PUB SCHS ......cevvuniiiiiiiiiiieiiiiiiie e scesii e sevnii s e snnnanneseeens | aeeeeennnnneens founnd 02/09/2024 ..... STIFEL CAPITAL MARKETS ... 1.CFE oot
386280-S0-5 ......... GRAND RAPIDS MICH PUB SCHS ....eeeeeiieeeeeeeieeeeeeen e e e e eene e e e eemne e e e eeennn e e e eennnneeeeennn | oevvvnnnninnnes Jonnnd 02/09/2024 ..... STIFEL CAPITAL MARKETS ... 1.CFE oot
386280-SR-3 . .| GRAND RAPIDS MICH PUB SCHS ......ceuuniiiiiiiniiiiiiiiiiiin e cciiin e cevni e e cnnnnn e ennnnn | eeeeennnneeees fonnnd 02/09/2024 ..... STIFEL CAPITAL MARKETS 1.CFE oot
395226-5Y-5 ......... [GREENFIELD WIS «.oeeeieeieeeee e e eiee e et e e e e e e e e e e e e e e e ennna e e e e ennnn e e e eennnneeeeennnn | sevssnnnensnnns [oeeed 02/07/2024 ..... THE HUNTINGTON INVESTMENT COMPANY . N o |1.CFE .
649660-CB-4 ......... Lo N PP PPPPN IFTPPTUUUURRUUUURNN FTPTN 02/06/2024 ..... SUNTRUST INVESTMENT SERVICES, INC. iivuuuniiiiiiuunniiiiiuuiiiiiiiiuuinieesiiunnneseeesnnnnsesreennnns [oeresressnnsrsseessnnsssssrnnnsnnes [sooeressnnssssennnnnns 11,340,871 [ 11,755,000 [oiiiiiinnniiiiiiiiiis 5,211 |1.CFE ..........
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 23,262,994 22,805,000
478271-KQ-1 ......... LA D PR [SSUUUUURRRRUUUI RN 03/21/2024 ..... L 0 R R RPN 2,276,300 |eevvunniiiiiinninnnns 2,000,000 |...
604920-2U-1 ......... HEALTHPARTNERS SYS ... eeeeeee e e e e eeet e e e ee e e e e e e e e e e e e e e eennnn e e e eennnnneeeennnnnnnes | aeeevnnnninnnes Jonnnd 01/11/2024 ..... PIPER JAFFRAY INC. .eeeeeeeeeeeeet e e e ee e e e e e e e e e e e s e e e eenn e s e e eemnneeeeeennnanneeeens eeeennnnaaeeeemnnnnneeeennnnnnerees Joemmnnaanneennnniannees 2,020,638 |..evvnniieeiiiiins 1,750,000 |...
604920-2V-9 ......... HEALTHPARTNERS SYS ...eeiiiiiiiiiiiii it cnnni e sennna s snnnnnnnees | aeeeeennnnneens [ounnd 01/11/2024 ..... PIPER JAFFRAY R 1,000,000 |...
604920-20-7 ......... HEALTHPARTNERS SYS ... eeeeeee e e e e eeet e e e ee e e e e e e e e e e e e e e eennnn e e e eennnnneeeennnnnnnes | aeeevnnnninnnes Jonnnd 01/11/2024 ..... PIPER JAFFRAY 1,692,465 |....ooieeeinieeeeeee 1,500,000 |...
604920-2Y-3 HEALTHPARTNERS SYS ...eeiiiiiiiiiiiii it cnnni e sennna s snnnnnnnees | aeeeeennnnneens [ounnd 01/11/2024 ..... PIPER JAFFRAY 3,342,270 [..oovvvvnnniiiiinnnnns 3,000,000 |...
604920-22-0 . .. | HEALTHPARTNERS SYS . 01/11/2024 PIPER JAFFRAY 3,880,835 |. 3,500,000 |.
604920-3A-4 . .. | HEALTHPARTNERS SYS . 01/11/2024 PIPER JAFFRAY 6,869,759 |. 6,230,000 |.
604920-38-2 . .. |HEALTHPARTNERS SYS . 01/11/2024 PIPER JAFFRAY INC. ... 5,496,050 |. 5,000,000 |.
472682-2C-0 . ..| JEFFERSON CNTY ALA SWR REV RAYMOND JAMES & ASSOCIATES, 5,500,000
472682-7D-8 . ..| JEFFERSON CNTY ALA SWR REV .. RAYMOND JAMES & ASSOCIATES, INC. 6,500,000
472682-7E-6 ......... JEFFERSON CNTY ALA SIR REV .. 01/11/2024 ..... RAYMOND JAMES & ASSOCIATES, INC. ..euviiiiiiiiiiiiiiiiiiieeeceeii e e crri e crsni s snnniineeees oreernnnnnnesrnsnninnnesnnnsnnnees foevenninneeeennnnenns 1,909,680 |, 7,000,000 |...
472682-7F-3 ......... JEFFERSON CNTY ALA SR REV .. 01/11/2024 ..... RAYMOND JAMES & ASSOCIATES, INC. ..eeieeeeeeeieeeeemeneeeeeeenn e e eeeenn e e e e eennaneeeennnnnneeeee [oeeernnnnneeeeemnnnaneeeennnnnneees Joeeennnnneneeennnnnnees 8,727,200 |oeiviiiiiiiiiiininnns 6,000,000 |...
472682-2G-1 ......... JEFFERSON CNTY ALA SIR REV .. 01/11/2024 ..... RAYMOND JAMES & ASSOCIATES, INC. ..euviiiiiiiiiiiiiiiiiiieeciiii e ecviii e s ersni e s sesniineeees [oeeeerninnnnnernssnnnnesnnnsnnees foevrenninnneeeennnn.. 6,604,480 |, 6,000,000 |...
472682-7H-9 ......... JEFFERSON CNTY ALA SR REV .. 01/11/2024 ..... RAYMOND JAMES & ASSOCIATES, INC. ...eeeeeeeeeeeeeeeeeneeeeeennee e e eeeenn e e e eeennaneeeeennnnneeeee [eeeernnnnneeeermnnnaaeeeennnnnneeee Joeernnnnneeeeennnneeees 9,494,100 |oooniiiiiiiiiiiinnis 5,000,000 |...
472682-2J-5 ......... JEFFERSON CNTY ALA SIR REV .. 01/23/2024 ..... RAYMOND JAMES & ASSOCIATES, INC. R 8,500,000 |...
472682-7K-2 JEFFERSON CNTY ALA SR REV .. 01/11/2024 ..... RAYMOND JAMES & ASSOCIATES, INC. 5,270,125 |. 4,750,000 |...
472682-7L-0 . ..| JEFFERSON CNTY ALA SWR REV .. 01/11/2024 RAYMOND JAMES & ASSOCIATES, INC. 4,682,948 |. 4,250,000 |.
472682-7\1-8 . ..| JEFFERSON CNTY ALA SWR REV .. 01/11/2024 RAYMOND JAMES & ASSOCIATES, INC. 6,844,625 |. 6,250,000 |.
472682-IN-6 . ..| JEFFERSON CNTY ALA SWR REV .. 01/11/2024 RAYMOND JAMES & ASSOCIATES, INC. 6,802,875 |. 6,250,000 |.
472682-7P-1 . ..| JEFFERSON CNTY ALA SWR REV .. 01/11/2024 RAYMOND JAMES & ASSOCIATES, INC. 6,776,938 |. 6,250,000 |.
472682-20-9 . .. | JEFFERSON CNTY ALA SWR REV .. 01/11/2024 RAYMOND JAMES & ASSOCIATES, INC. 9,721,620 |. 9,000,000 |.
604920-2X-5 ......... MINNESOTA AGRIC & ECONOMIC DEV ....eieeeeeieeeeeenie e e eeeeeeeeeeeeeene e e e eennneeeeeennnneeeeennnns | oeeevnnnnnnnnes Jennnd 01/11/2024 ..... PIPER JAFFRAY INC. ...oeeeeveiieeens 2,019,708 |. 1,800,000 |...
194641-BF-2 ......... NAPLES COMMUNITY HOSPITAL INC .vvvvnniiiiiiiiiiiiiiiii e eeiniie e sceniis s sennni s snnnnesessnnnns | oeeeeennnnneees foanid 03/07/2024 ..... JPMORGAN CHASE & CO. ...... ....10,000,000 [. ....10,000,000 ...
64990F-6H-2 ......... NEW YORK ST DORM AUTH ST PERS ... JU PR I 03/14/2024 ..... RBC DOMINION SECURITIES .. ....11,620,600 |. ....10,000,000 |...
64990F-6J-8 ......... NEW YORK ST DORM AUTH ST PERS ....euuiiiiiieuuniiriinnnniiriirsnnnsissiesnnnssssrssssnsssssrsssnssnssennns | aeeerensnnnenes |ousnnd 03/14/2024 ..... RBC DOMINION SECURITIES ..eevvuuniiiiiuuunneiiiuuunniesiiunnseesessuunsssseesnnnsseeesesnnnsesesennnsnsens  [oossesssnsesernnsnnsssssrnsnnnenses |oeressnnssssresnnnsnnes 8,666,625 [.......cceunniiiiiiins 7,500,000
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64990F-6K-5 ......... NEW YORK ST DORM AUTH ST PERS .....eeeiiiiiiiiiiiiiiiiiiiisiseseeiseeeeceessseesssssssssssssssssssssnsnnnnns | seeeeeeeeneeees [ooned 03/14/2024 ... RBC DOMINION SECURITIES ... feeeiiiiiiiiiirrerrrrerrrririnees [ 6,008,625 |..........coeeeiiiennn 5,250,000 |... BFE..
64990F-6L-3 ......... NEW YORK ST DORM AUTH ST PERS .....eeviiiiiiiiiiiiiiiiiiiiiiiiisieieessseseseeesesssssssssssssssssnssssnnnns | seeeeeaanaanees [ooned 03/14/2024 ... RBC DOMINION SECURITIES .. .... 20,937,560 |. .... 18,500,000 |... BZ..
64990F-62-2 ......... NEW YORK ST DORM AUTH ST PERS .....eeeiiiiiiiiiiiiiiiiiiiiieeeeiecieeessessessessssssssssssssssssssssnnnnnns | seeeeeeeenaeens [ooned 03/14/2024 ..... RBC DOMINION SECURITIES ... e [ 2,350,000 |.
66528P-CB-2 ......... NORTHERN IND COMMUTER TRANSN D .....uvvuuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinnnnn [ seeeeeeanaaeees [ 02/15/2024 ... BANK OF AMERICA/MERRILL LYNCH ...
66528P-CE-6 ......... NORTHERN IND COMMUTER TRANSN D .....eviiviiiiiiiiiiiniiiiiiiiiiiiiiinisiiiniesnssssesssssssnssssssnnnnnnnnns | seeeeeeesennens [ooeed 02/15/2024 ... BANK OF AMERICA/MERRILL LYNCH ...
66528P-CF-3 ......... NORTHERN IND COMMUTER TRANSN D .....uvvuuuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinnnnn [ eeeeeeeenaanens [ 02/15/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .
66528P-CG-1 ......... NORTHERN IND COMMUTER TRANSN D .....evvuiiiiiiiiiiiiiiiiiiiiiiiiiiiisisiiinsessssssessssssssssssssnsnnnnnnns | seeeeeeeennnens [ooeed 02/15/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 725,000 |...
66528P-CH-9 ......... NORTHERN IND COMMUTER TRANSN D .....uvvuuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinnnnnn [ eeeeeeeannanees [ 02/15/2024 ... BANK OF AMERICA/MERRILL LYNCH ... ,000,000 |...
66528P-CJ-5 ......... NORTHERN IND COMMUTER TRANSN D .....evvuiiiiiiiiiiiiiiiiiiiiiiiiiiiisisiiinsessssssessssssssssssssnsnnnnnnns | seeeeeeeennnens [ooeed 02/15/2024 ... BANK OF AMERICA/MERRILL LYNCH ...
66528P-CK-2 . ..|NORTHERN IND COMMUTER TRANSN D 02/15/2024 BANK OF AMERICA/MERRILL LYNCH
66528P-CL-0 . ..|NORTHERN IND COMMUTER TRANSN D 02/15/2024 BANK OF AMERICA/MERRILL LYNCH
66528P-CN1-8 . ..|NORTHERN IND COMMUTER TRANSN D 02/15/2024 BANK OF AMERICA/MERRILL LYNCH K
67868U-JL-8 ......... OKLAHOMA CNTY OKLA FIN AUTH ED ..o [ eeeeeeeeneneens [ 02/09/2024 ..... T 10 R R B .Y . | N AN 1,000,000 |...
67868U-JU-6 ......... OKLAHOMA ONTY OKLA FIN AUTH ED .oooeiiieeiceceeeeeccnnnnnnnnnnnnnnnnnn [ eeeeeeneeeeenn [ 02/09/2024 ... T3 1O O R B 11V X L N 1,000,000 |...
67868U-UN-4 ......... OKLAHOMA CNTY OKLA FIN AUTH ED ..o [ eeeeeeeeeeneens [ 02/09/2024 ... T 10 RO R DY 148 .17 A RN 1,150,000 |...
67868U-JP-9 ......... OKLAHOMA ONTY OKLA FIN AUTH ED .oooeiiieeiceceeeeeccnnnnnnnnnnnnnnnnnn [ eeeeeeneeeeenn [ 02/09/2024 ... RT3 1O O R 1 i< 7. B AN 1,460,000 |...
67868U-J0-7 ......... OKLAHOMA CNTY OKLA FIN AUTH ED ..o [ eeeeeeeeneneens [ 02/09/2024 ..... T 10 NI N30, 1 7. | R RN 2,000,000 |...
67868U-JR-5 ......... OKLAHOMA ONTY OKLA FIN AUTH ED .oooeiiieeiceceeeeeccnnnnnnnnnnnnnnnnnn [ eeeeeeneeeeenn [ 02/09/2024 ... D.A. DAVIDSON & CO. .. e 3,000,000 |...
67868U-JS-3 ......... OKLAHOMA CNTY OKLA FIN AUTH ED ..o [ eeeeeeeeneneens [ 02/09/2024 ... D.A. DAVIDSON & CO. .. 2,743,825 |..oovvviiiiiiiiiiiins 2,500,000 |...
67868U-JT-1 OKLAHOMA ONTY OKLA FIN AUTH ED .oooeiiieeiceceeeeeccnnnnnnnnnnnnnnnnnn [ eeeeeeneeeeenn [ 02/09/2024 ..... D.A. DAVIDSON & C0. ..ooooveeeeeennnn 2,025,362 ovevvvvriiiiiniiiinnns 1,850,000 |...
914378-08-6 . ..|UNIVERSITY OF KENTUCKY .... 02/07/2024 SUNTRUST INVESTMENT SERVICES, INC. 5,110,000 |. 5,110,000 |.
61212L-TN-9 . ..|UNIVERSITY OF MONTANA .. 02/01/2024 BARCLAYS ... L1441 100,000
91523N-YS-9 ......... |UNIVERSITY WASH UNIV REVS 02/09/2024 BANK OF AMERICA/MERRILL LYNCH .. 845,205 |. 750,000
91523N-2J-8 . .| UNIVERSITY WASH UNIV REVS 02/09/2024 BANK OF AMERICA/MERRILL LYNCH 3,445,890 |. 3,000,000 |.
91523N-ZK-5 . .. | UNIVERSITY WASH UNIV REVS ....eeiiiiiiiiiiiiiiiii i cceceecccccccccssececneeeees | eeeeeeeeeeeenss [oeead 02/09/2024 ... BANK OF AMERICA/MERRILL LYNCH ....iiiiiiiiiiiiiiiii i s e e e s e s s s s e s s sssssisess forsssssssssssssssssssssssssnssssnes |oereriieiieiieneieeeees 8,278,831 |....oooeeieiiiiii 7,265,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 223,776,939 201,895,000
00253P-AA-6 AAR ESCRON SSUER LLC ...evvvvvvvvrnrurinisriiisssiiisisssssssssssssssssssssssssssssssssssssssssssssssssnsnnns | seeeeeeenennees [ooned 02/15/2024 ... Various 5,732,175 [ 5,700,000 |...
00287Y-BX-6 . ..| ABBVIE JPMORGAN CHASE & CO 4,594,500 |. 5,000,000 |.
00287Y-DR-7 . ..| ABBVIE BANK OF AMERICA/MERRILL LYNCH . 36,947,830 |. .37,000,000 |.
00287Y-DS-5 ......... a2 PN PPPPPPPPUUUPPRUI RN 02/22/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 29,937,900 |. ....30,000,000 |...
00287Y-DT-3 ......... ABBVIE INC ..evviiiiiiiiiiiiiiiiiiii i rranans | seeeeeeaeaaeans [ooeed 02/22/2024 ..... MORGAN STANLEY .... 29,968,800 |. ....30,000,000 |...
00287Y-DU-0 ......... a2 PN PPPPPPPPUUUPPRUI RN 02/22/2024 ..... MORGAN STANLEY .. 14,952,750 |. ....15,000,000 |...
00287Y-DW-6 ......... ABBVIE INC ..evviiiiiiiiiiiiiiiiiiii i rranans | seeeeeeaeaaeans [ooeed 02/22/2024 ..... 0T )P NP R . (o Y. | R N 6,000,000 |...
00287Y-DX-4 ......... a2 PN PPPPPPPPUUUPPRUI RN 02/22/2024 ..... JPMORGAN CHASE & CO. . e 9,000,000 |...
024747-AG-2 03/01/2024 ..... WELLS FARGO ... teseeessseeeesssesssssessssssseesssesesseeesssseessssssssssssssssssssssssssaasssassssssssnnnnnns  [oesssssssssssssnsssssssssnnsnnnnnns [ooeeeerennennnnnnnnnnns 1,611,000 [...ooennnninininnnnnee 1,800,000 |...
00687Y-AC-9 . .| ADIENT GLOBAL HOLDINGS LTD 01/17/2024 JPMORGAN CHASE & CO 4,488,125 |. 4,300,000 |.
00774M-BC-8 AERCAP IRELAND CAPITAL DAC ..ceeeveieiiiiiiiiiiieeeeeeeeeeeeeeeeeccecccecceceecceeeeeeeeeeeeeeeeeeeeeeeeeee [ Do 02/14/2024 ... GOLDMAN, SACHS & CO. .. 15,115,800 |. ....15,000,000 |...
00846U-AN-1 ......... AGILENT TECHNOLOGIES INC ...vvvvvvvrurivrrrinirssiiiiniiiisssssissssssssssssssssssssssssssssssssssnssnnsnnnns | seeeeeeanannees [ooned 03/25/2024 ..... BNP CAPITAL MARKETS .. 511,601 |. 610,000 ...
009158-BH-8 ......... AIR PRODUCTS AND CHEMICALS INC ....eeeeniiiii s [ eeeeeeeeeennnns [ 02/06/2024 ..... BARCLAYS .... 14,980,050 |. ....15,000,000 |...
009158-BJ-4 ......... AIR PRODUCTS AND CHEMICALS INC ....evennini s [ eeeeeeennennens [ 02/06/2024 ... BANK OF AMERICA/MERRILL LYNCH ... .... 25,974,000 |. ....26,000,000 |...
009158-BK-1 ......... AIR PRODUCTS AND CHEMICALS INC ....eeeniniiii s [ eeeeeeeeeennens [ 02/06/2024 ..... DEUTSCHE BANK AG ...vvvvvvrrersnsuusssssssssssssssssssssssssssssssssssssasassssssssssssssssssssssssssssssssssss  [oesssssssssssssssssssssssssssnnnnns [ooeeeennenennnnnnnnnnns 4,986,300 [.....evnnnnnnnnnnnnnnns 5,000,000 |...
01021X-AA-8 AKUMIN INC 02/06/2024 EXCHANGE .... 20,505,857 |. .... 20,425,000 |...
01566M-AD-7 . ..| ALGOMA STEEL INC 03/26/2024 JEFFERIES & COMPANY, INC. .. 2,350,000 |. .. 2,350,000 |.
01626P-AU-0 . .| ALIMENTATION COUCHE-TARD INC 02/06/2024 WELLS FARGO ... . 13,000,000 |. . 13,000,000 |.
01626P-AV-8 ALIMENTATION COUCHE-TARD INC 02/06/2024 ... WELLS FARGO ... seeeeeeeeseeseeeesssssesessssseesssesessesessseeesessssssssssssssasssssssssassssssnssnnssnnnnnns  [sesssssssssssssnssssssnnsnnsnnnnnns [ooeeeerennennnnnennnnns 4,000,000 |oeereiiiiiiiiiniins 4,000,000 |...
01748N-AE-4 ALLEGION US HOLDING CO INC 01/03/2024 BANK OF AMERICA/MERRILL LYNCH 960,530 |..ooeeiiiiiiiiee 1,010,000 |...
019576-AD-9 . ..| ALLIED UNIVERSAL HOLDCO LLC . 02/02/2024 MORGAN STANLEY ..........cceee. .. 8,800,000 |. 8,800,000
02156L-AA-9 . .| ALTICE FRANCE SA (FRANCE) 03/15/2024 BANK OF AMERICA/MERRILL LYNCH 2,688,000 |. 2,800,000
02209S-BL-6 ALTRIA GROUP INC ABS 03/25/2024 ..... Market Axess 972,180 |ovvvviiiiiiiiiiiinees 1,200,000 |...
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00164V-AG-8 ......... AMC NETWORKS INC ... eeeeeee e e e eeee e e ee e e e ee e e e e e e e e e e mnnn e e e e emnn e e e eennnnnneeeennnn | sevevnnnninnnes Jonnnd 03/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eereeeeeeeieie e e e eeee e e e e eeee e e e e eene e e e eennne e e eeennnneeneees eeeennnnaeeeennnnaeeeennnnnnenees Joemmmnannreennnnannees 1,700,000 |.eeveenneieeinnnins 1,700,000 |...
02352N-AA-T7 ......... LA R I PP I (RN RN 02/09/2024 ..... L0 T ) RO KON 5,450,000 |..cevvuniiiiiinnnnnnns 5,450,000 |...
02379D-AA-8 AMERICAN AIRLINES 2019-1 CLASS B C ABS ...eieeeieeeeeeneeeeeeenneeeeeenninseeeennnnneeeennnnnees | oevvvnnnninnnns Jonnnd 02/12/2024 ..... VAT TOUS . eeette e e e et e e e e et e e e e e e e e e e e e e e e e e e e ena e e e e e enn s e e e eennnneeeeennnnneeeennnnnees reernnnnaaeeeennnnaaeeeennnnnaeeees Joernniaaereern s 7,383,108 |. 8,530,157 |...
025816-DP-1 . ..| AMERICAN EXPRESS COMPANY .... RBC DOMINION SECURITIES . 15,000,000 |. . 15,000,000 |.
03040W-BD-6 . ..| AMERICAN WATER CAPITAL CORP U.S. BANCORP .. .10,000,000 |.
03073E-AT-2 . ..| AMERISOURCEBERGEN CORPORATION . Jane Street Execution Services, LLC .
031162-DA-5 . ..| AMGEN INC . MORGAN STANLEY .....
032095-AL-5 . .| AMPHENOL CORPORATION . U.S. BANCORP .....
031921-AC-3 AMIINS GROUP INC .o eeeeeee e e e e e e e e e e e e e e e e e ennne e e e e e mnnne e e e e ernnneeeeennnnnnnneenns | seevvnnniinnnns Jonnnd 02/12/2024 ..... GOLDMAN, SACHS & CO.
03690A-AK-2 ANTERO MIDSTREAM PARTNERS LP / ANT ..oviiiiiiiiiiiiiiiiie e rerniin s cevni e cnnnnnnneeens | aeeeennnnnneees fonnidd 01/11/2024 ..... WELLS FARGO N
03770D-AA-1 APOLLO DEBT SOLUTIONS BODC 03/18/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 3,973,840 |eevveniiieiiiiies 4,000,000 |...
04302X-AA-2 ARTERA SERVICES LLC 02/12/2024 BANK OF AMERICA/MERRILL LYNCH ...evvvrniiiiiiiiie i ernsi e ssrnnnisnnens oeernnninnesrnnsisnsernsnnnnees oo, 9,627,500 |..eevunniiiiiiiiinns 9,500,000 |...
04625H-AJ-8 . .. | ASTON MARTIN CAPITAL HOLDINGS LTD . D.. 03/14/2024 Various .........eenn. 7,478,000 |. 7,400,000 |.
04636N-AK-9 . ..| ASTRAZENECA FINANCE LLC ... C.. 02/21/2024 DEUTSCHE BANK AG . 14,974,800 |. . 15,000,000 |.
04636N-AL-7 . ..| ASTRAZENECA FINANCE LLC C.. 02/21/2024 BARCLAYS ... . 14,984,250 |. .15,000,000 |.
04636N-AN-5 . ..| ASTRAZENECA FINANCE LLC C.. 02/21/2024 JPMORGAN CHAS . 24,921,000 |. .25,000,000 |.
04636N-AN-3 . .| ASTRAZENECA FINANCE LLC C.. 02/21/2024 JPMORGAN CHASE & CO . 11,956,080 |. . 12,000,000 |.
00206R-KH-4 AT&T INC 02/27/2024 ..... ES L0 ) RO KON 4,010,150 [oeeiiiviinnnnninnnns 5,000,000 |...
05401A-AP-6 AVOLON HOLDINGS FUNDING LTD . D.. 01/16/2024 GOLDMAN, SACHS & CO. .... 17,243,601 |. .... 19,420,000 |...
05523R-AH-0 . .. |BAE SYSTEMS PLC .. D.. 03/19/2024 JPMORGAN CHASE & CO .. 3,983,640 |. .. 4,000,000 |.
05523R-AJ-6 . .| BAE SYSTEMS PLC .. D.. 03/19/2024 JPMORGAN CHASE & CO . 14,953,050 |. .15,000,000 |.
05523R-AK-3 BAE SYSTEMS PLC .. D.. 03/20/2024 ..... Various ... 14,969,550 |. .... 15,000,000 ...
05523R-AL-1 BAE SYSTEMS PLC D.. 03/19/2024 ..... JPMORGAN CHASE & C0. rreeeeeeennu e e eeenn e e eeemeie e e e eenen e e eeemnnn e e e eemnnnneeeennnnnaeeeennnnn reeennnnaaeeeennnnnneeeennnnnnerees Joemnnnannreemnnnnnnnees 5,968,260 |.evvuuiiieinnnins 6,000,000 |...
06405L-AE-1 . ..| BANK OF NEW YORK MELLON CORP/THE BANK OF AMERICA/MERRILL LYNCH .15,000,000 |. . 15,000,000 |.
06406R-BV-8 . ..| BANK OF NEW YORK MELLON CORP/THE BANK OF AMERICA/MERRILL LYNCH .. 1,000,000 |. 1,000,000
06406R-BW-6 . ..| BANK OF NEW YORK MELLON CORP/THE BANK OF AMERICA/MERRILL LYNCH .. 7,000,000 |. 7,000,000
06738E-BL-8 . ..| BARCLAYS PLC ... MORGAN STANLEY .. 2,041,826 |. 2,110,000 |.
06738E-CP-8 . ..| BARCLAYS PLC BARCLAYS .... .10,000,000 |. .10,000,000 |.
06738E-CR-4 . ..| BARCLAYS PLC ... BARCLAYS . . 15,000,000 |. .15,000,000 |.
05526D-BY-0 . ..| BAT CAPITAL CORP ABS . BARCLAYS ... .11,000,000 |. .11,000,000 |.
05526D-BZ-7 . .| BAT CAPITAL CORP ABS . SANTANDER INVESTMENT SECURITIES INC . . 11,932,440 |. . 12,000,000 |.
073170-AK-1 BAYTEX ENERGY CORP ... RBC DOMINION SECURITIES 1,935,687 [cvvviiiiiinnniiinns 1,950,000 ...
075887-CR-8 BECTON DICKINSON AND COMPANY BARCLAY S ettt e et e e e e e e e e e e e e e e e e e nn e e e e e nnnn e e e eennnnneeeennnnns  reernnnaaeeeennnaaeeeennnnnaenees Jrernniaaeee e 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
075887-CS-6 . ..| BECTON DICKINSON AND COMPANY ..... 02/05/2024 BARCLAYS .... .10,000,000 |. .10,000,000 |.
0778FP-AM-1 . ..|BELL TELEPHONE COMPANY OF CANADA 0 02/12/2024 CIBC WORLD MARKETS ... 9,982,300 .10,000,000 |.
0778FP-AN-9 . .| BELL TELEPHONE COMPANY OF CANADA O 02/12/2024 RBC DOMINION SECURITIES 9,986,900 .10,000,000 |.
08576P-AP-6 BERRY GLOBAL INC ..eeeeeeeeeeeeeee e e e e e e e e e e e e e e e e eene e e e e e e e e e ennnneeeennnnnnes | aevevnnnninnnns Jonnad 02/02/2024 ..... Various .. 11,068,600 |. ..11,000,000 |...
088929-AC-8 BGC GROUP INC 02/05/2024 Market Axess .. 622,869 |. 590,000 |...
09031W-AC-7 . ..|BIMBO BAKERIES USA INC . 02/13/2024 Various ........ . 17,893,759 |. . 17,353,000 |.
05565E-CJ-2 . .[BMW US CAPITAL LLC ... 03/25/2024 JPMORGAN CHASE & CO 4,993,000 |. 5,000,000 |.
05565E-CL-7 BMI US CAPITAL LLC .eeeeeeeeeeeei e e e eeen e e e eeen e e e e eenne e e e eennnn e e e eennnneeeeennnnnneesennnnnns | Guvevevrnnnnnes Jounnnd 03/25/2024 ..... JPMORGAN CHASE & C0. rreueeeeeneu e eeeenni e e eeeenee e e e eemen s e e eemnnneeeeemnnnneeeennnnnnaeeeennnnn reeennnnaaeeermnnnnneeeennnnnnerees Joemnnnanereemnnnnannees 7,000,000 |..eeeveenneeeeeennnnns 7,000,000 |...
05581K-AH-4 L T PR ) N RN 01/02/2024 ..... Lo 0 I = R RO KON 5,000,000 fouuriiiiinnnnniinnnnns 5,000,000 |...
096591213 . .| BNP PARIBAS SA 02/12/2024 BNP CAPITAL MARKETS .10,000,000 |. .10,000,000 |.
096591-2X-1 Lo T RN ) N RN 02/12/2024 ..... Lo 0 I = R RO KON 7,000,000 |...ccvvvnnnniiiiinnnnns 7,000,000 |...
097023-CP-8 BOEING CO 03/20/2024 GOLDMAN, SACHS & CO.
09739D-AD-2 . .. |BOISE CASCADE CO 01/22/2024 MORGAN STANLEY ........
097751-BT-7 . ..| BOMBARDIER INC ... 01/03/2024 BANK OF AMERICA/MERRILL LYNCH
097751-CB-5 . ..| BOMBARDIER INC 03/22/2024 RBC DOMINION SECURITIES
05571A-AT-2 . .|BPCE SA ............ 01/08/2024 GOLDMAN, SACHS & CO. ...... .10,000,000 |.
018581-AP-3 BREAD FINANCIAL HOLDINGS INC .....uiiiiiiniiiiiiiiiiniiniiiii e cenniie e srnsiis s cnnnns s sesnnnnnns | aeeeeenninneees fonnnd 02/05/2024 ..... Jane Street Execution Services, LLC . 500,000 |...
110122-EE-4 ......... BRISTOL-MYERS SQUIBB €O .....eeeeerueeeeeeennieeeeeennie e e e eeene e e e eeenne e e e e eennn e e e eennnnnneeeeennn | aeeevnnnninnnns Jonnad 02/14/2024 ..... MIZUHO SECURITIES USA INC. ... N ....10,000,000 |...
110122-EF-1 ......... BRISTOL-MYERS SQUIBB 00 .....iiiivuuuniiiiiuuiniiiiiiiiinieiiisiineeesrennnnseeseennnnseeseessnnssenrenns | aeeeressnnnenes |oussnd 02/14/2024 ..... MIZUHO SECURITIES USA INC. .... .. 29,937,000 ). ... 30,000,000 |...
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110122-EG-9 ......... BRISTOL-MYERS SQUIBB €0 .....eeeeereeeeeeernnieeeeeennie e e e eeenes e e e eeenne e e e eeennn e e eeennnnneeeeennn | sevvvnnnninnnes Jonnad 02/14/2024 ..... MIZUHO SECURITIES USA INC. ... .... 16,973,310 |. ....17,000,000 |... 1.F FE
110122-EH-7 ......... BRISTOL-MYERS SQUIBB €0 .....oeeevvriiniiiiiiiiiieeciiii e cevni e cnnn e s ennnnnseenenns | aeeeeennnnneens fonnnd 02/14/2024 ..... MIZUHO SECURITIES USA INC. ... 6,998,390 |..evvuniiiiiiiiins 7,000,000 |...
110122-EK-0 ......... BRISTOL-MYERS SQUIBB 0 .....eeeeerueeeeeeenneeeeeennie e e eeeeis e e e eeenne e e e eeennn e e e eeennnnneeeeennn | seevvnnnninnnes Jonnnd 02/14/2024 ..... MIZUHO SECURITIES USA INC. eeeeeeeeemenneeeeemnnne e e eeemene e e e eennna e e eeernnneeeeernnnaneeeernnnnns reeennnnaneeeemnnnnneeeennnnnaenees Joernnnaanreenmnnnannees 2,988,270 |oeeveuneieeennnins 3,000,000 |...
11043X-AA-1 . ..|BRITISH AIR 19-1 AA PTT ABS CONVERSION ..... 5,779,169 6,693,139
11135F-BP-5 . ..| BROADCOM INC ... WELLS FARGO ... . 1,670,490 . 2,080,000
12008R-AS-6 . ..| BUILDERS FIRSTSOURCE INC BANK OF AMERICA/MERRILL LYNCH 13,800,000 13,800,000
12769G-AC-4 . ..| CAESARS ENTERTAINMENT INC Various ... . 16,014,050 |. . 15,920,000 |.
134429-BM-0 . .. | CAMPBELL SOUP COMPANY ... JPMORGAN CHASE & CO . 14,989,350 |. . 15,000,000 |.
134429-BN-8 ......... CAMPBELL SOUP COMPANY ......eeeeeeeeeeeeeee e e e eeene e e e e eenn e e e e eenn e e e e eennnn e e e eennnnnneeeennnnn | aeeevnnnninnnns Jonnnd 03/19/2024 ..... e 1,000,000 |...
14149Y-BN-7 ......... CARDINAL HEALTH INC ...iiiiiiiiieiiiiii e cceii s e sennn e s senna s s snnnnneeens | aeeeennnnnnenes fouand 02/14/2024 ..... GOLDMAN, SACHS & CO. ... 14,988,450 |. .... 15,000,000 ...
143658-BR-2 ......... CARNIVAL CORP .....eeeeeeeeeeeeeeene e e e eeemee e e eeeenne e e e e ennna e e e eemnnneeeeennnnnaeeeeennnnnseeeennnns | seeevnnniinnnns Jonnnd 03/01/2024 ..... JPMORGAN CHASE & C0. rreeeeeeeneu e eeeenne e e e e emnee e e e eemnn e e eeemnnneeeeemnnnneeeennnnnnseeennnnnn reeennnnaaeeeemnnnaneeeennnnnnerees Joemnnnanereemnnnnannees 6,123,060 [o.eeeeeeeenneeeeenns 6,256,000 |...
14448C-BB-9 ......... CARRIER GLOBAL CORP ......iivireeinieiiiniiieesiinni e s errsi s s ssssnis s s s snnnnsssssnnnnnnssssnnnnnnses | aeeeennninnenes fosand 02/23/2024 ..... o0 ) R 6,997,886 |.....oevvvvnnnniiiinns 7,000,000 |...
14913U-AF-7 ......... CATERPILLAR FINANCIAL SERVICES COR .....eeeeereunereeemnnnaeeeemnnnnaeeeernnnnneeeernnnneneennnnnnnees | sevvvnnninnnnns Jonnad 02/22/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 19,995,400 |. ....20,000,000 ...
14913U-AJ-9 ......... CATERPILLAR FINANCIAL SERVICES COR ......ceeevvvunniiiiiiininiiriiiiineeecinnniseesrsnsnssesnnnnnnnes | aeeeeennnnneens fonnsd 02/22/2024 ..... MUFG SECURITIES AMERICAS INC .. .... 11,983,680 |. .... 12,000,000 ...
14913U-AK-6 ......... CATERPILLAR FINANCIAL SERVICES COR ... ...02/22/2024 ... MUFG SECURITIES AMERICAS INC ....eeeeeeeeeeennie e e e eeen e e e e een s e e e eenne s e e eennnn e e e e ennnnnees eeeennnnneeeennnnneeeennnnnaenees Joemnnnannneennnniannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
12505B-AH-3 ......... CBRE SERVICES INC ...02/20/2024 ... WELLS FARGO .... 11,080,440 |. .... 12,000,000 |...
1248EP-CK-7 . .| CCO HOLDINGS LLC / CCO HOLDINGS CA MORGAN STANLEY .. .. 4,837,500 |. ..6,000,000 |.
15135B-AT-8 . ..| CENTENE CORPORATION .. BANK OF AMERICA/MERRILL LYNCH . 14,279,250 |. . 15,000,000 |.
15138A-AC-4 . ..| CENTENNIAL RESOURCE PRODUCTION LLC Various ..ceeeveeeeeeennenneeeens 2,930,424 |. 2,930,000 |.
15870L-AA-6 ......... CHAMPIONS FINANCING INC ..cevvinniiiiiiiiiieiiiiii e cevni s ennni s snnnnneeens | eeeeeennnnneens fonnnd 02/06/2024 ..... BANK OF AMERICA/MERRILL LYNCH 02,700,000 |.eeeeenniiiiiiiiins 2,700,000 |...
16411R-AL-3 ......... CHENIERE ENERGY INC ....eeeeeeieeeeeene e e e eeen e e e eee e e e e e mne e e e eennne e e e e e nnn e e e e ennnnnneeees | seevvnnnninnnns Jonnad 03/05/2024 ..... GOLDMAN, SACHS & CO. .. 14,968,350 |. .... 15,000,000 |... .
164110-AG-6 ......... CHENIERE ENERGY PARTNERS LP ...euviiiiiiiiiiiiiciiiiie e eescnnin e snnnnnnnes | aeeeeennnnnenes fonnidd 01/18/2024 ..... T T R RO o Y oY 4 (8- I FO Y 7,043,000 |... L97,722 [2.CFE ..........
164110-AK-7 ......... CHENIERE ENERGY PARTNERS LP ....eeeeeieeiie e eeeeie e e cenne e e e eeen e e e eenn e e e eennan e e ennnnnes | aevevnnnninnnns Joennid 01/18/2024 ..... Various 7,193,510 |eeveneieeiniieees 8,000,000 |... .. 125,333 |2.C FE ..........
164110-AP-6 ......... CHENIERE ENERGY PARTNERS LP ...euviiiiiiiiiiiiiiiiiine e escnnin e snnnnin e snnnnnnnes | aeeeeennnnneees fonnndd 01/18/2024 ..... DEUTSCHE BANK AG ... ....10,119,700 |. ....10,000,000 ... .. 36,361 [2.CFE ..........
164110-A0-4 ......... CHENIERE ENERGY PARTNERS LP ....eeeeeieeie e ceeee e e cenne e e e eeenne e e e eenn e e e eennen e e ennnnnes | eeeevnnininnnes Jonnnd 02/29/2024 ..... .. 22,092,911 | ....22,000,000 ...
12511V-AA-6 ......... CHURCHILL DOWNS INCORPORATED ....evuniiiirunniiiriiniinieriiriissseersnisssssnnnnnsessnnnnnnssssnnnnns | oeeeeennnnnenns fonnid 01/08/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eovvrniiiiiiiii i ss i ssnnnniienees oerernnninnnnsnisssnnnssnnnnnnees foevennnnnneeennnnnees 1,782,500 |, 1,800,000 |...
171484-AJ-7 .........| CHURCHILL DOWNS INCORPORATED .......eeeeuuseeemnnnneeeemnnnneeeeennnnnaeeeennnnnseeernnnnaneennnnnnnnes | sensnsneenennnn [oreend 03/08/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeeeeie e e eeeeeiee e e e e e e e e e emee e e e e emnne e e eernnnnneeeee [oeeeennnnneneermnnnnneeeennnnnnnees [oeernnnnneeeeennnnnnees 2,190,475 |oiiiiiiiiiiiiiins 2,730,000 |...
125523-CT-5 ......... | CIGNA GROWP .... JPMORGAN CHASE & CO. . . 14,983,350 |. .15,000,000 |.
125523-CU-2 . .. | CIGNA GROUP . Various ... .29,831,600 |. .30,000,000 |.
125523-CV-0 . .. [CIGNA GROUP . JPMORGAN CHASE & CO . 24,988,250 |. .25,000,000 |.
125523-Cli-8 ......... CIGNA GROLP ... JPMORGAN CHASE & CO. . .... 14,978,250 |. .... 15,000,000 |...
17275R-B0-4 ......... CISCO SYSTEMS INC evvvueiiiiiiiiiiiiiiiii et eerrai s s rran s s rranns e ssnnnnnnnes | aeeeennnineees fouand 02/21/2024 ..... DEUTSCHE BANK AG ... .... 29,961,000 [. ....30,000,000 ...
17275R-BR-2 ......... CISCO SYSTEMS INC .eeeeeeeeeeee e e e eeenee e e e e een e e e e eenne e e e e e mnnn e e e eernnnneeeernnnneeeennnnnnnees | seeevnnniinnnes Jonnnd 02/21/2024 ..... WELLS FARGO .... 19,993,000 |. ....20,000,000 ...
17275R-BS-0 ......... CISCO SYSTEMS INC evvvueiiiiiiiiiiiiiiiii et eerrai s s rran s s rranns e ssnnnnnnnes | aeeeennnineees fouand 02/21/2024 ..... JPMORGAN CHASE & CO. ...evvvnnnnnnne ... 34,930,350 |. .... 35,000,000 ...
17275R-BT-8 ......... CISCO SYSTEMS INC .eeeeeeeeeeee e e e eeenee e e e e een e e e e eenne e e e e e mnnn e e e eernnnneeeernnnneeeennnnnnnees | seeevnnniinnnes Jonnnd 02/21/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .. 14,984,850 |. .... 15,000,000 |...
17275R-BU-5 ......... CISCO SYSTEMS INC evvvueiiiiiiiiiiiiiiiii et eerrai s s rran s s rranns e ssnnnnnnnes | aeeeennnineees fouand 02/21/2024 ..... WELLS FARGO ... 1,991,960 [ovvniiiiiinnnninnnns 2,000,000 |...
17275R-BV-3 ......... CISCO SYSTEMS INC .eeeeeeeeeeeeeeeeeenee e e e e eene e e e e eenne e e e eernnn e e e eernnnneeeennnnneeeennnnnnnnes | sevevnnniinnnes Jonnnd 02/21/2024 ..... WELLS FARGO . eeeeeeeeeeenee e e e e emeee e e e e e meee e e e e emene e e e e mnnna e e e eemnnnaeeeeennnnnaeeeennnnnnseeennnn  |reeennnnaaeeeennnnnneeeennnnnnerees Joermnnaanreemnnnnaneees 4,977,900 |eeveeneeeeennniens 5,000,000 |...
172967-PF-2 L0 I 0 RN [SSUUUURRRRRUUUIN RN 02/06/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ....10,000,000 ...
172967-PG-0 . .| CITIGROUP INC . BANK OF AMERICA/MERRILL LYNCH ... .10,000,000 |.
75524K-NH-3 ......... [ CITIZENS BANK NA Jane Street Execution Services, LLC .
184496-AP-2 . .. | CLEAN HARBORS INC .. SMBC Nikko Securities America, Inc
18972E-AA-3 . ..| CLYDESDALE ACQUISITION HOLDINGS IN BARCLAYS ...
12653C-AL-2 . .| CNX RESOURCES CORP ......ccvvvuuneeaens JPMORGAN CHASE & CO. .

191098-AK-8 .........
19240C-AC-7 .........
19565C-AA-8 .........
20268J-AR-4 .........
21036P-BF-4 .........

COCA COLA BOTTLING CO CONSOL IDATED ...

COGENT COMMUNICATIONS GROUP INC .
COLONIAL ENTERPRISES INC
CommonSpirit Health
CONSTELLATION BRANDS INC ..

01/03/2024
02/01/2024
03/08/2024
03/13/2024
01/17/2024

Jane Street Execution Services, LLC .

JPMORGAN CHASE & CO. .
U.S. BANCORP
MORGAN STANLEY ..
Various

.... 15,243,420 |.
....55,000,000 |.
..10,078,330 |.

....17,000,000 |...
....55,000,000 |...
.. 11,339,000 |...
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21036P-BQ-0 ......... CONSTELLATION BRANDS INC ...eveeeeeemeneeeeeemnie e e eeemeni e e e eeennneeeeemnnnneeeeennnneeeennnnnnnnes | oevevnnnninnnns Jonnnd 01/09/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 998,890 |.eevvrnnieeiriniees 1,000,000 |... 2.C FE
210518-DU-3 ......... CONSUMERS ENERGY COMPANY ....evveenieiiiiiiieecciiiis e cctii e seeni s s ennne e s snnnnn s s snnnnnnes | aeeeennnnnnenes fonnnd 01/02/2024 ..... GOLDMAN, SACHS & C0. .....eeeevvenn .. 4,988,400 |..eeeiniiiiiiiiiins 5,000,000 |...
224044-CR-6 ......... [ COX COMMUNICATIONS INC .....ueeeeemeineeeeemniaeeeeeennee e e eemnne e e eeennnaeeeennennneeeeennnnaeeeennnn | sevssinnenennns [eneed 01/16/2024 ..... JPMORGAN CHASE & CO. . ....10,184,800 |. ....10,000,000 |...
224044-CS-4 ......... [ COX COMMUNICATIONS INC ...euuniiiiirrniiiiiiiiiis i eeiiiii e e e ciesi e s srnsa e s ereran s s e nnnnnnssesennes | eennnnneeeeenns [ooned 01/16/2024 ..... JPMORGAN CHASE & CO. . .. 11,261,470 |. ....11,000,000 |...
224044-CT-2 ......... [ COX COMMUNICATIONS INC .....ueieeeemenneeeeemnne e e eeemene e e e eeennne e e eeennnaeeeennnnnaeeeeennnnneeeennnn | sevssnnnenennns [eneed 01/16/2024 ..... JPMORGAN CHASE & CO. . ..10,000,000 |...
2 T A 01300 10U USSR R 03/25/2024 ..... MORGAN STANLEY N
22822V-AL-5 ......... CROWN CASTLE INTERNATIONAL CORP ...eeeeeeeeeeeenneeeeemnieeeeeennneeeeernnneeeeeennnneeeennnnnnees | oeeevnnnninnnns Jonnid 02/16/2024 ..... VAT TOUS e eeete e e e et e e e e et e e e e e e e e e e e e e e e e e e e e e e e eenna s e e e eennnneeeeennnnneeeennnnnnees reernnnnaaeeeennnanneeennnnnaenees Joernniaeneenn s 2,830,561 |eevvnneieeiiiniens 2,984,000 |...
126307-BN-6 ......... L0 O 0 U [SUUUUURRRSUUUIN RN 01/18/2024 ..... L0 T ) RO KON 7,000,000 |...ccvvvnnnniiiiinnnnns 7,000,000 |...
22044B-AK-4 ......... CSMC 2007-5 TA10 RMBS ....eeeeeeeeeeeeee e e eeeeee e e e e eeeee e e e e ennna e e e eennna e e e eennnneeeeennnnnnneees | seeevnnniinnnns Joennnd 02/01/2024 ..... SCHEDULED PAY UP s s
231021-AV-8 . .| CUMMINS INC ....eevvnnenn JPMORGAN CHASE & CO 6,986,840 |. 7,000,000 |.
23166M-AC-7 . .| CUSHMAN & WAKEFIELD US INC MORGAN STANLEY .. 1,894,500 |. .. 1,800,000 |.
126650-D7-4 . .| CVS HEALTH CORP .....evvvvennens Various ........ . 12,936,510 |. . 13,000,000 |.
251526-CV-9 DEUTSCHE BANK AG (NEW YORK BRANCH) | USRS TR 02/05/2024 ..... DEUTSCHE BANK AG ... ....10,000,000 |. ....10,000,000 |...
25461L-AB-8 .........[DIRECTV FINANCING LLC ...eevmeniiiiiiiiiiiiiiiiii et ersii e esni s sennna e e nens | eennnnneeeeenns [oonesd LU I T3 0 ) RO RO, 1,850,000 [..oevvvvennniiiiinnnnns 1,850,000 ...
260543-DJ-9 .........[DOW CHEMICAL COMPANY (THE) .. ...02/07/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ..10,000,000 |...
260543-DK-6 ......... DOW CHEMICAL COMPANY (THE) .. ...02/07/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
23338V-AV-8 . ..| DTE ELECTRIC COMPANY . SCOTIA CAPITAL (USA) INC.
233331-BK-2 . .. |DTE ENERGY COMPANY ... BARCLAYS ....
26443T-AE-6 . ..| DUKE ENERGY INDIANA LLC MIZUHO SECURITIES USA INC.
277432-AY-6 ......... EASTMAN CHEMICAL COMPANY . PR R 02/15/2024 ..... WELLS FARGO ... 14,971,650 |. .... 15,000,000 ...
286181-AM-4 ......... ELEMENT FLEET MANAGEMENT CORP . R AP 03/04/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeeeeie e e e eeee e e e e eeee e e e eene e e e e eennne e e eeennnnaneeees eeeennnnaeeeennnnseeeennnnnaenees Joernmnaanneennnnaneees 1,000,000 |.eevvnnneieeennnnnnns 1,000,000 |...
29004C-AA-6 . ..| ELM26 2024-1A A1 CLO ......... 02/15/2024 BANK OF AMERICA/MERRILL LYNCH .17,000,000 |. .17,000,000 |.
29103C-AA-6 . ..| EMERALD DEBT MERGER SUB LLC 02/01/2024 BARCLAYS ... .. 8,866,000 |. .. 8,800,000 |.
29273V-Al-0 . ..| ENERGY TRANSFER LP ... 01/10/2024 RBC DOMINION SECURITIES 17,914,140 |. .18,000,000 |.
29273V-AY-6 . .| ENERGY TRANSFER LP . 01/10/2024 CREDIT AGRICOLE .... 4,983,000 |. 5,000,000 |.
29275Y-AF-9 . .. |ENERSYS ......... 01/11/2024 Various ........... 5,518,068 |. 5,509,000 |.
29362U-AC-8 ......... ENTEGRIS INC -.eeeeee e e e et e e e e e e e e e e e e e e e e e nnne e e e e ennnnneeeennnnnnneees | seeevnnninnnes [onnnd 02/20/2024 ..... Jane Street Execution Services, LLC .... 470,345 |. 500,000 |...
293640-BM-9 ......... ENTERGY LOUISTANA LLC ..vvvveiiiiiiiiiis e s srnnns s ennnns s s snnnnnseens | aeeeeennnnneees foannd 03/04/2024 ..... BARCLAYS ... ....10,000,000 ...
293641-BN-7 ......... ENTERGY LOUISTANA LLC -.eeeeeeieeeeeeeeie e e e e eeeie e e e eeeee e e e e ennne e e e eernna e e e e ennnneeeeennnnnnneees | seeevnnnninnnns Jonnnd 03/04/2024 ..... BARCLAYS et e e et e e e e e e e e e n e e e e e nnna e e e e nnnn e e e eennnnnneeeennnns [reeernnnnaereernnniaaeeeennnnnaenes [reernnnaeeeeennnnneees 2,995,680 | 3,000,000 |...
26885B-AP-5 ......... EQM MIDSTREAM PARTNERS LP ....ciiiiiriiiiiiiiiii e srvnii s e snnnanneseenns | eeeeeennnnnenes foannd 02/21/2024 ..... WELLS FARGO R 4,050,000 |...
26884T-AY-8 ......... ERAC USA FINANCE LLC ...uieeeeeeeeeeeennieeeeeeeee e e e eeeene e e e eemnne e e eernnnneeeernnnneeeennnnnnnnes | seeevnnninnnns Jonnnd 02/14/2024 ..... Various .... 13,963,960 |. .... 14,000,000 |...
26884T-AZ-5 ......... ERAC USA FINANCE LLC ...uviiiiiiiiiiiiiiii i ernni s nnnnns e snnnnnnnees | aeeeeennnnneees foannd 02/05/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...evvvrniiiiiiiiie i ernni s srnnnisnnens oeernnsinnnsernsisnsernnnnnnees e, 9,991,100 |. ....10,000,000 ...
29605J-AA-4 ......... ESAB CORP ...03/25/2024 ..... GOLDMAN, SACHS & C0. +..ueeeeeeneueeeeeenu e e e e eenn e e e e eeena e e e eennn e e e e ennna e e eeennnnnneeeeennnnnns reeennnnaaeeeennnnnneeeennnnnnerees Joemmnannreemnnnnannees 4,350,000 |.eevvnneiieinnnins 4,350,000 |...
29670G-AH-5 ......... ESSENTIAL UTILITIES INC ...01/04/2024 ..... RBC DOMINION SECURITIES .. 24,994,550 | 5,000,000 |...
30034T-AA-1 . ..|EVERI HOLDINGS INC . 01/31/2024 Various ...... 3,577,519 |. 3,889,000 |.
300400-AX-6 . ..| EVERSOURCE ENERGY .. 01/16/2024 WELLS FARGO ... . 14,920,050 |. . 15,000,000 |.
30161N-BM-2 . ..| EXELON CORPORATION ... 02/22/2024 JPMORGAN CHASE & CO . 17,960,580 |. .18,000,000 |.
30161M-AS-2 ......... EXELON GENERATION COMPANY LLC ....ivvviiiiniiiiiniieiecieii s escnnis s eennis s ssennnn s sssnnnnnnnes | aeeeeennnnnenes fonnnd 02/05/2024 ..... L T RO KON 1,078,731 [ 1,110,000 |...
316773-DL-1 ......... FIFTH THIRD BANCORP ......eeeeeeeieeeeeennieeeeeenne e e eeennna e e eeennnaeeeeennnnneeeennnnnnneernnnnnnes | seeernnniinnnes Jonnnd 01/22/2024 ..... MORGAN  STANLEY ... e e e e e e e e e e e e e e e e e e e e e e e e e e s e e e e e nnn e e e e ennnnnneeeeennnnnnaes eeernnnnaseeeennnnnneeeennnnnnerees Joemnnnaanneennnnnannee 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
31677A-AB-0 ......... FIFTH THIRD BANK (OHIO) ©uuvnninniii s [ eeeeeeaannanens [ 01/22/2024 ..... JPMORGAN CHASE & CO. . 1,050,324 [ooeeeiiiiiiiniiies 1,090,000 ...
337738-BJ-6 FISERV INC 02/26/2024 JPMORGAN CHASE & CO. . .... 19,980,200 |. ....20,000,000 ...
337738-BK-3 . ..|FISERV INC ..... 02/26/2024 JPMORGAN CHASE & CO. . . 19,966,000 |. .20,000,000 |.
30251G-BD-8 . ..| FMG RESOURCES (AUGUST 2006) PTY LT 01/26/2024 RBC DOMINION SECURITIES 1,652,700 |. 1,680,000 |.
345370-C0-1 . ..|FORD MOTOR COMPANY ............ceunns 02/16/2024 Various ........... . 18,826,353 |. . 23,000,000 |.
345397-E5-8 ......... FORD MOTOR CREDIT COMPANY LLC ..eeereeeeeeeeei e e e eeeee e e e e eene e e e ee e e e ee e e e eennnneeeennn | oevevnnnninnnes Joennnd 03/05/2024 ..... MORGAN STANLEY .. ... 14,988,450 |. .... 15,000,000 |...
345397-E6-6 ......... FORD MOTOR CREDIT COMPANY LLC ..eevvenniiiiiiiiiieiiiii e seeni e esnnnineeeenns | eeeeeenninneees fonnnd 03/05/2024 ..... T ) RO KON 9,989,700 |. ....10,000,000 ...
350392-AA-4 ......... FOUNDATION BUILDING MATERIALS INC ....eeeeeeenneeeeenneeeeeeemeneeeeemnnneeeeeennneeeeernnnneeeenns | oevvvnnnninnnns Jonnnd 01/24/2024 ..... BANK OF AMERICA/MERRILL LYNCH . e 8,950,000 |...
35641A-AA-6 ......... FREEDOM MORTGAGE HOLDINGS LLC ......ccvvuuuniiiiiunnniiiiiinnnniiiiiisnsnssrennnnssessrnssnnssssenssnnnes | aeeeeennnnnenes |oasssd 01/29/2024 ..... JPMORGAN CHASE & 0. 1ivvvuuniiiiiuuuniiiiiuunniissiusuissssissunntssssnssssesennssnsssssnennnnsessrnnsns [ooseessnnsessrnssnnsssssrnsnnssnses |oeressnnssssnnnnnnsnees 6,831,500 [oooiiiiiiininiiiiinns 6,800,000
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35908M-AE-0 ......... FRONTIER COMMUNICATIONS HOLDINGS L ...eeveeeeeeeeeneeeeeeeeie e e eeene e e e eeenn e e eeenneneeeeennn | eevvvnnnnnnnns Jeennid 03/06/2024 ..... RBC DOMINION SECURITIES 2,757,375 |eeeeeeeeeeeeeees 2,700,000 |... 111,909 (4.B FE ..........
361448-BP-7 ......... L 0 LR [SSUUUUURRSRUUUIN RN 02/27/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 3,996,560 |..eevuuniiiiiiiinnnns 4,000,000 |...
37045X-EQ-5 ......... GENERAL MOTORS FINANCIAL €O INC ....eeieeeeeneeeeemnnaeeeeeenneeeeeeenneeeeeennnneeeeennnnneeeennn | oevevnnnninnnns Jonnnd 02/05/2024 ..... BARCLAYS ... ....10,000,000 |...
37045X-ER-3 ......... GENERAL MOTORS FINANCIAL CO INC ...evniiiiiiiiiiiiiiiiisieeciriin e eecrnnii e ernnnns e ssnnnnnnessenns | oeeeeennnnneees fonnnd 02/05/2024 ..... BARCLAYS ... R 8,000,000 |...
37185L-AP-7 GENESIS ENERGY LP/ GENESIS ENERGY .... 03/08/2024 WELLS FARGO 1,435,000 [oeeeneieeennniaeeeens 1,400,000 ...
373334-KW-0 . ..|GEORGIA POWER COMPANY ... 02/20/2024 JPMORGAN CHASE & CO 9,967,900 |. .10,000,000 |.
36170J-AD-8 . ..| GGAM FINANCE LTD ... 03/26/2024 BARCLAYS ... 3,350,000 |. 3,350,000 |.
378272-BS-6 . ..| GLENCORE FUNDING LLC . 03/26/2024 SMBC Nikko Securities America, .15,000,000 |. .15,000,000 |.
378272-BU-1 . .| GLENCORE FUNDING LLC . 03/26/2024 JPMORGAN CHASE & CO. . .10,000,000 |. .10,000,000 |.
37954F-AK-0 GLOBAL PARTNERS LP ....iiiiviiniiiiiiiiiie e it e s s sssnnn s s s ssnnnnsessenns | aeeeeennnnnenes founnd 01/03/2024 ..... O O R RN 4,300,000 fouuriiiiinnnnniinnnns 4,300,000 |...
38016L-AC-9 GO DADDY OPERATING COMPANY LLC ...eeeeeeeeneeeeeeeeee e e e eeeie e e e eeenne e e e e eenn e e e ennnnneeeeennn | eevevnnnninnens Joennnd 01/31/2024 ..... MORGAN STANLEY ... e e e e eeee e e e et e e e e e e s e e e e e e e e e e e e e e e ennna s e e e ennnnnnneeeennnnnnes [oeeernnnnneeeermnnnaneeeemnnnnneeee [reernnnnnneeeennnnneees 1,681,250 |oooiiiiiiiiiiiinns 1,800,000 |...
380355-AJ-6 . .. [GOEASY LTD ..evvennnnnene 03/05/2024 Various ........... 6,750,000
398433-AP-7 . .. | GRIFFON CORPORATION .. 03/05/2024 JEFFERIES & COMPANY, INC. ... . N 500,000 |.
418751-AL-7 . ..|HAT HOLDINGS | LLC / HAT HOLDINGS . 01/09/2024 BANK OF AMERICA/MERRILL LYNCH .. 924,750 |. ..900,000 |.
404119-CT-4 . ..|HCA INC ... 02/20/2024 BARCLAYS ... . 13,978,300 |. . 14,000,000 |.
404119-CU-1 ..|HCA INC 02/20/2024 BARCLAYS .... 6,989,150 |. 7,000,000 |.
404119-CV-9 ......... 20 S 1 PP PPPTRPPPPPPRRRURPPPPRR IR PR 02/20/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 6,959,610 |eevvuneieeenniins 7,000,000 |...
404119-Cl-7 ......... 0 1R [SSUUUUURRRUUU RN 02/20/2024 ..... BANK OF AMERICA/MERRILL LYNCH 7,950,400 |eevvvnniiiiiinninnnns 8,000,000 |...
431571-AF-5 ......... HILLENBRAND INC ... eeeeeete e e e e eeeee e e e e eee e e e eenee e e e e emna e e e eemnnnaeeeeennnneeeeennnnnnneeennnnn | seeevnnniinnnns Joennnd 02/07/2024 ..... HSBC SECURITIES, INC. eeeeeeeeeeeneeeeeeet e e e e e een s e e e eese e e e e e enn e e e e eennae e e eeennnnnneeeennnnn eeeennnnaeeeennnnnneeeennnnnnerees Joemmnnnanreennnnnannees 8,100,000 |..eeevvneneeeeennnnnns 8,100,000 |...
432833-AN-1 . .. [HILTON DOMESTIC OPERATING COMPANY .......iiiiiiriiiiiiiiiiieieiiiiis e ririi s eesrnnnns e sssnnnnnees | oeeeennnneenes fonnsd 01/22/2024 ..... MORGAN STANLEY
432830-AC-4 ......... [HILTON GRAND VACATIONS BORROWER ES ......ceeeeeeeuuereemmmnnaeeeennnneeeeemnnieeeeennnnneeeennnnnnees | cevnninnennnnns foeeed 01/10/2024 ..... DEUTSCHE BANK AG ...
438516-CQ-7 ......... HONEYWELL INTERNATIONAL INC ...coiiiiiiniiiiiiiin i e s ervni s senni e sennnnnneeens | aeeeeennnnnenes founnd 02/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... . . .
438516-CR-5 ......... HONEYWELL INTERNATIONAL INC ... ...02/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 29,946,000 |. ....30,000,000 ...
438516-CS-3 ......... HONEYWELL INTERNATIONAL INC ... ...02/26/2024 ... BANK OF AMERICA/MERRILL LYNCH ... .. 14,943,600 |. .. 15,000,000 |...
438516-CT-1 . .| HONEYWELL INTERNATIONAL INC 02/26/2024 JPMORGAN CHASE & CO. . 4,988,750 |. 5,000,000 |.
438516-CU-8 . .. |HONEYWELL INTERNATIONAL INC 02/26/2024 JPMORGAN CHASE & CO 4,987,700 5,000,000
44287D-AA-1 . ..| HOWDEN UK REFINANCE 2 PLC 02/02/2024 MORGAN STANLEY .. 2,000,000 2,000,000
44287G-AA-4 . ..| HOWDEN UK REFINANCE PLC 02/02/2024 MORGAN STANLEY .. 4,500,000 4,500,000
40428H-Ad4 ......... HSBC USA INC e e e et e e e e e e e e e e e e e nnn e e e e e e e e e e ennnn e eeennnnnns | seeernniiinnees Jennnd 02/26/2024 ..... HSBC SECURITIES, INC. .. .... 12,500,000 |. .... 12,500,000 |...
444859-CA-8 ......... LSRR [SSUUUUURRRRUUUIN RN 03/11/2024 ..... L0 T ) RO KON 3,997,600 |..evvuuniiiiiiiiinnnns 4,000,000 |...
446150-BD-5 ......... HUNTINGTON BANCSHARES INC ....eeeeeeeeeeeeeee e e e eeene e e e e eenee e e e ee e e e eenne e e eennnneeeennnns | oeeevnnnninnnes Joennad 01/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eereeeeeeeeeie e e e eeee e e e e eeee e e e eene e e e eemnne e e eeennnnaeneeee eeernnnnaneeeennnnaeeeennnnnaerees Joernnnnnnneennnnannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
44805R-AA-3 ......... HUSKY INJECTION MOLDING SYSTEMS LT ..vvvniiiiiiiiiiiiiiiiiiiiirciiiinneecrinineeseennnnnescennnnees | A fonnd 02/01/2024 ..... Various .. 11,003,625 |. ..11,000,000 |...
44891A-CT-2 . .. |HYUNDAI CAPITAL AMERICA ... 03/14/2024 JPMORGAN CHASE & CO 4,137,883 4,152,000 |.
44891A-CU-9 . .. |HYUNDAT CAPITAL AMERICA JPMORGAN CHASE & CO. 7,186,592 .. 7,208,000 |.
44891A-CX-3 . .. |HYUNDAI CAPITAL AMERICA MIZUHO SECURITIES USA INC. 9,977,000 .10,000,000 |.
44891A-CY-1 ......... HYUNDAT CAPITAL AMERICA ....evvviiniiiiiiiiie e ceiin e ceri e sreni e esnn e s ennnn s s snnnnnnes | aeeeennnnnneees founnd 03/14/2024 ..... MIZUHO SECURITIES USA INC. ... 4,995,250 i 5,000,000 |...
44920U-AU-2 ......... [HYUNDAT CAPITAL SERVICES INC ...eeeeerrueereeimnnnaeeeemnnneeeeennnneeeeeennnnneeeeennnnasneennnnnnneees | Devernnnnnneenn feeeend 01/29/2024 ..... MIZUHO SECURITIES USA INC. ....... ... 19,945,600 |. ....20,000,000 ...
449276-AD-6 . .| IBM INTERNATIONAL CAPITAL PTE LTD . BANK OF AMERICA/MERRILL LYNCH .10,000,000 |.
449276-AE-4 . .| IBM INTERNATIONAL CAPITAL PTE LTD . BANK OF AMERICA/MERRILL LYNCH .10,000,000 |.
449276-AF-1 . ..| IBM INTERNATIONAL CAPITAL PTE LTD . BANK OF AMERICA/MERRILL LYNCH . 43,000,000 |.
449276-AG-9 . .| IBM INTERNATIONAL CAPITAL PTE LTD . BANK OF AMERICA/MERRILL LYNCH .22,000,000 |.
45258L-AA-5 . .| IMOLA MERGER CORP ........ BARCLAYS .......eennns
45669E-AD-8 INDX 2007-ARS CM RMBS ... eeeeeeeeeeeeeeee e e e e eeee e e e ee e e e e e e e e e e e mnn e e e eennnneeeeennnnns | eneeeeesnnnnnns [oeeens 03/01/2024 ..... SCHEDULED PAY UP ... .
449840I-AJ-6 L O L PR I ) RPN R 01/31/2024 ..... L R RO KON 9,200,000 fouuriiriinnnniinnnnns 9,200,000 |...
45780R-AA-9 . ..| INSTALLED BUILDING PRODUCTS INC . 01/18/2024 BANK OF AMERICA/MERRILL LYNCH 1,372,000 |. 1,400,000 |.
46266T-AA-6 . .| IQVIA INC . 03/25/2024 MORGAN STANLEY .. 488,295 |. ..500,000 |.
46266T-AC-2 . .| 1QVIA INC . 03/05/2024 Various ... .29,970,387 |. .30,066,000 |.
46266T-AF-5 . .| 1QVIA INC . 02/26/2024 EXCHANGE .. . 19,972,757 |. .20,000,000 |.
46284V-AF-8 TRON MOUNTAIN INC ..eernueseeemnnunseeernnnaasaeennneaseaennnnaaaseennnnnaaseannnnnnsssaernnnnnsseeennnnns | nesesssssnnnns [oeeees 02/06/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eereniiiermennneeaernnnnasaennenunaseennnnnnassernnnnnnssaernnnnnsseene [reeenennnsseernnnnnsseennnnnnneseee Joerennnssseernnnnnseees 1,867,500 [...ccovvniiiiiiinnnnns 2,000,000 |...
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46284V-AJ-0 ......... TRON MOUNTAIN INC e e ettt e e e e e e e e e e ee e e e e e enne e e e eennnneeeeennnnns | oneeeessnnnnins [oeeens 02/02/2024 ..... Various ... 3,692,813 |oeeveiiiieeiiiis 3,900,000 |... . 11,659 [3.CFE ..........
46284V-AN-1 ......... TRON MOUNTAIN INC .eeeeei it ssrrnnn s s nnnnnns | neeeeesennnnes [oeeend 03/06/2024 ..... Various ... 4,579,300 |eevvunniiiiiiniinnns 5,120,000 |...
47216F-AA-5 ......... JAZZ SECURITIES DAC ..eeeeeeneeeeeenneeeeeeeenn s e e eeenn s e e e eennns e e e eennnaneeeeennnnneeeennnnnneeees | seeernnniinnnes Jonnad 01/29/2024 ..... MORGAN  STANLEY ...t e et et e e e e e e e e e e e e e e e enn e e e e e e nnnn e e e eennnneeeeennnnnnees reeennnnaeeeennnnnneeeennnnnaerees Joemmnnnaneeennnnnannees 1,671,750 [oeeeeeeeieeieiinnnnns 1,800,000 |...
28422E-XL-8 ......... JOHN DEERE CAPITAL CORP ..evvvieniiiiiiiieieceiii e s ceriis s eeeni e snnnn s s snnnnn s s ssnnnnenees | aeeeennnnnnenes fouand 03/04/2024 ..... ....10,000,000 [. ....10,000,000 ...
46647P-BE-5 ......... JPMORGAN CHASE & CO 02/27/2024 ..... GOLDMAN, SACHS & C0. ...ueeeeeenueeeeeeenu e e e e eenn e s e e eenne e e e e ennn e e e eennnaseeeennnnnneeeeennnnnns reeennnnaaeeeemnnnnneeeemnnnnaenees Joemmnnaaneeemnnnnaneees 7,913,610 [oeeeeeieiiiieeeeenee 9,000,000 |...
487526-AC-9 ......... KEHE DISTRIBUTORS LLC/KEHE FINANCE 01/29/2024 ..... BANK MONTREAL / NESBITT BURNS ... ... 18,427,500 |. .... 18,400,000 |...
48850P-AA-2 ......... KEN GARFF AUTOMOTIVE LLC . 01/29/2024 ..... JPMORGAN CHASE & C0. rreeeeeeennu e e eeenn e e eeemeie e e e eenen e e eeemnnn e e e eemnnnneeeennnnnaeeeennnnn reeennnnaaeeeennnnnneeeennnnnnerees Joemnnnannreemnnnnnnnees 2,805,000 [eeeeeeeemnnneeeeenns 3,000,000 |...
AR7TIV-AT-7 ......... KEURIG DR PEPPER INC 03/04/2024 ..... L0 T ) RO KON 6,980,610 [...coviiiinnnniinnnns 7,000,000 |...
49271V-AU-4 ......... KEURIG DR PEPPER INC .... 03/04/2024 ..... JPMORGAN CHASE & C0. evvvueeeemenieeeeeennie e e e eeeene e e e eeemnne s e eeennnnaeeeeennnnaeeeennnnnnaeeennnnn [oeeernnnnanseermnnnaneeeennnnnneees Jreernnnnnneeeennnnnneeenns 998,010 |oooiiiiiiiiiiiinnis 1,000,000 |...
49271V-AN-0 . ..|KEURIG DR PEPPER INC . 03/04/2024 BANK OF AMERICA/MERRILL LYNCH .10,000,000 |.
49327M-3E-2 . .. |KEY BANK USA NA . 01/03/2024 WELLS FARGO ... 1,120,000 |.
494553-AD-2 .. |KINDER MORGAN INC 01/29/2024 MIZUHO SECURITIES USA INC. N 5,000,000 |.
494553-AE-0 . .. |KINDER MORGAN INC 01/29/2024 ..... MIZUHO SECURITIES USA INC. ... .... 19,937,400 |. ....20,000,000 ...
49456B-AG6 ......... KINDER MORGAN INC .. 01/29/2024 ..... Various .. 10,971,467 |. .... 11,163,000 |...
482480-AN-2 01/30/2024 ..... JPMORGAN CHASE & C0. rreueeeeennneeeeeeenie e e e eeeen e e e eeennne s e eeennnaaeeeeennnnaeeeennnnnnaeeennnnn [oeeernnnnneeeermnnnaneeeennnnnneees Jreeennnnneeeeennnnneees 4,893,050 |ooooiiiiiiiiiiiinnis 5,000,000 |...
482480-AP-5 01/30/2024 ..... T ORI RO RPN . 1Y (-1 (1 FO . 7,000,000 |...
50012L-AC-8 ......... KODIAK GAS SERVICES LLC ... 01/30/2024 ... | BARCLAYS ..o eeeee e e e ee e e e e e e e e e e e e s e e e e e nne e e e e ennn e e e e ennnnneeeeennnnnaeeeennnnns [reeernnnianeeernnnnneeeeernnnnaeees [reennnnnneneernnnnnnees 1,800,000 | 1,800,000 |...
501550-AN-0 ......... KYNDRYL HOLDINGS INC 02/15/2024 ..... MUFG SECURITIES AMERICAS INC .. R 7,000,000 |...
502431-AS-8 ......... L3HARRIS TECHNOLOGIES INC 03/11/2024 ..... JPMORGAN CHASE & C0. rreueeeemnni e eeeennn e e eeennee e e eeemen e e eeemnnn e e eeemnnnneeeennnnnaeeennnnnn reeennnnaaeeeemnnnnneeeennnnnaerees Joemnnnanereemnnnnannees 9,977,700 |. ....10,000,000 |...
502431-AT-6 L3HARRIS TECHNOLOGIES INC ... 03/11/2024 ..... JPMORGAN CHASE & CO. ...evvvnnnnnnne 4,996,300 |..eevuuniiiiiininnnnns 5,000,000 |...
502431-AU-3 . .| L3HARRIS TECHNOLOGIES INC 03/11/2024 BANK OF AMERICA/MERRILL LYNCH 4,993,500 |. 5,000,000 |.
501680-AE-5 . ..|LABL INC ..... 03/08/2024 GOLDMAN, SACHS & CO. 3,282,500 |. 3,250,000 |.
505742-AG-1 . ..| LADDER CAPITAL FINANCE HOLDINGS LL 01/18/2024 BAIRD (ROBERT W.) & CO. INC. 3,136,000 |. 3,200,000 |.
51509P-AA-1 . ..| LANDSEA HOMES CORP .... BANK OF AMERICA/MERRILL LYNCH 5,900,000
05552B-AA-4 . ..|LBM ACQUISITION LLC .. JPMORGAN CHASE & CO. . 4,950,000
50190E-AA-2 ......... LCM INVESTMENTS HOLDINGS |1 LLC . 03/08/2024 ..... T T R KRR 1+ I £ T FO . 6,590,000 |...
50190E-AC-8 ......... LCM INVESTMENTS HOLDINGS |1 LLC 01/10/2024 ..... VAT TOUS .eeertee e e eeeee e e e e e et e e e e e e e e e e e e s e e e e e s e e e e eennnn e e e e ennnnnaeeeennnnnnneeeennnnnaes [oeeernnnnaereermnnnaaneeennnnaenes [reernnnnereeennnnnenes 8,981,000 |oeoiiiiiiiiis 6,800,000 |...
531968-AA-3 ......... LIGHT AND WONDER INTERNATIONAL INC ... 02/09/2024 ..... T R KPP c o) (1) B EO . 2,300,000 |...
53706R-AG-1 ......... LITTLE CO MARY HOSP IN ..eeeeeeeieeeeeeieee e e eeee e e e e e e e e e eeene e e e eemnn e e eernnnneeeennnnnnnes | aevvvnnnninnnns Jonnnd 02/07/2024 ..... PIPER JAFFRAY INC. ..oeeeeeeiiiieieeennnnn e 1,540,000 |...
539830-CC-1 ......... LOCKHEED MARTIN CORPORATION ...eevvueniiiiiiiiiieeeiiiiin e e cceii e sennii e ecnnnan e s ennnnneeeennns | aeeeeennnnneens founnd 01/25/2024 ..... SMBC Nikko Securities AMErica, INC .......cceeiiiiiuuiiiiiiiiiiiiiiiiiiii e eennies [oerrrrnine e eees | 9,977,900 |. ....10,000,000 ...
539830-CD-9 ......... | LOCKHEED MARTIN CORPORATION 01/25/2024 ..... MIZUHO SECURITIES USA INC. . 9,996,500 |. ..10,000,000 |...
55609N-AC-2 . . | MACQUARIE AIRFINANCE HOLDINGS LTD . 03/19/2024 JPMORGAN CHASE & CO. . 2,527,671 |. 2,528,000 |.
55609N-AD-0 MACQUARIE AIRFINANCE HOLDINGS LTD .... ...03/19/2024 ..... JPMORGAN CHASE & C0. rreueeeemnni e eeeennn e e eeennee e e eeemen e e eeemnnn e e eeemnnnneeeennnnnaeeennnnnn reeennnnaaeeeemnnnnneeeennnnnaerees Joemnnnanereemnnnnannees 2,521,680 |eevvnneieeiniins 2,528,000 |...
55616X-AG-2 MACYS RETAIL HLDGS INC ...03/13/2024 ..... O O R RN 1,384,000 [..oovvvvenniiiiinnnnns 1,600,000 |...
55616X-AM-9 . .| MACYS RETAIL HOLDINGS INC 03/13/2024 JPMORGAN CHASE & CO 1,755,000 |. 2,000,000 |.
55617L-AL-6 . ..| MACYS RETAIL HOLDINGS LLC 01/03/2024 Market Axess .. ..436,618 |. ..520,000 |.
55952E-AA-9 . .. | MAGNE 2024-38A A1 CLO ..... 02/23/2024 NOMURA SECURITIES INTERNATIONAL INC . .35,000,000 |. .35,000,000 |.
571903-BG-7 ......... MARRIOTT INTERNATIONAL INC ....oiiiiiiieiiiiiiii e cieii e eceeii s eesni s ernnn s snnnnnsneenns | oeeeennnnnnenns founnd 01/22/2024 ..... SUNTRUST INVESTMENT SERVICES, INC. ... N
571903-BP-7 ......... MARRIOTT INTERNATIONAL INC ...eeeeeeeieeeeeeee e e e eeene e e e e eeene e e eeenn e e e eeennneeeeernnnnneeeeens | aeeevnnninnnns Jonnnd 02/20/2024 ..... DEUTSCHE BANK AG ... ....10,866,680 |. ....11,000,000 |...
571903-B0-5 ......... MARRIOTT INTERNATIONAL INC ....iiiiiiiiniiiiiiii e eciiii s cenii s eeeni s ernnn s snnnnnsneenns | eeeeeennnnnenes founnd 02/20/2024 ..... I R R KON 9,869,800 |. ....10,000,000 ...
576485-AG-1 ......... MATADOR RESOURCES €O ...eeeeeeeeeeennieeeeemenieeeeeemnnaeeeeemnneeeeennnneeeeennnnnneeeennnnnneeeenns | seeernnniinnnns Jonnnd 03/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eereeeeeeeieie e e e eeee e e e e eeee e e e e eene e e e eennne e e eeennnneeneees eeeennnnaeeeennnnaeeeennnnnnenees Joemmmnannreennnnannees 4,250,000 |.eevenniiieinnnins 4,250,000 |...
577081-BF-8 ......... = O R [ RN 03/21/2024 ..... T T R KO- Y1 £+ T LT FO . 9,906,000 |...
58506D-AA-6 ......... MEDLINE BORROWER LP .....eeeeeeeeeeeeeeee e e e eeee e e e e e e e e e e e e e e e e e e e e e mnn e e e e ennnnneeees | seeernnnninnnes Joennad 03/20/2024 ..... GOLDMAN, SACHS & CO.
589400-AB-6 ......... MERCURY GENERAL CORPORATION ...eevvueniiiiiiiiiieieiiiiin e e cceii e seenii s ecnnnin e e cnnnnneesennns | aeeeeennnnnenes founnd 02/20/2024 ..... WELLS FARGO N
552953-CJ-8 ......... [ MGM RESORTS INTERNATIONAL ...eeeeeneeeemnneeeeeeenee e e e eemnn e e e e eenne e e e e eennaa e e e eennnnneeeeennnnns | sevsnnnnensenns [erees 03/25/2024 ..... DEUTSCHE BANK AG ... eeeeeueeeemnnneeeeemnnneeeeeemnna e s eeemnna e e eeennnnaseeennnnnaeeennnnnnnseennnnnn reeennnnaseeeennnnnaeeeennnnnneeees Joernnnaanmeemnnnnnnnees 4,350,000 |.eevvuniiieinnnins 4,350,000 |...
595017-BE-3 . .| MICROCHIP TECHNOLOGY INCORPORATED 03/05/2024 JPMORGAN CHASE & CO . 19,964,600 |. .20,000,000 |.
603051-AD-5 MINERAL RESOURCES LTD ....eeeeeeenneeeeeeernieeeeeeenneeeeeennnaeeeeennnnneeeeeennnnneeeeennnnneeeeennnns | Dovevevrnnnnnns Jounnnd 01/29/2024 ..... GOLDMAN, SACHS & C0. ...ueeeeeeruneeeeeenu e e e e eeen e e e e eennn e e e e ennn s e e e eenna s e e eeennnnneeeeennnnnns reeennnnaaeeeennnnnneeeennnnnnenees Joemnnanereennnnnannees 2,891,000 [oeeeeeemnnieeeeenns 2,800,000 |...
60672J-AA-T ......... MITER BRANDS ACQUISITION HOLDCO IN ..eivvvneiiiiiiiiiniieciiiieeeccvii e ccvvin s ecevnieeecenns | oeeeeennnnneees fonnnd 03/28/2024 ..... Various 9,369,125 [...ccevvvnniiiiinnnnns 9,350,000 |...
60687Y-DD-8 ......... MIZUHO FINANCIAL GROUP INC ......:iieeeevsuuseeemnnnnssernnnnnsaseennennnsseennnnnnsseenennnnsseeeennnnnes | Dosereernnnnaes Joennn 02/20/2024 ..... MIZUHO SECURITIES USA INC. eereiiiieermunnnseernnnnussernnnnnsasaennnnnnaseennnnnnssernnnnnssseennnnnans [reeenennnsesernnnnnssssennnnnnsseee |oerennnasseernnnnnseees 7,000,000 |..oeevvnnniaiieennnnnns 7,000,000 |...
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60687Y-DE-6 ......... MIZUHO FINANCIAL GROUP INC .. | USRS TR 02/20/2024 ..... MIZUHO SECURITIES USA INC. eeeeeeeeemenneeeeemnnne e e eeemene e e e eennna e e eeernnneeeeernnnaneeeernnnnns reeennnnaneeeemnnnnneeeennnnnaenees Joernnnaanreenmnnnannees 4,000,000 [.eeeeeemnnneeeeens 4,000,000 |... 1.G FE .
609207-BC-8 ......... MONDELEZ INTERNATIONAL INC ....oiiiiriiniiiiiiiis e cieii e sceniis s sennis s ernnn s s snnnnnsnesnns | aeeesennnnneens fonnnd 02/15/2024 ..... JPMORGAN CHASE & CO. ......... ....10,000,000 ...
606950-AA-1 MONEYGRAM INTERNATIONAL INC ...eeeeeeeeeeeee e e e eeeee e e e eee e e e e e e e eenns e e eennneeeeee | oevevnnnninnnns Joennnd 01/23/2024 ..... GOLDMAN, SACHS & CO. ... e 6,600,000 |...
61747Y-FH-3 . ..| MORGAN STANLEY ... GOLDMAN, SACHS & CO . 10,450,700 |. .10,000,000 |.
61747Y-FK-6 . ..| MORGAN STANLEY ... MORGAN STANLEY ..... .10,000,000 |. .10,000,000 |.
620076-BY-4 . ..| MOTOROLA SOLUTIONS INC . BANK OF AMERICA/MERRILL LYNCH 6,983,970 |. .. 7,000,000 |.
620076-BZ-1 . ..| MOTOROLA SOLUTIONS INC . BANK OF AMERICA/MERRILL LYNCH 9,988,800 |. .10,000,000 |.
636274-AF-9 . .|NATIONAL GRID PLC ........ MIZUHO SECURITIES USA INC. . .10,000,000 |. .10,000,000 |.
63743H-FN-7 NATIONAL RURAL UTILITIES COOPERATI ... JPMORGAN CHASE & CO. ......... ... 14,995,350 |. .... 15,000,000 |...
63743H-FP-2 NATIONAL RURAL UTILITIES COOPERATI ... 01/24/2024 ..... L O RO KON 9,973,700 |. ..10,000,000 |...
63861C-AE-9 . ..|NATIONSTAR MORTGAGE HOLDINGS INC ... 02/01/2024 GOLDMAN, SACHS & CO. 3,350,000 |.
63861C-AF-6 . ..|NATIONSTAR MORTGAGE HOLDINGS INC 01/29/2024 GOLDMAN, SACHS & CO. ... 6,700,000
62886H-BE-0 . ..|NCL CORPORATION LTD .. 02/20/2024 BANK OF AMERICA/MERRILL LYNCH ..500,000
64105M-AB-7 . ..|NESTLE CAPITAL CORP .. BANK OF AMERICA/MERRILL LYNCH 10,000,000
644393-AC-4 ......... |NEW FORTRESS ENERGY INC MORGAN STANLEY .. .. 1,800,000 |.
65158N-AC-6 ......... | NEWMARK GROUP INC 02/02/2024 ..... Various .... 15,120,875 |. .... 14,900,000 |...
65339K-CU-2 ......... [NEXTERA ENERGY CAPITAL HOLDINGS IN ... 01/29/2024 ..... WELLS FARGO ... .. 19,940,400 |. ....20,000,000 ...
65339K-CV-0 . .. |NEXTERA ENERGY CAPITAL HOLDINGS IN ... 01/29/2024 ..... LS R RO . J8.1<'< 11| O, 7,000,000 |...
653420-AL-6 ......... NEXTERA ENERGY OPERATING PARTNERS . 03/28/2024 ..... VAT TOUS - .eereee e e eeeee e e e e e et e e e e e e e e e e e e s e e e e enn e e e e e ennnn e e e e ennnaaeeeennnnnnneeeennnnnaes [eeeernnniaereernnnnaneeeennnnaeees [reernnnnneeeeennnnnnnnae,582,895 | 5,917,000 |...
62922L-AD-0 ......... NGL ENERGY OPERATING LLC 01/25/2024 ..... 0 P R RSP 3 |11 EO . 3,300,000 |...
629221 -AC-2 NGL ENERGY PARTNERS LP 03/25/2024 ..... VAT TOUS .eeereee e e e eeeee e e e e ee e e e e e e s e e e e e s e e e e e s e e e e e eennn e e e e ennnaaeeeennnnnnneeeennnnnaes [ereernnnnaareernnnaaeeernnnnaeees [reernnnaeeeeennnnaeees 8,383,850 | 8,306,000 |...
65364U-AT-3 . .. [NIAGARA MOHAWK POWER CORPORATION 01/11/2024 MUFG SECURITIES AMERICAS INC 5,000,000 |.
65364U-AU-0 . .. |NIAGARA MOHAWK POWER CORPORATION 01/11/2024 JPMORGAN CHASE & CO 7,000,000 |.
655844-BR-8 . .. |NORFOLK SOUTHERN CORP ........... 03/13/2024 5,000,000 |.
665501-AN-2 . .. | NORTHERN NATURAL GAS COMPANY 01/29/2024 BANK OF AMERICA/MERRILL LYNCH N 5,000,000 |.
666807-CK-6 . ..| NORTHROP GRUMMAN CORP ... 02/13/2024 Various ......cceeeeeeens . 12,897,690 |. . 13,000,000 |.
666807-CL-4 ......... NORTHROP GRUMMAN CORP ... 01/29/2024 ..... JPMORGAN CHASE & CO. . ... 24,979,500 |. ....25,000,000 ...
666807-CM-2 ......... NORTHROP GRUMMAN CORP ... 01/29/2024 ..... JPMORGAN CHASE & CO. . .... 19,922,800 |. ....20,000,000 ...
67109S-AA-5 ......... 0AKC 2024-17A A 01/26/2024 ..... BNP CAPITAL MARKETS .. ....10,000,000 |. ....10,000,000 |...
680665-AK-2 03/13/2024 ..... LT RO KON 6,188,125 [.oiiiiiiiiiiieee 6,550,000 |...
68233J-CM-4 ......... ONCOR ELECTRIC DELIVERY COMPANY LL ... 01/25/2024 ..... EXCHANGE . ....10,000,000 |...
682691-AB-6 ......... ONEMAIN FINANCE CORP ... 01/30/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eovvneniiiiiiiis it nnnnnienees orrrrrnnnnnnrrnsssnnesnnnnnnees foevenennnneeennnnee... 3,348,813 |l 3,650,000 |...
682680-BR-3 ......... ONECK INC ...03/01/2024 ..... EXCHANGE .... 10,334,888 |. .... 10,391,000 |...
68389X-BF-1 ......... ORACLE CORP ...03/15/2024 ..... L0 T ) RO KON 3,977,150 |vvvviniiiiiiiiinns 5,000,000 |...
68622T-AB-7 . ..| ORGANON FINANCE 1 LLC 02/20/2024 Various ....o.oeeeeeeeens 2,405,904 |. 2,770,000 |.
691205-AG-3 . ..| OWL ROCK TECHNOLOGY FINANCE CORP 03/05/2024 SMBC Nikko Securities America, 1,017,014 |. 1,150,000 |.
694308-KD-8 . ..|PACIFIC GAS AND ELECTRIC COMPANY 01/09/2024 BNP CAPITAL MARKETS .. 3,993,705 |. 4,500,000 |.
694308-K0-9 ......... PACIFIC GAS AND ELECTRIC COMPANY ... 02/26/2024 ..... BNP CAPITAL MARKETS .. .... 19,986,600 |. ....20,000,000 ...
694308-KR-7 ......... PACIFIC GAS AND ELECTRIC COMPANY ... 02/26/2024 ..... BNP CAPITAL MARKETS ... eeeeeeee e e e e eee s e e e ee e e e e e e e e e e e e e s e e e ennna s e e eemnnnnnaeeennnn eeeennnnaeeeennnnnneeeemnnnnnenees Joemmnnaaeneemnnnnannees 9,987,600 |. ....10,000,000 |...
695114-DB-1 ......... PACIF | CORP 01/03/2024 ..... JPMORGAN CHASE & CO. . 9,996,900 |. ....10,000,000 ...
695114-DD-7 ......... PACIFICORP .. 01/03/2024 ..... JPMORGAN CHASE & CO. . e 5,000,000 |...
695114-DE-5 ......... PACIFICORP .. 01/03/2024 ..... JPMORGAN CHASE & CO. . .... 25,843,740 |. ....26,000,000 ...
69867R-AA-5 ......... PANTHER ESCROW ISSUER LLC 03/22/2024 ..... MORGAN STANLEY ... 24,500,000 |. ... 24,500,000 |...
70052L-AC-7 ......... PARK INTERMEDIATE HOLDINGS LLC .. 03/05/2024 ..... Jane Street Execution Services,
69346V-AA-7 ......... PERFORMANCE FOOD GROUP INC 01/03/2024 ..... MORGAN STANLEY
T1424V-AA-8 . ..| PERMIAN RESOURCES OPERATING LLC . 02/01/2024 JPMORGAN CHASE & CO. .
718172-DF-3 . .|PHILIP MORRIS INTERNATIONAL INC ABS .. 02/09/2024 MIZUHO SECURITIES USA INC.

718172-06-1 .........

PHILIP MORRIS INTERNATIONAL INC ABS ..

02/09/2024

MIZUHO SECURITIES USA INC. ...

..... 9,907,000 |.

-.10,000,000 |...
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718172-DH-9 ......... PHILIP MORRIS INTERNATIONAL INC ABS ...eeeeeieeieeeieeeeemmnneeeeeennnaeeeeennnnaeeeeennnnneeeennnnnes | oevvvnnnninnnns Jonnnd 02/09/2024 ..... BARCLAYS .... 16,754,690 |. ....17,000,000 |... 1.F FE
718172-DJ-5 ......... PHILIP MORRIS INTERNATIONAL INC ABS ...evvniiiiiiiiiiiiiiiiiiieeiiiiiseeecnniieeescnnnnnsesennnnnns | eeeeeennnineees fonnnd 02/09/2024 ..... L0 O 0 = P RO RN 9,781,100 |. ....10,000,000 ...
718547-AU-6 ......... PHILLIPS 86 CO ....eeeereueeeeemnnneeeeennnaeseeemnneeeeeennnnaeeeennnnneseeennnnseeeennnnnneeeennnnnns | seeerenniinnnns Jonnnd 02/26/2024 ..... MUFG SECURITIES AMERICAS INC ... ..19,916,600 |. ...20,000,000 |...
71880K-AA-9 ......... L LS PR [SSUUUUURRRRUUUIN RN 03/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 900,000 |. 900,000 |...
719510-AC-6 ......... PHYSICIANS REALTY LP ..o e e et e e e eeeee e e e e r e e e e e enne e e e eennneeeeeennnnnees | aeevvnnnninnnns Jennnd 03/01/2024 ..... JPMORGAN CHASE & CO
72650R-BH-4 ......... PLAINS ALL AMERICAN PIPELINE LP ...cvvvenniiiiiiiiiieeiiiiie e cevni s eevnnnnnees | aeeeeennnnneens fonnnd 01/18/2024 ..... DEUTSCHE BANK AG ...
737446-A0-7 ......... POST HOLDINGS INC ..eeeeeeeceeee e e e e eee e e e ee e e e e e e e e e e e e e e e enn e e e e ennaneeeeennnnnes | aeeevnnnninnnns Jonnnd 03/05/2024 ..... Market Axess ..
737446-AU-8 ......... POST HOLDINGS INC ..evvvieniiiiiiiiie e eena s ensnnn s snnnnnnes | aeeeennnnnnenes [oannd 02/06/2024 ..... Various
737679-DH-0 ......... POTOMAC ELECTRIC POWER COMPANY 02/26/2024 ..... GOLDMAN, SACHS & CO. ....oeeeeeennen N
69351U-BC-6 . ..|PPL ELECTRIC UTILITIES CORPORATION 01/02/2024 BANK OF AMERICA/MERRILL LYNCH . 14,970,300 |. . 15,000,000 |.
69354N-AD-8 . ..|PRA GROUP INC ... 01/03/2024 MORGAN STANLEY .. ..507,085 |. ..620,000 |.
742718-GG-8 . ..|PROCTER & GAMBLE CO .. 01/24/2024 MORGAN STANLEY .. .. 8,000,000 |. 8,000,000 |.
743756-AB-4 ......... PROVIDENCE ST JOSEPH HEALTH ... e eeeie e e eeeee e e ee e e ee e e e e eenn e e e eennnn e eeennn | aeeevnnnninnnns Joennid 02/08/2024 ..... PIPER JAFFRAY INC. .eeeeeeeee e e eeete e e e ee et e e e e e e e e e e e s e e e eenn s e e eemnnneeeeennnanaeeens eeeennnnaeeeennnnnneeeemnnnnnerees Joermnnnanreennnnnannees 6,581,610 [..ceveeeeennieeeeene 7,000,000 |...
75009C-AA-4 ......... RAD 2024-23A AT ..eeiiiiiiiiiii it s srnnn e snnnen | aeeeennniieeees o 01/25/2024 ..... CIBC WORLD MARKETS ... ....25,000,000 [. ....25,000,000 ...
75041V-AB-0 ......... RADIOLOGY PARTNERS INC ..veeeeeeeeenieeeeeeenie e e e eeen e e e e eenne e e e eenne e e e eennnneeeeennnnneeeennn | seeernnnninnnns Jonnnd 02/22/2024 ... | EXCHANGE .....eereeeeeeeeee e e e ee e e e e e e e e e e e e e e e e e e e e e e ennne e e e e ennna e e e e ennnnnneeeeennnnns [eeeernnnaaeeeeennnneeeeennnnaeeee |eernnaaeeeennn s 7,532,343 [.ooeeeiiieeieeeiennn 7,785,367 |...
75041V-AC-8 ......... RADIOLOGY PARTNERS INC ..evvvniiiiiiiiiiiiiiiiiie e cesni s sennne e eesnnnnneesenns | aeeeennnnnnenns fouand 02/22/2024 ..... .. 4,427,120 |. .. 4,921,702 |...
75886F-AE-7 ......... REGENERON PHARMACEUTICALS INC. eereieeeeeeneieeeeeeenne e e e eeeene e e eeennneeeeennnneeeeennnnnneeenns | sevevnnnninnnns Jonnnd 01/22/2024 ..... CITADEL SECURITIES LLC . 524,710 |. 640,000 |...
749571-AK-1 RHP HOTEL PROPERTIES LP / RHP FINA ... [ 03/21/2024 L O RO KON 3,250,000 |..evvunniiiiiininnnnns 3,250,000 |...
76774L-AC-1 . ..|RITCHIE BROS AUCTIONEERS INC .. C.. RBC DOMINION SECURITIES .. 3,935,150 |. .. 3,730,000 |.
775109-DE-8 . ..| ROGERS COMMUNICATIONS INC ... A. . MIZUHO SECURITIES USA INC. . . 27,919,920 |. .28,000,000 |.
775109-DF-5 ......... ROGERS COMMUNICATIONS INC ... A.. VU SO 02/07/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eereeeeeeeeeie e e e eeee e e e e eeee e e e eene e e e eemnne e e eeennnnaeneeee eeernnnnaneeeennnnaeeeennnnnaerees Joernnnnnnneennnnannees 8,920,710 [oeeeieiiieieeeeeene 9,000,000 |...
78016H-Z-3 ......... ROYAL BANK OF CANADA A. R 01/10/2024 ..... RBC DOMINION SECURITIES ..eevveeniiiiiiiiieeiiiiii e e e ceiiis e s cevii e s ernsi e s s srnnn e s nennnneees [oesrnnnnnessrnnsnnnsssennnnnnnnees Jonninnnnnnnn, 9,979,600 |. ....10,000,000 ...
780153-BG-6 ......... ROYAL CARIBBEAN CRUISES LTD . ...01/29/2024 ... DEUTSCHE BANK AG -...eeeereueeeeemnnneeeeeennneeeeeemnna e e eeennn s e e eemnnnaeeeemnnnnaeeennnnnnaseennnnnn reeennnnaseeeemnnnnneeeennnnnaeeees Joemnnnaanreemnnnnannees 1,970,000 [..eeevmennieeeeinnnnns 2,000,000 |...
780153-BU-5 ......... ROYAL CARIBBEAN CRUISES LTD . ...02/22/2024 ... BANK OF AMERICA/MERRILL LYNCH ...evvveniiiiiiiiie i ernni s snnniisneens oeernnninneernnnnsnserssnnnnees Joereninnnnninn, 8,100,000 |....cvvvvnnrirrinnnnnns 8,100,000 |...
78355H-KZ-1 . ..| RYDER SYSTEM INC ... 02/26/2024 U.S. BANCORP ..... .10,000,000 |.
78355H-LA-5 . ..|RYDER SYSTEM INC 02/26/2024 U.S. BANCORP .....
79546V-A0-9 . .| SALLY HOLDINGS LLC . 02/12/2024 BANK OF AMERICA/MERRILL LYNCH
79588Y-AA-7 SAMARCO MINERACAQD SA ....eiiiiiiiinieeiiiiiise e e ceiis e e ceeni e e seenii e e s cssnnnsessensnnnsesssennnnnes | Dovvvvvvnnnnnns foannnd 03/30/2024 ..... STOCK DIV, i
78403D-AT-7 SBA TOWER TRUST ABS 01/31/2024 ..... CONVERSION
81761L-AB-8 . ..| SERVICE PROPERTIES TRUST 01/03/2024 MORGAN STANLEY .
828807-DM-6 . ..| SIMON PROPERTY GROUP LP 02/20/2024 Market Axess .. ..658,576 |. .
78392B-AG-2 . .| SK HYNIX INC ... D.. 01/08/2024 JPMORGAN CHASE & CO . 24,973,500 |. .25,000,000 |.
78392B-AH-0 . .| SK HYNIX INC ... D.. 01/08/2024 JPMORGAN CHASE & CO .29,864,400 |. .30,000,000 |.
83192P-AC-2 . ..[SMITH & NEPHEW PLC . D.. 03/13/2024 JPMORGAN CHASE & CO 4,994,650 5,000,000 |.
83192P-AD-0 . ..|SMITH & NEPHEW PLC ... D.. 03/13/2024 JPMORGAN CHASE & CO 7,975,600 .. 8,000,000 |.
83272G-AA-9 . ..| SMURFIT KAPPA TREASURY D.. 03/26/2024 BNP CAPITAL MARKETS 9,988,000 .10,000,000 |.
83272G-AB-7 . .| SMURFIT KAPPA TREASURY UNLIMITED C D.. 03/26/2024 BNP CAPITAL MARKETS 5,000,000 5,000,000
83272G-AC-5 . .. | SMURFIT KAPPA TREASURY UNLIMITED C D.. 03/26/2024 BNP CAPITAL MARKETS .. 7,000,000 |. 7,000,000 |.
83368R-BX-9 . ..| SOCIETE GENERALE SA ..... D.. 01/11/2024 SOCIETE GENERALE .. . 15,000,000 |. .15,000,000 |.
83368R-BY-7 . .| SOCIETE GENERALE SA D.. 01/11/2024 SOCIETE GENERALE .15,000,000 |. .15,000,000 |.
83444M-AA-9 SOLVENTUM CORP 02/23/2024 ..... MORGAN STANLEY .... 19,997,400 |. ....20,000,000 ...
83444M-AJ-0 SOLVENTUM CORP . eeeitie e ceeti s e e et eeeni s s e nsnis s s e nnnni s s ssnnnnnsssssnnnnnssssnns | aeeeennnnnenes foouand 02/23/2024 ..... O O R RN 3,983,000 |..evvvnniiiiiininnnnns 4,000,000 |...
83444M-AL-5 . .. | SOLVENTUM CORP ... JPMORGAN CHASE & CO. . 3,981,440 |. 4,000,000 |.
842400-HzZ-9 . .. | SOUTHERN CALIFORNIA EDISON COMPANY MUFG SECURITIES AMERICAS INC 9,990,200 .10,000,000 |.
842400-8-0 . ..| SOUTHERN CALIFORNIA EDISON COMPANY MIZUHO SECURITIES USA INC. . 3,000,000 .. 3,000,000 |.
842400-JC-8 . .. | SOUTHERN CALIFORNIA EDISON COMPANY MIZUHO SECURITIES USA INC. . 24,988,500 |. .25,000,000 |.
842434-DA-T7 . .| SOUTHERN CALIFORNIA GAS COMPANY . JPMORGAN CHASE & CO. ... 2,980,500 |. 3,000,000 |.
84265V-AH-8 SOUTHERN COPPER CORP ......iieiiriinieiiiiiiie e e erinii e e ecrnni e e sesnin s s sesnnnnsessssnnnnsessennnnnss | Govvvvvvnnnnns fovnnnd 01/03/2024 ..... HSBC SECURITIES, INC. .. 538,560 |. 550,000 |...
85172F-AN-9 ......... SPRINGLEAF FINANCE CORP .......eeeeeenueeeeemnnnaeeeeennnaeeeeennnaeeeeennnnaeeeernnnnaeeeennnnnneeeenns | sevevnnniinnnns Jeonnnd 01/26/2024 ..... BNP CAPITAL MARKETS ... eeeeeee e e e e eee s e e e eee e e e e enn e e e e e enns e e e eemnna e e e eemnnnnnaeeennnn eeeennnnaseeeennnnnneeeennnnnnenees Joemnnnaanreemnnnnannees 5,684,000 [o.eereeemnnnaeeeeens 5,600,000 |...
85208N-AD-2 ......... SPRINT SPECTRUM CO LLC ABS ...eeveuiiiiiiiuunniiiiiinuiniieiiiunnnieseisnnnsssseesnnnsseseessnnssesseesnnnns | aeeeeensnnnenes |ousssd 01/31/2024 ..... CONVERSION 3,937,500 . 3,937,500 |...
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85208N-AE-0 ......... SPRINT SPECTRUM CO LLC ABS ..o eeeeei e e e eeene e e e e eenne e e e eemnen e e e eennnn e e e eemnnnneeeeennnnns | seeevnnnninnnns Jonnid 01/31/2024 ..... CONVERSTON . e et e et s e e e e e s e e e e e e e e e e e nnne e e e e eenna s e e eennnnnnaeeennnnnnns  reernnnnaeeeennnnnneeeennnnnnerees Joemmnnannreernnnnannees 3,570,000 [eeeeeeemnnnaeeeeens 3,570,000 |... 1.F FE
855244-BG-3 ......... STARBUCKS CORPORATION ....vvvvrieniiiiiiniiseecisiii s e ecesii e e s srsnis e s ssnnn s s snnnnnssesnnnnnnnees | aeeeeennnnnnnes fouand 02/05/2024 ..... GOLDMAN, SACHS & CO. .... 29,987,700 |. ....30,000,000 ...
855244-BH-1 ......... STARBUCKS CORPORATION ...eeeeeeeeeeeennieeeeeeenneeeeeemnneeeeemnnneeeeeennnaneeeernnnneseennnnnnnees | seeernnniinnnns Jonnnd 02/05/2024 ..... WELLS FARGO . eeeeeeeeeeenee e e e e emeee e e e e e meee e e e e emene e e e e mnnna e e e eemnnnaeeeeennnnnaeeeennnnnnseeennnn  |reeennnnaaeeeennnnnneeeennnnnnerees Joermnnaanreemnnnnaneees 9,967,000 |. ....10,000,000 |...
855244-BJ-7 ......... STARBUCKS CORPORATION ....vivvrieiiiiiiniisieciiii s e ecesii e e crsnis e s ssnnna s s snnnnnssesnnnnnnnees | aeeeeennnnnenes foouand 02/05/2024 ..... JPMORGAN CHASE & CO. . .... 24,867,500 |. ....25,000,000 ...
85571B-BB-0 ......... STARWOOD PROPERTY TRUST INC ...eeeeeeieeeeennieeeeeeenie e e e eeenn e e eeeennn e e e eeennneeeeernnnnnneeenns | seevvnnnninnnns Jonnnd 03/13/2024 ..... JPMORGAN CHASE & C0. rreueeeeeneu e eeeenni e e eeeenee e e e eemen s e e eemnnneeeeemnnnneeeennnnnnaeeeennnnn reeennnnaaeeermnnnnneeeennnnnnerees Joemnnnanereemnnnnannees 4,250,000 |.eeveeniiieinnnins 4,250,000 |...
857477-CL-5 ......... STATE STREET CORP ....eiiiirriiiiiiiiris s eeirii s s crni s e s errais s s ernnns s s snnnnns s e ssnnnnnssessnns | aeeeennninnenes fovuand 03/13/2024 ..... T ) RO KON 5,000,000 foeuriiriinnnnniinennns 5,000,000 |...
857691-AG-4 ......... STATION CASINOS LLC eeeeeeeeeneeeeeeeei e e e eenee e e e e eeeee e e e e eeene e e e e ennnneeeeernnnnnnneennnnnnees | seeernnniinnnns Jonnnd 02/12/2024 ..... VAT TOUS e eeete e e e et e e e e et e e e e e e e e e e e e e e e e e e e e e e e eenna s e e e eennnneeeeennnnneeeennnnnnees reernnnnaaeeeennnanneeennnnnaenees Joernniaeneenn s 5,128,875 |oeeveeeiieeieiiees 5,450,000 |...
858912-AG-3 ......... ES =21 0 PPN [SSUUUUURSRUUUIN RN 01/12/2024 ..... SMBC Nikko Securities AMErica, INC .......cceeiiiiiuuiiiiiiiiiiiiiiiiiiii e eennies [oerrrrnine e eees | 1,365,000 [..oovvvvenniiiiinnnnns 1,500,000 ...
861036-AB-7 ......... STL HOLDING COMPANY LLC ...eeeeeeei e e eeeeee e e e e eene e e e ee e e e e e eene s e e e eenn e e e ennnnneeeeennn | oevvvnnnninnnns Joennnd 01/31/2024 ..... BNP CAPITAL MARKETS .. 2,700,000 |.
864486-AL-9 . .| SUBURBAN PROPANE PARTNERS L.P. 02/20/2024 Jane Street Execution Services, LLC .

.| SUNOCO LP ...

86765L-AT-4 . . 01/29/2024 JPMORGAN CHASE & CO

86881I-AF-9 . ..| SURGERY CENTER HOLDINGS INC . 03/26/2024 BARCLAYS ... K K
871987-AA-1 ......... SYMP 2024-42A A1 CLO .o eines | eeeeeiieeees [ennd 02/13/2024 ..... JPMORGAN CHASE & CO. . .... 15,000,000 |. .... 15,000,000 |...
87170B-AA-4 ......... SYMP 2024-43A AT CLO oottt ines | e [oen 03/14/2024 ..... MORGAN STANLEY ...20,000,000 |. ...20,000,000 |...
87166F-AE-3 ......... SYNCHRONY BANK ..ot nnneee e | eeeeeniiiniees [eeend 02/20/2024 ..... MORGAN STANLEY

87485L-AD-6 ......... TALOS PRODUCTION INC ...eveeeeiiiiiieeeieiiiiie ettt e e ssinnnneessnn | ceenensinneees [oned 01/25/2024 ..... JPMORGAN CHASE & CO. .

87485L-AE-4 ......... TALOS PRODUCTION INC ...eeeeeeiieiie et innee e ees | eeeeesiiienees [eeeed 01/25/2024 ..... JPMORGAN CHASE & CO. .

87T28R-AJ-1 ......... TAYLOR MORRISON COMMUNITIES INC ...eviiiiieeiiiiiiie ettt sins | eeeeeniineeees [oend 02/01/2024 ..... SUNTRUST INVESTMENT SERVICES, INC.
88033G-CZ-1 ......... TENET HEALTHCARE CORPORATION ......veeeeeeeiiiiiiee et eeiieeees | ceeeeniiiennes [eeeed 02/15/2024 ..... Various 5,762,268 |..ccuiiiieieiiees 5,780,000 |...
882508-CG-7 TEXAS INSTRUMENTS INC ...eeviiiieeiiiiiii ettt snnnees | ceeeesiineeees [onnd 02/05/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 6,992,580 [....coiiiiiiiiiiinns 7,000,000 |...
882508-CH-5 . .| TEXAS INSTRUMENTS INC 02/05/2024 MIZUHO SECURITIES USA INC. . 4,997,650 |. 5,000,000 |.
87264A-DE-2 . T-MOBILE USA INC 01/09/2024 GOLDMAN, SACHS & CO. . 14,977,500 |. . 15,000,000 |.

87264A-DF-9 . ..|T-MOBILE USA INC ...
89236T-LY-9 . ..| TOYOTA MOTOR CREDIT CORP
893647-BU-0 . .| TRANSDIGM INC ...

893647-BV-8 ......... TRANSDIGM INC ....

01/09/2024 GOLDMAN, SACHS & CO.
JPMORGAN CHASE & CO
GOLDMAN, SACHS & CO.
...... 02/12/2024 ..... [ GOLDMAN, SACHS & CO.

01/22/2024 SUNTRUST INVESTMENT SERVICES, INC. ...

4,982,700 |.
4,993,950 |.
.12,100,000 |
..12,100,000 |.

5,000,000 |.
5,000,000 |.
.12,100,000 |
..12,100,000 |...

89788M-AR-3 ......... TRUIST FINANCIAL CORP .....eeieeeniiiiiiee e e e e snnneeeees [ eeveniiienneens [00...01/22/2024 ... [ SUNTRUST INVESTMENT SERVICES, INC. ..eeoiieiiiiiiiiiieiiiee e eeeiies [orieee e L. 5,000,000 feeeeeeeciiiia, 5,000,000 |...
89788\-AS-1 . ..| TRUIST FINANCIAL CORP 01/22/2024 SUNTRUST INVESTMENT SERVICES, INC. 7,500,000 |.
902613-BH-0 . ..|UBS GROUP AG 01/17/2024 Various ... ..8,000,000 |
902613-BJ-6 . .| UBS GROUP AG 01/02/2024 UNION BANK .10,000,000 |.
90279X-AA-0 UKG INC 01/30/2024 ..... JPMORGAN CHASE & CO. .eeetieeee ettt ettt eeennnees [oreeeee e et e e e e e e e ees [errreee e e e 8,200,000 |..vveereeeaiiiiennn. 8,200,000 |...
9093K-AA-T ......... UNITED AIRLINES 2019-2 CLASS B PAS ABS . 02/08/2024 ..... Various .... 10,969,956 |. ... 12,343,603 |...
913017-CY-3 ......... UNITED TECHNOLOGIES CORPORATION ...02/14/2024 ..... JPMORGAN CHASE & CO. .eeetieeee ettt ettt eeennnees [oreeeee e et e e e e e e e ees [errreee e e e 2,885,970 [.ooceeniiiiieeenns 3,000,000 |...
91327T-AA-9 .........]UNITI GROLP LP ... ...03/05/2024 ..... JPMORGAN CHASE & CO. . 769,926 |. 740,000 |...
91150H-J0-4 ......... | US BANCORP .. 01/18/2024 U.S. BANCORP ..... .10,000,000 | .10,000,000 |
91159H-JR-2 ......... | US BANCORP .. 01/18/2024 U.S. BANCORP .10,000,000 |. .10,000,000 |.
90290M-AD-3 . .| US FOODS INC ... 01/22/2024 WELLS FARGO ... ..560,000 |.

91740P-ACG-3 ......... USA COMPRESSION PARTNERS LP .
92343V-GlI-8 ......... VERIZON COMMUNICATIONS INC ..
92556V-AF-3 ......... VIATRIS INC

...... 03/04/2024 ..... [ JPMORGAN CHASE & CO. .
...... 02/20/2024 ..... [MORGAN STANLEY
...... 03/05/2024 ..... [ SUSQUEHANNA FINANCIAL GROUP LLLP ..

860,000 ...

925550-AF-2 ......... VIAVE SOLUTIONS ING ..eeeeeeneiiiee e et einne e enns | eeeeesiinenees [eeeeed 02/07/2024 ..... GOLDMAN, SACHS & CO. oeeneieiiee e ettt et e e e e seinees [orneeeeeeiiee e e e e esinee e e e eeins [oeeeeeeeeeineeeennn 3,485,000 [ 4,000,000 |...
927804-GP-3 ......... VIRGINIA ELECTRIC AND POWER COMPAN ........coiiiriiiiiiiiiiiiieeieiiiiiee e ssiiinneessiineneessins | eeeeeniieeenes [onnd 01/02/2024 ..... MIZUHO SECURITIES USA INC. . ....10,000,000 |...
927804-G0-1 ......... VIRGINIA ELECTRIC AND POWER COMPAN .........ceciiiiiiiiiiiiie e eeeins [ eeeeeiiiennes [end 01/02/2024 ..... MIZUHO SECURITIES USA INC. . e 4,000,000 |...
92840V-AP-7 ......... VISTRA OPERATIONS COMPANY LLC 01/12/2024 ..... e O T 4,347,000 [ooeeeriiiiiiiiennnns 4,200,000 |...
516806-AK-2 ......... VITAL ENERGY INC 03/14/2024 BANK OF AMERICA/MERRILL LYNCH ....oeiineeieiiie e eee [oriiee e o 2,500,000 |ouveereeeiiiiieanns 2,500,000 |...
92858R-AD-2 . ..| VMED 02 UK FINANCING | PLC .. D.. 03/26/2024 JPMORGAN CHASE & CO. ............ ..4,100,000 |. ..4,100,000 |.
928668-CE-0 . .| VOLKSWAGEN GROUP OF AMERICA FINANC C.. 03/14/2024 BANK OF AMERICA/MERRILL LYNCH . 14,987,700 | . 15,000,000 |
928668-CF-7 . .| VOLKSWAGEN GROUP OF AMERICA FINANC .. |C. 03/14/2024 BANK OF AMERICA/MERRILL LYNCH . 14,983,500 |. . 15,000,000 |.
928668-CG-5 VOLKSWAGEN GROUP OF AMERICA FINANC ......eeeeiiiiiiiiiiieiiiiiieee e C.. 03/14/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .. 29,875,200 |. ...30,000,000 |...
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929566-AL-1 ......... WABASH NATIONAL CORPORATION ...eeeeeeeeeeneeeeennieeeeeeneiaeeeeeennneeeeeennnnneeeeennnnneeeennnns | seevvnnniinnnns Joonnid 03/06/2024 ..... WELLS FARGO . eeeeeeeeeeenee e e e e emeee e e e e e meee e e e e emene e e e e mnnna e e e eemnnnaeeeeennnnnaeeeennnnnnseeennnn  |reeennnnaaeeeennnnnneeeennnnnnerees Joermnnaanreemnnnnaneees 1,683,600 [...cevvvenneeeeeennnnns 1,840,000 |... 4AFE ...
933940-AA-6 ......... L 0 1R [SUUUUURRUUUIN RN 01/29/2024 ..... Various Lo.n 14,296,485 |. .... 14,150,000 |...
94106B-AG-6 ......... WASTE CONNECTIONS INC .eveeeeeeeeeie e e eeeree e e e e eeeie e e e e eenne e e e emnnn e e eeennnneeeeennnnnneneenne | seeernnnninnnes Jonnnd 02/15/2024 ..... JPMORGAN CHASE & CO. . .... 37,557,300 |. .... 38,000,000 ...
95000U-3J-0 ......... WELLS FARGO & COMPANY ...eiiveieniiiiiiiiiieiiiiii e ecerii e rnsi e rnsn s s nnnnns s s snnnnnnsenes | aeeevnnnnnnenes fouand 01/16/2024 ..... WELLS FARGO ....20,000,000 [. ....20,000,000 ...
950810-A0-7 ......... WESCO DISTRIBUTION INC ..ceveeiiieiiiiiiiiiiiccccecccccccecccccececcccccccecceeceeeeccecceceeeeecceeeeeeeneees [ eeeeeeeeeeeeens [ 02/26/2024 ... GOLDMAN, SACHS & C0. ...ueeeeeenueeeeeeenu e e e e eenn e s e e eenne e e e e ennn e e e eennnaseeeennnnnneeeeennnnnns reeennnnaaeeeemnnnnneeeemnnnnaenees Joemmnnaaneeemnnnnaneees 7,850,000 [eeeeeeeennneeeeens 7,850,000 |...
95081Q-AR-5 ......... WESCO DISTRIBUTION INC .evvveniiiiiiiiiieiiiiii e cceiii e ceri e cenni s sesnni e s e nsnnannesennns | aeeeeennnnneees founnd 02/26/2024 ..... L0 T ) RO KON 7,850,000 [ouuiiiviinnnnniinnnnns 7,850,000 |...
958254-AH-7 ......... WESTERN GAS PARTNERS LP .....eeeieeie e ceeie e e eeeeee e e e e e e e e e e e e eenn e e e ennnnneeeeennn | cevernnniinnnes Jonnnd 03/05/2024 ..... CITADEL SECURITIES LLC ..ueeerenneeeeemnnneeeeemnnneeeeeennnaeeeeemnnnaeeeeernnnnnseeemnnnneeeennnnnans reeennnnaaseeennnnnneeeennnnnnenees Joemnnanereemnnnnnnnees 1,010,930 [-ooeeeeeeiieieeinnnnns 1,050,000 |...
960386-AR-1 ......... WESTINGHOUSE AIR BRAKE TECHNOLOGIE ......ccvvvinniiiiiiiiiiieiciiieeeccciiineeecrviieeeccnniineeees | eeeeeenniineens fonnnd 02/26/2024 ..... L R RO KON 7,000,000 |...ccvvvnnnniiiiinnnnns 7,000,000 |...
883391-AB-2 ......... WILLIAMS COMPANIES INC .... 01/02/2024 ..... SUNTRUST INVESTMENT SERVICES, INC. eerreeeeeieenieeeeeeenie e e e e eenne e e e eeenee e e e eeenneeeeeennnns [oeeeennnnnneeernnnnnaeeeennnnnnenes Joeernnnnneeeeennnneenes 4,991,950 s 5,000,000 |...
88339II-AC-0 . .| WILLIAMS COMPANIES INC . 01/02/2024 BARCLAYS ......eeunens 5,000,000 |.
983133-AC-3 . .. | WYNN RESORTS FINANCE LLC 02/08/2024 DEUTSCHE BANK AG .. 3,811,000 |. .. 3,700,000 |.
98389B-BB-5 . ..| XCEL ENERGY INC .. 02/26/2024 WELLS FARGO ... . 19,930,600 |. .20,000,000 |.
983793-AK-6 ......... D (O L PP PP PP PPPPTPRN IFTPPPPPTTRTRUUURNN FPTRT 01/29/2024 ..... MORGAN STANLEY ... ieetuiieeeeeute e e e eeenni s s e eennneassesennnassseeennsnaseeennnnnaaeennnnnnsaennnnnnnsane [reeennnnnsseernnnnnsseennnnnnnereee |oernnnnasseernnnnnseees 3,504,108 |..oevuuiieiiiinninns 3,427,000 |... .. .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,738,264,890 3,777,197,879 7,932,124 XXX
00928Q-AW-1 . ..| AIRCASTLE LTD . .03/19/2024 Various ... .. 4,202,000 |. 3,850
05602X-DJ-4 . ..|BNP PARIBAS SA ... 02/14/2024 BNP CAPITAL . .. 7,000,000 |. .
20273V-AX-8 ......... ENERGY TRANSFER LP ... eeeeee e e ee e e e e e e e e e e e e e mnn e e e e nnnn e e eennnnneeeenns | oeeevnnnninnnns Joonnnd 01/10/2024 ..... RBC DOMINION SECURITIES ...eseeeeeeeene e e e eeeei s e e e eeen e e e e eeene s e e eeemns e e e e eennn e e eennnnnnnnees reeennnnaeeeennnnnseeeennnnnnenees Joemmnnannneemnnnnannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
48128B-A0-4 ......... JPMORGAN CHASE & CO 03/05/2024 ..... JPMORGAN CHASE & CO. . .... 15,000,000 |. .... 15,000,000 ...
6533%K-Cli-8 ......... NEXTERA ENERGY CAPITAL HOLDINGS IN ...02/27/2024 ... JPMORGAN CHASE & CO. . ....10,000,000 |. ....10,000,000 |...
857477-CH-4 ......... STATE STREET CORP .. ...01/24/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ....10,000,000 [. ....10,000,000 ...
902613-BK-3 . ..| UBS GROUP AG ...... 02/07/2024 UNION BANK OF SWITZERLAND ... .10,000,000 |. .10,000,000 |.
92857W-BX-7 ......... VODAFONE GROUP PLC . 03/06/2024 ..... DEUTSCHE BANK AG 691,438 |. 925,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 61,893,438 62,325,000
464288-51-3 ......... ISHARES 1BOXX USD HIGH YIELD CORPO ....ccevvveniiiiiniiiiiiiiiiiseerinnnin e sernnn s ssnnnnnnsenanns | sveeeeesennnnns foeeend 01/31/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...cevvviniiiiiiiiii i escrnniseesrsniisesssnnnnenees [oereennnnnnnnesennnnnnneeens 000000 [, 32,947,284 oo o
464288-41-4 ......... ISHARES NATIONAL MUNI BOND ETF .. 02/01/2024 ..... Various ... 244,250,412 |.
464288-64-6 . .| ISHARES TRUST ISHARES 1-5 YEAR 03/28/2024 BANK OF AMERICA/MERRILL LYNCH . 23,547,776 |.
464288-63-8 ... ISHARES TRUST ISHARES 5-10 YEA .. 03/28/2024 ..... Various ... .... 16,424,308 |.

1619999999. Subtotal - Bonds - SVO Identified Funds

317,178,780

00076V-AZ-3 ......... ABG INTERMEDIATE HLDGS TLB1

00439C-BD-5 . .. | ACCURIDE CORPORATION 2023 EXTEND
00912Y-AR-3 . ..| AIR METHODS CORPORATION EXT FAC TL
02351Y-AB-2 . .| AMER SPORTS COMPANY TL .

03835E-AH-7 ......... APPLOVIN CORP TLB

04287K-AE-1 ......... ARSENAL AIC PARENT LLC

05278H-AC-0 ......... AUTOKINITON US HOLDINGS INC 20 TL
08078U-AJ-2 ......... BELRON FINANCE US LLC TL
13134M-B0-5 ......... CALPINE CONSTRUCTION FINANCE TLB9 ..
16308T-AE-1 ......... CHEFS WAREHOUSE INC THE 2022 TL ....
17288Y-Al-4 ......... CITADEL SECURITIES LP TL
18948T-AF-0 ......... CLUBCORP HOLDINGS INC TL
18972F-AC-6 . .| CLYDESDALE ACQUISITION HOLDINGS TL
BASTKJ-DY-3 . .| COREWEAVE COMPUTE ACQ. DDTL .
22739P-AN-6 . .| CROSBY US ACQUISITION CORP TL .

23958C-AC-1 .. | DAYFORCE INC TL B ..
25471N-AC-0 . .. | DISCOVERY PURCHASER CORP TL .
26483N-AV-2 ......... DUN & BRADSTREET CORPORATION TL .
20350B-AE-1 ......... ENSEMBLE RCM LLC TL B
31935H-AG-2 ......... FIRST BRANDS GROUP LLC 2022-11 TL .

02/20/2024
01/24/2024
01/16/2024
02/16/2024
03/18/2024
01/30/2024
01/01/2024

01/29/2024
01/30/2024
03/18/2024

BANK OF AVERICA/MERRILL LYNCH ...

SCHEDULED PAY UP ...
Various ...
JPMORGAN CHASE & CO
GOLDMAN SACHS
EXCHANGE ...
EXCHANGE ...

CITIGROUP GLOBAL MARKETS .
EXCHANGE ...
EXCHANGE ...
DIRECT ...
Various
DIRECT ...
UNION BANK OF SWITZERLAND
JPMORGAN CHASE & CO. .
UNION BANK OF SWITZERLAND
EXCHANGE
EXCHANGE
JEFFERIES & COMPANY, INC.

1,486,373 |.
..811,215 |.
347,375 |.
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33718F-AE-0 ......... FIRST STUDENT BIDCO INC 2022 TLB ....euueeeeerenieeeeemnnnaeeeeennnaeeeermnnneseeennnnneeeennnnnneeees | seeevnnninnnns Jonnnd 03/18/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 4AFE ...
33718F-AF-7 ......... FIRST STUDENT BIDCO INC. 2022 TLC ..evvvveniiiiiiiiieiiiiinisieereniis e sennni e seernnnessssnnnnnnnes | oeeeeennnnneens fonnid 03/18/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
3503%K-AD-8 ......... FOUNDATION BUILDING MATERTALS TL ..eeeeeiieeeeeene e e e e eenee e e e eeene e e e eeene e e e eennnn e e eeennnnns | oeeernnnnnnnnns Jonnnd 03/04/2024 ..... RBC DOMINION SECURITIES .. 750,000 |...
92043E-AB-2 ......... GTCR W MERGER SUB LLC TLB ...eevvuiiiiiiiiiiiiiiiii e sciiii e erenis s nnnnn s ennnnnssssnnnnnnnes | aeeevennnnnenns founnd 02/06/2024 ..... JPMORGAN CHASE & CO. ...... ..6,000,000 |...
36249V-AK-2 ......... GYP HOLDINGS 111 CORP TL ...eeeeeereieeeeenenaeeeeemnnaeeeeemnnneeeeernnnneseeennnneseeennnnnneeeenns | seevrnnniinnnns Jonnnd 02/02/2024 ..... EXCHANGE .... ..997,500 |...
42328D-AJ-7 ......... HEL10S SOFTWARE HOLDINGS INC TL ..vuvniiiiiiiiiiiiiiriin i eeciiiin s escrnsii s esnnnnnsnessnnnnnnsesenns | oeeeeennnnneens fonnnd 01/25/2024 ..... EXCHANGE .... ..922,688 |...
44332E-AX-4 HUB INTERNATIONAL LTD TL B eeeeeieeeeeeenie e e eeereie e e e eeeeee e e eeeeeneeeeeeennneeeeernnnnneeeennnns | seeevnnnninnnns Jeonnid 01/26/2024 ..... EXCHANGE .... .. 1,877,901 |[...
BASINR-F2-0 . .| 1CON PUBLIC LIMITED COMPANY TL 03/14/2024 EXCHANGE . .. 187,526 |.
L5000D-AE-7 ICON PUBLIC LIMITED COMPANY TL ...eieeeeeneeeeeeenneeeeeeennaseeeeennnnneeeeennnnseeeemnnnnneeeeennns | Devevoereeennnn foeeens 03/14/2024 ..... EXCHANGE .... .. 752,659 |...
G5080A-AH-5 JAZZ PHARMACEUTICALS PLC TL 01/19/2024 ..... EXCHANGE .... .. 1,495,742 |...
57777Y-AD-8 . ..|MAVIS TIRE EXPRESS SERVICES TOP TL 01/29/2024 EXCHANGE . .. 944,814 |.
BASINR-J0-0 . ..| MEDLINE BORROWER LP TERM LOAN . 03/27/2024 EXCHANGE . 880,316
609350-AR-7 . .. | MONEYGRAM INTERNATIONAL INC TL 03/20/2024 Various 598,500
61022Y-AG-6 . ..| MONOTYPE IMAGING HLDGS 2021 TL .. EXCHANGE . v |
68218H-AE-7 . ..|OMNIA PARTNERS LLC TL B .......... Various ,350,000 |.
68764J-AH-4 ......... ORYX MIDSTREAM SERVICES PERMIAN TL ... 02/06/2024 ..... EXCHANGE . 997,409 |...
719138-Ad-1 ......... PHOENIX GUARANTOR INC. TL eeeeeieerennieeeeemeneeeeeennnaeeeeennnaeeeernnnnseeeennnnaeeeennnnnneeees | seeernnninnnns Jonnnd 02/23/2024 ..... MORGAN STANLEY ,000,000 |...
T2941D-AK-8 ......... PLUTO ACQUISITION 1 INC TL B wevviieiiiiiiieiciiii e e crnni e sevni e sennnnnnees | aeeeennnnnneees fonnnd 03/25/2024 ... JPMORGAN CHASE & CO. . 250,000 |...
T2941D-AH-5 ......... PLUTO ACQUISITION | INC TRANCH TL eerrenneeeeennnaeeeeemnneeeeeereneeeeernnneseeernnnnneeeernnnnnees | oevernnnninnnns Jonnnd 03/25/2024 ..... JPMORGAN CHASE & CO. . ... 56,565 |...
75041E-AB-8 ......... RADIOLOGY PARTNERS INC TL .evvvniiiiiriiniiiiiiiin e eciiii s sernsi s srnsnis s sennnns s ssnnnnnnsnens | aeeevennnnnenns founnd 03/18/2024 ..... MORGAN STANLEY .. 498,657 |...
83417U-AL-0 SOLARWINDS HOLDINGS INC 2024 R TL ...eeeeerenneeeemnnneeeemnnnneeeeemnnnneeeennnneeeeennnnnaeeeennnns | severnnniinnens Jonnnd 01/23/2024 ..... EXCHANGE . . ,496,231 |...
90351J-AH-7 . .. |UBER TECHNOLOGIES INC. 2023 REF TL 01/11/2024 Various ... .. 843,884 |.
90266U-AJ-2 . ..|UFC HOLDINGS LLC TL B3 . 01/04/2024 BANK OF AMERICA/MERRILL LYNCH .. (8)]
90932R-AM-6 . ..[UNITED AIRLINES INC TL B . 02/29/2024 JPMORGAN CHASE & CO. . .. 361,588 |.
00215N-AM-2 . ..| VM CONSOLIDATED INC B2 TL 02/08/2024 EXCHANGE .... 1,498,333 |.
93369P-AK-0 . ..|WAND NEWCO 3 INC TL ........ 02/09/2024 BANK OF AMERICA/MERRILL LYNCH ..997,500 |.
639390-AK-9 ......... WAYSTAR TECHNOLOGIES INC TL ..eeeeeeieeeeeeeie e e e eeeee e e e eeene e e e e e enn e e e eennnn e e e eennnnneeees | aveernnnninnnns Joennnd 02/09/2024 ..... EXCHANGE 998,136 |.
6393911-AG-8 .........[WAYSTAR TECHNOLOGIES INC TLB ....eeuuniiiiiiriiiiiiiiiiinieeiiniis s einsi s e srnenn e sennannssesennns | eernnnneeeeeens [ooned 02/09/2024 ..... Various ... .. (1,247) ).
92943L-AC-4 ......... [WEC US HOLDINGS LTD. TLB ...ee..uuiieeeesuunaeeennnunaeernnnnnsaserennnnnsseennnnnnssaennnnnnssesennnnnnaes | soesssnsessnens [oneees 01/25/2024 ..... EXCHANGE . .. 960,889 |.
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 54,384,348 54,936,731

2509999997. Total - Bonds - Part 3 8,476, 135,468 8,222,950,211 15,998,648
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 8,476, 135,468 8,222,950,211 15,998,648
4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks

00287Y-10-9

016255-10-1 .
030420-10-3 .
03064D-10-8 .
03750L-10-9 .
66095L-10-9 . .
040337-84-2 .........
049468-10-1 .........
053484-10-1 .........
057226-10-0 .........
060505-10-4 .........
097023-10-5 .........

.. [ ALIGN TECHNOLOGY INC .
..| AMERICAN WATER WORKS CO INC .
..| AMERICOLD REALTY TRUST ....
..| APARTMENT INCOME REIT CORP
| APTIV PLC ....

ABBVIE INC

ARIEL FUND ..
ATLASSIAN CORP CLASS A .
AVALONBAY CMNTYS INC ...
BAKER HUGHES CO
BANK AMER  CORP
BOEING €0 ettt ettt

01/30/2024 .....
01/30/2024
01/30/2024
01/03/2024
02/05/2024
01/30/2024
...... 01/01/2024 .....
...... 01/30/2024 .....
...... 01/26/2024 .....
...... 01/30/2024 .....
...... 01/30/2024 .....
...... 01/30/2024 .....

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

GOLDMAN, SACHS & C0. teieiuurireieeiiiiiiiiei ittt ettt e
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110122-10-8 ......... BRISTOL MYERS SQUIBB €0 .....eeeeeerueeeeeennnieeeeeennie e e e eeennseeeeeenneeeeeeennn e e e eennnnnneeeeennn | cvnnnenennnnnnn Jonnnd 03/26/2024 ..... MORGAN STANLEY ... 62,640 |.
11136F-10-1 ......... PR IPUURRRSUUSURRR RN 01/30/2024 ..... GOLDMAN, SACHS & CO. ... 16,914 |
11135E-20-3 ......... BROADSTONE NET LEASE INC ....eeeeereieeeeeeeee e e e eeeeie e e e eenee e e e eenne e e e eennn e s e eennnnnneeens | cvnnnenennnnnnn Jonnnd 03/05/2024 ..... Various ..606,518 |.
122017-10-6 ......... BURLINGTON STORES INC ...evvvnniiiiiiiiiiiiiiiiiis it crrsi e esernni s srnnnns e nnnsnnnneeens | cennnnneeeeenns founnd 01/30/2024 ..... GOLDMAN, SACHS & C0. ...vvviirriiiiiiiiiiiiieecciiis e e crnnis e e cesni s ssvnna e e sennnnn e ssennnnnnes fevnnnnnnnessnnnnnneeennns 18000 |, 3,548 |.
14149Y-10-8 ......... CARDINAL HEALTH INC ...eeeeeeie e e e eeeee e e e eeen e e e e e e e e e e e e e eemnne e e e e ennne e e eennnnnnnees | cvnnnennnsnnnnn Joennnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ... .. 11,670 |.
143658-30-0 ......... L0 RN PR RN 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
15118V-20-7 ......... CELSIUS HOLDINGS INC ..eereieeeeeeneeeeeene e e e e eenn e e e e e e e e e e e e e e e e eenn e e e eennnnnneeeennnn | cvnnninnnnsnnnn Jonnnd 03/26/2024 ..... MORGAN STANLEY
808513-10-5 ......... L0 s NN IPURRRSUUUURRR RPN 01/30/2024 ..... GOLDMAN, SACHS & CO.
16119P-10-8 ......... CHARTER COMMUNICATIONS INC CLASS A ..eeeeeeeeeeeeeeee e e eeene e e eeene e e e e eenn e e e eennnneeeeennn | cvvnnennnnnnnnn Joennid 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
166764-10-0 . ..| CHEVRON CORP 01/30/2024 GOLDMAN, SACHS & CO.
189054-10-9 . ..| CLOROX €O .... 01/30/2024 GOLDMAN, SACHS & CO.
192446-10-2 . .. [ COGNIZANT  TECHNOLOGY SOLUTIONSCL A 01/30/2024 GOLDMAN, SACHS & CO.
20030N-10-1 ......... COMCAST CORP NEW CL A e eeeeee e e e e eere e e e eeene e e e e een e e e e eenn e e e e eennnn e e e eennnneeeeennnn | cvnnneneeennnnn Joennnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
20825C-10-4 ......... L0 0 PR [PUURRRSUUSUR RN 01/30/2024 ..... GOLDMAN, SACHS & CO.
216648-50-1 ......... COOPER COMPANIES INC ...eeeeeeeeeeeeeee e e e eeete e e e e eene e e e e emne e e e e emnn e e e eernnneeeeernnnnnnneens | cvvnineennnnnn Jonnnd 02/20/2024 ..... EXCHANGE
219948-10-6 ......... L0 1 PO RN 03/25/2024 .....
229663-10-9 ......... CUBESMART e e e e e e e e e e e e e e e e e e e e e e e nn s e e e e e nnnneeeeennnnnneeeennnnnnneennnnn | cennieneeennnnn Jonnad 02/05/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
126650-10-0 ......... CVS HEALTH CORPORATION ...vvvveiiiiiiiiiiiiisiiiiis e sciri e rrsi s ernnnis s ennnns s s snnnnnnees | cennnnneneeenns founnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
235851-10-2 ......... DANAHER CO RP COM eeeeeeiieeeeeeeie e eceee e eeee e e e ennn e e e emnne e eennnnns | cerniennennnnn Jeennnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ... .
237266-10-1 DARLING INTERNATIONAL INC ...oiiiiiiiniiiiiiiiie e cciii e e ecnni s sevnii e eennnanneeeens | cennnnneeeennns foannd 01/30/2024 ..... GOLDMAN, SACHS & CO. ... 361.000 |....
23804L-10-3 . ..| DATADOG INC CLASS A .. 01/30/2024 GOLDMAN, SACHS & CO. ..118.000 |.
256163-10-6 . .| DOCUSIGN INC 01/30/2024 GOLDMAN, SACHS & CO. ..401.000 |.
281020-10-7 . ..|EDISON INTL .... 01/30/2024 GOLDMAN, SACHS & CO. ..728.000 |.
28176E-10-8 . ..| EDWARDS LIFESCIENCES CORP . GOLDMAN, SACHS & CO. . .. 148.000 |.
292104-10-6 . ..|EMPIRE STATE REALTY REIT CLASS A | BANK OF AMERICA/MERRILL LYNCH .13,781.000 |.
29355A-10-7 ......... Lo RN [PUURRRUUUURRRR RN 01/30/2024 ..... GOLDMAN, SACHS & C0. .....eceevvnnn 294.000 |....
29444U-70-0 ......... EQUINIX REIT INC -eeeeeeie e e eeeit e e e eeee s e e e e e e e e e e e e e eenn e e e e ernnnaeeeeennnneneeennnns | cennsenneesnnnn Joonnnd 02/28/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeeeieeee e e et e e e e e e e e e e e e e e e e e e e eemnnnnneee [oeeeeennnnaeeeeennnnans 4,724.000 |....
20472R-10-8 ......... EQUITY LIFESTYLE PROPERTIES .....evvvniiiiiiiiiiiiriiiiin e sciriisesecrnni s snnnnnssesnnnnnnnnnsens | cennnnneeeeenns fonnnd 03/05/2024 ..... CABRERA CAPITAL MARKETS, INC .... ....10,563.000 |....
29670E-10-7 ......... ESSENTIAL PROPERTIES REALTY TRUST . 03/05/2024 ..... CABRERA CAPITAL MARKETS, INC .... ....50,746.000 |....
207178-10-5 ......... ESSEX PROPERTY 01/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...evvriiiiiiiiiiii it nnnninees [oeeeernnninneecnnanans 1,568.000 |....
518439-10-4 ESTEE LAUDER COS. .....eevvvvnnnns 01/30/2024 ..... GOLDMAN, SACHS & CO. ....oeeeeeennen 125.000 |....
N31068-19-5 . ..| EUROCOMMERCIAL PROPERTIES NV 02/05/2024 BANK OF AMERICA/MERRILL LYNCH .. 7,213.000 |.
G3223R-10-8 . .. | EVEREST RE GROUP LTD . 01/30/2024 GOLDMAN, SACHS & CO. 30.000 |.
300400-10-8 . ..| EVERSOURCE ENERGY .. 01/30/2024 GOLDMAN, SACHS & CO. ..681.000 |.
302316-10-2 . ..| EXXON MOBIL CORP 01/30/2024 GOLDMAN, SACHS & CO. 87.000 |.
302491-30-3 . ..|F M CCORP. .... 01/30/2024 GOLDMAN, SACHS & CO
3030311-10-2 ......... FACEBOOK INC ... 03/26/2024 ..... Various
345370-86-0 ......... FORD MTR C 0 DEL COM PAR U . 01/30/2024 ..... GOLDMAN, SACHS & C0. .....eeevevnnen
36467J-10-8 ......... GAMING AND LEISURE PROPERTIES INC 02/05/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
37045V-10-0 ......... GENERAL MOTORS CO 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
375558-10-3 ......... GILEAD SCIENCES INC .. 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
40412C-10-1 ......... HCA Heal thcare Inc 01/30/2024 ..... GOLDMAN, SACHS & CO.
42250P-10-3 ......... HEALTHPEAK PROPERTIES INC ... ...03/01/2024 ..... MERGER ....29,015.700 |....
403949-10-0 ......... HF SINCLAIR CORP ... ...01/30/2024 ..... GOLDMAN, SACHS & CO. ... ...63.000 |....
437076-10-2 . .| HOME DEPOT INC 01/30/2024 GOLDMAN, SACHS & CO .. 332.000 |.
444859-10-2 . .. [HUMANA INC 03/26/2024 MORGAN STANLEY .. ..123.000 |.
452327-10-9 . o[ TLLUMINA INC v 01/30/2024 GOLDMAN, SACHS & CO. .. 332.000 |.
45378A-10-6 ......... INDEPENDENCE REALTY TRUST REIT INC ... 02/05/2024 BANK OF AMERICA/MERRILL LYNCH ... ... 14,489.000 |....
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T6032P-10-2 ......... INFRASTRUTTURE WIRELESS |TALIANE |- FUUUPRR I 02/05/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ....23,710.000 |....
45866F-10-4 ......... INTERCONT INENTALEXCHANGE GROUP INC ...vviiiiiiiiiiiiii e i ecceniis s esennnnineneens | eeeeennnineeens [oeeend 01/30/2024 ..... GOLDMAN, SACHS & C0. .....eeeevvenn 438.000 |....
464289-51-1 ......... ISHARES + YEAR INVESTMENT GRADE CO .....eeeeervuneeeemmnnneeeermnnnaeeeennnnneeeennnnnneeeennnnnnnes | covernnninnnnns foeeens 02/05/2024 ..... Various
464288-52-1 ......... ISHARES CORE US REIT ETF evvveniiiiiiiiiiiiiiiiiis et sreni s ernnn s s snnsni s snnnnnnnees | eeeeennnnneeees [oeeend 01/31/2024 ..... BANK OF AMERICA/MERRILL LYNCH
464288-28-1 ......... ISHARES JPMORGAN USD EMERGING MARK .....eeeeeeeeeei e e eeeet e e e eene e e eeen e e e eenne e eeennns | eevvvnnnnnnenes Joeeens 01/22/2024 ..... CITADEL SECURITIES LLC . ....40,000.000 |....
464287-49-9 ......... ISHARES RUSSELL MID=CAP ETF .eevuniiiiiiiiieiiiiiiiis s eecrrii s s eenni s s snnnnissssnnnnnns | eeeeennnineeens [oeeens 03/21/2024 ..... CITADEL SECURITIES LLC . ....11,980.000 |....
464287-30-9 ......... ISHARES S&P  GROWTH ETF TRUST .eeeeeeeeei e eeeeeee e e e eeenie e e e e eemn e e e eemnen e e e eennnnneeeeenn | eevevnnninnenns Joeeens 03/11/2024 ..... CITADEL SECURITIES LLC ..ueeeeenuneeeeemnneeeeemeneeeeeeenee e s e e emene e e e eemnnne e e eeennnnaeeeennnnns [eeeeernnnnaseeeennnnnns 6,143.000 |....
464287-65-5 ......... ISHARES TRUST RUSSELL 2000 INDEX FUND .. 02/09/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...evvriiiiiiiiiiii it nnnninees [oeeeernnninneecnnanans 8,000.000 |....
G50871-10-5 ......... JAZZ PHARMACEUTICALS PLC .. 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
478160-10-4 . ..| JOHNSON & JOHNSON ..... 01/30/2024 GOLDMAN, SACHS & CO.
46625H-10-0 . ..| JP MORGAN CHASE & CO .... 01/30/2024 GOLDMAN, SACHS & CO
48121L-69-2 . ..| JPMORGAN GLOBAL ALLOCATION CL I . 01/01/2024 DIRECT ..veiiviiens
49427F-10-8 ......... KILROY REALTY CORPORATION ......ieeeeennnereeemnnnaeeeemnnnaeeeemnnnnaeeeernnnnneseeennnnneeeennnnnneees | cvnnieneeennnnn Jonnnd 02/05/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
49446R-10-9 ......... KIMCO REALTY CORP ....iiiierriniiiiirii e eeiini s s e cnnii e e s ernnis s s ennnnn s s snnnnnnsssssnnnnnnnssnns | cennnneeeeenns fovunnd 03/05/2024 ..... Various
494568-10-1 ......... KINDER MORGAN INC DEL .....eieeeeeneeieeeeniieeeeemneeeeeeeeneneeeeeeennaeeeeennnneeeeennnnneeeennnnns | cvvnenenennnnn Jonnnd 01/30/2024 ..... GOLDMAN, SACHS & CO.
521865-20-4 ......... L PO RN 01/30/2024 ..... GOLDMAN, SACHS & CO. ...........
529043-10-1 ......... LEXINGTON REALTY TRUST ..o eeeeee e e ee e e e e e e e e e e e e e eemnne e e e e ennn e e e ennnnnneees | cvnnninensnnnnn Jonnnd 02/28/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
654950-10-3 ......... L X [ 3 N RN 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
549498-10-3 ......... LUCID GROUP INC .. eeeeeeee e e e e eee e e e e e e e e e e e e e e e emnee e e e eennna e e eeennnnneeeennnnnnnees | cvnneneeennnns Jonnsd 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
554382-10-1 MACERICH COMPANY ....eiiiiiriie e eiiiii st esai s rrnai s s renais s s e rrnn s s snnnnnnnneens | sennnsneeeennns foounnd 02/28/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .
58463J-30-4 . .. |MEDICAL PPTYS TRUST INC 01/05/2024 JONES TRADING .......... .88,728.000 |.
58933Y-10-5 . .. [MERCK & CO. INC. 01/30/2024 GOLDMAN, SACHS & CO ..110.000 |.
594918-10-4 . .. | MICROSOFT CORP 03/26/2024 MORGAN STANLEY ..... .14,686.000 |.
651639-10-6 . .| NEWMONT CORP GOLDMAN, SACHS & CO 738.000
65339F-10-1 . ..|NEXTERA ENERGY INC . GOLDMAN, SACHS & CO ... 52.000
670666-10-4 ......... LT R IPUUURSUUUURRRR IR 03/26/2024 ..... Various .. 4,985.000 |....
681936-10-0 ......... OMEGA HEALTHCARE INVESTORS .....eeeeeeuneeeemnnneeeeermnneeeeennnnnneseeennnnnseeeennnnnneeeennnnnneneens | connvenenennnns Joonnnd 03/05/2024 ..... CABRERA CAPITAL MARKETS, INC . ....17,380.000 |....
700517-10-5 ......... PARK HOTELS RESORTS INC ...evvvniiiiiiiiiiiiiiiii e cevn e snnne s ennnnneees | cennnnneeeeenns fonnnd 01/05/2024 ..... JONES TRADING ....17,617.000 |....
704329-17-6 ......... PAYDEN EMERGING MKT CRP BND CL S| ...eeeeeeeeeeeeeeeieeeeeeeie e e e eeenie e e eeeenneeeeeemnnneeeeennn | Covevniieeeeen Jeennd 03/27/2024 ..... ..65,152.920 |....
70450Y-10-3 ......... PAYPAL HOLDINGS INC 01/30/2024 ..... GOLDMAN, SACHS & CO.
714046-10-9 PERKINELMER INC .. 01/30/2024 ..... GOLDMAN, SACHS & CO.
717081-10-3 . ..|PFIZER INC ........ 03/26/2024 MORGAN STANLEY ........ N
71943U-10-4 . .. |PHYSICIANS REALTY TRUST REIT .. 02/05/2024 BANK OF AMERICA/MERRILL LYNCH .43,050.000 |.
72201U-63-8 . ..| PINCO MORTGAGE OPPO CL INSTL 03/28/2024 DIRECT .... .29,499.600 |.
756109-10-4 . .| REALTY INCOME CORP . 03/05/2024 Various .. 6,623.000 |.
761152-10-7 . ..|RESMED INC. .......... 01/30/2024 GOLDMAN, SACHS & CO. ..105.000 |.
76131N-10-1 ......... RETAIL OPPORTUNITY INVESTMEN .. 03/05/2024 ..... CABRERA CAPITAL MARKETS, INC . ..13,211.000 |....
G77090-10-4 ......... ROYALTY PHARMA PLC CLASS A ...viiiiiiiiiiiiiiie e eecenni s ennnn s snnnnnsneens | cennnnneeeeenns fonnnd 01/30/2024 ..... GOLDMAN, SACHS & CO.
78409V-10-4 ......... SBP GLOBAL INC e e e eeeeee e e e eee e e e e e e e e e e e e e e e e enn e e e e ennn e e e eennnnnneeeennnnnnes | cenneneenennnn fennnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
78410G6-10-4 ......... SBA COMMUNICATIONS CORP CLASS A ...evvviiiiiiiiiiiie e cciii e cceni e s svnni s s snsnn s ssnnnnnnes | cennnnneneennns fonnnd 03/05/2024 ..... CABRERA CAPITAL MARKETS, INC .
824348-10-6 ......... SHERIWIN WILLTAMS €O -.eeeeeie e e e et e e e e e e e e e e e e een e e e e emnnn e e e e ernnneeeeernnnnnneeens | cvnnnenensnnnnn Jonnnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ...........
855244-10-9 ......... B 0 PR IPURRRSUUUURRR RN 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
G84737-10-0 ......... STERIS ...01/30/2024 ..... GOLDMAN, SACHS & CO. ...
867892-10-1 ......... SUNSTONE HOTEL INVESTORS INC .. ...01/05/2024 ..... JONES TRADING . ..19,947.000 |....
86800U-10-4 . ..| SUPER MICRO COMPUTER INC .. 03/26/2024 Various ...... ... 12.000 |.
88160R-10-1 . ..| TESLA INC . 03/26/2024 MORGAN STANLEY .. ..650.000 |.
882508-10-4 . ..| TEXAS INST RS INC 01/30/2024 GOLDMAN, SACHS & CO ..122.000 |.
89400J-10-7 ......... L PPN IRTTTTOTTUUUUUURRS RPN 01/30/2024 ..... GOLDMAN, SACHS & C0. ... 318.000 |....
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90138F-10-2 ......... TWILIO INC CLASS A oo e e eeieeee e e e e e et e e e eenne e e e e e nnne e e e e ennnna s e eeennnneeeeernnnnnseeennnn | cviineessnnns Jonnnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ....oeeeeeenn
902653-10-4 ......... L U RN 01/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
90364P-10-5 ......... UIPATH INC CLASS A T A 01/30/2024 ..... GOLDMAN, SACHS & CO. ....oeeeeeene
F95094-58-1 ......... UNIBAIL RODAMCO WE STAPLED UNITS ... R - 02/05/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
913320-10-1 ......... UNITY SOFTWARE INC ...eeeeeee e e e eeee e e e ee s e e e e e s e e e e e e e e e e e e e e ennnn e e e eennnnneeeens | cvnnninnnsnnnnn Joennnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
913903-10-0 ......... UNIVERSAL HEALTH SERVICES INC ...ovviiiiiiiiniiiiiiiiiie i ccvii e eeeevsnineeecnnnnns | cennnnneneeenns fonnndd 01/30/2024 ..... GOLDMAN, SACHS & CO. ...
922475-10-8 ......... VEEVA SYSTEMS INC CLASS A e eeeeee e e eeen e e e ee e e e ee e e e e enn e e e ennnn e eeennnnns | cvnnninennnnnns Jonnid 01/30/2024 ..... GOLDMAN, SACHS & CO. ... .
92537N-10-8 ......... VERTIV HOLDINGS €O ...uvvivvvruniniiiiiiiiieiesiiiiis e s ciniis s s srnsn s s ernnnns s sennnnnssssnnnnnnsees | cennnnneeeennns fovunnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ... ..494.000 |....
92556H-20-6 ......... VIACOMCBS INC CLASS B .. .eeeeeeeieeeeeeeene e e eeemeee e e e eeen e e e eerenne e e eeennnneeeeeennnnneeeennnnns | cvnnenennnnnnn Jonnnd 01/30/2024 ..... GOLDMAN, SACHS & C0. .eeeeeeeeeeeiaeeeeeene e e e e e en e e e e eeene e e e e e e enn e e e e eennan e e e eennnaneeeeennnnns [eeeeernnnnaneeeennnnnns 1,408.000 |....
92556V-10-6 . ..|VIATRIS INC ....... 01/30/2024 GOLDMAN, 1,399.000 |.
925652-10-9 . ..|VICI PPTYS INC 03/05/2024 Various ... .18,466.000 |.
931142-10-3 . .. | WALMART INC ....... 01/30/2024 GOLDMAN, ..428.000 |.
989207-10-5 ......... ZEBRA TECHNOLOGIES CORP. .....eeeeeeeeieeeeeennieeeeeeenne e e e eeenn e e eeeennn e e e eeennnneeeeennnnnneees | censenennnnnnn Jonnnd 01/30/2024 ..... GOLDMAN, SACHS & CO. ... U ... 47.000 |....
98980L-10-1 ......... ZOOM VIDEO COMMUNICATIONS INC CLAS ...ievvvuniiiiiuunniiiiiirnniiiiiisnnnirssrnssnsssssrsnsnssssrnnsns | eessnnneeeeenns |ooensd 01/30/2024 ..... GOLDMAN, SACHS & 0. tuuuuiiiiiiuuuniiiiiuuiiiisiiusuissseiessineseeeesnnsseseesnnansessessnnnssessesnnnns [seeeresnsnnssssrnnnnnneees 267.000
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
BASTMX-MB-1 ......... AIR METHODS R N 01/01/2024 ..... EXCHNG_TDR .. ....37,840.000 |....
000850-18-3 ......... AMERICAN COM BARG SER B ANTI DILUT .eeeeeieeeeeie e eeeee e e eeeee e e eeene e e eennnn e eeennnn | cvvninennennnn Joennnd 02/23/2024 ..... DIRECT ....33,709.000 |....
BASIMT-ML-7 ......... ENVISION HEALTHCARE CORP ....vvveniiiiiiiieieiiiiii s cceinis e crnnis s s ssnnne s e ssnnnnssesnnnnnnnses | cennnnneeeennns focunnd 01/01/2024 ..... EXCHNG_TDR .. ....16,581.000 |....
203648-10-6 ......... THE COMMUNITY DEVELOPMENT TRUST, INC. .. [ETTTTTTOUPPTRN FPTTO 01/26/2024 ..... ST00K DIV - iiiiiiii et eeiune e s e eeeee e s eeennns s eeernnn e seernnn s eeeernnnneeeennnn s neeernnnnnaareeee [eeeeernnnnaseeernnnnnnn 6,805.000 |....
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
464287-15-0 ......... ISHARES CORE S&P TOTAL U.S. STOCK ..eeereueeeeeeenieeeeemmnnaeeeeeeene e e eeeeen e e e eemnnn e e e eennnnans 01/31/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeeeeee e e e eeee e e e e et e e e e eeee e e e e emnne e e e ennnnneeeee [eeeernnnnaeeeeennnnans 94,487.000
464287-46-5 ......... ISHARES MSCI EAFE INDEX FUND 01/31/2024 ..... BANK OF AMERICA/MERRILL LYNCH .
464287-23-4 . .. | ISHARES MSCI EMERGING MKT INDEX TRADED 03/21/2024 Various ... .99,965.000 |.
464287-72-1 ......... ISHARES US TECHNOLOGY ETF TRUST ...evvvinniiiiiiiiiieeciiiiis e rcnnii e cvvne e cnnnnnnes | eeeeennnineeens [oeeens 02/22/2024 ..... Various ... R ....20,250.000 |....
78462F-10-3 ......... SPDR S&P 500 ETF TRUST .....uieeieunnuesaernnnnnseernnnnnsssernnnnnnssasnnnnnnsseeennnnnseseennnnsasseernnn | sossssseessenes |oennns 02/23/2024 ... BANK OF AMERICA/MERRILL LYNCH ...eeeenieiieimnnneseernnnuasseerenneasseernnnnnaseennnnnnsseennnnnnnasene [seeennnnnsseernnnnnns 16,626.000
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 25,209,570 XXX XXX
5989999997. Total - Common Stocks - Part 3 75,155,697 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 75,155,697 XXX XXX
5999999999. Total - Preferred and Common Stocks 75,155,697 XXX XXX
6009999999 - Totals 8,551,291,165 XXX 15,998,648 XXX
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..36297F-06-2 | GOVT NATL MTG ASSOC | #710677 .....ccovvvvvenees [ereennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 3,140 LG 30112 3,140 |.. . 07/15/2024 . [1.A ........
..36241L-KS-4 | GOVT NATL MTG ASSOC | #783005 .......ccoeveeeees [erennn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 1,570 ... 1,538 |... 1,570 |.. . 06/15/2025 . [1.A ........
..36202F-JC-1 | GOVT NATL MTG ASSOC Il #004759 ........eevmmunnn [errenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . ....653 ....642 |.... ....653 |.. . 08/20/2025 . [1.A ........
..36202F-N4-4 | GOVT NATL MTG ASSOC Il #004911 .....ccccennns [oeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... .. ..2,583 |... .2,583 |... .2,535 |.... v e .2,583 |.. . 01/20/2026 . [1.A ........
..91282C-GI\-5 | TREASURY (CPI) NOTE ... [ I . 03/27/2024 . |Various .......cceeevnnnnnn foorerrennnninnnnnnns foeens 8,057,655 |........ 8,073,900 |........ 8,002,811 |........8,138,922 |...... (128,488) |..oeeeeenn 7,671 o [eennnn (120,817) [ o 8,018,104 |......oooeeeeens 39,551 [, 39,551 .... 32,593 |. 04/15/2028 . [1.A ........
..912810-TK-4 | TREASURY BOND . . 03/11/2024 . | Various ......cceeevnnnnnnn fooveneennnenennnnnns | 55,974,618 |....... 64,575,000 |[....... 55,922,786 |.......56,229,788 |.......eevvvrenn foeeennnn 52,811 i 82,811 | [ 56,282,600 |.. ......(307,981) |..... (307,981) 1,221,268 |. 08/15/2042 . |1.A ........
..912810-TS-7 | TREASURY BOND . 02/23/2024 . |Various ... .... 156,429,102 |..... 172,000,000 |..... 165,862,422 |...... 165,952,504 |.ooevvvviiiiinnn [erneennnn28,654 [oiniiiiiiiiiins [ 28,654 | | 165,981,158 |.. ... (9,552,056) |... (9,552,056) |........ 1,771,641 |. 05/15/2043 . [1.A ........
..912810-TU-2 | TREASURY BOND . 02/20/2024 . |Various ... 77,979,102 |...... 80,000,000 |....... 79,778,125 |....... 79,780,461 |ooevvenviivinnns e 981 |eiiiiiiiiiins o 981 [ s 79,781,442 |.. ... (1,802,341) [... (1,802,341) |........ 1,807,692 |. 08/15/2043 . [1.A ........
..912810-TV-0 | TREASURY BOND . 01/29/2024 . |Various .........ccceunnnnee . 1,606,777 |........ 1,500,000 ..1,566,680 |........1,566,588 |.... . 1,566,520 |.. ...40,258 |.........40,258 . 11/15/2053 . [1.A ........
..91282C-FF-3 | TREASURY NOTE . 03/11/2024 . | BNP CAPITAL MARKETS .... ..904,375 |........ 1,000,000 922,031 ..930,544 |.... ....931,874 |.. . (27,499) |....... (27,499) . 08/15/2082 . [1.A ........
NOMURA SECURITIES
..91282C-GJ-4 | TREASURY NOTE .. 02/07/2024 . | INTERNATIONAL INC . ..968, 164 ..1,000,000 ..1,003,945 |. .1,003,483 |. . .1,003,430 . (35,266) |. (35,266) |.. . 01/31/2030 .
..91282C-HH-7 | TREASURY NOTE . 02/26/2024 . | DEUTSCHE BANK AG ........ |.... . 2,967,891 |........ 3,000,000 |........ 2,085,938 |........2,988,248 |...cooviiiiiinns fevvvennennnn 714 s e T L 2,988,962 |.. . (21,071) |....... (21,071) . 06/15/2026 .
BANK OF AMERICA/MERRILL
..91282C-HK-0 | TREASURY NOTE . 02/05/2024 . |LYNCH ... ..2,486,230 |........ 2,500,000 |........ 2,484,473 |........ 2,485,894 |....oooiiiiiiins feniinnnnnnn 285 [ e 285 | | 2,486,180 |. . 06/30/2028 .
..91282C-HN-4 | TREASURY NOTE .. 01/19/2024 . | JPMORGAN CHASE & CO X 10,030,078 10,000,000 ..9,977,969 |. .9,982,087 |. X .9,982,704 . 07/31/2025 .
..91282C-HT-1 | TREASURY NOTE . 02/16/2024 . |Various .........cceeunnnee ....243,514,648 |..... 250,000,000 |...... 242,996,004 |...... 243,197,915 | | 49,766 [ [ 49,766 [nniiiiiiiii [ 243,247,681 |.. . 08/15/2033 .
..91282C-JA-0 | TREASURY NOTE . 02/05/2024 . |HSBC SECURITIES, INC. .. |oeeeeeereeiininnenns |oeees 2,039,766 |........ 2,000,000 |........ 1,992,266 |........ 1,992,608 [..ccoeeeiiiiiies Joeeeeeeee s 187 s e 137 s s 1,992,745 |.. . 09/30/2028 . (1
..91282C-JJ-1 | TREASURY NOTE . 03/20/2024 . | Various ....170,856,386 |..... 163,739,200 |..... 171,987,717 |..... 159,900,177 [euvvvvvvninnnnn oo (4,998) | e (4,993) [ e 171,982,745 |.. ... (1,126,359) |... (1,126,359) . 11/15/2083 . (1
..91282C-JM-4 | TREASURY NOTE . 02/16/2024 . | Various ......cceeevviiinnn foorereneniininnnnnns e 50,505,371 |....... 50,000,000 |....... 51,537,109 |....... 51,535,509 [o.eeviiviinnnns fooeene (17,073) [eennneiiiinines fooeeeen (A7,073) [eeneiiiiiiies s 51,518,436 |.. .. (1,013,065) |.... (1,013,065) . 11/30/2030 . (1
..91282C-UN-2 | TREASURY NOTE . 02/16/2024 . | Various .......cceeevunnnnn fooverennninninnnnnns s 50,472,656 |....... 50,000,000 |....... 51,193,359 |....... 51,191,540 |oooevvviiinninns founnenn (19,410) foevnnnnniinnnnns oo (19,410) | s 51,172,130 [eeevvvveveinnnnn founnee (699,473) |...... (699,473) . 11/30/2028 . (1
..91282C-JP-7 | TREASURY NOTE . 02/16/2024 . | Various ......cceeevviiiinn fooveeeennnininnnnnns e 50,103,027 |....... 50,000,000 |....... 50,486,328 |.......50,485,049 |.......covvvinnn fooeeees (13,643) [ooeeeeeeeeeiiiss e (13,683) | [ 50,471,406 |.....ovvvvvvnnnn founnne (368,379) |...... (368,379) . 12/15/2026 . (1.
..91282C-JR-3 | TREASURY NOTE .| 02/23/2024 . |Various ... .... 203,558,594 |..... 300,000,000 |..... 205,757,813 |ooooeeiiiiiiis s 00000 60,890 foniiiiiiiiiiiinn [ 60,890 i s 205,818,702 |.. ... |..(2,260,108)|... (2,260,108) . 12/31/2028 . [1.A ........
..91282C-JV-4 | TREASURY NOTE .| 03/14/2024 . [Various .........ccoeeeeeees fevvvvennnnnnennnnnns fonnnns 5,455,820 |........ 5,500,000 |........ FR TR O S/ T Y O R 5,489,003 |.. PP (33,183) |....... (33,183) . 01/31/2026 . [1.A ........
..91282C-JW-2 | TREASURY NOTE .. 02/26/2024 . |Various 269,549,471 |..... 273,182,200 272,545,588 |. . 272,548,188 (2,998,717) ... (2,998,717) |.. . 01/31/2029 . [1.A .
..91282C-JX-0 | TREASURY NOTE .. 02/22/2024 . |Various ... .. 122,463,867 |..... 125,000,000 |..... 122,833,008 |. ......122,838,455 (374,587) |.. . 01/31/2031 . [1.A .
..91282C-JZ-5 | TREASURY NOTE .. 03/11/2024 . [TD SECURITIES . .. 132,142,773 |..... 133,000,000 |...... 130,345,195 |.oovvviiiiiiiiiiiins fevvveviiiiiiiees 8,545 [ 6,545 | e 130,351,740 1,791,033 |.. . 02/15/2034 . [1.A .
..91282C-KA-8 | TREASURY NOTE . 02/29/2024 . | SOCIETE GENERALE PO ... 247,958,984 |..... 250,000,000 |..... 247,869,141 [ooevveeeiiiiiiiiinns fovnniniiiiiinn [ 18,827 | 13827 | e 247,882,968 |.. . 02/15/2027 . (1.A ........
..91282C-KC-4 | TREASURY NOTE . 03/11/2024 . |Various ........ccceeunnnnee ... 252,480,469 |..... 250,000,000 |...... 249,699,219 [...euveeiiiiiiiiinnn o el 6 e [l 1116 e [ 249,700,334 |.. . 02/28/2031 . [1.A ........
..912810-0A-9 | US TREASURY N/B ...cceeeeeeieeieieiieieeeeeeeeeee [ . 03/11/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeererininninns [oeeeennn 173,386 [ 186,900 |........... 175,036 |ovvvvvveiiiiiiiiinns fevvvvniiiniiinns it B3 s B3 e e 175,099 |.. .. (1,713) . 02/15/2039 . [1.A ........
..038782-GF-0 | WASHINGTON D C MET AREA TRAN A ...oovvvvvvvveens [eeeenn . 02/29/2024 . | TD SECLRITIES ............ e |0 1,900,085 )Ll 1,790,000 |........ 2,065,087 |.... ....(5,79) |. . P 1,905,369 |.. .(5,284) |.... . 07/01/2031 . [1.D FE .
..938782-GG-8 | WASHINGTON D C MET AREA TRAN A ....covvvvvvvnnns [eeeenn . 02/29/2024 . | JPMORGAN CHASE & CO. ... |.eeeeeerreenrnnnnnns |0 3,187,410 | 3,000,000 |........ 3,446,400 |.... ....(9,400) |. . (9,409) |eeeiiiiiiiiiens e 3,187,488 |.. .. (78) .. . 07/01/2032 . (1.D FE .
..938782-GH-6 | WASHINGTON D C MET AREA TRAN A ... [ . 02/29/2024 . |MORGAN STANLEY ......ccooe |oovererrrnnnnnnnnnns [00enn.2,859,759 | 2,700,000 |........ 3,088,665 |.... ... (8,196) |. L (8,196) | e 2,863,475 |.. . 07/01/2033 . [1.D FE .
..938782-GK-9 | WASHINGTON D C MET AREA TRAN A ... PO T . 02/29/2024 . | TD SECURITIES ...vvvvvvvnn Joveeeeeeeneeennnnen |......2,558,813 |.oeees 2,415,000 |........ 2,737,427 |.... cor Jeveee... (6,815) | voe fouree... (6,815) ... e L 2,561,191 . 07/01/2035 . [1.D FE ....
0109999999. Subtotal - Bonds - U.S. Governments 2,256,170, 146 2,234,758,988 (128,488) 148,583 20,095 2,234,728,074 XXX XXX
..13063D-4C-9 | CALIFORNIA ST ..eovvvviiiiiiiiiiiiiineieenereneeennns [ eeeees . 03/19/2024 . | STIFEL CAPITAL MARKETS |...........ccccceees |-......3,467,550 |........ 3,000,000 |........ 3,510,720 |........ 3,478,820 [ovvvvviinininnn foreeenn (9,988) |.vvvvvveiiiiiies fevnennns (9,988) |.vvvvvviieiiiins fevninns 3,468,833 . 10/01/2039 . [1.C FE .
..13063D-4D-7 | CALIFORNIA ST .evviiiiiiiiiiiiiiiiiiiiiiiciciiiiiees [ eeeeenn . 03/19/2024 . |LOOP CAPITAL MARKETS ... |..cooevvevrnnnnnnnns |- 3,380,370 |......e. 3,000,000 .3,383,216 |.... .. (7,854) ] ... (7,854) ... . 10/01/2045 . [1.C FE .
.. 13063D-4G-0 | CALIFORNIA ST .eevvvviriiiiiiiiiiiiiiriieerenniennns [ eeeeens . 03/19/2024 . |PIPER JAFFRAY INC. ...... 4,277,374 |.... .. (10,767) |... . 10/01/2050 . 1.C FE ....
..13063D-4T-2 | CALIFORNIA ST .evviiiiiiiiiiiiiiieiiciccicccciiiiees [ eeeeenn . 03/19/2024 . | MORGAN STANLEY .. . .5,994,8%8 |.... (14,714) |... . 10/01/2042 . [1.C FE ....
..13063D-LWi-6 | CALIFORNIA ST .. 01/04/2024 . (UMB BANK .... . 560,000 615,159 . (189) . 04/01/2038 . [1.C FE ....
..13063D-LX-4 | CALIFORNIA ST .. 01/03/2024 . [UMB BANK ... K 492,804 |. . (125) . 04/01/2038 . [1.C FE ....
.. 13063D-RA-8 | CALIFORNIA ST ...evvvvviiiiiiiiiiiiiiiiernnieniiennns [ eeeees . 03/19/2024 . |PIPER JAFFRAY INC. ...... .2,693,879 |.... . (8,859) ... . 10/01/2039 . [1.C FE ....
UNION BANK OF
..13063D-VC-9 | CALIFORNIA ST .eevvvviiiiiiiiiiiiirerierinieneiennns [ eeeeens . 02/20/2024 . | SWITZERLAND ........cooeee |ovvnnennnnnnnnnnnnn |-00...2,529,864 | 2,400,000 |........ 2,771,712 |........2,641,971 |.... .. (5,177) ). BT e e 2,636,794 |..oovvviiiinnnnn [e0nnnn (106,930) ... (106,930) . 03/01/2037 . [1.C FE ....
..13063D-VD-7 | CALIFORNIA ST «ee.... |- 03/19/2024 . [PIPER JAFFRAY INC. K ..3,870,000 .. 4,454,602 |. .4,250,816 |. .. (12,800) | (12,800) .4,238,016 (185,275) |.. . 03/01/2038 . 1.C FE ....
.. 151537-JS-7 | CENTER LINE MICH PUB SCHS .......ccvvvvvvvveveeene [oeennn . 02/14/2024 . | MORGAN STANLEY ........... .... 300,000 367,042 |...........337,422 |.... ... (696)]... ....336,725 | | (17,603) | (17,603) . 05/01/2030 . [1.C FE ....




1’603

STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
THE HUNT INGTON
..160879-MF-6 | CHARLOTTE MICH PUB SCH DIST ......coeeeeeeeeeeees s . 02/14/2024 . | INVESTMENT COMPANY ...... |oeceeierieeiiniinnns Joeeeeeens 483,930 |........... 450,000 |........... 560,925 |........... 531,265 [ovvvvviiiiinnns foeeeenn (1,317) e s (1,317) e e 529,048 [..oovvvviiiiinnn fonnnne (46,018) |....... (46,018) [cvvvvvrnnnns 5,250 |. 05/01/2033 . |1.B FE ....
OPPENHEINER & CO., INC.
..160879-MG-4 | CHARLOTTE MICH PUB SCH DIST .....ccoeeeeeeeeeeens s . 02/15/2024 . .... 400,000 496,024 |.... ... (1,240) | . (1,240) |... (41,778) .. 4,844 1. 05/01/2034 . (1.B FE ....
..160879-MH-2 | CHARLOTTE MICH PUB SCH DIST ....cooeeeeeeeiieinns s . 02/15/2024 . | BOSC, INC. .. 350,000 432,152 |.... .. (1,060) | . (1,060) |... (37,867) .. 4,239 |. 05/01/2035 . [1.B FE ....
FIFTH THIRD SECURITIES,
..181211-EX-7 | CLARK CNTY WASH SCH DIST NO 10 ...ceoeeeeeieeees [ eeennn . 02/14/2024 .| INC. ...coeennnnns .. 963,898 .... 885,000 |....... 1,102,436 |.... .. (4,172) ). C(A72) | s 1,031,415 |.. (67,517) . 12/01/2031 . [1.A FE ....
..181211-EY-5 | CLARK CNTY WASH SCH DIST NO 10 ....ooeeeeeeeeees [ eennnn . 02/20/2024 . | MORGAN STANLEY .. . 1,085,100 ..1,000,000 |........ 1,243,720 |.... n(5,208) | [ (5,208) [ e 1,163,539 |.. (78,439) . 12/01/2082 . (1.A FE ....
RBC DOMINION SECURITIES
..181211-FA-6 | CLARK CNTY WASH SCH DIST NO 10 ....ooeeeeeeeeees [ eennn . 02/20/2024 . | eveiiiiiinininiiinniiiinn e | 1,078,840 |........ 1,000,000 |........ 1,167,100 |........ 1,080,421 |oovvveieiieiiees fovinnnns (2,428) [ovnnniiiies oo (2,428) [cnnnnniiins oo 1,077,997 |ooeeeeeiiiiiins |, 843 ovviininns 843 |oeviiinnns 11,250 |. 12/01/2034 . [1.A FE .
SUNTRUST  INVESTMENT
..182810-CF-6 | CLATSOP CNTY ORE SCH DIST NO 0 ....evvvvvvvvvnnn [ereennn . 01/18/2024 . | SERVICES, INC. ...ovvvvvns |oeveeiiiiiiiiinienns e 726,850 |.......... 650,000 |.......... 768,768 |........... VAV 7T R R ({1555 S RSN [(C555) 1 R RS 716,360 . 06/15/2035 . (1.B FE ....
..20772K-RH-4 | CONNECTICUT (STATE OF) ..oooeveeeeiieeieeeeeeeeees [ . 02/06/2024 . | UMB BANK .. 315,285 .... 300,000 .... 300,000 |.......... 300,000 |.... K ... 300,000 |.. . 06/15/2039 . (1.D FE ....
.. 20772K-AY=5 | CONNECTICUT ST ...evvnnnininiiiiiiiiiiiinn [eeeen . 01/11/2024 . | MORGAN STANLEY .. .......3,045,379 |........2,780,000 |........3,112,154 |........ 2,936,755 |.... . (1,43) ). ........ 2,935,343 |.. ) . 04/15/2031 . (1.D FE ....
..20772K-BA-6 | CONNECTICUT ST ..evveiiiiiis [ eeeenn . 01/11/2024 . |MORGAN STANLEY .....ovvvnn |oovevniiiiiiiniiinns oo 4,515,266 |........ 4,125,000 |........ 4,581,143 |........ 4,340,823 |...ooovviiiiiinn founnnne (1,94 | v (1,94 | v 4,338,882 176,384 |............ 52,135 . 04/15/2033 . |1.D FE ....
BANK OF AMERICA/MERRIL
..20772K-BB-4 | CONNECTICUT ST ..evviniiiins [ eeeenn . 01/11/2024 . | LYNCH . ..5,997,475 |........ 5,500,000 |........ 6,088,775 |........5,778,862 |.... ...(2,505) |. 5,776,357 |.. 221,118 . 04/15/2034 . (1.D FE ....
..20772K-CR-8 | CONNECTICUT ST . 01/11/2024 . |MORGAN STANLEY .. X . 2,361,001 ..2,150,000 ..2,419,804 |. .2,281,965 |. (1,149) |. .2,280,815 . 80,186 |.. . 06/15/2032 . (1.D FE ....
..20772K-CS-6 | CONNECTICUT ST . 01/11/2024 . | JPMORGAN CHASE & CO. ... | 1,374,963 .. 1,250,000 1,401,263 |. 1,324,077 |. ... (645) . .1,323,432 . 06/15/2083 . [1.D FE ....
..20772K-CT-4 | CONNECTICUT ST . . |- 02/14/2024 . |HILLTOP SECURITIES INC .. 543,590 ..528,9% |. (756) |. . 06/15/2034 . (1.D FE ....
..20772K-KV-0 | CONNECTICUT ST ..eevniiiiniiins [ eeeenn . 02/22/2024 . | SEIBERT, BRANFORD INC. . 1,067,640 .1,128,712 |.... .. (2,776) | . 06/01/2032 . (1.D FE ....
Headlands Tech Global
..20772K—KN-8 | CONNECTICUT ST ..eeveiiiiiins [ eeeenn . 02/14/2024 . |Markets LLC ....oevvvvveee Joveeeiiiiiiiiiins e 798,450 |.......... 750,000 |........... 879,353 |........... 836,549 [.....ovvniiinnnn foeeeens [Q1:X) 1 PO RN (QI1:X) 1 PO TR 834,967 |ooooiiiiiiiiins e (36,517) . 06/01/2033 . [1.D FE .
SUNTRUST  INVESTMENT
..20772K-RD-3 | CONNECTICUT ST ...evniiiiiiins [ eeeenn . 01/18/2024 . | SERVICES, INC. .. .. 351,891 .... 300,000 343,614 |...........337,830 |[.... ... (228) . ... (228) ... ....337,602 |.. ...14,289 |.... . 06/15/2035 . [1.D FE ....
.. 20772K-SN-0 | CONNECTICUT ST ...evvvininiiiiiiiinn [eeeens . 01/11/2024 . | MORGAN STANLEY .. . 1,190,500 ..1,000,000 ..1,140,060 |........ 1,127,341 .. (517) ). e (B17) ) 1,126,825 |.. .. 63,675 |.... . 11/15/2035 . [1.D FE ....
SUNTRUST  INVESTMENT
..20772K-UC-1 | CONNECTICUT ST ..evvennniiiniiiiiiiiinn [eeeens . 01/18/2024 . | SERVICES, INC. .. .... 675,000 779,207 |...........T74,454 |.... ....773,920 |.. ...30,289 |.... . 05/15/2035 . [1.D FE ....
..223883-FL-8 | COWLITZ CNTY WASH SCH DIST NO ..ooeevveveeeeeees [eeennn . 02/22/2024 . | INTL FCStone ........ 2,425,000 |........ 2,583,959 |........2,501,254 |.... .2,498,786 |.. L 17,176 ... . 12/01/2031 . [1.A FE ....
..223883-FM-6 | COWLITZ CNTY WASH SCH DIST NO .....ceeeeeeeeeees [eeennn . 02/20/2024 . |MORGAN STANLEY .....cccoee |oevvrevnnnnnnnnnnnns |- 1,366,324 | 1,315,000 |........ 1,389,639 |........ 1,350,897 |.... 1,349,821 .. 16,503 |.... . 12/01/2082 . (1.A FE ....
..230019-4J-8 |DAVIS CONTY UTAH SCH DIST ..eevvvvvvvninninnnnnnnns [ ereeenn . 01/11/2024 . |HILLTOP SECURITIES INC |.eeeeeeeeernnnennes oo 3,584,000 ... 2,985,000 |........ 3,574,299 |........ 3,533,523 |.... 3,531,241 |.. ...52,759 |.... . 06/01/2035 . [1.A FE ....
..239163-JN-9 | DAVISON MICH CMNTY SCH DIST ....coeeeeeeeeeeeeees s . 02/22/2024 . | SEIBERT, BRANFORD INC. |........ooovviienins 002,283,072 | 2,120,000 |........ 2,568,931 [.... 2,411,563 |.. (158,480) . 05/01/2032 . (1.B FE ....
..239163-JP-4 | DAVISON MICH CMNTY SCH DIST ...oooevveeiiiiiniens [ erennn . 02/22/2024 . | SEIBERT, BRANFORD INC. |.coooovverrnnnnnnn [-.nnn.2,342,019 | 2,205,000 |........ 2,645,449 |.... 2,491,631 (149,613) . 05/01/2033 . (1.B FE ....
UNION BANK OF
..239163-JR-0 | DAVISON MICH CMNTY SCH DIST . 02/20/2024 . | SWITZERLAND . .. 1,195,000 .. 1,417,162 |. 1,343,294 |. . (3,127) .1,340,167 . (84,079) |. . 05/01/2035 . [1.B FE ....
..249002-FR-2 | DENTON TEX INDPT SCH DIST . 02/22/2024 . |MORGAN STANLEY ..5,095,000 ..5,930,682 |. .5,460,283 |. (14,609) . 5,445,675 .(8,494) |. . 08/15/2032 . [1.A FE ....
..249002-FS-0 | DENTON TEX INDPT SCH DIST . 02/22/2024 . |MORGAN STANLEY .. 3,795,000 ..4,401,289 |. .4,060,338 |. (10,602) . 4,049,737 100,673 |. 08/15/2033 . [1.A FE ....
..346843-NE-1 | FORT BEND TEX INDPT SCH DIST 02/29/2024 . |HILLTOP SECURITIES INC . 770,000 ..791,959 |. . (1,003) 17,026 |. 08/15/2032 . [1.A FE ....
..349460-6R-1 | FORT WORTH TEX INDPT SCH DIST ....ccoeeeveeeeees [oeennn . 02/15/2024 . | MORGAN STANLEY ........... ..398,568 |.... ....(980) |... . 02/15/2034 . (1.A FE ....
.. 357334-KS-9 | FREMONT MICH PUB SCHS DIST ....ccovveveeeeenenees [ oeennn . 02/22/2024 . | WELLS FARGO ... . 2,196,728 |.... ..(5,319) |... . 05/01/2033 . [1.C FE ....
..421722-T8-2 | HAZELWOOD MO SCH DIST FORMERLY .......ccooeeeens [orennn . 02/15/2024 . | BOSC, INC. ..... .... 600,000 .. (287) ... . 03/01/2029 . (1.B FE ....
.. 448492-3C-0 |HUTTO TEX INDPT SCH DIST ...evvvvvvmvennnnnnnnnnnn [ereeenn . 02/28/2024 . |HILLTOP SECURITIES INC .... 280,000 . (1,192) |... . 08/01/2026 . [1.A FE ....
.. 448492-3E-6 |HUTTO TEX INDPT SCH DIST ...evvvvrvnninninnninnnnn [ eeeeenn . 02/14/2024 . | Academy Securities ...... |.... .. 310,000 ....(863) ... . 08/01/2028 . [1.A FE ....
Headlands Tech Global
.. 448492-3H-9 |HUTTO TEX INDPT SCH DIST ..eevvvvvvnninnnnnninnnns [ eeeenn . 01/18/2024 . |Markets LLC ... .. 300,000 ....(308) |... . 08/01/2031 . [1.A FE ....
.. 448492-3J-5 |HUTTO TEX INDPT SCH DIST ....oevvvvmvvmninnnnnnnns [ereeenn . 01/05/2024 . | UMB BANK , 325,000 . (120) ). . 08/01/2032 . [1.A FE ....
.. 448492-3K-2 | HUTTO TEX INDPT SCH DIST .....oevvvvnvnnnnnnnnnnne [eenenn . 01/18/2024 . |HILLTOP SECURITIES INC |...eoeeeeeeieriinens |ooeeeens 361,429 |.......... 300,000 |...........354,255 |...........347,064 |..........ooees oveeennnnnn (280) [ounniiiiniiinnnn fooiiiinnns (280) . 08/01/2033 . [1.A FE .
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FIDELITY CAPITAL MARKETS
.. 448492-311-8 | HUTTO TEX INDPT SCH DIST ....ovvvvvmvnnnnnnnnnnnnn [eeeenn L 01/18/2024 . | evveniiiiiiiiiiiiiiiiiiiins e [ 615,786 [l 530,000 |........... 621,79 |...........609,672 |......oovviiiiis fernnnnnnnns [T PO () ) PO RPN o111 11 I IR AN 6,586 |.......... 6,586 [......uune. 12,588 |. 08/01/2035 . [1.A FE ....
UNION BANK OF
..490170-HY-6 |KENT CITY MICH CMNTY SCHS ......ccooiiviiiiiiiins [eeeenn . 02/14/2024 . | SWITZERLAND ... .... 610,000 ... 787,846 |.... . (2,131) ). . (36,082) |....... (35,052) . 05/01/2033 . [1.C FE ....
..490170-HZ-3 |KENT CITY MICH CMNTY SCHS .....ccoovii [eeeenn . 02/14/2024 . | INTL FCStone .. . .... 640,000 823,155 |.... ...(2,193) |. . (37,423) |....... (37,423) . 05/01/2034 . [1.C FE ....
OPPENHEIMER & CO., INC.
..498062-0B-7 |KITSAP CNTY WASH SCH DIST NO 3 ....evvvvvvnnnnnn [ereenn IR Y ) O O D1 < T N, 250,000 |........... 301,520 [...........268,209 [..ccooinnnnnn oorieinnns (67722 1 PO (772 1 PO 262,287 |ooooeiiiiiiiiies e (3,542) . 12/01/2025 . [1.A FE .
Headlands Tech Global
..516444-SH-0 |LANSING MICH SCH DIST ...oooveieiiiiiiiiiiins [ . 02/15/2024 . |Markets LLC ....eevvvvvene Jooveveenniininnnnnns Joveennnn 159,602 | 145,000 |.......... 176,812 |........... 163,069 |..oovvvvviiiiins feunninnnns (X721 PO (X721 PO 162,637 |ooooeeeeeeiiiies o (3,035) . 05/01/2035 . 1.C FE ....
..566819-GY-0 | MADISON CNTY [DAHO SCH DIST NO ....cvvvvvvvnnnns [eeennn . 02/20/2024 . |PIPER JAFFRAY INC. ...... e | 1,193,080 ) 1,115,000 |........ 1,381,240 |........ 1,288,355 |.....ccceeeeiiss |oeeeeens (6,538) |oevvenninniniins fovnennnn (8,536) [euvnvnniniinins feeenns 1,281,820 |.. . (88,770) |.... . 09/15/2031 . [1.A FE ....
..569203-NF-5 |MARION & POLK CNTYS ORE SCH DI ......eevvvvvnnnn [ereenn . 01/11/2024 . | STIFEL CAPITAL MARKETS |.......oooovveeenns o 4,955,543 | 4,510,000 |........ 5,344,621 |........ 4,914,943 |..oiiiiins fonnnnnnn(3,575) [enniiiiiiiiiis [t (B,575) | | 4,911,368 |.. ...44,175 |.... . 06/15/2034 . (1.B FE ....
SUNTRUST  INVESTMENT
..569203-PH-9 | MARION & POLK CNTYS ORE SCH DI ......evvvvvvnnnn [ereenn . 01/18/2024 . | SERVICES, INC. ........... (3,527 | [ (3,527) [ [ 2,838,039 [ | (84,379) | (84,379) . 06/15/2035 . [1.B FE ....
..575141-KW-5 | MASON CNTY WASH SCH DIST NO 30 .....eevvvvvvvnnn [ereenn . 02/14/2024 . |LOOP CAPITAL MARKETS ... |.... e (1819) | [ (1,819) [ [l 896,737 [ | (11,779 (11,779) . 12/01/2026 . [1.A FE ....
..642543-YL-0 | NEW BRAUNFELS TEX INDPT SCH DI ...ocooevveeenens [orennnn . 02/29/2024 . |HILLTOP SECURITIES INC . 935,000 992,652 |........... ... (1,302) | . . 02/01/2034 . (1.A FE ....
..642543-YN-6 | NEW BRAUNFELS TEX INDPT SCH DI 01/22/2024 . [UMB BANK ....cooeeennnnnn .. 411,528 . 400,000 ..419,476 |. ..408,142 |. ... (159) | .407,982 . 02/01/2036 . [1.A FE ....
..646039-YN-1 |NEW JERSEY ST 01/11/2024 . [ JPMORGAN CHASE & CO 11,498,204 .10,235,000 .11,374,565 |. 11,272,733 |. (7,401) |. 11,265,331 . 06/01/2029 . [1.E FE ....
..650367-PP-4 | NEWARK N J . 02/07/2024 . | INCAPITAL ...ovvvvvvvnnnnns ..351,075 | 325,000 fo.eeeeennes 410,764 |.......... 371,177 |.... .. (1,213) | ....369,904 |.. . 10/01/2027 . (1.E FE ....
SUNTRUST INVESTMENT
B77523-FP-2 JOHIO ST .ooeeeeeiei [ . 01/18/2024 . | SERVICES, INC. .. .... 500,000 570,820 |...........570,414 |.... ... (355) | . 05/01/2035 . [1.B Z .....
THE HUNT INGTON
..68600U-CC-7 | OREGON (STATE OF) ..oeooveeeeeeneeiiiiieeeeeeeeeeees [ . 01/11/2024 . | INVESTMENT COMPANY ...... |.... ..1,750,000 ..2,083,375 |........2,061,088 |.... .. (1,218) | . (1,218) ... . . . 05/01/2035 . (1.B FE ....
..68609U-CF-0 | OREGON (STATE OF) ..oooveeeeeieiiiiiiiiiiiiiieeeees [ . 01/26/2024 . |UMB BANK .......oevvvnnnee .... 710,000 819,581 ..812,389 |.... . (754) ). ....811,635 |.. . 05/01/2038 . [1.B FE ....
THE HUNT INGTON
..68609U-DB-8 | OREGON (STATE OF) ..oooovvveeeeiiiiiiiiiiieieeeeens [ . 01/11/2024 . | INVESTMENT COMPANY ... |oeeeeeeeeiiiienienns |oeees 1,819,875 |........ 1,500,000 |........ 1,786,305 |........ 1,767,366 |.ooovvvvevnennes feunnnnne (1,038) [oovveeeniniiinnn oo [QIV:) ) SRR RN 1,766,328 . 06/01/2035 . (1.B FE .
RBC DOMINION SECURITIES
..691259-DG-7 | OWOSSO MICH PUB SCH DIST ... 02/20/2024 . | .. . 1,381,475 .. 1,275,000 ..1,461,163 |. 1,363,419 |. (2,700) |. . (2,700) .1,360,719 . 05/01/2083 . 1.C FE ....
..76222R-IIK-4 | RHODE ISLAND ST & PROVIDENCE P 03/08/2024 . [Various ..1,140,000 1,224,235 |. 1,179,166 |. (1,701) |. . (1,701) 1,177,465 . 04/01/2032 . (1.C FE ....
..796269-20-4 | SAN ANTONIO TEX INDPT SCH DIST 02/08/2024 . [UMB BANK .. A ..250,000 ..286,190 |. ..258,941 |. ... (612) ] . (612) .258,329 . 08/15/2082 . [1.A FE ....
..833068-MJ-5 | SNOHOMISH & ISLAND CNTYS WASH 02/15/2024 . | JPMORGAN CHASE & CO. ... | . 120,000 .. 147,283 |. . 126,680 |. (458) |. . (458) 126,222 . 12/15/2025 . [1.A FE ....
..844215-RK-1 | SOUTHFIELD MICH PUB SCHS .......covvvviriiiiienens [erenn . 01/18/2024 . | SEIBERT, BRANFORD INC. 725,000 865,962 |.......... 857,806 |.... ... (730) | ... (730) |... 857,076 |.. . 05/01/2035 . [1.C FE ....
..848780-SU-7 | SPOKANE CNTY WASH SCH DIST NO ....vvvvvvvvvnnnnns [ereenn . 02/29/2024 . |HILLTOP SECURITIES INC . 585,000 626,693 |.......... 603,618 |.... ... (786) | ... (786) |... .602,831 . 12/01/2031 . [1.A FE ....
..848780-SV-5 | SPOKANE CNTY WASH SCH DIST NO ...eevvvvvvvvnnnnns fereennn . 02/29/2024 . | GOLDMAN, SACHS & CO. ... |.... R .eeeee.... 130,000 .......... 138,711 |........... 133,895 |.... ... (164) | ... (164) ... .133,731 I . 12/01/2082 . (1.A FE ....
..848780-SX-1 | SPOKANE CNTY WASH SCH DIST NO ....evvvvvvvvnnnnns [ eeeenn . 02/29/2024 . |HILLTOP SECURITIES INC |oeeeeeeeeeeeeneeens |oeeeeens 906,729 |.......... 850,000 |........... 986,306 |........... 910,741 | |t (2,570) |evvveeiiiiiiies fevninns (2,570) |eveeeeiiiiiiins v 908,172 |ooeeeeeiiiieees oo (1,443) . 12/01/2034 . (1.A FE ....
UNION BANK OF
..849476-SF-4 | SPRING BRANCH TEX INDPT SCH DI .......ovvvvvvnnn [oreenn . 02/14/2024 . | SWITZERLAND .....oooeveeees |oeneniiiiieeeeeeenes e 814,768 |.......... 770,000 |...........899,121 |........... 819,692 [..vvvviiiiiinns foeeeinn (1,930) |evvveiiiiiiiins fevninns (1,930) |evveeeiiiiiiens fevvnninns 817,762 |oevveveeeeiieees feveeens (2,995) . 02/01/2031 . [1.A FE ....
.. 982423-UX-2 | WALLED LAKE MICH CONS SCH DIST ....ccoeeeeeeeens [eeennn . 02/20/2024 . | MORGAN STANLEY .. .. 832,448 .... 750,000 ..912,061 |.... ...(3,469) |. .908,591 |.. . (76,144) . 05/01/2087 . (1.B FE ....
..932423-VA-1 | WALLED LAKE MICH CONS SCH DIST .......ccoeeeeens [eeennn . 01/26/2024 . | UMB BANK . .. 330,348 .... 300,000 ..362,602 |.... .361,843 |.. . (31,4%) . 05/01/2040 . (1.B FE ....
Headlands Tech Global
.. 946498-HN-5 | WAYNE-WESTLAND CMNTY SCHS MICH ................. [.eenes . 02/29/2024 . |Markets LLC .....cevvvvvns |oeveneiienininiinnns s 954,970 |........... 925,000 |[........ 1,006,335 |........... 971,656 |.ooeeeeeeeeeeees e (L7) [ [ (A7) [ e 970,238 |..oooeiiiiiiiees oo (15,268) . 11/01/2035 . [1.C FE .
CABRERA CAPITAL MARKETS,
..178882-QJ-8 |WEST LINN ORE SCH DIST NO 3 JT ...ovvvvvvnnnnnnn [ereenn . 01/11/2024 . | INC .. . 2,083,883 ..1,750,000 ..2,012,465 |........ 1,987,276 |.... (1,028) (1,028) 1,986,248 |.. .97,634 |.... . 06/15/2035 . (1.B FE ....
..970599-H.-3 | WILLINGBORO TWP N J SCH DIST ... oo oo | 03/01/2024 . | MATURED ... .. 360,000 .... 360,000 .... 360,000 |.......... 360,000 |.... A . 360,000 |.. P . 03/01/2024 . [1.C FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 124,967, 381 113,620,000 130,969, 881 125,332,168 (212,877) (212,877) 125,119,290 (151,909) (151,909) 1,648,965 XXX XXX
..003430-BG-9 | ABILENE KANS PUB BLDG COMMN RE ..........cevvuwn [ereenn . 02/15/2024 . | WELLS FARGO .. 559,208 530,000 .... 638,168 |...........567,813 |.... .. (1,710) |. (1,710 |... ....566,103 |.. (6,8%) |.... ..5,815 |. 12/01/2026 . [1.D FE ....
..013595-VT-7 | ALBUQUERQUE N MEX MUN SCH DIST 02/22/2024 . |MORGAN STANLEY . 1,361,150 .. 1,250,000 .1,360,752 |. .(3,458) | .1,357,293 ..3,857 |. .35,590 |. 08/01/2031 . 1.D FE ....
..01728V-TZ-3 | ALLEGHENY CNTY PA 02/20/2024 . |MORGAN STANLEY .. .. 104,108 . 100,000 ..102,831 (1)) 102,754 ..1,354 |. 1,233 |. 11/01/2033 . |[1.D FE ....
..01728V-UA-6 | ALLEGHENY CNTY PA 02/20/2024 . [FIRST TENNESSEE BANK ..600,880 . 580,000 ..506,376 |. (416) |. .594,960 ..5,920 |. 7,153 |. 11/01/2034 . [1.D FE ....
..01728V-UB-4 | ALLEGHENY CNTY PA 02/20/2024 . | GOLDMAN, SACHS & CO. . .. 515,320 . 500,000 ..511,685 |.. (316) |. .511,370 ..3,951 6,167 |. 11/01/2035 . [1.D FE ....
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..01753P-DX-6 | ALLEN CNTY KANS PUB BLDG COMMN ...........ccoeee [erennn . 02/28/2024 . |D.A. DAVIDSON & CO. .... 575,000 ..626,512 |.... ....(2,003) |. (10,739) . 12/01/2027 . (1.F FE ....
..081005-KU-3 |BELTON MO SCH DIST NO 124 ......covvvvvrviiinnnnns [ eeennn . 02/20/2024 . .... 560,000 . 680,175 |.... ...(2,644) |. (52,940) . 03/01/2038 . (1.B FE ....
..081077-86-7 |BELTON TEX INDPT SCH DIST ....evvvuniniiiiiinnnnn [eeeenn . 01/25/2024 . .. 570,000 ..592,933 |.... . 12,286 . 02/15/2087 . (1.A FE ....
..083473-EZ-7 |BENZIE ONTY MICH CENT SCHS .........evvvvuvvvnnns [ereenn . 02/15/2024 . | MORGAN STANLEY .. 550,000 (69,656) . 05/01/2031 . [1.C FE ....
..083473-FA-1 |BENZIE CONTY MICH CENT SCHS .......eevvvvvvuvnnnnn [ereeenn . 02/15/2024 . | MORGAN STANLEY .. .... 370,000 (42,627) . 05/01/2082 . [1.C FE ....
..083473-FB-9 |BENZIE ONTY MICH CENT SCHS .........evvvvvvvnnnnn [ereenn . 02/28/2024 . | MORGAN STANLEY .. .. 300,000 (36,073) . 05/01/2033 . [1.C FE ....
..083473-FC-7 |BENZIE CNTY MICH CENT SCHS .......eevvvvvvuvnnnnn [ereeenn . 02/28/2024 . |MORGAN STANLEY ........... |-... 250,000 313,325 |.... (30, 106) . 05/01/2034 . [1.C FE ....
..083473-FD-5 |BENZIE ONTY MICH CENT SCHS .........evvvvvvvnnnnn [oreenn . 02/28/2024 . | GOLDMAN, SACHS & CO. ... |.... 250,000 312,513 |.... (31,204) . 05/01/2035 . 1.C FE ....
BAIRD (ROBERT W.) & CO.
..088281-F3-9 |BEXAR CNTY TEX ... . 02/15/2024 .| INC. ooooiieiiiiiiiienn e |0, 2,603,027 )l 2,450,000 |........ 2,825,806 |.... .. (6,202) |. . (6,202) |eveeiiiiiiiiies i 2,608,457 |.. .(5,430) |.........(5,430) . 06/15/2032 . [1.A FE ....
..088281-F4-7 |BEXAR CNTY TEX . 02/15/2024 . [PIPER JAFFRAY INC. .. 2,245,000 ..2,578,4% |. (5,506) | . (5,506) .2,385,817 ..6,006 |. .6,006 |.. . 06/15/2033 . [1.A FE ....
..088281-F5-4 |BEXAR CNTY TEX ... . 02/28/2024 . | WELLS FARGO ... 725,000 757,843 |.... ... (666) | ....(666) ... ... 738,871 ..4,065 |..........4,065 . 06/15/2034 . [1.A FE ....
RBC DOMINION SE
..088281-F6-2 |BEXAR ONTY TEX ... [eeeeens . 02/22/2024 . | .eeveiiiiiiiiniiiiiiiiiiiiinn e e 1,326,775 | 1,250,000 |........ 1,423,650 |........ 1,326,403 [ oeeeenn (3,221) (3,221) |vvveiiiiiiiiies fevninns 1,823,181 | | 3,594 |.......... 3,504 [....eeene 12,326 |. 06/15/2035 . [1.A FE ....
..103405-RE-8 | BOYERTOWN PA AREA SCH DIST ....eevvvvvvvvvnnnnnns [ereeenn . 02/22/2024 . |BOSC, INC. ................ e 203,092,426 )Ll 3,050,000 |........ 3,247,213 |........ 3,102,882 |.... ... (4,300) | L (4,300) |oeeeeieiiiiieees e 3,098,583 |.. .. (6,157) [.... . 11/01/2028 . [1.C FE ....
..108152-EC-9 | BRIDGEPORT CONN .....evvvvvvvvvvrnnnnnnnnnnnnnnnnnnns [ eeeees . 02/20/2024 . |D.A. DAVIDSON & CO. .... |.eeeerrrreennnnnnns oo 1,083,280 ... 1,000,000 |........ 1,130,960 |........ 1,085,035 |.... .. (1,887) | (1887) | s 1,063,148 |.. ...20,132 |.... . 07/15/2033 . [1.E FE ....
Headlands Tech Global
..108152-ED-7 | BRIDGEPORT CONN .....evvvvvvvvvvnnnnnnnnnnnnnnnnnnnns [ eeeees . 02/15/2024 . |Markets LLC .....oevvvvven Joeveeveeennnnnnnnnns [oeennn 731,430 s 675,000 |........... 760,354 |........... 7,439 [ oo (1,981) ferveiniiiiiiis oo (1,181) ferneiiiiiiiiis oo 716,257 |ooeeeeiiiiiiens | 15,173 |..oeeee 15,173 [onennnnnns 20,156 |. 07/15/2034 . |1.E FE ....
Mischler Financial Group
..116405-10-0 | BROWNSVILLE TEX ......evvvvvvvrvmnnnnnnnnnnnnnnnnnns [eeeeen L 02/14/2024 . | evveiiiiiniiiiiiiniiiiiiinn e e 596,303 |........... 555,000 f[......eee. 689,216 |........... 639,326 [....vvvviiiinnns foeeeennn (2,891) |oeeeeeeiiiiiiees e (2,891) |oeeveeieiiiiiies e, 636,835 |....oooeiiiiiins |eeens (40,532) |....... (40,532) ...t 13,952 . 02/15/2028 . |1.D FE ....
..128510-JZ-8 | CALCASIEU PARISH LA SCH DIST N ..eevvvvvnnnnnnnn [ereenn . 02/28/2024 . |HILLTOP SECURITIES INC |oeeeeeeeeeiiiiieees |oeeeeens 415,082 |.......... 400,000 |........... 446,668 |........... 426,503 [o.eeveiiiiiiiin oo (W0 A RN (WA A R L7313 R R (9,774) |........ (9,774) |.ocoeeees 8,000 |. 03/01/2033 . |1.C FE ....
THE HUNT INGTON
..146141-BD-7 | CARTER CNTY MONT .....coooeiiiiiiiiiiiiiiiiiis [ . 02/14/2024 . | INVESTMENT COMPANY ... |oeeeeeeiiiiiiiiinnns Joeeeeees 584,707 |.......... 560,000 |........... 626,478 |........... 592,436 |..ooovviiiiiinnn foreninnnnns [CSZ0)) SR R [CSZ2)) SR R 591,465 [...eevvvveiinnnn fonnnne (6,758) [........ (6,758) [c.vvvenenee 14,000 |. 07/01/2030 . |1.D FE ....
.. 146141-BE-5 | CARTER CNTY MONT .....oooeviiiiiiiiiniiiiiens [ . 02/14/2024 . | ALAMO CAPITAL .oooeveeees Jonniiiiiieeeeieeees e 417,800 |.......... 400,000 |........... 43,5382 |oeeeeenns 21,296 [ovvvviiiiiiiins oo [(C13) 1 A RSN ({130 A RS 420,660 |.oooeeiiiiiiinns e (2,860) |........ (2,860) [..vvvvnnnnnn 10,000 |. 07/01/2031 . |1.D FE ....
THE HUNT INGTON
.. 146141-BF-2 | CARTER CNTY MONT .....cooeeiiiiiiiiiiiiiiins [ . 02/14/2024 . | INVESTMENT COMPANY ...... |oeceeeeieeiiiininnns |oeeeeees 813,166 |[.......... 780,000 |[........... 858,515 [........... 818,493 [..vvviiiiiiiins oo (1,147) e s (1,147) [ernniiiins [ 817,346 |..oooeeeiiiiiens | (4,180) |........ (4,180) [cvvvvvnnnnnn 19,500 |. 07/01/2032 . (1.D FE ....
..153300-VP-0 | CENTRAL DAUPHIN PA SCH DIST ...coeeeiiiiiiiieeees e . 02/20/2024 . |MORGAN STANLEY .....eevvnn |oovvviiiiiiiiiiinnns Joeeeeees 613,548 |.......... 600,000 |........... 635,238 |.......... 611,286 |..oooooeiiiiiins et (1721 PO (1721 PO N 610,634 |...oooooeiiiiins |eeiinns 2,014 |......... 2914 | 6,467 |. 05/15/2031 . [1.D FE ....
JANNEY MONTGOMERY SCOTT
..153300-VQ-8 | CENTRAL DAUPHIN PA SCH DIST ...coeveiiiiieiieeees [ eeennn . 02/28/2024 . |LLC cooooiiiiiiiii e | 309,981 [..ooeeenns 305,000 |........... 322,022 |eeveeenns 310,458 [..oevvviiiiiiinn oo [E7A) ) SRR R [E7A ) SRR R 310,087 |ooovvvieiiiiiins foveiiienes (106) | (106) [..vvvvennnnee 3,502 |. 05/15/2032 . |1.D FE ....
..153300-VS-4 | CENTRAL DAUPHIN PA SCH DIST ....ceoeveeeeieienens [ oeennn . 02/20/2024 . | DUNCAN-WILLIAMS, INC. .. |oeeeeeereiiieinnnnns |oees 1,617,205 |........ 1,500,000 |........ 1,555,760 |........ 1,618,740 |ovvvvvviviieiies e (1,079) [euvvvnniiniiinn foeeenn (1,079) [euvvvviiiiiiinns foeeens 1,617,661 [ovvvevriiiiiiins o (456) [ovvvvvnnnns (456) |vvvvvrnnnns 16,167 . 05/15/2034 . |1.D FE ....
JANNEY MONTGOMERY SCOT
..153300-VT-2 | CENTRAL DAUPHIN PA SCH DIST ...ooeoeeeeieiiieeees e . 02/28/2024 . |LLC .. 404,404 .... 400,000 .. 417,108 |...........406,511 |.... (374) .405,138 |.. . 05/15/2035 . [1.D FE ....
..169583-GX-3 | CHINO VY UNI SCH DIST CALIF . 01/08/2024 . UMB BANK ... .. 309,790 ..275,000 ..329,681 |. ..311,842 |. . . (127) 311,715 . 08/01/2039 . (1.D FE ....
..180848-11Z-2 | CLARK CNTY NEV . 02/22/2024 . |MORGAN STANLEY ..4,900,000 ..5,803,315 |. .5,327,83% |. .. (13,952) | (13,952) . .5,313,883 . 06/01/2031 . (1.B FE ....
..180848-XA-6 | CLARK ONTY NEV ....oevvvviiiiiiiiiiiiiiiiiiciiiiceees [ oo . 02/22/2024 . | MORGAN STANLEY .. e [ [2000003,020,432 |l 2,800,000 |........ 3,465,420 |........3,261,363 |....oovvviiinnnn feunnne (15,585) | = (15,585) | e 3,245,777 |.. . 06/01/2032 . (1.B FE ....
JEFFERIES & COMPANY,
..180848-XB-4 | CLARK ONTY NEV ....eevvvviiiiiiiiiiiiiiiiiiciiiiceees [ oo . 02/22/2024 . | INC. ...ooeeennnns v | +00....3,630,364 ...l 3,365,000 |........ 3,953,168 |.... ... (9,000) |. 2 (9,000) |eveeiiiiiiiiies e 3,635,206 |.. ..(4,842) . 06/01/2033 . [1.B FE ....
..180848-XC-2 | CLARK ONTY NEV ....evvvviiiiiiiiiiiiiiniiiinneneeenns [ oo . 02/22/2024 . |MORGAN STANLEY ......ccooe |oeeervrreennnnnnnnns [+00....3,325,706 |........ 3,075,000 |........ 3,592,031 |.... e (7,993) | [ (7,993) [ e 3,312,968 |.. 12,737 . 06/01/2034 . (1.B FE ....
..183595-BD-8 | CLAY IND CMNTY MULTI SCH BLDG ........cevvvvvunn [oreeenn . 01/24/2024 . |UMB BANK ... ..405,819 |.... ... (645) . .344,110 |.. . (2,765) . 01/15/2025 . [1.B FE ....
..190335-KA-6 | COAST CMNTY COLLEGE DIST CALIF .....oevvvvvvnnns [ereennn . 01/03/2024 . |UMB BANK ... 493,090 |.... .19 ). .559,752 |.. (48,342) . 08/01/2042 . (1.B FE ....
THE HUNT INGTON
..197486-NM-1 | COLUMBIA CNTY GA SCH DIST ...vvvvnniiiiiiiiiies e . 0171172024 . | INVESTMENT COMPANY ...... |oeceeeeeiiiinneienns |oeeees 1,209,850 |........ 1,000,000 |........ 1,197,180 |........ 1,185,327 [ oo (WK PO N (R PO AR 1,184,502 [ovvvviiiiiiiinn fonennnns 25,268 |......... 25,268 |............ 14,583 |. 04/01/2035 . (1.B FE .
SUNTRUST  INVESTMENT
..197486-NN-9 | COLUMBIA CNTY GA SCH DIST ..evvvvnniiiiiiiiiiies e . 01/18/2024 . | SERVICES, INC. ...ovvvvvns |oeveeeiieiiiiinienns | 836,857 |[.......... 700,000 [......eee.. 838,026 |........... 829,729 [ovvvviiiiiiis e (200 R RSN (200 T R 829,009 [..ooeeeiiiiiinns |oeeeennn 7,848 | T888 10,792 |. 10/01/2035 . (1.B FE .
JEFFERIES & COMPANY,
.. 199492-TP-4 | COLUMBUS OHIO ..o [ . 02/22/2024 . | INC. ..cooeeinnnnn U 10,353,700 |...... 10,000,000 |....... 10,149,400 |.......10,112,192 |.... ....(4,973) | 10,107,218 |.. .. 161,111 |. 04/01/2030 . [1.A FE ....
..220113-BV=5 | CORPUS CHRISTI TEX ..ooovveiiiiiiiiiiiiiies [ . 02/28/2024 . | MORGAN STANLEY .. ... 547,025 |l 530,000 |........... 603,659 |...........552,402 |.... ... (1,665) | eee....550,737 ). ....13,250 |. 03/01/2082 . [1.C FE ....
..220113-Ch-4 | CORPUS CHRISTI TEX .....oevvvveveeeeeeieeeeeeeeeeees [ . 02/28/2024 . | MORGAN STANLEY ....coooeer Jovveeeieieeieieieens Joveeeens 258,780 |........... 250,000 |........... 285,868 |.......... 260,888 |.....oooviiiiies eeeiienns (810) fouvvvenennnnnee fovvereeeen (B10) oo e 260,078 . 03/01/2031 . [1.C FE ....
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..220113-CN-2 | CORPUS CHRISTI TEX ..ooveeeiieeiiiiiiiieeeeeeee [ . 02/28/2024 . | WELLS FARGO .....covvvvvee |ooveviiiiiiiiiiinnns oo 320,013 [ooeeeeees 310,000 |........... 353,084 |........... 7K R (VT R R [C7Z0 1 PO [CZZ0 1 PO fc772 VB IS (2,116) |........ (2,116) [euvvvnnnnnnee 7,750 |. 03/01/2082 . [1.C FE ....
Headlands Tech Global
..220113-C0-5 | CORPUS CHRISTI TEX ..ooeveeeeeeiiiiiiiiieeeeeee [ . 02/28/2024 . |Markets LLC ....ccvvvvveee Jooveeiiiiiiiiiins | 176,050 |.......... 175,000 |...........181,944 |.......... 77,136 |oeeeeeiiiiiiinns fevveveeenns (188) [ oo (188) | s V(T4 O [(672:) 1 A (928) |.evvvveeennns 3,500 |. 03/01/2034 . [1.C FE ....
..220113-CR-3 | CORPUS CHRISTI TEX ...eeeveeeeeeeieieeeeeeeeeeee [ . 02/28/2024 . |HILLTOP SECURITIES INC |.... .. 291,072 ..293,176 |.... 202,94 5,800 |. 03/01/2035 . [1.C FE ....
..245176-GP-1 |DEL MAR TEX COLLEGE DIST ....eevvvvvrvvvvnnnnnnnns [eeeeenn . 02/29/2024 . | GOLDMAN, SACHS & CO. ... |.... 5,528 |. 08/15/2032 . |1.C FE ....
..245176-G0-9 | DEL MAR TEX COLLEGE DIST .....eevvvvvvvvvvnnnnnnns [erneenn . 02/29/2024 . |HILLTOP SECURITIES INC |.... 7,849 |. 08/15/2033 . [1.C FE ....
..245176-GR-7 |DEL MAR TEX COLLEGE DIST .....eevvvvvvvvvvnnnnnnns [eeeeenn . 02/29/2024 . | GOLDMAN, SACHS & CO. ... |.... ..5,417 |. 08/15/2034 . [1.C FE ....
OPPENHEIMER & CO., INC.
..245176-HP-0 | DEL MAR TEX COLLEGE DIST ....eevvvvvvvvvnnnnnnnnns [eeeeenn . 02/29/2024 . | .evvviiiiiiiii .... 380,000 400,516 |.... . . 08/15/2082 . [1.C FE ....
..245176-H0-8 | DEL MAR TEX COLLEGE DIST .....eevvvvvvvvvvnnnnnnns [erneenn . 02/29/2024 . |HILLTOP SECURITIES INC .... 780,000 .... 818,181 .. (510) . 08/15/2033 . [1.C FE ....
..250864-CU-8 |DOVE VALLEY MET DIST COLO ARAP ......eevvueuunnn [ereeenn . 02/28/2024 . |HILLTOP SECURITIES INC |.... (22,220) . 12/01/2083 . [1.C FE ....
..250864~CV-6 |DOVE VALLEY MET DIST COLO ARAP ........evvuuuunn [ereeenn . 02/28/2024 . | MORGAN STANLEY ........... (12,212) . 12/01/2034 . [1.C FE ....
Headlands Tech Global
..260358-NX-0 |DOVER PA AREA SCH DIST ...ceeeeeeiiieiieieeieeeees [ . 02/14/2024 . |Markets LLC 250,000 267,128 |.... . 04/01/2032 . (1.E FE ....
..260358-NY-8 |DOVER PA AREA SCH DIST ..ccooveeeiiiiiiiiiiiieeees [ . 02/15/2024 . | MORGAN STANLEY .. 375,000 398,085 |.... . 04/01/2033 . [1.E FE ....
..260358-PA-8 | DOVER PA AREA SCH DIST ...cceeeeeeieiiieeieeeeeees [ . 02/14/2024 . | JPMORGAN CHASE & CO. ... |.... 525,000 598,453 |.... . 04/01/2035 . [1.E FE ....
..260358-PB-6 | DOVER PA AREA SCH DIST ..coeoeeiiiiiiiiiiiieieeees s . 02/20/2024 . | MORGAN STANLEY ........... 375,000 . 04/01/2036 . [1.E FE ....

Headlands Tech Global

..260358-PC-4 | DOVER PA AREA SCH DIST ...ooeviiiieiiiiiiiieeens [ eeeeens . 02/20/2024 . [Markets LLC ......cccoeees [oereiiiiiiiiiiiiis foeeeene 191,718 |.......... 180,000 |........... 208,407 |........... 190,207 | [ (7)) TR (423) [oeeeeeeiiiiins oo 189,785 |...eevveeennne . 04/01/2037 . |1.E FE ....
Headlands Tech Global

..260358-PD-2 | DOVER PA AREA SCH DIST ...ooeviiiiieiiiiiieees [ eeeeens . 02/20/2024 . [Markets LLC .....ccccceees [oeeeiiiiiiiniiiiis foeeeene 174,818 |.......... 165,000 |.......... 185,711 |........... 174,084 |..ooeeeiiiiiis | (374) [eeeeeeeiiiis e (374) [eeeeeeeiiiis oo 173,669 |....evveeennnee . 04/01/2038 . |1.E FE ....

..260358-PE-0 | DOVER PA AREA SCH DIST ....ccvvviiiieiiiiiiiinees [ eeeeens . 02/20/2024 . [MORGAN STANLEY .......cooe |oerreiimrinnniniins foeeeenne 529,265 |.......... 500,000 |........... 560,510 |....oeeeens 526,457 [ovvvvniiiiiinnn foeeennn (1,094) |eevviiiiiiiiies e (1,094) |oeeeeiieiiiiiins e 525,363 |..vvvvvvirnnnnns . 04/01/2039 . [1.E FE ....
Headlands Tech Global

..260358-PF-7 | DOVER PA AREA SCH DIST ....cccvvviiiiiiiiiiiinees [ eeeeens . 02/20/2024 . [Markets LLC .....ccceeees [oereoiiiiiiiniiiis foeeeens 289,520 |........... 275,000 |........... 307,252 |........... 289,117 | e, (551 1 O R [61:X) ) PO N 288,534 [oovvvvviiiiiiins foriniiinnns 986 . 04/01/2040 . |1.E FE ....

JANNEY MONTGOMERY SCOTT

..261097-YN-3 | DOWNINGTOWN PA AREA SCH DIST 02/22/2024 . |LLC ..... 1,539,723 .. 1,475,000 ..1,760,044 |. .1,635,870 |. .(9,429) | ..(9,429) . 1,626,441 . (86,718) |. . 08/01/2031 . [1.A FE ....

..261097-YP-8 | DOWNINGTOWN PA AREA SCH DIST 02/22/2024 . | MORGAN STANLEY . 1,568,745 ..1,500,000 ..1,789,875 |. . 1,663,597 |. .(9,589) | ..(9,589) . 1,654,008 . (85,263) |. . 08/01/2032 . |1.A FE ...

..278698-AV-7 | EBERT MET DIST COLO ... . |- 02/29/2024 . [LOOP CAPITAL MARKETS ..673,732 . 650,000 . 668,889 |. . 660,150 |. (332) . (332) .659,818 13,914 |. . 12/01/2032 . |1.E FE ....

..283371-PT-3 | EL PASO CNTY COLO SCH DIST NO weeenen |- 02/15/2024 . |PIPER JAFFRAY INC. . 2,567,281 .. 2,350,000 ..2,776,314 |. . 2,577,949 |. (5,907) R . 2,572,042 (4,761) | . 12/01/2035 . |1.C FE ....

..283734-6G-1 |EL PASO TEX ..oooviiiiiiiiieiiiiiiienecciiiiieeees [ eeeees . 02/22/2024 . [WELLS FARGO .............. 1,375,002 |........ 1,175,000 |........ 1,367,324 |........ 1,358,407 [oooooiiiiiinns |oeeennnn(2,499) [ | (2,499) [ s 1,355,908 |.. ...19,993 |.... . 08/15/2035 . 1.C FE ....

..295515-MH-0 | ERIE PA (CITY OF) ooeiiiiiiiiiiiiiieee e [ eeeees . 02/29/2024 . [ SAMCO ... .. 535,378 .... 510,000 ..551,809 |.... .550,806 |.. . (15,429) . 09/01/2033 . |1.C FE ....

..295515-MJ-6 | ERIE PA (CITY OF) .. RN . 02/29/2024 . [ SAMCO ... oo foeeen.... 623,483 ... ...........042,640 |.... 641,499 |.. e |-, (18,016) . 09/01/2034 . (1.C FE ....

..295515-MK-3 |ERIE PA (CITY OF) oeeiiiiiiiieiiiiiieeeeeeiies [ eeeeens . 02/29/2024 . [SAMCO .....evveeiiiiiiiins oo feeeeee 47,476 |.......... 400,000 |........... 445,052 |........... 430,761 |oeeeeieeiiiii feeeeeeeeee (736) [ oo (786) e oo 430,025 |ooooeeiiiiiiies o (12,549) . 09/01/2035 . |1.C FE ....
Headlands Tech Global

..296809-TD-8 |ESSEX CNTY N J IMPT AUTH REV ....ceeeeeeeeiiiis | e . 02/20/2024 . [Markets LLC ......cccoeees [oereiiiiiiiiiiiiis feeeene 256,350 |........... 250,000 |........... 280,703 |........... 262,997 oeeeeiiiiiiiies e (632) [oeeeeeeiiiiins oo (632) [oeeeeeeeaiiins oo 262,365 ooeeiiiiiiieees foeeees (6,015) . 11/01/2034 . |1.B FE ....
Headlands Tech Global

..296809-TE-6 | ESSEX CNTY N J IMPT AUTH REV ....ceeveeieiiiiis | e . 02/20/2024 . [Markets LLC .....cccceees [oeeeiiiiiiiiiiiiis foeeeene 142,940 |.......... 140,000 |........... 186,517 |........... 147,002 | [ (340) [eeeeeeieiins oo (340) [oeeeeeiiiiies oo 146,661 |.oooooiiiiieees [oieeens (3,721) . 11/01/2035 . |1.B FE ....
MESIROW FINANCIAL, INC.

..338765-GP-9 | FLATHEAD CNTY MONT HIGH SCH DI .oeeoeiiiieaes | aeeenns L 02/15/2024 . [ .eeeeiiiiiiiiiieens [ [ 188,023 |.......... 180,000 |........... 219,535 |........... 191,650 | [ [0 R TR [0 R TR 191,080 |ooeeiieiiiii [ (3,008) . 07/01/2026 . |1.E FE ....

..338765-HF-0 | FLATHEAD CNTY MONT HIGH SCH DI ... . 02/28/2024 . .. 413,564

.. 400,000

485,264 |...........421,233 |.... ... (1,740) |. . (1,740) |... .419,493 |.. ...(5,929) |.........(5,929) . 01/01/2026 . |1.E FE ...
... (890) |

.. 34407N-AS-6 | FLYING HORSE MET DIST NO 2 COL ... . 02/15/2024 . [MORGAN STANLEY .. .. 343,974 325,000 394,440 |...........372,892 |.... ... (890) |... .372,002 .. . (28,029) |....... (28,029) . 12/01/2034 . |1.E FE ...
RAYMOND JAMES &
.. 349545-20-5 |FORT ZUMWALT MO SCH DIST ....ccoeeeeeeeeeieeeeeens [eeennn . 02/28/2024 . [ ASSOCIATES, INC. ... ... 165,000 ... 175,713 |.... ... (209) | . (209) |... ST . 03/01/2035 . |1.B FE ....
.. 358232-41-5 | FRESNO CALIF UNI SCH DIST . 02/15/2024 . | WELLS FARGO ... ..225,000 794 |. .. 794 .3,729 | . 08/01/2035 . |1.D FE ....
.. 358232-5F-9 | FRESNO CALIF UNI SCH DIST ... 02/28/2024 . | WELLS FARGO . 360,000 (1,148) |. . (1,148) .(10,361) | . 08/01/2035 . |1.D FE ....
..368347-BN-9 | GEARY CNTY KANS UNI SCH DIST N ..ocoeeiiiiiiees | i . 02/28/2024 . [BOSC, INC. ..... 350,000 .. (1,581) . . (1,581) ... . 09/01/2026 . |1.D FE ....
..386694-ED-1 | GRANDVIEN HEIGHTS OHIO CITY SC .oovveeiiiiiiaes | eeeens . 02/05/2024 . [ INCAPITAL .. 660,000 .(789) |... . 12/01/2039 . |1.B FE ....
..386694-EE-Q | GRANDVIEN HEIGHTS OHIO CITY 8C ..oeeeeeiieeeees | e . 02/06/2024 . [ STEPHENS, INC. 625,000 ... (732) ... . 12/01/2040 . [1.B FE ....
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..386694-EF-6 | GRANDVIEW HEIGHTS OHIO CITY SC ...oooeeeeeeneens [ oeennn . 01/03/2024 . | STEPHENS, INC. ........... .... 880,000 ... (106) |... . (29,497) |....... (29,497) .. 3,324 |. 12/01/2041 . [1.B FE ....
..399430-BC-0 | GROUND WTR MGMT SUBDISTRICT CE ....oooeeeeeeeees [eeennn . 02/15/2024 . | STIFEL CAPITAL MARKETS 205,000 . (1,089) |... .. (6,189) |........ (6,189) 3,237 |. 12/01/2027 . |1.C FE ....
..399430-BD-8 | GROUND WTR MGMT SUBDISTRICT CE .....cooeveeeeees [ erennn . 02/15/2024 . | MORGAN STANLEY ........... ..(1,235) |... .. (6,156) |........ (6,156) 3,840 |. 12/01/2028 . [1.C FE ....
..399430-BE-6 | GROUND WTR MGMT SUBDISTRICT CE ....oooeeeeeeeees [ eeennn . 02/28/2024 . |HILLTOP SECURITIES INC .... 400,000 . (1,674) ... .. (8,041)]........ (8,041) ..5,000 |. 12/01/2029 . [1.C FE ....
Headlands Tech Global
..457110-LY-8 | INGLEWOOD CALIF UNI SCH DIST .....ceevveeeeeeeees e . 02/28/2024 . |Markets LLC ....ccvvvvvees Joeveneeiienniniinnns s 264,100 [ooeeeeenes 250,000 |........... 279,083 [........... 264,003 [.ovvviiiiiiiins oo [(C10) N R AT [(C10) N A RSN 263,463 [..evvvvviiiiinnn fornnnnnne (9,363) |....nnnnn (9,363) |..ooeeennnnn 5,833 |. 08/01/2035 . |2.A FE ....
Headlands Tech Global
..458436-1J-7 | INTERBORO SCH DIST PA ....eevenniiiiiiin oo . 02/20/2024 . |Markets LLC .....covvvvves Joeveeeeeeiinnnnennns |oeees 1,025,100 |........ 1,000,000 |........ 1,108,440 |........ 1,056,961 [ oeeeens (2,132) |ovveeeiiiiiiiies v (2,132) |oevviiiiiiiiiien v 1,004,819 oo |eens (29,719) . 08/15/2035 . 1.C FE ....
..45875C~AH-3 | INTERLOCKEN CONS MET DIST COLO ....evvvvvvvnnnnn [ereenn . 02/28/2024 . |UMB BANK ....ovvvvviiiiiinn fooeeeiiiieeiis o, 325,066 |.......... 310,000 |........... 353,406 |........... 326,920 [o.evveiiiiiiiin oo [CXI0) ) PO N [CXI0) ) PO N 325,990 [oeevvveviiininnn fonnninnne (924) . 12/01/2026 . [1.E FE ....
THE HUNT INGTON
..467486-11Y-8 | JACKSON CNTY MO REORG SCH DIST ....covvvvvvveens [ereennn . 02/14/2024 . | INVESTMENT COMPANY ... |oeceeeeiiiiiiiiinnns |oeeeeees 552,660 |.......... 500,000 |...........619,675 |[........... 566,179 |.ooooveeeiiiiies |oeeeees (1,507) [oovveeeeiniiinnn oo (1,507) [eevvennnniiiinnn oo 564,672 |.oooeeeeiiiiiins |eeens (12,012) . 03/01/2031 . (1.B FE ....
..467486-1Z-5 | JACKSON CNTY MO REORG SCH DIST ... . 02/14/2024 . |PIPER JAFFRAY INC. ...... .. 553,115 ..564,618 |.... ... (1,469) |. ....563,149 |.. . (10,034) . 03/01/2032 . (1.B FE ....
..467486-XA-9 | JACKSON CNTY MO REORG SCH DIST ... . |- 02/20/2024 . |PIPER JAFFRAY INC. ...... . 1,104,910 .1,126,122 |.... ....(3,244) | , 1,122,878 |.. . (17,968) . 03/01/2033 . (1.B FE ....
..467486-XC-5 | JACKSON CNTY MO REORG SCH DIST .....cevvvvvvenns [eeeennn . 02/20/2024 . | WELLS FARGO .....covvvvvee |ereeeeniiiiieeeenns |oeees 2,521,688 |........2,250,000 |........2,817,293 |........ 2,566,787 |oooeeeeeeiieens s (8,109) [ovvvvvvvnvninnnn s (8,109) [ovvvvvvvnnnninnn s 2,558,678 [occoeiiiiiiiins |oeenn (36,991) . 03/01/2039 . (1.B FE ....
THE HUNT INGTON
..472736-Y3-5 | JEFFERSON CNTY COLO SCH DIST N ..evvvvvvviiinins [ eeennn . 02/14/2024 . | INVESTMENT COMPANY ...... |oeceeeeieiiiiiiinnns |oeeeeees 844,721 |.......... 770,000 |...........902,032 [........... 840,417 |t |t (1,659) |evvveieiiiiiins fevninns (1,659) |oevvveiiiiiiinns fevniininnns 838,758 [..oooeviiiiiiins |oeeeeeens 5,962 |......... 5,962 . 12/15/2034 . [1.C FE .
UNION BANK OF
..472736-Y4-3 | JEFFERSON CNTY COLO SCH DIST N . 01/18/2024 . | SWITZERLAND ... | ..575,000 ... (553) | ..8,004 |. .8,004 |.. . 12/15/2035 . [1.C FE ....
..48068T-BM-5 | JOPLIN MO SCHS ............ 01/11/2024 . [STIFEL CAPITAL MARKETS ..1,215,000 (1,020) |. .(2,954) |. (2,954) |.. . 03/01/2030 . (1.B FE ....
.. 483427-HB-9 | KALKASKA MICH PUB SCHS . |- 01/29/2024 . [UMB BANK .... . 300,000 ... (932) | . (25,882) [....... (25,882) |.. . 05/01/2029 . [1.C FE ....
UNION BANK OF
.. 483427-HE-3 | KALKASKA MICH PUB SCHS .......coovrverieennnennens [eeenn . 02/15/2024 . | SWITZERLAND .....oooeveeees | e 1,192,261 |........ 1,045,000 |........ 1,403,174 |........ 1,317,119 | o (4,825) |.oovveeniiiiiens v (4,825) |..cvvveiiiiiiins v 1,312,203 [ovvviiiiiiiiinn fonnne (120,032) |...... (120,032) |............ 15,820 |. 05/01/2032 . 1.C FE .
UNION BANK OF
..483427-HF-0 | KALKASKA MICH PUB SCHS ........coovvvrinennnennens [eennn . 02/15/2024 . | SWITZERLAND ....oooovveeens | s 1,167,201 |........ 1,025,000 |........ 1,372,977 |........ 1,289,491 [ |oeeenn (4,685) |oeveveeiniiiins fevninns (4,685) |oevvveeiieiiens fevninns 1,284,806 |..coooeeeeeeenns |oennn (117,515) |...... (117,515) |............ 15,517 |. 05/01/2033 . [1.C FE ....
Headlands Tech Global
..483427-HG-8 | KALKASKA MICH PUB SCHS ........ccovvveieennnnnnnns [oeenn . 02/15/2024 . |Markets LLC ... .. 847,289 745,000 995,491 |...........935,476 |.... ... (3,370) | . (3,370) |... ....932,106 |.. . (84,817) |....... (84,817) . 05/01/2034 . [1.C FE ....
.. 483427-HH-6 | KALKASKA MICH PUB SCHS .......ccoovvreieenninnnins [oenns . 02/22/2024 . | WELLS FARGO ... ,374,421 ..1,210,000 ..1,612,906 |........1,516,503 |.... .. (6,081)]. . (6,081) ... ,510,422 |.. (135,995) |...... (135,995) . 05/01/2035 . [1.C FE ....
THE HUNT INGTON
..484873-Pli-8 | KANSAS CITY MO .oovvvvvviiiiiiiiiiiiiiiiicciiieceees [ oo . 02/14/2024 . | INVESTMENT COMPANY ... |oeeeeeeeieiiiiiiiins Joeeeees 665,056 |........... 625,000 |.......... 737,088 |........... 697,390 [ooeveniniiiinn oo (1,401) [euveeneiiiiiinnn oo (1,401) [euvveeriiiiiinns oo 695,989 [......evvvvinnnn fornnne (30,933) . 02/01/2034 . (1.D FE .
THE HUNT INGTON
..503462-1D-1 |LA JOYA TEX INDPT SCH DIST ...oevvvvvvnnnnnnnnnnn [ereeenn . 02/14/2024 . | INVESTMENT COMPANY ... |oeeeeeeiiiiiiiiinies Joeeeenes 883,435 |.......... 860,000 |........... 984,072 |........... 915,289 [ovvveiiiiiiinn oo (R PR (RN PR 913,144 |oveeiiiiiiiinnn [ (29,709) . 02/15/2030 . 1.C FE ....
..504678-BU-6 |LA SALLE ONTY TEX ......eevvvvvvvmmmmnnnnnnnnnnnnnns [eeeeens . 02/29/2024 . | MORGAN STANLEY .. .. 1,071,239 |.... .. (2,888) | . (2,888) ... .. (6,556) [.... . 03/01/2030 . [1.C FE ....
..504678-BV-4 | LA SALLE ONTY TEX ....eevvvvvvemmennnnnnnnnnnnnnnnns [ eeeeenn . 02/29/2024 . | MORGAN STANLEY .. 285,423 |.... . (751) ) .. (3,836) [.... . 03/01/2031 . [1.C FE ....
UNION BANK OF
..517138-Xli-8 | LARIMER CNTY COLO SCH DIST NO .....evvennnnnnnnn [eeeenn . 0171172024 . | SWITZERLAND ...oooovvviiies oo | 1,109,640 |........ 1,000,000 |........ 1,180,020 |.... e (738) | e 1,093,110 |.. .. 16,530 |.... . 12/15/2082 . (1.B FE ....
..517138-XY-4 | LARIMER CNTY COLO SCH DIST NO ....coovviies [ereenn . 02/15/2024 . |PIPER JAFFRAY INC. ...... I R 2,086,884 |........ 1,900,000 |........ 2,225,527 |........2,070,072 |oocovvvrrrrnnnns fornnnnnnn(4,388) [euvnnnniiiiiiis [t (4,358) | | 2,065,714 |.. . 21,170 ... . 12/15/2034 . (1.B FE ....
..517210-XG-0 |LARIMER WELD & BOULDER CNTYS C ..ooovvvvvveenees [ eeennn . 02/22/2024 . |MORGAN STANLEY ........... 5,294,260 .. 4,850,000 ..5,723,534 |.... .5,305,707 |.. L (11,447) |.... . 12/15/2085 . [1.C FE ....
..522210-KN-2 | LEAVENWORTH CNTY KANS UNI SCH .. 02/14/2024 . [FIRST TENNESSEE BANK .. 924,750 . 900,000 ..949,473 |. 917,790 | .916,993 ..7,757 | . 09/01/2033 . (1.D FE ....
..522210-K0-5 | LEAVENWORTH CNTY KANS UNI SCH .. . 02/14/2024 . | WELLS FARGO ... .. 440,664 |........... 430,000 449,281 ..436,958 |.... .436,646 |. ..4,018 |.... . 09/01/2035 . [1.D FE ....
..537360-Rli-1 |LITTLE ROCK ARK ........eevvvvvvmmmmmnennnnnnnnnnnns [eeeeen . 02/28/2024 . | .evviiiiiininiiniiiiiiiiiniins | [ 415,232 [ 400,000 |...........418,648 |........... 412,651 [oenneeiiiiiiiis oo (938) | e (935) [ [, L3R A I U A 3,516 . 03/01/2026 . [1.C FE ....
..537360-RX-9 |LITTLE ROCK ARK .........eevvvvvmmmmmmmnnnnnnnnnnnns [ereees . 02/15/2024 . .... 500,000 ..522,121 |.... 521,224 |.. .. 10,276 |.... . 03/01/2027 . [1.C FE ....
..537360-RY-7 |LITTLE ROCK ARK . |- 02/08/2024 . .......... 606,318 |.... .605,526 |.. ..22,627 |.... . 03/01/2028 . 1.C FE ....
..537360-RZ-4 |LITTLE ROCK ARK . |- 02/22/2024 . | SEIBERT, BRANFORD INC. . ..2,936,566 |........ 2,710,000 |........ 2,887,288 |........2,853,315 | | (4,858) [oeniiiiiiiiiiins feiiinnn (4,888) [ e 2,848,457 |.. .. 88,099 |.... . 03/01/2029 . [1.C FE ....
..537360-SB-6 |LITTLE ROCK ARK .. 02/22/2024 . | JPMORGAN CHASE & CO. ... | . 3,508,760 .. 3,255,000 ..3,451,928 |. .3,414,271 . 3,408,884 99,876 |. . 03/01/2031 . [1.C FE ....
..537360-SC-4 |LITTLE ROCK ARK ..... 02/22/2024 . | JPMORGAN CHASE & CO X 2,472,381 .. 2,295,000 ..2,428,248 |. .2,402,7% |. . 2,399,153 . 03/01/2032 . [1.C FE ....
..539243-WIL-5 |LIVONIA MICH PUB SCHS SCH DIST . 02/15/2024 . |BOSC, INC. ...t ..603,410 ... 601,038 |.... ....500,043 |.. . 05/01/2035 . 1.C FE ....
B. C. ZIEGLER AND
..550697-VZ-6 |LUZERNE CNTY PA ....oooooiiiiinii [ . 02/28/2024 . | COMPANY .ooovvviiiiiiiiiins oo e 157,647 |.......... 150,000 |........... 176,39 |........... 159,206 |.oooeeeeiiiiiins |oeeieieens [(10C) ) R AR [(10C) R R 158,790 |oovveeviiiiiiies foveeees (1,143) |........ (1,143) |oeeeeeees 1,583 |. 12/15/2026 . [1.C FE ....
..55658F-AL-9 | MADISON LOCAL SCH DIST BOARD OF ED ............ [....... . 03/21/2024 . |UMB BANK ...vvvvvvvvnvnnnnn Jovveeiiiiiiiiiieeens |oees 1,054,640 |........ 1,000,000 |........ 1,143,530 |........ 1,086,392 [...cccooeeiiiies fooeeennn (3,393) oo foeeeennn (3,393) [ foeeennn 1,082,998 |...oooeeeeeeeees oo (28,358) |....... (28,358) |............ 26,000 ). 02/01/2031 . {1.D FE ....
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..558065-BF-4 | MADISON OHIO LOC SCH DIST LAKE .......eevvvnnnnn [ereenn . 01/23/2024 . |UMB BANK ...ovvvveiiiiiiinn Jooeeeiiiieeiiiins | 203,502 |........... 275,000 |.......... 316,176 |........... 300,040 |ooooeiiiiiiiins eeieieens (2772 ) PO (2772 ) PO 200,768 |.ooooeiiiiiiiins e (6,266) |........ (6,266) [............. 3,483 |. 10/01/2033 . |1.B FE ....
Headlands Tech Global
..558065-BG-2 | MADISON OHIO LOC SCH DIST LAKE .......evvvvvnnnn [ereenn . 02/29/2024 . |Markets LLC ....cevvvvveee Jooveeeiiiiiiiniins o 836,154 |.......... 805,000 |........... 915,599 |........... 872,427 |oeveereiiiiinnn oo [QIXK) 1 PO N (1,913) e v 870,514 |...coooeeeiiiins |eees (34,360) |....... (34,360) | 13,685 |. 10/01/2035 . [1.B FE ....
..56674M-CB-2 | MARICOPA CNTY ARIZ ELEM SCH DI ..oovvvveeeeeens o . 02/15/2024 . |BOSC, INC. eeeeeeeeeeeeies e e 692,458 |.......... 650,000 |........... 756,275 [ovvvnnnnne 693,772 [cvvveiiiiiiins foeeeenn [Q72:) ) IO RSN [QI72:) ) IO A (S LT R LT 314 e 20,674 |.07/01/2030 . |1.C FE ....
BAIRD (ROBERT W.) & CO.
..56674M-CC-0 | MARICOPA CNTY ARIZ ELEM SCH DI ...oovvvveeeeeens [ oeennn . 02/15/2024 .| INC. ooooeiiiiiiiiiiiiiiien e e 425,400 |.......... 400,000 |...........464,000 |........... 426,388 [..vvvvvvniiinin oo (981) | e (9B [ [ 425,407 . 07/01/2031 . [1.C FE ....
..567090-H5-7 | MARICOPA CNTY ARIZ SCH DIST NO ... . 02/15/2024 . | MORGAN STANLEY .. .. 412,916 ... 400,000 ..409,317 |.... .408,972 |.. . 07/01/2032 . [1.C FE ....
..567090-H6-5 |MARICOPA CNTY ARIZ SCH DIST NO ... . 02/28/2024 . |BOSC, INC. ........ ..503,714 ..506,339 |.... . 07/01/2033 . [1.C FE ....
..567137-G7-3 | MARICOPA CNTY ARIZ SCH DIST NO ... . 02/05/2024 . | INCAPITAL ... .. 421,984 ..428,005 |.... . 07/01/2026 . [1.C FE ....
..567137-H5-6 | MARICOPA CNTY ARIZ SCH DIST NO ... . 02/05/2024 . | INCAPITAL ... R .. 200,114 ..204,254 |.... . 07/01/2026 . [1.C FE ....
BANK OF AMERICA/MERRILL
..567505-PU-0 | MARICOPA CNTY ARIZ UN HIGH SCH ... . 02/20/2024 . |LYNCH ........ . . 1,085,050 ..1,000,000 1,177,290 ...l 1,073,195 .. . (2,841) ... .. .(5,304) |.... . 07/01/2032 . (1.B FE ....
..567505-PV-8 | MARICOPA CNTY ARIZ UN HIGH SCH ... . |- 02/15/2024 . |BOSC, INC. .. .. 335,834 315,000 |... 369,460 |...........337,514 [.... ... (839)]... ....336,675 |.. e (841) | . 07/01/2033 . (1.B FE ....
..567288-TU-9 | MARICOPA CNTY ARIZ UNI SCH DIS ....ovvvvvvuvnnnn [ereenn . 02/05/2024 . | INCAPITAL .oovvvvvieiiinns Joeeeeiieieeeeeeeeees o 158,244 |.......... 150,000 |........... 186,192 |........... 161,224 oo e (840) | e, (22D PO 160,784 |ovvvvvvviiniinnn fornnnnne (2,540) . 07/01/2026 . [1.C FE ....
FIFTH THIRD SECURITIES,
..567288-UH-6 | MARICOPA CNTY ARIZ UNI SCH DIS ....ovvvvvvvunnnn [ereenn . 02/14/2024 | INC. ooooeiiiiiiiiiiiiiiiin e e 601,636 |.......... 560,000 |........... 704,588 |........... 616,315 | | (1,95) [ [ (1,951) |oeveeeiiiiiiiees e 614,363 |..ooooeiiiiiiins | (12,727) . 07/01/2027 . [1.C FE .
UNION BANK OF
..500621-KWi-7 | MESA CNTY COLO VY SCH DIST NO 02/22/2024 . | SWITZERLAND . ..2,000,000 ..2,413,500 |. .2,178,971 |. (6,637) |. . (6,637) 2,172,334 ..9,906 |. . 12/01/2032 . (1.
..500621-KY-3 | MESA CNTY COLO VY SCH DIST NO .. 02/20/2024 . [WELLS FARGO ... . . 805,000 ..966,853 |. . 875,167 |. (2,410) | . (2,410) .872,757 . 885 |. . 12/01/2034 . (1.
..592240-VN-4 | METROPOL ITAN PK DIST TACOMA WA . |- 02/28/2024 . [ STIFEL CAPITAL MARKETS . 410,000 ..437,823 |. ..422,437 | ... (500) | . (500) 421,937 . (11,363) |. . 12/01/2031 . (1.
..592240-VN-2 | METROPOL ITAN PK DIST TACOMA WA . |- 02/28/2024 . [STIFEL CAPITAL MARKETS . 500,000 ..581,530 |. ..536,304 |. . (1,463) .534,840 . (13,305) |. . 12/01/2033 . (1. .
..612582-DG-8 | MONTEREY PENINSULA CALIF UNI' S .........ooeeeees [ oeennn . 02/20/2024 . |UMB BANK .........eevvnnns .. 800,000 832,088 |...........816,799 |.... 816,380 |.. . 08/01/2039 . [1.C FE .
Headlands Tech Global
..627636-VP-5 |MUSKEGO WIS .....evvnnniiiiiiiiiiiiiiiiiiiii e . 02/28/2024 . |Markets LLC .....oovvvvves |ovvevennnninnnnnnnns [o0ennnn 201,840 [ 285,000 |.......... 300,168 |........... 201,391 [ s (21 ) PO N (21 PO N 291,095 [oovvvvveninnnns . 06/01/2034 . (1.B FE .
BLAYLOCK PARTNERS, L.P.
..63165T-2K-0 |NASSAU CNTY N Y oo [ . 02/20/2024 . | .eevveiiiiiiiiiiiiiiiiiiiiiinn e |0, 6,837,656 |l 5,850,000 |........ 6,569,784 |........6,473,802 [...ccooiiiiiiins fooeeeennn(9,253) | e (9,283) [ [, 6,464,549 |.. . 04/01/2036 . (1.D FE ....
..63165T-2J-3 |NASSAU CNTY NY ..o [ L 01/11/2024 . | e e [000000.3,875,926 |l 3,245,000 |........ 3,661,431 [........ 3,605,757 [ovvvevirniiinnn foeeeenn (1,578) [euvvvvinnniininn s (1,578) [euvverninniiinn s 3,604,179 [.coeeeeeinnnn . 04/01/2035 . (1.D FE ....
..645020-7F-9 | NEW HAVEN CONN ......oooeeiiiiiiiiiniii [ . 02/02/2024 . |UMB BANK ....oevvenniniinnn Joeeniiiiiiiiienenns e 144113 [, 140,000 |........... 163,376 |........... IR :2 N O N (K7D PO N (K23 D PO N 145,471 |l . 08/15/2025 . [2.A FE ....
..64966M-ZP-7 |NEW YORK N Y ..oovvvviiiiiiiiniiiiiiiiiiiiiiniiiinins [ eeeeenn V277 Z S PR R R 2,427,615 |........ 2,250,000 |........ 2,640,938 |........2,431,058 [....oovvrnnnnnnn oo (B,111) | s (6,111) feuveeeiiiiiiiin oo 2,424 947 |l . 04/01/2034 . [1.C FE .
UNION BANK OF
..64966M-20-5 |NEW YORK N Y ...ovvvviiiiiiiiniiiiiiiiiiiiiiiiiiinins [ eeeeenn . 02/22/2024 . | SWITZERLAND ....ooovvvvinns oo s 4,790,069 |........ 4,450,000 |........ 5,202,273 |.... (11,761) [cevnniiiiiiiins oo 4,787,009 |.. . 04/01/2035 . [1.C FE ....
..649660-2N-9 | NEW YORK N Y ...ovvvvviiiniiiiiiiniiiiiiiiiiiiininnnn [eeeees . 01/18/2024 . | SEIBERT, BRANFORD INC. |....ccoeveeeeeninnss |oeeees 1,188,880 |........ 1,000,000 |........ 1,148,160 |.... JUUUR /2 IO 1,140,586 |.. . 08/01/2035 . [1.C FE ....
..649660-25-8 |NEW YORK N Y ...oevvvviiininiiiiiiiiiniiiiiiiiiiinins [ eeeeenn . 02/20/2024 . .. 572,205 ... 500,000 ... (676) ... ...553,900 |.. . 08/01/2039 . [1.C FE ....
..649660-Y4-6 |NEW YORK N Y ...ovvvvvnnininiiiiiniiniiiiiiiiiinininn [eeeees . 01/11/2024 . | WELLS FARGO . . 7,613,587 ..6,350,000 . (4,568) ... . 7,499,499 |.. . 04/01/2035 . [1.C FE ....
OPPENHEINER & CO., INC.
..650370-DL-0 | NEWARK N J BRD ED ... oo . 02/28/2024 . | eeveiiiiiniiiiniiniiniiniinn e e 424,526 |........... 375,000 |........... 508,830 |........... LYVOV V7 U R (2,175) |vvveiiiiiiiiies v (2,975) |veeeiiiiiieiins e LYER 2 IO AR (51,025) |....... (51,026) |............ 11,771 (. 07/15/2031 . |1.C FE .
OPPENHEINER & CO., INC
..650370-DM-8 | NEWARK N J BRD ED ....ccooonnnnniiiin [ . 02/28/2024 . | evveiiiiiniininiininiiiniiinn e | 452,828 |.......... 400,000 |........... 539,184 |........... 506,936 [....vvvviiinninn foreeinnn (2,258) |ovvvveiiiiiiiens v (2,258) |ovvvveeiiiiiiins fevniiiinns 504,678 |..ooooeeiiiiiins |oeeenn (51,850) . 07/15/2032 . [1.C FE .
OPPENHEINER & CO., INC
..650370-DN-6 | NEWARK N J BRD ED ....ccccoenniiin oo . 02/28/2024 . | eeveiiiiiniiiiniiniiniiniinn e e 566,035 |.......... 500,000 |.......... 671,210 |.......... 631,618 |...oooeeeeeiiins |t (2,774) |veveeiiiiiiiies e (2,774) |veeeeeiiiiiiies e 628,844 |.....oooeeiiiins |eens (62,809) . 07/15/2033 . [1.C FE ....
..650370-DP-1 | NEWARK N J BRD ED .....evnnnnnnniininis [ eeeenn . 02/28/2024 . | GOLDMAN, SACHS & CO. ... |.... .... 300,000 ..354,208 |.... . (1,187) ). L (1,187) ). . (37,739) |.... . 07/15/2034 . [1.C FE ....
..656491-PN-3 | NORRISTOWN PA AREA SCH DIST ....ocoveveieeeieeens [ oeennn . 02/14/2024 . | MORGAN STANLEY ........... |.... .... 300,000 ..314,554 |.... ... (653) ... ... 701 . 09/01/2032 . (1.E FE ....
..656491-PN-1 | NORRISTOWN PA AREA SCH DIST ...cooeeveiiiiiieiees [ eeennn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... 545,000 . 570,868 |.... . (1,264) |... . 09/01/2033 . [1.E FE ....
..662523-06-9 | NORTH SLOPE BORO ALASKA ........cccvvvvvvnnnnnnnn [ereeen . 02/14/2024 . |LOOP CAPITAL MARKETS ... |.... ... 765,000 . (1,369) |... . 06/30/2026 . [1.C FE ....
..662523-08-5 |NORTH SLOPE BORO ALASKA .........eevvrmmemmnnnnnnn [ereeenn . 02/14/2024 . | WELLS FARGO .....coovvvvee |oovvvvnnniiiiinnnnns [oeeeenn 922,064 | 845,000 (1,297) . 06/30/2028 . 1.C FE ....
THE HUNT INGTON
..662523-09-3 | NORTH SLOPE BORO ALASKA ........cccccceinnnnnnnn [eeeenn . 02/14/2024 . | INVESTMENT COMPANY ... |..ooooeeeenennnnnns oo, 989,484 ..., 890,000 (1,279) 39,150 |......... 39,150 |....ooe... 27,936 |. 06/30/2029 . |1.C FE .
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..672325-H8-3 | OAKLAND CALIF UNI SCH DIST ALA ..oovvvvvreieeees [ eeeenn . 02/20/2024 . | JPMORGAN CHASE & CO. ... |.... . 1,028,350 ..1,000,000 1,054,259 |.... ... (2,057) | . (2,057) ... 1,052,202 |.. . (23,852) |....... (23,852) . 08/01/2036 . [1.E FE ....
..680616-J5-9 | OLENTANGY LOC SCH DIST OHIO ...ocoeeeeeeeeeeeeens e . 02/15/2024 . |PIPER JAFFRAY INC. ...... .. 657,580 .... 610,000 ..659,913 |.... .. (1,650) | . (1,650) |... ....658,262 |.. ... (682)]........... (682) . 12/01/2031 . (1.B FE ....
..680616-J9-1 | OLENTANGY LOC SCH DIST OHIO ..coeeveeeeereieenns [ oeennn . 02/28/2024 . | GOLDMAN, SACHS & CO. ... |.... .. 266,315 .... 260,000 ..266,728 |.... ... (270) |... o (142) ] (142) . 12/01/2035 . [1.B FE ....
..701383-XX-4 | PARKLAND PA SCH DIST ....ccooveiiiieeiiinnns [ . 02/15/2024 . | MORGAN STANLEY ........... |.... ..2,585,000 .2,660,565 |.... . (3,188) |... . (12,508) |....... (12,508) . 02/01/2032 . (1.C FE ....
..707546-RZ-2 | PENN MANOR SCH DIST PA .....evvvvvievniiiniinnnnnns [ eeeenn . 02/28/2024 . | CREWS & ASSOC. .....cceven |onee .... 370,000 ..388,141 . (1,086) |... .. (2,306) |........ (2,306) . 03/01/2031 . [1.C FE ....
..707546-SA-6 | PENN MANOR SCH DIST PA ......evvvvvvvvnnnnnninnnnns [ eeeenn . 02/28/2024 . | INTL FCStone . .... 500,000 ..523,731 L (1,419) ... .. (2,481)|........ (2,481) . 03/01/2032 . [1.C FE ....
BANK OF AMERICA/MERRILL
..707546-8V-0 | PENN MANOR SCH DIST PA ......ovvvvvvvvnnnnnnnnnnnns [ eeeenn . 02/22/2024 . |LYNCH ...ovvvvviiiiiiiinnns .. 2,395,000 ..2,630,884 |........2,507,220 |.... . . (36,548) |.... . 03/01/2035 . 1.C FE ....
..72220T-DC-0 |PINAL CNTY ARIZ UNI SCH DIST N .ooeeeiiiiieiees [ eeennn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... 355,000 372,814 |...........362,560 |.... ....362,281 |.. . 07/01/2033 . [1.C FE ....
..72220T-DD-8 |PINAL CNTY ARIZ UNI SCH DIST N oooeeeeeiieeeens o . 02/28/2024 . |HILLTOP SECURITIES INC 375,000 392,033 |...........382,240 |.... ....381,912 |.. . 07/01/2034 . [1.C FE ....
.. 729429-RI-2 | PLYMOUTH-CANTON MICH CMNTY SCH 02/22/2024 . | INTL FCStone .. ..1,360,000 1,636,352 |. 1,620,230 |. (3,763) .1,616,467 . . 05/01/2035 . 1.C FE ....
..736688-Kli-1 | PORTLAND ORE CMNTY COLLEGE DIS 02/20/2024 . |Various ... ..1,150,000 ..1,337,772 | 1,210,737 |. (3,320) 1,207,417 . (4,072) .. . 06/15/2031 . (1.B FE ....
..736688-KX-9 | PORTLAND ORE CMNTY COLLEGE DIS 02/20/2024 . [LOOP CAPITAL MARKETS .. 1,095,000 ..1,270,310 |. 1,151,767 |. (3,183) . 1,148,584 . (4,287) .. . 06/15/2032 . (1.B FE ....
..736688-KY-7 | PORTLAND ORE CMNTY COLLEGE DIS . |- 02/22/2024 . (D.A. DAVIDSON & CO. .... . 1,572,650 .. 1,505,000 1,739,976 |. (4,605) . . 1,576,585 (3,936) |.. . 06/15/2033 . (1.B FE ....
..736688-MZ-2 | PORTLAND ORE CMNTY COLLEGE DIS ......ccooeeeeees [eeennn . 01/18/2024 . | SEIBERT, BRANFORD INC. ..6,849,458 |........ 5,750,000 |........ 6,702,545 |.... (470 P 6,634,467 |.. 214,991 . 06/15/2035 . [1.B FE ....
Headlands Tech Global
..77016C-AP-8 | ROARING FORK TRANSN AUTH COLO .......evvvvvevnnns fereenn . 02/15/2024 . |Markets LLC ....ccvvvvvvee Joveriiiiiiniiiiins e 266,525 |........... 250,000 |...........310,403 |........... 206,487 295,732 (29,207) . 12/01/2035 . [1.C FE ....
..77016C-AT-0 |ROARING FORK TRANSN AUTH COLO .......eevvvvvvvnns fereeenn . 02/05/2024 . | INCAPITAL ..684,873 .... 650,000 . 760,815 |.... .759,503 |.. (74,630) . 12/01/2039 . [1.C FE ....
..798765-DX-8 | SAN MARCOS TEX ...coevvviiiiiiiiiiiiiiiieeeeeeeeeens [ . 02/15/2024 . | MORGAN STANLEY .. .. 426,056 .... 400,000 ..457,624 |.... .455,497 |.. (29,441) . 08/15/2031 . [1.C FE ....
..798765-DY-6 | SAN MARCOS TEX .....coovivieiiieiiieieeeeeeeeeeeeeen [ . 02/29/2024 . |HILLTOP SECURITIES INC .. 742,357 .... 700,000 (52,853) . 08/15/2032 . [1.C FE ....
..798765-DZ-3 | SAN MARCOS TEX ...oeevveviiiiiiiiiiiiiiieeeeeeeeens [ . 02/29/2024 . |HILLTOP SECURITIES INC .. 500,000 (36,704) . 08/15/2083 . 1.C FE ....
..798765-ET-6 | SAN MARCOS TEX .....coovviiiiiiiiiiieieeeeeeeeeeeen [ . 02/15/2024 . | MORGAN STANLEY ........... |.... 355,000 . (26,860) . 08/15/2031 . [1.C FE ....
..798765-EU-3 | SAN MARCOS TEX .... . |- 02/29/2024 . |HILLTOP SECURITIES INC .. 765,000 933,728 |.... (56,957) . 08/15/2082 . [1.C FE ....
..815670-Mii-1 | SEDGWICK CNTY KANS UNI SCH DIS ... . |- 03/27/2024 . [UMB BANK .... 645,000 762,674 |.... . 09/01/2025 . 1.C FE ....
..819071-RB-9 | SHAKER HEIGHTS OHIO CITY SCH D 01/17/2024 . [UMB BANK . . 200,000 ..214,424 |. . 12/15/2082 . (1.B FE ....
..819071-RC-7 | SHAKER HEIGHTS OHIO CITY SCH D ... . 02/14/2024 . | BOSC, INC. .. ..509,830 490,000 522,384 |...........504,448 |.... .504,016 | . 12/15/2033 . (1.B FE ....
OPPENHEIMER &
..851035-UE-3 | SPRINGFIELD MO SCH DIST NO R 1 ..evvvvviiiiinnnn [eeeennn . 02/15/2024 . | evveiiiiiiiiiiiniiiiiniiinns | e 472,388 |oveeeeenns 450,000 |........... 507,609 |........... 482,289 [o.evvviiiiiiins e (W) PO N (W) PO N 481,494 [ovvvvviiiiiinnn fonnnnns (9,106) . 03/01/2034 . (1.D FE .
THE HUNT INGTON
..851035-TU-9 | SPRINGFIELD MO SCH DIST NO R-1 ... . 02/14/2024 . | INVESTMENT COMPANY ...... |.... .. 365,314 340,000 386,549 |...........360,470 |.... .(4,574) |.... . 03/01/2030 . (1.B FE ....
..791400-XK-5 | ST LOUIS CNTY MO PATTONVILLE R ... . |- 02/15/2024 . |[BOSC, INC. ................ .. 764,273 |.......... 750,000 |.......... 801,578 |...........765,765 |.... ... (536) |.... . 03/01/2031 . [1.C FE ....
..791400-XL-3 | ST LOUIS CNTY MO PATTONVILLE R ...coovvveneenens [ orennn . 02/29/2024 . |HILLTOP SECURITIES INC |oeeeeeeeeeeeeneeees |oeeeeens 811,752 |.ooeeeens 800,000 |[........... 851,624 |........... 815,804 |.....ooooeiiiins et (1,233) |oeveeeeiiiiiiees v (1,233) |oeeeeeeiiiiiiees e 814,570 |ooveeeiiiiiiens | (2,818) . 03/01/2032 . [1.C FE ....
Headlands Tech Global
..791400-XM-1 | ST LOUIS CNTY MO PATTONVILLE R ...oovvvveeennens [ eeennn . 02/29/2024 . |Markets LLC .....covvvvees |oeveneeieeiniinnnnns s 608,400 |.......... 600,000 |.......... 636,186 |........... 611,09 |.....oooeiiins |t [R50 R AN [R50 S RN 610,230 |.oooeeiiiiiiinns e (1,830) . 03/01/2033 . [1.C FE .
Headlands Tech Global
..791400-XN-9 | ST LOUIS CNTY MO PATTONVILLE R 02/29/2024 . (Markets LLC ..810,480 . 800,000 ..844,888 |. ..813,784 |. 812,710 .(2,230) |. . 03/01/2034 . (1.C FE ....
..791621-VS-1 | ST LOUIS MO . 03/05/2024 . | UMB BANK .. 269,700 250,000 279,610 |...........264,369 |.... .263,774 |.. ..5,9% |.... . 02/15/2082 . [1.C FE ....
RAYMOND JAMES &
..793185-MU-0 | ST PETERS MO ... . 02/28/2024 . | ASSOCIATES, INC. ........ .. 413,572 415,000 456,056 |...........426,597 |.... ... (1,650) | . (1,650) |... 424,946 |. L (11,374) |....... (11,374) . 03/01/2026 . (1.B FE ....
..793185-MV-8 | ST PETERS MO ... . 02/28/2024 . | WELLS FARGO . .. 458,362 .. 480,000 506,568 |...........487,511 .. (1,089) | . (1,089) |... .486,442 |.. . (28,801) |....... (28,801) . 03/01/2027 . (1.B FE ....
FIFTH THIRD SECURITIES,
..86735P-AG-0 | SUNFLOWER CNTY MISS SCH DIST ....evvnnninnn [ eeennn . 02/22/2024 | INC. ooooiiiiiiiiiiiiiiin e | 1,393,866 |........ 1,265,000 |........ 1,418,242 |........ 1,387,276 |ooevvveieeeennnn fevnnnns (3,190) |evvveieiiiiiins fevninns (3,190) |evvevieiiiiiins fevninns 1,384,086 |..cooeeeeeeeenns | 9,779 |ovvvrnns 9,779 oo 14,934 |. 06/01/2029 . |1.C FE ....
..86735P-AJ-4 | SUNFLOWER CNTY MISS SCH DIST ...eevnnnniniinnnn [eeeenn . 03/14/2024 . |UMB BANK ...oovvvvvniiinnnn Jooeeeiiiieiiiiiis e, 510,488 |........... 440,000 |........... 501,156 |........... 491,013 [ oo (1,335) oo v (1,335) |oeeeeeeiiiiiiees feveiiiines 490,578 |.ooooiiiiiiiiins e 19,910 |........ 19,910 [oeeeeneeeeee 6,539 |. 06/01/2031 . |1.C FE ....
FIFTH THIRD SECURITIES,
..876387-ET-4 | TARRANT CNTY TEX HOSP DIST ....eevvvvvvivnnnnnnnn [ereeenn L 02/22/2024 | INC. oooeiiiiiiiiiii e | 1,761,045 |........ 1,500,000 |........ 1,738,200 |........ 1,721,519 [ s (3,399) [cevnnniniiiiin foeeeeens (3,399) [cevnnniiiiiiinnn oo 1,718,120 [oevvvvvvviiiinnn fornnnnne 42,925 |........ 42,925 |..oeeeeeeee 41,781 |. 08/15/2035 . [1.B FE ....
FIFTH THIRD SECURITIES,
..889278-2G-5 | TOLEDO OHIO ....evvvvevvvriieiiiiiiiiieiiicicciceeeees [ eeeenn . 02/29/2024 . | INC. 745,000 ... 779,061 |.......... 770,072 |.... ....(1,433) | . 12/01/2026 . [1.F FE ....
..889278-2J-9 | TOLEDO OHIO ..vvvvvvvvvvvvrvereiiiiiiiieiiiiieiieieees [eeeennn . 02/15/2024 . | KEYCORP ... 825,000 874,797 |...........866,357 |.... . (1,047) ). . 12/01/2028 . [1.F FE ....
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FIFTH THIRD SECURITIES,
..889278-ZK-6 | TOLEDO OHIO ...eevvvvvvviriiiiiiiiieiieeieeeeeeeeeenes [ eeeenn . 02/22/2024 . | INC. . 1,263,028 ..1,135,000 ..1,209,070 |........1,198,530 |.... ... (1,468) |. . (1,468) |... 1,197,062 |.. .. 65,96 |.... . 12/01/2029 . (1.F FE ....
..889278-ZM-2 | TOLEDO OHIO ...evvvvvvviieiiiiiieiieiicieieccceceeeees [ eeeenn . 02/29/2024 . |PIPER JAFFRAY INC. ...... .... 750,000 802,905 |.... ... (8%4)]... ...796,413 |.. .. 61,587 |[.... . 12/01/2031 . [1.F FE ....
Headlands Tech Global
..889278-ZN-0 | TOLEDO OHIO ...eevvvvvveeviiiiiieiieiiiceecicceieeeees [ eeeeenn . 02/29/2024 . |Markets LLC .... 400,000 . (4] .. 36,174 |.... . 12/01/2032 . [1.F FE ....
..889278-2P-5 | TOLEDO OHIO ....evvvvvvrrrriiiiiiiiieiiieeeeeeeeeeeens [ eeeenn . 02/29/2024 . | KEYCORP . 670,488 |.... (T4 ) .. 63,171 [.... . 12/01/2033 . [1.F FE ....
.. 924214-88-3 | VERMONT MUN BD BK ...oooeeeeeeeeeeieiiii [ . 02/28/2024 . | JPMORGAN CHASE & CO. ... |.... ..507,005 |.... . (1,220) |... . (12,817) |.... . 12/01/2085 . [1.C FE ....
..940859-BG-5 | WASHOE CNTY NEV SCH DIST .....evvvvmvummnnnnnnnnnn [ereennn . 02/22/2024 . |MORGAN STANLEY ........... |.... .2,809,554 |.... . (2,278) |... ...21,649 |.... . 10/01/2032 . (1.D FE ....
FIFTH THIRD SECURITIES,
..940859-HV-6 | WASHOE CNTY NEV SCH DIST .....vvvvvuvenninnnnnnnnn [ereeenn . 02/22/2024 . | INC. ....... ........2,770,809 |.... ... (4,872) ] . (4,872) ... . . (72,532) |.... . 10/01/2034 . (1.D FE ....
..979844-BV-8 | WOODMEN RD MET DIST COLO .. oo |eeeee.. | 03/28/2024 . [UNB BANK . T .. 404, .... 400,000 432,420 |...........409,267 |.... ... (1,196) . . (1,196) ... ....... 408,071 ...(3,403) ... . 12/01/2025 . [1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 204,750,173 189,955,000 215,867,483 205,465,403 (414,461) (414,461) 205,050,942 (301,489) XXX XXX
..006395-AX-5 | ADAMS ST UNIV COLO INSTL ENTER ..........ooeeees [ernnnn . 01/11/2024 . | BANK OF NEW YORK ........ |oeeeeeeeeeiiinnnnnns o 1,905,282 | 1,695,000 |........ 2,063,035 |........ 1,904,045 [..oovvnnnnininn ooeeens (1,519) oo v (1,519) [ s 1,902,526 |...oovvveennnnnn fonnnnnne A 2,756 . 05/15/2034 . [1.C FE ....
..010507-BY-6 | ALABAMA ST DEPT OF CORRECTIONS ................. [.eeeenn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeveeeeeinnnnnns [0eenn 4,850,713 | 4,100,000 |........ 4,576,666 |........4,484,576 |............ees |eeeeeenn (8,798) [eevvniiiiiiiiins ferninnnn (8,796) [euniniiiiiiiiis o 4,475,781 |.. ...74,932 |.........74,932 . 07/01/2029 . (1.C FE ....
..010507-BZ-3 | ALABAMA ST DEPT OF CORRECTIONS ...........coees [orennn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... .......5,407,335 |........ 4,790,000 |........ 5,374,284 |........5,277,538 |.cevvviiiiiinns fonennnnn(9,251) [eennniiiiiiiis e (9,251) | | 5,268,287 |.. ....... 139,048 |....... 139,048 . 07/01/2030 . 1.C FE ....
..010507-CA-7 | ALABAMA ST DEPT OF CORRECTIONS ...............o. [oeeeenn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeereiieeeiinnns e 5,872,584 |........ 5,125,000 |........ 5,745,687 |........ 5,657,207 [ovvvvvvvnnnnnnnn fooeeenns (8,588) oo e (8,558) | [, 5,648,648 [...cccoeiiiiiins |oeenns 223,935 |....... 223,935 . 07/01/2031 . [1.C FE ....
Headlands Tech Global
..01728R-MV-8 | ALLEGHENY CNTY PA HIGHER ED BL .........cvvvuunn [oreenn . 02/28/2024 . |Markets LLC ....ccvvvveves |oeveneeiennnininnnns s 694,785 |.......... 650,000 |........... 742,053 |......e.e. 692,928 [.....viiiinnns foeeeennn (1,599) |.eeveeeeeeieiins e (1,599) [ o 691,329 [ovvvvviiiiiiinn foninnnnns 3,456 |.......... 3,456 |............ 16,250 |. 03/01/2033 . [1.F FE ....
BLAYLOCK PARTNERS, L.P.
..017357-M4-3 [ ALLEGHENY CNTY PA SAN AUTH ....oevnviiiiiiinnens | annnnns . 01/18/2024 . | evveeeiiniiie .. 851,542 725,000 782,6% |...........776,893 |.... ... 776,587 |.. . 06/01/2034 . (1.D FE ....
..04108K-T2-4 | ARKANSAS ST DEV FIN AUTH REV .....evvvvvvvvnnnnns [ eeeenn . 01/18/2024 . | SEIBERT, BRANFORD INC. . 2,830,136 ..2,370,000 ..2,729,126 |........2,718,513 |.... .2,716,649 |.. . 06/01/2035 . [1.A FE ....
FIFTH THIRD SECURITIES,
..047870-0K-9 | ATLANTA GA WTR & WASTE WTR REV .....cevvvvvvenns [eeeennn . 02/20/2024 | INC. oooiiiiiiiiiiiiiiie e | 2,315,282 |........ 2,160,000 |........ 2,549,167 |........ 2,333,162 |.ocovviiiiiiiien fevennne (0272 SR RN (0272 SR R 2,327,080 [ooeeeiiiiiiiiins oeeens (11,798) . 11/01/2033 . (1.D FE ....
SIMS, HERBERT J., &
..047870-0L-7 | ATLANTA GA WTR & WASTE WTR REV .....covvvvvveens [eeeennn . 03/25/2024 . | COMPANY, INC. ..eevvvvvnnn Jooveveiiiiiiieiinnns | 1,033,400 |........ 1,000,000 |........ 1,062,000 |........ 1,027,892 [ oo [QICEE) 1 P N [QICEE) 1 P N 1,026,254 |..ooevevennnnnnn fonnnnnne 7,146 . 11/01/2034 . (1.D FE ....
..047870-RF-9 | ATLANTA GA WTR & WASTE WTR REV ......cevvvvvenns [eeeennn . 02/22/2024 . | WELLS FARGO ... ..1,750,000 |........ 1,987,370 |.... e (BT3) | [ (A13) [ 1,855,403 |.. .. 13,107 |.... . 11/01/2034 . (1.D FE ....
..047870-RG-7 | ATLANTA GA WTR & WASTE WTR REV .....ccovvvvvenns [eeeennn . 03/07/2024 . | UMB BANK 955,000 |........ 1,079,761 c(2,752) | [ (2,782) [ e 1,009,891 ...14,958 |.... . 11/01/2035 . (1.D FE ....
..113664-HU-3 | BROOKINGS S D SCH DIST NO 05-1 .....vvvvvvvvvnnn [oeeenn . 02/28/2024 . | STIFEL CAPITAL MARKETS |.... 230,000 265,241 |.... ... (887) (1,881)|.... . 08/01/2026 . (1.B FE ....
..113664-JB-3 | BROOKINGS S D SCH DIST NO 05-1 02/15/2024 . [LOOP CAPITAL MARKETS ... |. . 510,000 ..532,348 |. (465) |. ..2,082 |. . 08/01/2033 . [1.B FE .
..113664-JD-9 | BROOKINGS S D SCH DIST NO 06-1 02/15/2024 . [LOOP CAPITAL MARKETS ... |. ..505,000 ..522,993 |. (375) |. 2,987 . 08/01/2035 . (1.B FE .
..113664-JE-7 |BROOKINGS S D SCH DIST NO 05-1 02/20/2024 . | WELLS FARGO . 270,000 ..278,438 |. ... (183) ] ..1,366 . 08/01/2036 . [1.B FE .
.. 13032U-VN-5 | CALIFORNIA HEALTH FACS FING AU . |. 02/15/2024 . | MORGAN STANLEY ..2,500,000 2,792,225 |. (3,671) |. (226, 145) . 08/15/2050 . 1.D FE .
..13068L-55-0 | CALIFORNIA ST PUB WKS BRD LEAS .| 01/12/2024 . [UMB BANK .......... K . 400,000 ..456,252 |. ... (245)]. . (15,938) |. . 03/01/2039 . (1.D FE .
..14045A-AV-7 | CAPITAL REGION WTR PA WTR REV .......cccvvvinnnn [oreenn . 02/15/2024 . |PIPER JAFFRAY INC. ...... .... 665,000 766,399 |.... .. (1,380) | . (1,380) |... ....9,859 |[.... . 07/15/2031 . [1.E FE .
..14574A-AB-0 | CARSON CALIF PENSION OBLIG .....covvvvvvvvivennns [eeeenn . 01/15/2024 . | MATURED ... .... 900,000 .... 900,000 |.... . 01/15/2024 . (1.D FE .
..155498-JA-7 | CENTRAL TEX REGL MOBILITY AUTH ..........cooeees [ eeennn . 01/01/2024 . | MATURED ... .... 600,000 .... 600,000 |.... . 01/01/2024 . (1.G FE .
..161036-NZ-7 | CHARLOTTE N C ARPT REV ....cooeveiriiiininns [ . 02/20/2024 . | STIFEL CAPITAL MARKETS |.... .... 720,000 . . 27 e . 07/01/2035 . [1.D FE .
..16415T-BR-1 | CHEROKEE COLO MET DIST ...ooovveeienieieeinneenees [ . 02/20/2024 . |BOSC, INC. ................ .. 200,000 . (512) ). . (12,660) |.... . 08/01/2034 . [1.C FE .
..16415T-BT-7 | CHEROKEE COLO MET DIST ...ooovveeieiieiieneeeeens [ . 02/20/2024 . | SAMCO ...evvvvvvnininninnnes . 590,000 . (1.427) ... . . (45,220) |.... . 08/01/2036 .
..167709-FM-1 | CHICAGO IL TIF MEDINAH TEMPLE NOTE 06 02/01/2024 . | SCHEDULED REDEMPTION ... .. 955,159 ..64,546 .956,159 . 12/31/2024 .
..167709-FN-9 | CHICAGO IL TIF MEDINAH UNIT BLDG 06 .......... . 02/01/2024 . | SCHEDULED REDEMPTION ... .. 708,507 . 47,846 |... .. 708,507 |.. . 12/31/2024 .
RBC DOMINION SECURITIES
..167590-EY-0 |CHICAGO ILL O HARE INTL ARPT S ...ooovvvrrienens [eeeenn V272 A Z S R R R 776,460 |.......... 750,000 |........... 828,953 |........... VT R (1,387) [ouveeeeiniiiiinn oo (1,387) [eeveeennininnnnn oo 787,084 |ooooeeiiiiiiiies v (10,624) . 07/01/2033 . |2.A FE
..167727-XU-5 |CHICAGO ILL WASTEWATER TRANSMI ........ccovvvin [erreenn . 0170172024 . |MATURED .......ovvvvvvvnnnnn Joereeeieininenneenns e 115,000 |.......... 115,000 |........... 133,947 |.......... LU/ U RPN (S R R R 115,000 [vvvvvvvvvvvnnnn fornnniiiinnnnns . 01/01/2024 . (1.E FE
FIFTH THIRD SECURITIES,
..009730-0G-0 | CHILDRENS HOSP MED CENTER OF AKRON ........ccee [.eeeees . 02/15/2024 | INC. ooooeiiiiiiiiiiiiiiien e e 721,130 |eeeeeeens 650,000 |.......... 728,000 |........... 712,539 [ oo (1,324) |oeevveiiiieiiins e (1,324) oo e 711,216 oo s 9,914 . 11/15/2029 . [1.E FE
FIFTH THIRD SECURITIES,
..009730-0H-8 | CHILDRENS HOSP MED CENTER OF AKRON ............ [....... . 02/15/2024 ] INC. oovoiiiiiiiiiiiiiiiiees s e 901,784 |.......... 800,000 |........... 902,696 |.......... 885,071 |...oooveeeeeeens oveeens (,511) [ oo (,511) [ e 883,560 [.....oooeeeieees Joueeenns 18,224 |......... 18,224 |............ 10,556 ). 11/15/2030 . [1.E FE
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..181012-CG-8 | CLARK COUNTY OF (NEVADA) ...oooovvvevieiiennenenns [eenenn . 01/18/2024 . | SEIBERT, BRANFORD INC. |oeeoeeeiriiiiiiiins |l 7,753,853 |........ 6,530,000 |........ 7,684,635 |........ 7,631,963 [ovvvveiiiiiiinn foeeeenns [(5:272 1 PO N (5,912) |oevveeiiiiiiiies v 7,626,052 [.ccoeeeiiiiiiens oeeens 127,801 |....... 127,801 |........... 191,365 |. 07/01/2035 . |1.C FE ....
THE HUNT INGTON
..185328-LD-1 | CLEARWATER FLA WTR & SWR REV ........ocooeeeeies [ oeennn . 02/14/2024 . | INVESTMENT COMPANY ...... |oeeeeeeeiiiiiiiinnns |oeeeeees 562,740 |.......... 500,000 |........... 653,730 |[........... 595,287 [o.vvvvrriiiinnnn foeeeien [ 7Z3 1 P (R 7Z3 1 P 593,362 [..evvvvrvvinnnnn fornnnne (30,622) |....... (30,622) |-.ccoeennnnn 5,208 |. 12/01/2031 . [1.C FE ....
BANK OF AMERICA/MERRILL
..185328-LE-9 | CLEARWATER FLA WTR & SWR REV ........ccooeeeiies [ oeennn . 01/18/2024 . |LYNCH ..ovvviiiiiiiiiiiiinnn Joeeeeiiiieiiiiins o, 280,955 |........... 250,000 |........... 325,540 |........... 206,866 |.......ooooeeees |oeeeiennns (73D PO (73D PO 206,425 [oeevevviniiinnnn fornnne (15,470) |....... (15,470) [ceevvveennnns 1,771 |. 12/01/2032 . |1.C FE ....
MESIROW FINANCIAL, INC.
..18610P-BB-3 | CLEVELAND MUSEUM OF NATURAL HISTOR ........ccee [oeeenn . 02/15/2024 . | evvviiiiiiiiie .. 355,453 325,000 ..385,210 |.... .. (1,436) | . (1,436) |... .383,774 |.. . (28,322) . 07/01/2029 . (1.G FE ....
..18610P-BD-9 | CLEVELAND MUSEUM OF NATURAL HISTOR . 02/15/2024 . [HILLTOP SECURITIES INC | .. 489,688 ..435,000 ..533,273 |. (1,676) |. . (1,676) .531,597 . (41,909) |. . 07/01/2031 . [1.G FE ....
..18610P-BF-4 | CLEVELAND MUSEUM OF NATURAL HISTOR . 02/15/2024 . | JPMORGAN CHASE & CO. ... | ..519,216 . 460,000 ..560,672 |. (1,711 |. L (1,711) .558,961 . (39,746) |. . 07/01/2033 . [1.G FE ....
..186398-LG-6 | CLEVELAND OHIO PUB PR SYS REV ... 02/14/2024 . |HILLTOP SECURITIES INC .. 758,751 . 700,000 ..761,307 | (1,373) | . (1,373) .749,934 . 11/15/2031 . [1.E FE ....
..186398-LJ-0 | CLEVELAND OHIO PUB PR SYS REV ....coeeveeeeeees [ eeennn . 02/15/2024 . | MORGAN STANLEY ........... .... 610,000 ....(1,249) |. ..(1,249) |... .651,662 |.. . 11/15/2083 . [1.E FE ....
..186398-LK-7 | CLEVELAND OHIO PUB PR SYS REV .....coeeeeeeeees [eeennn . 02/15/2024 . | KEYCORP ... .. 750,000 .. (1,488) | . (1,488) ... . 11/15/2034 . (1.E FE ....
..19648F-DV-3 | COLORADO HEALTH FACS AUTH REV .....cceeeeeeeiees [oeennn . 01/17/2024 . | UMB BANK . . 525,000 ... (625)]... . 09/01/2026 . [1.C FE ....
FIFTH THIRD SECURITIES,
..19648F-Dli-1 | COLORADO HEALTH FACS AUTH REV .....cceeeeeeeeess [ oeennn . 02/14/2024 | INC. ooooiiiiiiiiiii .... 675,000 .... 816,507 |...........731,785 |.... ... (1,843) | . (1,843) |... ....729,942 |.. . (4,911) . 09/01/2027 . [1.C FE ....
..196680-KG-9 | COLORADO ST BLDG EXCELLENT SCH ........cceeeeees [oeennnn . 02/22/2024 . |HILLTOP SECURITIES INC |.... ..3,000,000 ..3,514,020 |........ 3,245,219 |.... ... (8,367) | . (8,367) ... . 3,236,852 |.. 7,228 . 03/15/2031 . (1.D FE ....
..196696-PW{-2 | COLORADO ST BRD CMNTY COLLEGES .........ccccoeees [ereeenn . 02/14/2024 . |LOOP CAPITAL MARKETS ... |.... ... 670,000 ..730,591 ... (1,887) ] . (1,887) ... ....728,704 |.. . 11/01/2028 . [1.D FE ....
..196711-RE-7 | COLORADO ST CTFS PARTN .....evvvvvvvvvnnvnnnnnnnnns [ eeeeenn . 02/20/2024 . | INTL FCStone ............. ..1,600,000 1,728,691 |.... .. (3,417)). L (3,417) ... .1,726,274 .. . 12/15/2032 . (1.D FE ....
.. 19923P-BT-4 | COLUMBUS IND MULTI-HIGH SCH BL .....ccoeveeeeees [ eeennn . 02/15/2024 . |PIPER JAFFRAY INC. ...... . .... 500,000 ...........56,727 |.... .. (1,501) | . (1,501) |... .545,225 |.. . 01/15/2028 . (1.B FE ....
..19923P-BU-1 | COLUMBUS IND MULTI-HIGH SCH BL 02/06/2024 . [UMB BANK .... ..550,370 . 500,000 . 610,065 |. ..561,058 |. (1,003) | . (1,003) .549,965 . 07/15/2028 . (1.B FE ....
.. 19923P-BV-9 | COLUMBUS IND MULTI-HIGH SCH BL ... . 03/28/2024 . |UMB BANK ........eevvennnne ..658,416 .. 600,000 |........... 735,562 |...........666,692 |.... .. (3,148) | . (3,148) |... .663,545 |.. . 01/15/2029 . (1.B FE ....
Headlands Tech Global
..207758-YJ-6 | CONNECTICUT ST SPL TAX OBLIG R .....ooeeeeeeeess [ ernnnn . 02/15/2024 . |Markets LLC .. 934,686 855,000 936,242 |.......... 897,670 |.... .. (1,116) |. . (1,116) |... .896,554 |.. . 10/01/2034 . (1.D FE ....
..213248-CX-3 | COOK CNTY ILL . 02/15/2024 . | MORGAN STANLEY .. .. 272,035 250,000 286,448 |...........278,980 |[.... ... (765) | .. (765)|... .278,215 |. . 11/15/2028 . [1.D FE ....
SUNTRUST  INVESTNE!
..213248-CY-1 | COOK ONTY ILL ..evvvvvvriiiiiiiireiieiieeneeeneiennes [ eeeees . 02/14/2024 . | SERVICES, INC. ...oovvvvnn |oeveeeeiieiiiineenns | 165,259 |.......... 140,000 |........... 162,103 |........... 158,265 |..ccoeeeeeieeins e (361) [cevnnmmnnnnnnnns foreeeiennns (361) [cevvnmmmnnnnnnnn foereeeinns 167,904 |ooeeeiiiiiiiins o (2,645) . 11/15/2029 . (1.D FE .
Headlands Tech Global
..213248-CZ-8 | COOK ONTY ILL ..evvvvvviiiiiiiiiniiniceeeenennneennns [ eeeeens . 02/15/2024 . | Markets LLC ... .. 359,968 320,000 374,221 |.......... 366,088 |.... .. (834) ). ... (834)]... .365,253 |. .(5,285) |.... . 11/15/2030 . (1.D FE ....
..213248-DL-8 | COOK CNTY ILL .. . |- 02/15/2024 . |MORGAN STANLEY .. K .. 315,129 ..290,000 ..332,279 |. ..323,617 |. (887) |. . (887) .322,730 (7,601) |. . 11/15/2028 . [1.D FE ....
..213248-DM-6 | COOK ONTY ILL ..evvvvvviiiiiiiiiiniiieninieienniennns [ eeeeens . 02/14/2024 . |LOOP CAPITAL MARKETS ... |.... .. 270,000 312,628 |.... .. (697) | .. (697) ... .. (3,97) |.... . 11/15/2029 . (1.D FE ....
Headlands Tech Global
..213248-DN-4 | COOK ONTY ILL ..eevvvviiiiiiiiiiniiiieiinneeeneieeins [ eeeeens . 02/15/2024 . | Markets LLC .. 300,000 . (782) ). .. (4,685) ... . 11/15/2030 . (1.D FE ....
..235586-BY-9 | DALTON GA UTILS REV .oooeveiiiiiiiiiiiiiieieieeees [ . 02/28/2024 . | MORGAN STANLEY .. . 550,000 , I , oo (2,165) ). . ....... (14,061) |.... . 03/01/2028 . [2.A FE ....
..23867P-BN-7 |DAVIE FLA EDL FACS REV ...oooovveeiiiiiiiiiiieeens e . 02/28/2024 . | WELLS FARGO ....coovvvvnee |vreneeieiiiieeienns | 562,892 |........... 530,000 |........... 606,935 |........... 566,741 |.oooeeeeieiiiins |t (1,385) |oeeveeeeiieiiies e (1,345) |oeeeeeeiiiiiiies e 565,396 [..evvvrvrrninnnn fornnnnnns (2,504) . 04/01/2033 . [1.G FE ....
SUNTRUST  INVESTMENT
..24487R-CK-6 | DEKALB CNTY NEWTON CNTY GWINNE .......cevvvvvnns [oreenn . 02/14/2024 . | SERVICES, INC. ....ovvvvns |oeveeeiiiiiiiinienns | 990,433 |........... 915,000 |........ 1,075,015 |........... 991,342 |oevvvviiiiiiinns forninnnns (2,033) |oeeveeeiiiiiiens feveninns (2,033) |oeeveeeeiiininns fevniinnnnns 989,309 . 06/01/2031 . [1.D FE .
SUNTRUST  INVESTMENT
..24487R-CL-4 | DEKALB CNTY NEWTON CNTY GWINNE .......cevvvvunns [oreenn . 02/14/2024 . | SERVICES, INC. .. .... 800,000 936,880 |...........865,371 |.... ... (1,740) | . (1,740) |... . 06/01/2032 . (1.D FE ....
..24487R-CM-2 | DEKALB CNTY NEWTON CNTY GWINNE ......covvvvvunns [oreenn . 02/15/2024 . | INTL FCStone . .. 900,000 .. 1,049,751 . 971,610 |.... .. (2,073) | . (2,073) |... . 06/01/2033 . [1.D FE ....
BANK OF AMERICA/MERRIL
..24487R-EN-8 | DEKALB CNTY NEWTON CNTY GWINNE ......oovvvvvunns [oreenn . 02/15/2024 . |LYNCH ...evvviiiiiiiiiiinins Jooeeeiiieieiiiiens e, 456,305 |........... 420,000 |........... 456,979 |........... 452,719 [oeeiniiiiiiis oo [CZ55) 1 PO N [CZ55) 1 PO N 451,773 . 06/01/2030 . [1.A Z .....
BANK OF AMERICA/MERRILL
..24487R-EP-3 | DEKALB CNTY NEWTON CNTY GWINNE ......covvvvvenns [oreenn . 02/15/2024 . |LYNCH ..oevvviniiiiiiiiiinns Jooeeeiiiieniiiins e 472,601 |ooeeeeenns 435,000 |........... 472,464 |........... 468,159 [o.evvveiiiiiiin oo (35 1 PO N (3] 1 PO 467,201 . 06/01/2031 . [1.A Z .....
BANK OF AMERICA/MERRILL
..24487R-EQ-1 |DEKALB CNTY NEWTON CNTY GWINNE ......oevvvvvvnns [oreenn . 02/15/2024 . |LYNCH ...ovvviiiiiiiiiiinnns e e, 374,822 |........... 345,000 |........... 373,89 |........... 370,583 [..eveviiiiiiiin oo (WRE) 1 PO (WRE) ) PO 369,845 . 06/01/2082 . [1.A Z .....
SUNTRUST  INVESTMENT
..24487R-EY-4 | DEKALB CNTY NEWTON CNTY GWINNE ... . 02/14/2024 . | SERVICES, INC. .. .... 865,000 941,159 |.... .. (1,790) | . (1,790) |... .930,5% |.. . 06/01/2030 . [1.E FE ....
..24487R-EZ-1 |DEKALB CNTY NEWTON CNTY GIWINNE 02/15/2024 . | INTL FCStone .. ..895,000 ..972,082 |. (1,972) | . (1,972) .961,252 . 06/01/2031 . [1.E FE ....
..24487R-FA-5 |DEKALB CNTY NEWTON CNTY GIWINNE ... . 02/15/2024 . | INTL FCStone .. 720,000 ... 780,306 |.... .. (1,541) . . (1,541) ... 771,850 |.. . 06/01/2032 . [1.E FE ....
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CABRERA CAPITAL MARKETS,
..246388-SD-5 | DELAWARE ST HEALTH FACS AUTH R .....ovvvvvvvnnns [eeeennn . 02/29/2024 . | INC ..coooeeiiiiiei .... 800,000 975,712 |.... ....(3,739) | .850,858 |.. (16,586) . 07/01/2026 . (1.D FE ....
..249183-YB-4 | DENVER COLO CITY & ONTY CTFS P ...oooeeeeeinnens [ oeennn . 02/29/2024 . |HILLTOP SECURITIES INC 735,000 833,534 |.... ....(2,325) |. 765,807 |.. . (1,039) . 06/01/2034 . (1.B FE ....
Headlands Tech Global
..263804-BD-7 |DUBOIS PA HOSP AUTH HOSP REV .......ceevvvvvvenns [ereenn . 02/29/2024 . |Markets LLC ....covvvvvvee Joovereiiiinniniinins | 1,615,222 |........ 1,455,000 |........ 1,663,578 |........ 1,546,088 |...ooovvvviennes feunnnnne (3,711) ferreieiiiiiiiis oo (3, 711) ferreiiiiiiiiinn oo 1,542,376 (27,154) ...t 46,277 |. 07/15/2031 . |1.G FE ....
Headlands Tech Global
..263804-BE-5 |DUBOIS PA HOSP AUTH HOSP REV .......ceevvvvvvenns [erreenn . 02/29/2024 . |Markets LLC ....covvvvvvns Jooveveneiiiiinnnnns |oeees 1,588,135 |........ 1,525,000 |........ 1,726,422 |........ 1,617,509 |.ocovvveiiiinnns foveenne (3,766) [cevvvvevnnnnnnnn foreeenn (3,766) [cevvvvevennnnnnn foeeeenn 1,613,743 (25,608) |..cevvennns 48,503 |. 07/15/2032 . |1.G FE ....
RBC DOMINION SECURITIES
..263804-BF-2 |DUBOIS PA HOSP AUTH HOSP REV ... . 02/29/2024 . ..2,238,073 |........ 2,230,000 |........ 2,267,375 |........ 2,247,344 |.... . (T01) ). 2,246,643 |.. .. (8,571)|........ (8,571) . 07/15/2033 . [1.G FE .
..263804-BG-0 |DUBOIS PA HOSP AUTH HOSP REV ... . 02/29/2024 . |Various ... 1,747,085 |........ 1,675,000 |........ 1,881,59% |........1,770,126 |.... ..(3,562) |... 1,766,564 |.. . (19,499) |....... (19,499) . 07/15/2034 . [1.G FE .
Headlands Tecl
..263804-BH-8 |DUBOIS PA HOSP AUTH HOSP REV .......ceevvvvvvvnns [ereenn . 02/29/2024 . |Markets LLC .....covvvvves |oeveveennnnnnnnnnnns [00002.2,189,220 | 2,200,000 |........ 2,212,144 |........ 2,205,655 |.... ... (228) ... 2,205,427 |.. . (16,207) |....... (16,207) . 07/15/2035 . [1.G FE .
..27149T-AZ-4 | EAST CENT REGL WASTEWATER TREA 01/11/2024 . [ INTL FCStone .. 3,435,000 ..3,832,017 |. .3,599,430 |.. . (1,739) . 3,597,692 . (52,291) |........ (52,291) |.. . 10/01/2032 . (1.B FE .
RBC DOMINION SECURITIES
..283822-WS-9 |EL PASO TX WTR & SWR REVENUE .......cccoovieices [oreenn L 01/11/2024 . | evvvviiiiiinniiniiiiniiiiinns e |0 3,418,080 | 3,000,000 |........ 3,320,100 |........ 3,271,983 [oevvveviviiiinnn oo (1,651) [euveenniiiiiinnn oo (1,651) [euveeeiiiiiiinnn oo 3,270,332 |oeevveviiiiiiinn [ 147,748 |....... 147,748 . 03/01/2031 .
..31296K-7L-1 |FED HOME LOAN MTG CORP GOLD #A11799 ...........[....... . 03/01/2024 . | SCHEDULED REDEMPTION ... .17 I (D e (D] LTT ) . 08/01/2033 .
..31296S-A9-7 | FED HOME LOAN MTG CORP GOLD #A17232 03/01/2024 . | SCHEDULED REDEMPTION ... .8 . 12/01/2033 .
..31296S-KM-7 | FED HOME LOAN MTG CORP GOLD #A17500 03/01/2024 . | SCHEDULED REDEMPTION ... |. . 01/01/2034 .
..31297A-ZM-9 | FED HOME LOAN MTG CORP GOLD #A23448 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2034 .
..31297C-ZT-0 | FED HOME LOAN MTG CORP GOLD #A25254 . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 08/01/2034 .
..31297E-KV~7 | FED HOME LOAN MTG CORP GOLD #A26608 . |- 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2034 .
..31297E-1I3-6 | FED HOME LOAN MTG CORP GOLD #A26966 ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2034 .
..31297K-GE-6 | FED HOME LOAN MTG CORP GOLD #A30197 ........... [.eeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2034 .
..31297P-UZ-2 | FED HOME LOAN MTG CORP GOLD #A34200 ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2035 .
..3128KW-SK-0 | FED HOME LOAN MTG CORP GOLD #A65922 ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2037 .
..312026-U5-3 | FED HOME LOAN MTG CORP GOLD #C00604 ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2028 .
..31292G-VA-1 |FED HOME LOAN MTG CORP GOLD #C00609 ........... [.ceenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2028 .
..31292G-1IK-8 | FED HOME LOAN MTG CORP GOLD #C00650 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2028 .
..31292G-12-8 | FED HOME LOAN MTG CORP GOLD #C00665 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2028 .
..31292G-Y3-4 | FED HOME LOAN MTG CORP GOLD #C00730 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2029 .
..31292G-ZM-1 |FED HOME LOAN MTG CORP GOLD #C00748 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2029 .
..31292H-AV-6 | FED HOME LOAN MTG CORP GOLD #C00920 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2030 .
..31202H-J9-6 | FED HOME LOAN MTG CORP GOLD #CO1188 .......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2031 .
..31202H-M2-7 | FED HOME LOAN MTG CORP GOLD #CO1277 .......evus [eeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2031 .
.. 31202H-N4-2 | FED HOME LOAN MTG CORP GOLD #CO1311 .......eeew [eennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2032 .
..31202H-P6-5 |FED HOME LOAN MTG CORP GOLD #C01345 ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2032 .
..31202H-0C-1 |FED HOME LOAN MTG CORP GOLD #C01351 ........... [.eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2032 .
.. 31202H-04-9 | FED HOME LOAN MTG CORP GOLD #CO1375 ........... [.eeeens . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2032 .
..31202U-J0-8 | FED HOME LOAN MTG CORP GOLD #C10260 .. . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 05/01/2028 .
..31292Y-3V-7 | FED HOME LOAN MTG CORP GOLD #C14412 ... . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 09/01/2028 .
..31203E-4T-4 | FED HOME LOAN MTG CORP GOLD #C18934 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2028 .
..31203L-H0-0 | FED HOME LOAN MTG CORP GOLD #C22939 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2029 .
..31203R-KG-5 |FED HOME LOAN MTG CORP GOLD #C27495 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2029 .
..312035-CZ-0 | FED HOME LOAN MTG CORP GOLD #C28188 ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2029 .
..31293V-J8-6 |FED HOME LOAN MTG CORP GOLD #C30287 ........... [...c... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2029 .
..31204B-5X-9 | FED HOME LOAN MTG CORP GOLD #C35362 ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2030 .
..31294E-G3-7 | FED HOME LOAN MTG CORP GOLD #C37418 ...........[....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2030 .
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..31294E-YK-9 | FED HOME LOAN MTG CORP GOLD #C37914 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... .27 L2158 | L2107 | . 05/01/2030 . [1.A ........
..31298E-YB-5 |FED HOME LOAN MTG CORP GOLD #C46106 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2029 . [1.A ........
..31298G-XT-2 | FED HOME LOAN MTG CORP GOLD #C47890 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
..31298M-0R-1 | FED HOME LOAN MTG CORP GOLD #C51364 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2031 . [1.A ........
..312080-CA-4 | FED HOME LOAN MTG CORP GOLD #C53665 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2031 . [1.A ........
..312088-RN-6 | FED HOME LOAN MTG CORP GOLD #C55893 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..312988-VJ-0 |FED HOME LOAN MTG CORP GOLD #C56017 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31287M-T6-7 |FED HOME LOAN MTG CORP GOLD #C62373 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2032 . [1.A ........
..31287M-Y9-5 |FED HOME LOAN MTG CORP GOLD #C62536 ... . 02/01/2024 . | SCHEDULED REDEMPTION ... |.... . 01/01/2082 . [1.A ........
..31287Q-FH-9 | FED HOME LOAN MTG CORP GOLD #C64668 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2032 . [1.A .
..31287T-FX-8 |FED HOME LOAN MTG CORP GOLD #C67382 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2032 . [1.A .
..31287V-UZ-1 |FED HOME LOAN MTG CORP GOLD #C69600 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2032 . [1.A .
..31287W-Bli-7 |FED HOME LOAN MTG CORP GOLD #C69953 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2032 . [1.A ........
..31287X-2K-1 | FED HOME LOAN MTG CORP GOLD #C70778 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/20382 . [1.A ........
..31288D-ZS-1 |FED HOME LOAN MTG CORP GOLD #C75253 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2033 . [1.A ........
..31288G-6U-1 |FED HOME LOAN MTG CORP GOLD #C78083 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2033 . [1.A ........
..3128P7-K3-6 |FED HOME LOAN MTG CORP GOLD #C91214 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2028 . [1.A ........
..3128FV-DU-2 | FED HOME LOAN MTG CORP GOLD #D85515 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2028 . [1.A ........
..3128E6-DM-6 | FED HOME LOAN MTG CORP GOLD #D99108 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2032 . [1.A ........
..31283G-23-4 |FED HOME LOAN MTG CORP GOLD #G00762 . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2027 . [1.A ........
..31283G-3H-8 | FED HOME LOAN MTG CORP GOLD #G0080O .. 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2026 . (1.
..31283G-5H-6 | FED HOME LOAN MTG CORP GOLD #G00848 .. 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2026 . (1.
..31283H-03-2 | FED HOME LOAN MTG CORP GOLD #G01374 .. 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2032 . (1.
..31283H-RA-5 | FED HOME LOAN MTG CORP GOLD #G01381 .. . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 04/01/2032 . (1.
..31283H-RL-1 |FED HOME LOAN MTG CORP GOLD #G01391 . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 04/01/2032 . (1.
..31283H-S8-9 | FED HOME LOAN MTG CORP GOLD #G01443 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2032 . (1.
..31283H-X2-6 | FED HOME LOAN MTG CORP GOLD #G01597 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2033 . [1.A ........
..31283H-4V-4 | FED HOME LOAN MTG CORP GOLD #G01736 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2034 . (1.A ........
..3128114-BB-8 | FED HOME LOAN MTG CORP GOLD #G02434 ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2036 . [1.A ........
..3128MC-CR-4 | FED HOME LOAN MTG CORP GOLD #G13480 ........... [....... . 02/01/2024 . | Various ........cceeeunnnne . 02/01/2024 . (1.A ........
..3128MC-DE-2 |FED HOME LOAN MTG CORP GOLD #G13501 ........... [.eeeeen . 01/01/2024 . |MATURED .........evvvvnnnee . 01/01/2024 . [1.A ........
..3128IC-ET-8 |FED HOME LOAN MTG CORP GOLD #G13546 03/01/2024 . [ SCHEDULED REDEMPTION . . 04/01/2024 . (1.
..3128PP-ML-4 |FED HOME LOAN MTG CORP GOLD #J10363 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2024 . (1.
..3128PY-K2-9 | FED HOME LOAN MTG CORP GOLD #J18413 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2027 . (1.
..3128Q0-CY-1 |FED HOME LOAN MTG CORP GOLD #J19087 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2027 . (1.
..312800-GE-1 |FED HOME LOAN MTG CORP GOLD #J19197 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2027 . (1.
..31283Y-5N-4 | FED HOME LOAN MTG CORP GOLD #P20054 ........... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2028 . (1.
..31283Y-5Y-0 |FED HOME LOAN MTG CORP GOLD #P20064 ........... [....... . 02/01/2024 . | SCHEDULED REDEMPTION ... |.... . 08/01/2028 . [1.A ........
..31371E-ZT-5 |FED NATL MTG ASSOC #250154 . 02/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2024 . [1.A ........
..31371J-DS-0 | FED NATL MTG ASSOC #253113 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2030 . [1.A ........
..31371J-SC-9 | FED NATL MTG ASSOC #253515 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2030 . [1.A ........
..31371J-WC-4 |FED NATL MTG ASSOC #253643 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
..31371J-XA-7 | FED NATL MTG ASSOC #253673 ... . |- 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31371J-XB-5 |FED NATL MTG ASSOC #253674 ... . |- 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31371J-7C-2 | FED NATL MTG ASSOC #253891 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2031 . [1.A .
..31371K-DV-0 |FED NATL MTG ASSQC #254016 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2031 . [1.A ........
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..31371M-SB-4 |FED NATL MTG ASSOC #256214 ..........eevvvvunnnnn [ereeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... |.... .8 .. . 03/01/2036 . [1.A ........
..31376C-BM-5 |FED NATL MTG ASSOC #351144 ........ccoovvviinnn [oeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2026 . [1.A ........
..31379H-VS-6 |FED NATL MTG ASSOC #420125 .........evvvvrvvvnnnn [ereeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2026 . [1.A ........
..31379J-G6-7 |FED NATL MTG ASSOC #420621 .........cooeveeeeeens [eeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2027 . [1.A ........
..313820-5U-2 |FED NATL MTG ASSOC #495059 .........cevvvvvvvnnnn [ereeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2029 . [1.A ........
..31383L-CG-8 |FED NATL MTG ASSOC #505971 ......ccoeevvieieenens [eeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2029 . [1.A ........
..313835-FY-1 |FED NATL MTG ASSOC #511483 .....ccooeviiiiiienens [oeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2029 . [1.A ........
..31383T-KR-8 |FED NATL MTG ASSOC #512504 .........cvvuvunnnnn [orneenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2029 . [1.A ........
..31384A-G8-5 |FED NATL MTG ASSOC #517823 .....cccoeveiieeiieens [oeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31384K-GS-9 | FED NATL MTG ASSOC #525909 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2029 . [1.A .
..31384L-YT-5 |FED NATL MTG ASSOC #527322 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2030 . [1.A .
..31384M-G2-2 | FED NATL MTG ASSQC #527717 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2030 . [1.A .
..31384T-VT-1 |FED NATL MTG ASSOC #533526 .........cevvvvvvvnenn [ereeenn . 01/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2030 . [1.A ........
..31384U-NK-6 | FED NATL MTG ASSOC #534194 ..........evvvvvvvvnnn [eerenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2030 . [1.A ........
..31384V-BT-8 |FED NATL MTG ASSOC #534750 .........evvvvmmunnnnn [erreenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2030 . [1.A ........
..31384V-0G-0 |FED NATL MTG ASSOC #535155 .........evvvvvvvvnunn [ereeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31384V-UY-6 |FED NATL MTG ASSOC #535299 ........covvvvvvvnnnns [eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2030 . [1.A ........
..31384V-Yli-6 | FED NATL MTG ASSOC #535425 .........ccvvvvvvvnnns [eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2030 . [1.A ........
..31384W-E6-3 |FED NATL MTG ASSOC #535757 .......evvvvvrununnnnn [ereeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2031 . [1.A ........
..31384W-KQ-2 | FED NATL MTG ASSOC #535903 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..313840-LB-4 |FED NATL MTG ASSOC #535922 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . (1.
..31384Ii-LX-6 | FED NATL MTG ASSOC #535942 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2031 . (1.
..31384W-S8-4 |FED NATL MTG ASSOC #536143 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2030 . (1.
..31384W-XN-5 |FED NATL MTG ASSOC #536285 . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 08/01/2030 . (1.
..313840-Y3-8 | FED NATL MTG ASSOC #536330 . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 04/01/2030 . (1.
..31385A-RX-7 | FED NATL MTG ASSOC #538802 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2030 . (1.
..31385C-W0-2 |FED NATL MTG ASSOC #540755 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2030 . [1.A ........
..31385E-IIH-8 | FED NATL MTG ASSQC #542548 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385F-ENM-4 |FED NATL MTG ASSOC #542940 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385F-0Z-2 |FED NATL MTG ASSQC #543272 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385G-ZH-0 |FED NATL MTG ASSOC #544444 ... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2030 . [1.A ........
..31385H-52-9 | FED NATL MTG ASSOC #545137 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2031 . (1.
..31385K-3Y-9 | FED NATL MTG ASSOC #547215 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2030 . (1.
..31385N-GV-5 |FED NATL MTG ASSOC #547512 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2030 . (1.
..313855-K5-6 |FED NATL MTG ASSOC #551216 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2030 . (1.
..31386B-UH-5 |FED NATL MTG ASSOC #558684 03/01/2024 . | SCHEDULED REDEMPTION ... |. . 01/01/2031 . (1.
..31386D-TN-0 | FED NATL MTG ASSOC #560457 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2030 . (1.
..31386H-MR-9 | FED NATL MTG ASSOC #563868 ...............ccoeees [oeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2031 . [1.A ........
..31386H-4A-6 |FED NATL MTG ASSOC #564317 ......ccovvveveeienens [oeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2030 . [1.A ........
..31386J-FQ-5 |FED NATL MTG ASSOC #564575 .........vvvvunnnnn [ereennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31386N-XE-3 |FED NATL MTG ASSOC #568677 .......ccovvvvvvvvenes [ernenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2031 . [1.A ........
..31386N-6A-1 |FED NATL MTG ASSOC #568865 ................cceees [eeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2030 . [1.A ........
..31386X-TB-2 |FED NATL MTG ASSOC #576646 .. . |- 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
..31388D-Y7-7 |FED NATL MTG ASSOC #602034 .. . |- 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2031 . [1.A ........
..31388T-IIE-9 | FED NATL MTG ASSOC #614545 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2031 . [1.A .
..31389E-AK-1 | FED NATL MTG ASSQC #622910 .. . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2031 . [1.A ........
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..31389F-SU-7 |FED NATL MTG ASSOC #624331 .........evvvvmuunnnnn [ereeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2032 .
..313890-MM-7 | FED NATL MTG ASSOC #632264 .........cccovviiiiinn [ereeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2032 .
..31389S-DD-3 |FED NATL MTG ASSOC #633800 ..........coevvvrerens [ereennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2031 .
..31389X-JK-0 |FED NATL MTG ASSOC #638466 .................coeee [oeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2032 .
..31391M-GG-2 |FED NATL MTG ASSOC #670799 ..........coeevveeenes [oreenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2032 .
..31403G-Xi-7 |FED NATL MTG ASSOC #748693 ..........ooovvvreeees [eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2033 .
..31406T-MF-5 |FED NATL MTG ASSOC #819458 .........ccooeeeeeeees [orennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2034 .
..31406Y-SP-6 | FED NATL MTG ASSOC #824126 ..........ccoeeeeeeens [oeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2035 .
..31407F-VJ-6 |FED NATL MTG ASSOC #829617 ...........oooeeeeeees [eeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2035 .
..31407Q-4E-3 |FED NATL MTG ASSOC #837921 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2035 .
..31407T-U0-1 |FED NATL MTG ASSOC #840391 03/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2035 .
..31407T-7E-4 |FED NATL MTG ASSOC #840693 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2035 .
..31409Y-L5-4 |FED NATL MTG ASSOC #882448 .............ccoeeeees [oeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2036 .
..31410R-7C-7 |FED NATL MTG ASSOC #895591 .........ccevvuuvnnnn [oreeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2036 .
..31410S-TH-0 |FED NATL MTG ASSOC #896152 ........ccoevvveeenees [ereennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2036 .
..31410T-7H-2 | FED NATL MTG ASSOC #897396 ..........ccoevveeeens [ereennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2036 .
..31410V-SA-9 | FED NATL MTG ASSOC #898813 ...........ccooeeeeees [erinnn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2036 .
..31412C-B3-3 |FED NATL MTG ASSOC #920858 ............cooeveeens [eeeennn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2036 .
..31415L-83-2 |FED NATL MTG ASSOC #983538 ..........cccvvnnnnn [ereeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2038 .
..31417B-ZA-8 |FED NATL MTG ASSOC #AB5236 ...........ccovveeeens [oeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . .. . . 05/01/2027 .
..3138LT-YP-7 |FED NATL MTG ASSOC #A03417 03/01/2024 . | SCHEDULED REDEMPTION ... 67,707 K . . 05/01/2027 .
..3138LT-28-4 |FED NATL MTG ASSOC #A03466 03/01/2024 . | SCHEDULED REDEMPTION ... 46,698 K . . 06/01/2027 .
..31418A-F2-9 | FED NATL MTG ASSOC #MA1084 03/01/2024 . [ SCHEDULED REDEMPTION . 20,098 | . . 06/01/2032 .
..316608-DB-1 |FIFE WASH WTR & SIR REV ... . |. 02/20/2024 . | MORGAN STANLEY .. .657,968 .2, K .2, . .10, . 10/01/2031 .
..316608-DC-9 |FIFE WASH WTR & SWR REV veeeeen |- 02/20/2024 . | MORGAN STANLEY .. | . 675,000 . .704,200 21, K 1, .. 11, . 10/01/2032 .
..316608-DD-7 |FIFE WASH WTR & SR REV .........eevvvmmmmmnnnnnnn [ereeenn . 02/29/2024 . |HILLTOP SECURITIES INC |.... 590,000 645,672 |.... . 10/01/2033 .
..34281P-TX-1 |FLORIDA ST GOV UTIL AUTH FT MYERS ........e. [oeennn . 02/14/2024 . |BOSC, INC. .........ceeeets .... 750,000 940,628 |.... . 10/01/2033 .
..342816-04-0 |FLORIDA ST MUN PWR AGY REV ....oooeveeveeieeneens [ oeenn . 02/15/2024 . |PIPER JAFFRAY INC. ...... |.... ..1,300,000 ..1,385,618 |.... . 10/01/2030 .
.. 31302F-ES-2 |FNR 2002-71 AP RMBS .......evvvvmvmmnnnnnnnninnnnnn [eeeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... ....5,710 ....5,583 |.... . 11/25/2082 .
..313970-2P-6 |FNR 2011-17 KA RMBS .........oooeeeenennnns [ . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 12,234 L A1,377 . 03/25/2041 .
..347658-YS-9 | FORT LAUDERDALE FLA WTR & SWR ......ovvvvvevnnnn [oreenn . 01/17/2024 . |UMB BANK ... . .. 400,000 428,280 |........... e e . UV R . . . . . 09/01/2037 .
.. 348430-PE-3 | FORT PIERCE FLA UTILS AUTH .. 01/29/2024 . UMB BANK ... .. 393,022 ..395,199 |. ..386,507 |. K . . X .386,022 .1, K .7, .. , . 10/01/2029 .
..348430-PG-8 | FORT PIERCE FLA UTILS AUTH 02/14/2024 . | MORGAN STANLEY .. 229,230 ..227,486 |. ..223,509 |. K . . K .223,175 .6, K .6, .. , . 10/01/2031 .
.. 348430-PJ-2 | FORT PIERCE FLA UTILS AUTH 02/15/2024 . | MORGAN STANLEY .. 232,644 ..226,438 |. ..223,072 |. .222,765 .9, K .9, .. , . 10/01/2033 .
..348430-PK-9 | FORT PIERCE FLA UTILS AUTH 02/15/2024 . |MORGAN STANLEY ..366,460 |. . 10/01/2034 .
..348430-PL-7 | FORT PIERCE FLA UTILS AUTH 02/28/2024 . |KEYCORP ... . ..280,975 |. . 10/01/2035 .
..348430-PT-0 | FORT PIERCE FLA UTILS AUTH .. . . 01/30/2024 . | UMB BANK . .. 400,000 445,184 |.... 7, , . 10/01/2042 .
..350686-A0-4 | FOUNTAIN COLO ELEC WTR & WASTE ... [ . 02/28/2024 . | WELLS FARGO ... 275,000 301,370 |.... ceennnn(5,149) ) . 12/01/2034 .
..350686-AR-2 | FOUNTAIN COLO ELEC WTR & WASTE .......cevvvveens [ereenn . 02/28/2024 . | WELLS FARGO ... . .. 160,000 174,558 |.... .(3,284)|.........(3,284) =1 . 12/01/2035 .
OPPENHEIMER & CO., INC.
..353406-R0-6 | FRANKLIN CNTY WASH PUB UTIL DI .ooovvvveveenens feeennn . 02/15/2024 . . ... 200,000 252,644 |........... R . [ IR P . . coe oeeeeen. (4,830) | (4,830) .4, . 09/01/2026 . [1.E FE ....
..350430-AZ-8 |FRUITA COLO SALES & USE TAX RE . |. 02/15/2024 . | MORGAN STANLEY .. 290,032 . 280,000 ..318,637 |. ..208,457 |. K . . . . (7,781) | L(7,781) ). ) . 10/01/2031 . (1.D FE ....
..350430-BB-0 |FRUITA COLO SALES & USE TAX RE weeeee. |- 02/20/2024 . | STIFEL CAPITAL MARKETS .. 721,666 . 705,000 ..780,414 |. .741,322 | , K . (1 K 739, . (18,040) |. (18,040) [.. 1, . 10/01/2035 . (1.D FE ....
..366133-MU-7 | GARLAND TEX ELEC UTIL SYS REV ...coooeeeeeieenns [eeennn . 02/15/2024 . | INTL FCStone ............. . 1,361,163 .. 1,250,000 ,462,488 |........ 1,367,554 |.... v e (2, N ceee Jeeennnnn (2, co feeeeennn 1,364, . cee Joeeeennnn(3,535) | (3,635) .29, . 03/01/2034 . (1.F FE ....
Headlands Tech Global
..366133-MIi-3 | GARLAND TEX ELEC UTIL SYSREV .....ooeeeeeeeeees [oennn . 02/15/2024 . |Markets LLC ...oevvvvvveee Jovveeeeeeeeiieieeees Joveeeens 379,260 |........... 350,000 |........... 406,214 |.......... 31,167 | e, (795) Jeveveeveneninins fovurnnnnns (795) Joveveeveeeniinns fovurnnnnnns 380,412 [ oo (1,182))........ (1,152) s . 03/01/2036 . [1.F FE ....
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Headlands Tech Global
..366133-MX-1 | GARLAND TEX ELEC UTIL SYS REV ....cooeeeeeeennes [eeennn . 02/15/2024 . |Markets LLC ... .... 600,000 693,018 |.... ... (1,250) | . (1,250) |... . 03/01/2037 . [1.F FE ....
..373064-N7-5 | GEORGETONN TEX UTILITY SYS .ooovvvviiiiiiiiiieins [ eeenn . 02/15/2024 . | INTL FCStone .. ... 500,000 |... 552,275 |oeeveeeens ... (1,085) . . (1,085) ... . 08/15/2028 . [1.C FE ....
..373064-N8-3 | GEORGETOWN TEX UTILITY SYS ..oovvvvviiiiiiiiieees [ eeens . 02/22/2024 . | INTL FCStone ............. ,285,000 |[........ 1,423,662 |........ 1,395,518 [.... ....(2,732) | . . 08/15/2029 . [1.C FE ....
..373064-P3-2 | GEORGETONN TEX UTILITY SYS .oovvvvveiiiiiiiiiiins [ eeenn . 02/22/2024 . | DUNCAN-WILLIAMS, INC. .. |.... ,250,000 01,367,432 |.... e (2,088) | [ (2,088) [ [ 1,365,384 |.. . 08/15/2082 . [1.C FE .
..373064-P4-0 | GEORGETONN TEX UTILITY SYS ..oovvvviiiiiiiiiieens [ oo . 02/22/2024 . | DUNCAN-WILLIAMS, INC. .. |.... ..1,270,000 1,383,120 |.... .. (1,967) | 1,381,153 |.. . 08/15/2033 . |1.C FE
..38375D0-F2-9 | GNR 2008-94 JB RMBS .........eevvvrvvvvmnennnnnnnns [eeeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... |oooeevevvvennnnnnnns Jovveeeennn 1,816 [, 1,816 ... 1,765 |.... ...1,816 |.. . 12/20/2038 . [1.A ........
..38376X-SK-0 | GNR 2010-29 AG RMBS .........oevvvmmmmmmnnnnnnnnnnn [erneenn . 03/01/2024 . | SCHEDULED REDEMPTION ... .... 3,306 ... 3,146 ... .3,306 |.. . 10/20/2039 . [1.A ........
..38377F-Z3-8 |GNR 2010-73 LA RMBS ... [ . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 4,397 ....4,315 ... 4,397 |.. . 03/20/2038 . [1.A ........
..38377V-HF-6 | GNR 2011-52 NK RMBS .........cevvvvvrvrnnnnnnnnnnns [eeeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... |.oeeevvvrrrinnnnnnns Joveeennnn 33,138 [ 33,138 |............31,545 |............ 31,558 | e 10880 | [ 1,880 [ L . 04/16/2041 . [1.A ........
Headlands Tech Global
..39081H-EP-3 | GREAT LAKES WTR AUTH MICH SEW .....cooeeeeeeeess [ orennn . 01/18/2024 . |Markets LLC ....ovvvvvvees |oeveeeiiiiniiiiinnns s 999,090 |.......... 850,000 |...........945,693 |........... 945,004 [o.evvviiiiiiiins oo (566) [cevvvvvnrnnnnnnn forrereiennn (566) . 07/01/2032 . [1.D Z .....
FIFTH THIRD SECURITIES,
..39081H-ET-5 | GREAT LAKES WTR AUTH MICH SEW .... .| 02/22/2024 . | INC. ....... . . 1,482,113 .. 1,250,000 .1,385,870 |.... ... (1,735) ] . (1,735) |... . 07/01/2034 . (1.
..39081H-EZ-1 | GREAT LAKES WTR AUTH MICH SEW . 01/23/2024 . [UMB BANK . . ..250,000 ... (125) | . (125) . 07/01/2037 . (1.
..39081J-GE-2 | GREAT LAKES WTR AUTH MICH WTR . 01/18/2024 . [ SEIBERT, BRANFORD INC. ..575,000 ... (294)]. . (204) . 07/01/2035 . (1.
..39167J-DY-8 | GREATER CLEVELAND REGL TRAN AU 02/20/2024 . | SEIBERT, BRANFORD INC. ..1,260,000 (3,560) | . (3,560) . 12/01/2039 . (1.
..39225P-AF-8 | GREATER NEW ORLEANS EXPWY COMM ..........ceevuns [errenn . 02/28/2024 . | STERN BROTHERS ........... 215,000 . 11/01/2026 . (1.
..392274-4P-8 | GREATER ORLANDO AVIATION AUTH .....coovvvvvnnens [eeeenn . 02/20/2024 . |UMB BANK ........evvvennnee .... 770,000 .... 880,577 |.... ... (2,578) | . 10/01/2027 . (1.
..40219R-AH-6 | GULF COAST AUTH TEX BAYPORT AR ........cevvvvens [erreenn . 02/29/2024 . |HILLTOP SECURITIES INC .... 700,000 813,673 |.... ... (2,183) | . . 1070172030 . (1.
..414005-WP-9 |HARRIS CNTY TEX ....ooooviriiiiiiiiis [ . 02/29/2024 . | STERN BROTHERS ... .. 670,000 ... 771,090 |.... . (2,211)). .702,189 |.. . 08/15/2034 . (1.
.. 42249T-CZ-0 |HEBER LT & PWR CO UTAH ...oovvviriiiiiiiiiiiininns oo . 02/28/2024 . | ALAMO CAPITAL .... .351,299 |.. . 12/15/2034 . (1.
..428061-EC-5 |HESPERIA CALIF UNI SCH DIST CT ..ooooveeeeieeees [ eeennn . 02/01/2024 . |MATURED .......cevvvvmnnnnnn |oene K ....250,000 |.. . 02/01/2024 . (1.
.. 44244C-SR-9 | HOUSTON TEX UTIL SYS REV ...evvvnnnnnnniiiin [ eeeens . 01/11/2024 . | JPMORGAN CHASE & CO. ... |.... ........5,000,000 |........5,894,650 |.... .. (3,669) |. . (3,669) |... ........5,455,830 |.. . 11/15/2031 . (1.
.. 44244C-SS-7 | HOUSTON TEX UTIL SYS REV ...evvennnnniniins e . 01/11/2024 . | MORGAN STANLEY ....ovvvvnn |oovvviiiiiiiinninnns |oeees 2,209,800 |........ 2,000,000 |........ 2,350,120 |........ 2,180,000 [oooeeeiiiiiiinns foeeeees (GRS 1 PO TN (1,436) |.eeveeeeieiiiees v 2,178,564 . 11/15/2082 . (1.
JANNEY MONTGOMERY SCOT
.. 44244C-ST-5 | HOUSTON TEX UTIL SYS REV . 01/11/2024 . |LLC [ O R 1,656,030 |........ 1,500,000 |........ 1,755,375 |........ 1,631,451 |.... .. (1,047) ). (0T | s 1,630,404 |.. . 11/15/2083 . [1.C FE ....
.. 44244C-SU-2 | HOUSTON TEX UTIL SYS REV ..... 02/22/2024 . |MORGAN STANLEY . 2,180,240 ..2,000,000 ..2,332,860 |. 2,171,502 |. (5,005) | . (5,005) . .2,166,497 . 11/15/2034 . [1.C FE ....
.. 452252-00-5 | ILLINOIS ST TOLL HWY AUTH TOLL ... . 03/13/2024 . | BARCLAYS . 14,441,640 |....... 12,000,000 |....... 14,099,160 |.......14,099,160 |.... .. (33,789) | L (33,789) | e 14,065, 371 . 01/01/2036 . [1.D FE .
RBC DOMINION SECURITIE!
.. 452252-QR-3 | ILLINOIS ST TOLL HWY AUTH TOLL ....eevvvvvnnnnnn fereenn . 03/13/2024 . | .evvvviiiiiiiiiiiiiiiininiiins e | 13,107,490 |...... 11,000,000 |....... 12,710,280 |....... 12,710,280 |ooeeeeieeiieinns |eees (V2025 R R (2025 R R 12,683,035 [..ccoceeeeiieess |oeeens 424,455 |....... 424,455 |........... 108,472 |. 01/01/2087 . [1.D FE .
RBC DOMINION SECURITIES
..452252-08-1 | ILLINOIS ST TOLL HWY AUTH TOLL ...oevvvvvevnnnnn fereenn VKT K V(172 RPN R R 12,967,570 |...... 11,000,000 |....... 12,604,900 |....... 12,604,900 |..ccooeeeiieinns |eeens (25,433) [cevvvvnnninnnnnn foeeenn (25,433) [cevvvennnnnnnnnn foeeenn 12,579,467 [.coeeeeiiiiiiiss |eees 388,103 |....... 388,103 . 01/01/2038 . [1.D FE ....
RBC DOMINION SECURITIES
..452252-0T-9 | ILLINOIS ST TOLL HWY AUTH TOLL ... . 03/13/2024 . | evvviiiiiiiiiie .. 4,400,000 ..5,016,836 |........5,016,836 |.... ....(9,744) |. .5,007,092 |.. 145,836 . 01/01/2039 . (1.D FE ....
..454898-VD-6 | INDIANA MUN PWR AGY PWR SUPPLY ... . 02/29/2024 . | JPMORGAN CHASE & CO. ... |.... .... 110,000 133,647 |...........116,238 |.... ... (837) ] ... 115,701 . (2,005) . 01/01/2026 . [1.E FE ....
Headlands Tech Global
..45528U-ZB-0 | INDIANAPOLIS IND LOC PUB IMPT .......cceeeeeeess [erennn . 02/29/2024 . |Markets LLC .....cevvvvves |oeveeeeieninininnnns s 873,280 [.......... 800,000 |........... 963,960 [........... 890,050 |...oooeeiiiiinns |eeeens (2,907) |eeeeeeieeiieins fereennnn (2,907) [ oo 887,143 |oooeeeiiiiieens | (13,863) |....... (13,863) [evvveennns 23,667 |. 02/01/2035 . |1.B FE .
DAVENPORT AND COMPANY
..30382V-AE-6 | INDUSTRIAL DEVELOPMENT AUTHORITY O . 02/15/2024 . [LLC .. ..265,000 ..290,785 |. ..280,350 |.. ... (858) . .279,492 .(2,69) |. . 05/15/2026 . [1.C FE ....
..46246K-66-2 | IOWA FIN AUTH REV .............. 01/30/2024 . [UMB BANK . K , ..1,000,000 ..1,165,880 |. .1,086,373 |. (1,460) |. .1,084,913 L3817 | . 08/01/2038 . [1.A FE ....
..462478-D0-4 | IOWA ST FINANCE AUTHORITY .....cceeeeiieiieeeeess [ oeennn . 0171172024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeeeeeeeennes |oeees 6,685,745 .6,415,071 |.... ....(3,423) | . 274,097 |.... . 08/01/2035 . [1.A FE ....
..46263R-RX-5 | IPS MULTI-SCH BLDG CORP IND ........cceeevreernns [orennn . 02/22/2024 . | WELLS FARGO ... . 1,307,517 ........ 1,333,913 |.... ....(1,932) | . . . 07/15/2035 . (1.B FE ....
..46360W-AL-0 | IRVINE CA CFD NO 2013-3 IMPROVEMEN ............ [..eeeen . 02/09/2024 . .. 223,363 223,480 |...........221,329 [.... ....220,946 |.. . 09/01/2036 . (1.D FE ....
..482085-EV-5 | JURUPA CALIF PUB FING AUTH SPL .....coeeeeeeeees [eeennn . 02/29/2024 . .. 965,398 ..1,080,093 |........1,026,845 |.... 1,024,106 |.. . 09/01/2034 . [1.C FE ....
..485106-UG-1 |KANSAS CITY MO ...oovvvrrriiiiiiiiiiiiiiiiiiceieeeees [ oo . 01/19/2024 . |UMB BANK . ..231,170 251,898 |...........239,073 [.... ....238,852 |.. . 04/01/2030 . (1.E FE ....
Headlands Tech Global
..485106-ZU-5 |KANSAS CITY MO SPL OBLIG .......eevvveveeeeeeeeees oo . 02/15/2024 . |Markets LLC ..ooevvvvvvene Jovveeeeeeeeiieiieees Joveeeens 661,998 |.......... 570,000 |.......... 677,690 |.......... 671,047 |.ooeeeeeeeeees e (1,803) e fovennnns (1,803) s e 669,744 . 04/01/2035 . [1.E FE .
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..485106-Zli-1 |KANSAS CITY MO SPL OBLIG ....ccovvveeeeeeeeeeeeees [ . 02/20/2024 . |UMB BANK ....ovvvviiiiiinns e | 1,058,626 |........... 925,000 |........ 1,068,468 |........ 1,059,768 |.ooevvvveiiiiins fevenenns [QIZL)) ST R (1,778) [evveeiiiiiiiinnn oo 1,057,989 |oovveiiiiiieees oo, 636 |...eevvnnnn 636 |............ 18,115 . 04/01/2037 . |1.E FE ....
MESIROW FINANCIAL, INC.
..490728-F4-9 |KENT ST UNIV OHIO ...ovvnnniiis oo V27 Z S OO R R 3,324,497 |........ 2,850,000 |........ 3,166,920 |........ 3,126,314 [oeeeeiiiiiiiinn oo [0 1 PO N (4,356) |ooveeeiiiiiiins fevnenne 3,121,958 [oeevvvviiiiiinnn fornnne 202,539 |....... 202,539 |............ 45,521 (. 05/01/2034 . |1.D FE ....
MESIROW FINANCIAL, INC
..490728-F5-6 |KENT ST UNIV OHIO ...ovvnnnniis oo V277 Z S OO R R 2,842,319 |........ 2,450,000 |........ 2,703,306 |........ 2,670,977 |oooeieiiiiiiins |oeeeens [(7(0) ) P N [ 7(0) ) PO N 2,667,507 [ooeeiiiiiiiiins e 174,811 |....... 174,811 |............ 39,132 |. 05/01/2035 . |1.D FE ....
..49120A-AJ-8 | KENTUCKY BD DEV CORP EDL FACS REV . 02/15/2024 . ..714,07M1 .... 650,000 819,650 |.......... 768,7% |.... ....(2,472) | 766,324 |.. . (52,283) |....... (52,253) . 03/01/2031 . [1.G FE ....
..49120A-AL-3 | KENTUCKY BD DEV CORP EDL FACS REV . 02/15/2024 . | MORGAN STANLEY .. .. 184,478 .... 180,000 207,212 |...........199,132 [.... ... (394)]. .198,738 |. . (14,260) |....... (14,260) . 03/01/2033 . [1.G FE ....
Headlands Tech Globa
..49120A-AP-4 | KENTUCKY BD DEV CORP EDL FACS REV ........cceee [reenn . 02/15/2024 . |Markets LLC ... .. 266,352 ..200,789 |.... .290,231 . (23,879) . 03/01/2036 . [1.G FE ....
..49151F-C9-9 | KENTUCKY ST PPTY & BLDGS COMMN R . 02/28/2024 . |BOSC, INC. ..... R R N A I ...........480,969 |.... .479,%1 |.. v |eeee.. (15,840) . 11/01/2034 . (1.E FE ....
..49151F-ZB-9 | KENTUCKY ST PPTY & BLDGS COMMN .............o. [oeeennn . 02/22/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeieeeeiinnns |oeeees 1,829,523 |........ 1,700,000 |........ 1,941,621 |........ 1,815,755 [oooeeieiiiiiiies e (3810) | [ (3,810) [ s 1,811,946 |.oooeeeeeeninns | 17,577 . 05/01/2031 . [1.D FE ....
RAYMOND JAMES &
..49151F-ZC-7 | KENTUCKY ST PPTY & BLDGS COMMN .............cooe [eennn . 02/22/2024 . | ASSOCIATES, INC. ....ccee |eeeeeiiininieieenes | 2,155,960 |........ 2,000,000 |........ 2,278,840 |........ 2,133,687 [ovvvviiiiiiiins oo (4,397) |ovvveeiiiiiiiens e (4,397) |ovvveiiiiiiiiinn e 2,129,200 [ovvvvvvvvvinnnnn fornnnnns 26,670 |........ 26,670 |ovevvveenns 31,944 (. 05/01/2032 . |[1.D FE ....
..493230-N0-5 |KEY WEST FLA UTIL BRD ELEC REV .......cooeeeeees [eeennn . 02/15/2024 . |PIPER JAFFRAY INC. ...... IO R 1,410,035 ..1,295,000 |........ 1,590,946 |........ 1,455,793 |.... ... (4,370) ] T 7(0) ) AR TR 1,451,423 |.. . (41,388) . 10/01/2033 . [1.E FE ....
..493230-NR-3 |KEY WEST FLA UTIL BRD ELEC REV ...........cooees [oeennn . 02/15/2024 . |PIPER JAFFRAY INC. ...... I R 1,008,000 925,000 |[........ 1,132,089 |.... ,037,632 |.... .. (3,067) | S (3,057) v s 1,034,574 |.. . (26,574) . 10/01/2034 . (1.E FE ....
Headlands Tech Global
..498622-KA-6 | KLICKITAT CNTY WASH PUB UTIL DIST . 02/14/2024 . |Markets LLC ... .... 650,000 ....(2,00) |. ..(2,09) ... . (26,476) . 12/01/2029 . (1.E FE ....
..498622-KB-4 | KLICKITAT CNTY WASH PUB UTIL DIST . 02/14/2024 . | UMB BANK 515,000 ... (1,601) . . (1,601) ... . 12/01/2030 . (1.E FE ....
..506498-YX-6 | LAFAYETTE LA UTILS REV . 02/28/2024 . | SEIBERT, BRANFORD INC. .... 115,000 ... (534) . ... (534)]... . 11/01/2026 . (1.E FE ....
..511350-AN-0 | LAKE WORTH BEACH FLA COMB UTIL ... . |- 03/06/2024 . [UMB BANK .....coennnnnnn ... (889) | ....(889) ... . 10/01/2033 . [1.F FE ....
..534272-K4-0 | LINCOLN NEB ELEC SYS REV . |- 02/20/2024 . |MORGAN STANLEY ........... .. (7,190) | . (7,190) |... . 09/01/2033 . [1.C FE ....
..537532-FM-0 |LITTLE THOMPSON WTR DIST COLO 02/14/2024 . [STIFEL CAPITAL MARKETS . .. (267) ). . (267) . 12/01/2083 . (1.D FE ....
..537532-FN-8 | LITTLE THOMPSON WTR DIST COLO . 02/14/2024 . | STIFEL CAPITAL MARKETS .. 303,696 . N (746) |. . (746) . 12/01/2034 . (1.D FE ....
.. 544495-4P-6 | LOS ANGELES CALIF DEPT WTR & P ... . 01/11/2024 . | MORGAN STANLEY ........... . 1,206,931 .1,186,633 |.... .. (858) | .. (858) ... . 07/01/2035 . [1.D FE ....
Headlands Tech Global
..54628C-HR-6 | LOUISIANA LOC GOVT ENVIRONMENT .........ooooeees [oeennnn . 02/29/2024 . |Markets LLC ....ocvvvvvvne Jooveeiiiiiiiiiiins | 703,324 |.......... 680,000 |.......... 717,828 |.......... 700,818 |oeevvveeiiiiiins fernninnnnns [(LS10) ) A R (660) . 08/01/2031 . [1.E FE ....
Headlands Tech Global
..54628C-HT-2 | LOUISIANA LOC GOVT ENVIRONMENT .........ocoeeees [eennnn . 02/29/2024 . |Markets LLC ... 205,000 213,221 |.... . (143) ). e (143) ). . 08/01/2033 . [1.E FE ....
..54811B-TU-5 |LOWER CO RIVER AUTH TX TRAN SVC CO .....cevvvns [orennn . 01/22/2024 . 250,000 ... 311,618 |.... ... (406) | ... (406) |... . 05/15/2037 . [1.F FE ....
..54811B-YY-1 |LOWER CO RIVER AUTHORITY TEXAS TRA .....ccccee [errennn . 02/20/2024 . .... 850,000 .. (1,842) | . (1,842)|... . 05/15/2025 . [1.F FE ....
..54811B-ZE-4 |LOWER CO RIVER AUTHORITY TEXAS TRA ......cccce [oeeennn . 02/14/2024 . | KEYCORP ... .... 600,000 .. (728) ... . 05/15/2031 . [1.F FE ....
FIFTH THIRD SECURITIES,
..54811B-2G-9 |LOWER CO RIVER AUTHORITY TEXAS TRA ......cccce [oreennn . 02/22/2024 | INC. ooooeiiiiiiiiiiiiien e | 1,238,675 |........ 1,050,000 |........ 1,162,277 |........ 1,151,785 |oovveeeieieiinns [ (1,377) [erreiiiiiiiiis s (1,377) [erveiiiiiiiiis s 1,150,407 |ooeeeeeeeeienns |eeens 88,267 |........ 88,267 |..eevvvennns 15,466 |. 05/15/2033 . [1.F FE ....
FIFTH THIRD SECURITIES,
..54811B-ZH-7 |LOWER CO RIVER AUTHORITY TEXAS TRA ......ccccee [oeeennn L 02/22/2024 | INC. ooooiiiiiiiiiiiiiien e | 1,628,193 |........ 1,380,000 |........ 1,506,808 |........ 1,496,348 [ oeeenn (1,375) |veveeiiiiiiiies fevninns (1,375) |veveeeiiiiiiees v 1,494,973 |ovvviiiiiiiinnn fonnnne 133,220 |....... 133,220 |............ 20,326 |. 05/15/2034 . |1.F FE ....
MESIROW FINANCIAL, INC
..54811B-RS-2 | LOWER COLO RIV AUTH TEX TRANSM .........ooeees [orennn . 02/22/2024 . | eveeiiiiiniiiinniiniininnn | | 4,319,600 |........ 4,000,000 |........ 4,673,240 |........ 4,322,028 |..ooovviiiiiinnn fornnns (10,572) |evvvverivriiinns fevnans (10,572) |eevvvviiiiiiinns fernannns 4,311,457 . 06/15/2032 . [1.F FE ....
CABRERA CAPITAL MARKETS,
..54811B-RT-0 | LOWER COLO RIV AUTH TEX TRANSM .........eees [orennn . 02/22/2024 | INC oo e | 4,590,638 |........ 4,250,000 |........ 4,945,556 |........ 4,583,122 |ooeeviiiiiiiiinn e (10,924) |.coeeeeeeeeeiees |eeeens (10,924) |.ooeeeeeeeeeiees s 4,572,198 . 05/15/2033 . [1.F FE ....
..54811B-2C-8 |LOWER COLO RIV AUTH TEX TRANSM .......ooovveeees [orennn . 02/22/2024 . | KEYCORP . 1,108,910 1,071,333 |.... ... (1,852) | . (1,852) |... .1,069,481 |.. . 05/15/2029 . [1.F FE ....
..556589-HII-2 | MADISON ALA WTRIKS & SWR BRD ........cevvvvvvenns [ereennn . 02/28/2024 . | BOSC, INC. .. .. 272,982 ..289,030 |.... e (T73) ) ....288,256 |.. . 12/01/2033 . [1.C FE ....
..556589-HY-8 | MADISON ALA WTRIKS & SWR BRD .......cevvvvvuuenns [ereenn . 02/28/2024 . |BOSC, INC. ........ceeeents .. 234,905 ..249,062 |.... ....(640) |... .248,422 |.. . 12/01/2035 . [1.C FE ....
..56042R-0P-0 | MAINE HEALTH & HIGHER EDL FACS ... U PR . 02/28/2024 . |PIPER JAFFRAY INC. ...... |.... e |oeer.... 589,875 ... ...........503,573 |.... eeeeeee. (1,516) ). I .592,057 |.. . 07/01/2031 . (1.E FE ....
..56042R-0S-4 |MAINE HEALTH & HIGHER EDL FACS .......eevveunenn [ereeenn . 03/07/2024 . |UMB BANK ....ovvvvvniiiinnn Jooeeeiiiiiieeeins | 2,163,880 |........ 2,000,000 |........ 2,297,380 |........ 2,146,278 |ooevvvvieiiinnnn foeeeeeena(5,922) | s (5,922) [cvvvnnnniniinn foeeeens 2,140,356 . 07/01/2034 . (1.E FE ....
RAYMOND JAMES &
..56185N-GG-7 | MANATEE CNTY FLA SCH BRD CTFS ........eevvvveunn [ereeenn . 02/22/2024 . | ASSOCIATES, INC. ..oooves |oovvriiiiiiiiiieenes s 4,691,889 |........ 4,015,000 |........ 4,713,931 |[........ 4,678,038 |..ocoeeeieiiiins oo (9,209) [ [ [CI2ei¢) ) R R 4,668,739 . 07/01/2035 . [1.F FE ....
..56678P-AL-1 | MARICOPA CNTY ARIZ INDL DEV AU .....oevvvveeeees foennn . 01/16/2024 . JUMB BANK ...ovvvvvvvvnnnnnn Jovveeieiieiiiiiieees |oveeees 437,792 |.......... 400,000 |........... 448,804 |........... 425,613 [ Lo (238) | e (238) )ovvveeeeeeiiines fovrrnnnnnns 425,375 . 09/01/2033 . [1.F FE ....
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..57390E-EU-7 |MARTIN CNTY FLA UTILS SYS REV ....evvvrvvnnnnnnn [ereeenn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeveiiiiiiinies |oeeeeees 165,128 |.......... 160,000 |.......... 200,170 |.......... 168,466 |.....oovvvvvinns feunvnnnnnns [(C2:2:) ) S R [(C2:2:) ) S R 167,818 [oovveeviiiiiinnn fornnne (2,690) |........ (2,690) |.oeoeeeennns 3,089 |. 10/01/2025 . [1.C FE ....
OPPENHEIMER & CO., INC.
..575579-P6-8 | MASSACHUSETTS BAY TRANSN AUTH ......ccceeeeeeees [eeennn IO VA R V(07 R R R 1,460,736 |........ 1,200,000 |........ 1,432,692 |........ 147,744 | s [R:Z10) ) R R [R:Z10) ) R R 1,416,904 | |t 43,832 |......... 43,832 |...oooeens 32,500 |. 07/01/2035 . |1.A FE ....
OPPENHEIMER & CO., INC.
..575579-83-2 | MASSACHUSETTS BAY TRANSN AUTH ......cccoeeeeeees [oeeennn IR0 VA R V(072 PR R R 2,312,832 |........ 1,900,000 |........ 2,268,429 |........ AL F (1,330) |eveeeeeiiiiiees feveieee (1,330) |eeeeeeiiiiiiees feveeeee 2,243,432 |oooeiiiiiiiiins | 69,400 |........ 69,400 |....cevennn 51,458 |. 07/01/2035 . |1.A FE ....
BANK OF AMERICA/MERRIL
..57584Y-2A-6 | MASSACHUSETTS ST DEV FIN AGY R ..oevvvveeeeeeees [ eeennn . 02/14/2024 . | LYNCH . . 1,358,662 .. 1,330,000 ..1,626,111 |........ 1,572,375 |.... ...(3,432) | .1,568,942 |.. . 10/01/2039 . (1.E FE ....
..592030-G7-9 | METROPOL ITAN GOVT NASHVILLE & ....vvvvvvvvvnnnnn [ereenn . 02/14/2024 . | MORGAN STANLEY .. ......... 156,791 .. 150,000 ... 187,286 |...........160,563 |.... .......... 160,008 |.. . 05/15/2026 . [1.C FE ....
..59324P-DN-6 | MIAMI BEACH FLA STORMWATER REV .............ooo. [oeennn . 02/15/2024 . | WELLS FARGO .....ccvvvvvee |ooveniiiiiiiiiiinnns | 102,830 |.......... 100,000 |.......... 119,867 |........... 104,589 [.oooiiiiiiiiiins e (368) | [ (368) [ e 104,222 . 09/01/2025 . (1.D FE ....
BLAYLOCK PARTNERS, L.P.
..50324P-D0-9 | MIAMI BEACH FLA STORMWATER REV ...........oe. [oeennn V27 V(172 R R R 420,840 |.......... 400,000 |........... 489,052 |........... 436,139 [oeeeeiiiiiiins oo (1,281) [euveieiiiiiiinnn oo (1,281) [eeveieiiiiiiinnn oo 434,858 |...oevvviiiiinnn fonnnne (5,018) |........ (5,018) . 09/01/2027 . (1.D FE .
OPPENHEIMER & CO., INC
..59324P-DR-7 |MIAMI BEACH FLA STORMWATER REV .............co. [oeeennn V27 V(172 R R R 885,803 |........... 825,000 |........... 998,349 |........... 895,606 |.......ooeeeees |oeeeennns (<701 P (70 1 P 893,109 |.oooveeiiiiiiins |eeeens (7,307) |- (7,307) . 09/01/2028 . [1.D FE ....
..593241-BJ-0 | MIAMI BEACH FLA WTR & SWR REV .... . |. 02/15/2024 . |FIRST TENNESSEE BANK ... |.... .. 695,291 .... 675,000 804,175 |...........704,845 |.... ... (2,388) | . (2,388) |... 702,457 |.. . (7,167) |........ (7,167) . 09/01/2025 . (1.D FE ....
..503241-BK~7 |MIAMI BEACH FLA WTR & SWR REV .... . 02/15/2024 . | FIRST TENNESSEE BANK ... |.... .. 789,375 .. 750,000 ..800,464 |.... ...(2,401) | ..(2,401) ... 797,973 |.. .. (8,5%)|........ (8,598) . 09/01/2026 . [1.D FE .
RAYMOND JAMES &
..50447T-VA-8 | MICHIGAN FIN AUTH REV ... 02/15/2024 . | ASSOCIATES, INC. ,934,400 ..2,000,000 ..2,126,840 |. .2,075,42 |.. (1,661) |. . (1,661) .2,073,765 . (139,365) |. (139,365) |.. . 02/15/2044 . (1.E FE ....
..59465H-UQ-7 |MICHIGAN ST HOSP FIN AUTH REV .. . 02/15/2024 . | MORGAN STANLEY .... 750,000 909,473 |[.......... 817,773 |.... ...(2,250) | ..815,524 | [l (10,796) | (10,79) . 12/01/2029 . (1.D FE ....
UNION BANK OF
..594712-UY=5 |MICHIGAN ST UNIV REVS ......evvvvrrririririiinnnnns [ eeeenn . 02/14/2024 . | SWITZERLAND .....ccooeveees |vnnnnnninieinineees |oeeennn 274,828 | 250,000 |........... 292,388 |...........273,325 |[.... ... (525) | . 02/15/2035 . [1.C FE ....
..594712-UZ-2 |MICHIGAN ST UNIV REVS . |- 02/20/2024 . [PIPER JAFFRAY INC. , 1,325,000 1,542,207 |. . 1,444,683 |. . 02/15/2036 . [1.C FE ....
..594712-VB-4 | MICHIGAN ST UNIV REVS ......cevvvvriiiiiiiiiiinnnns [ oo . 01/16/2024 . |UMB BANK .........eevvnnnns . 1,317,480 |........ 1,200,000 |........ 1,385,556 |........1,302,468 |.... . 02/15/2038 . [1.C FE ....
SUNTRUST  INVESTMENT
..594712-XX-4 | MICHIGAN ST UNIV REVS ......eevvvvrriiriiiiiinnnnns [ oo . 01/18/2024 . | SERVICES, INC. ........... .. 832,692 .... 700,000 833,567 |...........826,281 ....826,573 |.. . 02/15/2035 . 1.C FE ....
..594712-XY-2 | MICHIGAN ST UNIV REVS .....oevvvviiiiiiiiiiiiiiiens [ eeeenn . 01/18/2024 . | SEIBERT, BRANFORD INC. . 1,627,211 ..1,375,000 ..1,632,194 |........1,618,191 .1,616,829 |.. . 08/15/2085 . 1.C FE ....
..605871-AT-9 | MISSOULA MONT WTR SYS REV ....ccoovvvviiiiiiiiins [eeeenn . 02/15/2024 . | KEYCORP .. 592,600 545,000 ..597,531 .596,026 |.. . 07/01/2034 . (1.E FE ....
..61051P-BV-5 | MONROE CNTY FLA SCH BRD CTFS P ...ovvvvvnnnnnnnn [eeeenn . 02/15/2024 . | MORGAN STANLEY .... 750,000 . 06/01/2035 . [1.D FE ....
..611089-AP-8 | MONROE LA WTR REV .....cooeereeiiinninnn [ . 02/14/2024 . |LOOP CAPITAL MARKETS ... |.... . 11/01/2032 . [1.C FE ....
..611089-AR-4 | MONROE LA WTR REV ....cooeeiriiiiiiiiii [ . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... . 11/01/2034 . [1.C FE ....
MESIROW FINANCIAL, INC.
..61204M-CM-7 | MONTANA FAC FIN AUTH HEALTH FA ...oevviviiiiinns [ eeenn . 02/15/2024 . .... 600,000 692,256 |.... ... (1,628) | . (1,628) ... .. (8,878) ... . 06/01/2026 . [1.F FE ....
..61204M-CU-9 | MONTANA FAC FIN AUTH HEALTH FA .....oovviiiinnnn [oeeens . 02/15/2024 . | MORGAN STANLEY .... 580,000 .... 664,106 |.... .. (1,158) | . (1,158) |... ...(6,951) [.... . 06/01/2034 . [1.F FE ....
OPPENHEINER & CO., INC.
..642577-XE-5 | NEW BRAUNFELS TEX UTIL REV ...ooovvvriniiniiinins [eeenn . 02/15/2024 . .. (1,218) | . (1,218) ... .(2,9%) |.... . 07/01/2026 . (1.B FE ....
..642577-XJ-4 | NEW BRAUNFELS TEX UTIL REV ...ooovvvriiiiiiiiiins [oenenn . 02/14/2024 . |UMB BANK . R . ... (463) ... . 07/01/2030 . (1.B FE ....
..642577-XK-1 | NEW BRAUNFELS TEX UTIL REV ....ooovvrrrrinininins [orenn . 01/18/2024 . |UMB BANK ....ovvvviiiiiiinn Joeeeeeiieeeeieieenns e 432,788 |...........375,000 |...........424,440 |........... 7,310 | s (22X ) ) PO N (293) . 07/01/2031 . (1.B FE ....
BANK OF AMERICA/MERRILL
..642577-XL-9 | NEW BRAUNFELS TEX UTIL REV ....oovvvrriinniiinins [oeinn . 01/18/2024 . |LYNCH ...ovvvviiiiiiiiiiiinn Joereeeeeeieiieieenns | 468,720 |.......... 400,000 |........... 453,362 |oevvvennns 446,584 [..ooeiiiiiiis s [24:) ] R RSN [24:) ) R RS 446,306 . 07/01/2032 . (1.B FE ....
..642577-XN-5 | NEW BRAUNFELS TEX UTIL REV ...ooovvvriiiiiiiiiins [ornnn . 01/11/2024 . | MORGAN STANLEY ....ovvvvnn |ooveviiiiiiiiniiiins |oeees 1,182,830 |........ 1,000,000 |........ 1,112,810 |........ 1,098,646 |...coevvveviienn fovvvnnnnnes (417) [errniniiiiiiiis oo (417) [erreiiiiiiiiin oo 1,098,229 . 07/01/2034 . (1.B FE ....
FIDELITY CAPITAL MARKETS
..64613C-BV-9 |NEW JERSEY ST TRANSN TR FD AUT 02/14/2024 . | .. .. 1,029,000 . 875,000 ..994,263 |. ..082,827 |.. (1,379) | . (1,379) .981,448 . 06/15/2082 . [1.F FE ....
..64613C-DA-3 |NEW JERSEY ST TRANSN TR FD AUT 02/15/2024 . | JPMORGAN CHASE & CO .. 533,225 . 500,000 ..523,871 |. ... (891) ] . (891) .522,980 . 06/15/2027 . (1.F FE ....
..648797-MT-2 | NEW SMYRNA BEACH FLA UTILS COM ..covvvvvvvvveens [eeennn . 02/14/2024 . | ALAMO CAPITAL ............ ......... 551,814 , , ...........592,940 |.... .501,554 |.. . 10/01/2032 . [1.C FE ....
..648797-MU-9 | NEW SMYRNA BEACH FLA UTILS COM ...oovvvvvvvnnnns [ e . 02/15/2024 . |BOSC, INC. .eeeeeeeeieeiies e | 312,458 |........... 205,000 fo..eeeennes 363,785 [..eevnneee 333,568 [..ovvvviiiiiiis oo (T94) | e (T98) [ [, 332,774 . 10/01/2033 . [1.C FE ....
BLAYLOCK PARTNERS, L.P.
..64990G-JN-3 | NEW YORK ST DORM AUTH REVS NON ... | 02/23/2024 | e e [ 7,727,940 | 7,000,000 |........ 8,307,180 |.... L (18,519) | [ 7,723,742 |.. . 07/01/2037 . (1.D FE ....
..64990G-JP-8 |NEW YORK ST DORM AUTH REVS NON 02/20/2024 . [UNMB BANK . .. 2,655,000 ..3,135,157 |. . (5,987) . 2,922,025 . 07/01/2038 . [1.D FE ....
..64990G-JQ-6 |NEW YORK ST DORM AUTH REVS NON 02/20/2024 . [UMB BANK . ..3,500,000 ..4,115,860 |. . 3,850,559 |. . (8,370) .3,842,188 . 07/01/2039 . (1.D FE ....
..64986D-KJ-3 | NEW YORK ST ENVIRONMENTAL FACS ... . 01/11/2024 . | UMB BANK ... 125,000 ... 160,186 |...........146,546 |.... ... (158)]... ....146,388 |.. . 06/15/2036 . [1.A FE ....
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..65830R-BS-7 |NORTH CAROLINA TPK AUTH TRIANG .......ccooeeeens [erennn . 01/01/2024 . |MATURED ......eevvvvvvvnnnnn Joovereiiiiniinnienns oo 435,000 [oeeeeeennns 435,000 |[........... 481,954 |........... 435,000 [ouveeeeiniiiinnn fooriiiiiiiis e e e e 435,000 [ooveiiiiiiiiinns oo e e, 10,875 |. 01/01/2024 .|2.B FE ....
MESIROW FINANCIAL, INC.
..65830R-CA-5 |NORTH CAROLINA TPK AUTH TRIANG .......ccoeeeeens [orennn V27 Z S SR R R 1,195,652 |........ 1,095,000 |........ 1,246,009 |........ 1,176,488 |.ooovvvvevnieens fovennens [2R<I070 1 P N [2R<I070 1 PR N 174,181 o fonenne 21,471 |........ 21,471 e 35,740 |. 01/01/2032 . |2.A FE ....
MESIROW FINANCIAL, INC
..65830R-CB-3 | NORTH CAROLINA TPK AUTH TRIANG .......ccoeeeeens [eeennn V2772 Z S R K R 3,268,680 |........ 3,000,000 |........ 3,400,290 |........ 3,216,128 [oeveeiiiiiiinnn oo (6,111) ferveeeiiiiiiiins oo (6,111) feuveeeiiiiiiiin oo 3,210,012 [ e 58,668 |........ 58,668 |......cce.. 97,917 |. 01/01/2033 . |2.A FE ....
Headlands Tech Global
..660027-AK-9 | NORTH HOUSTON DEV CORP TAX INCREME ............ [.ceeeen . 02/29/2024 . |Markets LLC ....covvvvvene Jooveeriiiiiiiiiins | 658,740 |.......... 600,000 |...........749,280 |........... 690,754 [..eevveriiiiinnn oo [ X) 1 P (25X 1 I R 688,121 . 09/01/2029 . 1.C FE ....
Headlands Tech Global
..660027-AM-5 | NORTH HOUSTON DEV CORP TAX INCREME ............ [.ceeeen . 02/29/2024 . |Markets LLC ....covvvvvene Jooveniiiiiiiiiiins o 334,250 |........... 305,000 |...........376,965 |........... 348,858 |[....evvviiininnn foeeeens (1,268) [oovveeeiinininnn oo (1,268) [covveeniiiiiinnn oo 347,591 . 09/01/2031 . [1.C FE ....
Headlands Tech Global
..660027-AP-8 | NORTH HOUSTON DEV CORP TAX INCREME ............ [.ceeeen . 02/29/2024 . |Markets LLC .. 776,550 .... 750,000 . 806,614 |.... .. (1,623) | . (1,623) |... .804,991 |.. . 09/01/2033 . 1.C FE ....
..660027-AR-4 | NORTH HOUSTON DEV CORP TAX INCREME ............ [.eeeees . 02/29/2024 . | MORGAN STANLEY .. .. 308,853 .... 300,000 ..321,3%6 |.... ....(610) |... .320,725 |.. . 09/01/2035 . 1.C FE ....
..66645H-AL-8 | NORTHGLENN CO WSTENTR ........ooooeviiiiniinnnnns [oenns . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... .. 160,373 .. 150,000 179,224 ... ... (555) |... 178,669 |.. . 12/01/2031 . [1.C FE ....
..66645H-AN-4 | NORTHGLENN CO WSTENTR ... U [P . 02/15/2024 . | INTL FCStone ............. e | 266,333 ... 250,000 ..., 296,873 | e (887) ) I .295,986 |.. . 12/01/2033 . [1.C FE ....
..66645H-AP-9 | NORTHGLENN CO WSTENTR ........ooooeeeriinniinnnnns [oennn . 02/28/2024 . | WELLS FARGO .....covvvvvee |ooveviiiiiiiiiiinnns e 105,909 |.......... 100,000 |...........125,841 [........... 118,530 |oovvvvvvviiiiins fevvvvennnnn (429) i oo [72<) 1 PO 118,101 . 12/01/2034 . [1.C FE ....
Headlands Tech Global
..677560-N0-5 |OHIO ST HIGHER EDL FAC COMMN ... . 02/15/2024 . |Markets LLC .. 259,900 250,000 ..264,618 |.... .263,843 |.. (3,943) . 07/01/2026 . [1.F FE ....
..67756D-PV-2 | OHIO ST HIGHER EDL FAC COMMN 02/15/2024 . | KEYCORP ... .. 759,115 .761,721 | 751,244 7,875 |.. . 12/01/2033 . [1.F FE ....
..67756D-0R-0 |OHIO ST HIGHER EDL FAC COMMN ... . 02/15/2024 . |PIPER JAFFRAY INC. . 605,600 |.... .6,901 . 12/01/2031 . [1.F FE ....

RBC DOMINION SECIRITIES |

. 04/01/2034 . |1.B FE ...
. 04/01/2036 . |1.B FE ....

....... . 01/18/2024 .
....... . 01/10/2024 . [UMB BANK .
UNION BANK OF
....... . 02/14/2024 . [SWITZERLAND .....eovveenns fonee
R . 02/28/2024 . [D.A. DAVIDSON & CO. ....
Headlands Tech Global

. (78,337) |....... (73,337)
. (45,982) |....... (45,952)

..B67759H-NT-7 | OHIO ST SPL OBLIG ...
..67759H-NV-2 | OHIO ST SPL OBLIG ...

.. 715,000

. 958,500 |....
.. 500,000

.. 666,460 |....

. (20,962) |....... (20,962)
. (24,410 |....... (24,410)

. 10/01/2032 . |1.A FE ...
. 10/01/2033 . [1.A FE ...

..67920Q-F4-5 | OKLAHOMA ST WTR RES BRD .
..67920Q-F5-2 | OKLAHOMA ST WTR RES BRD .

225,000
.. 260,000

276,012 |....
316,378 |....

... (654)].
.. (962) |.

..679200-F6-0 | OKLAHOMA ST WTR RES BRD . 02/28/2024 . (Markets LLC ... . .. 163,494 ..155,000 . 187,851 |. ..178,924 |. (560) |. .178,364 . (14,870) | (14,870) |.. . 10/01/2034 . |1.A FE ...

..679200-F7-8 | OKLAHOMA ST WTR RES BRD . 02/28/2024 . | SEIBERT, BRANFORD INC. .. 136,292 . 130,000 ..157,044 |. .. 149,705 |. (461) |. . 149,245 . (12,983) |. (12,953) |.. . 10/01/2035 . [1.A FE ....

..679111-2D-9 | OKLAHOMA TRANSN AUTH OK F/K/A .. 02/22/2024 . | WELLS FARGO ... ,000,225 ..1,900,000 ..2,130,926 |. 1,992,066 |.. .(4,499) |. . 1,987,566 12,659 |. 12,659 |.. . 01/01/2034 . |1.D FE ....
Headlands Tech

..68189P-FP-4 | OMAHA NEB SPL TAX REV ...cceevieieiiiiiiiieeeees [ eeeeens . 02/15/2024 . [Markets LLC .....ccccoeees [oereiiiiiiiiiiiiis foeeeene 279,639 |.......... 270,000 |........... 327,974 |........... 285,490 [oeeeeiiiiiiiiies o (1,018) feueeeiiiiiies s (1,015) [eueeeeeiiiies oo 84474 |ooeiiiiies e (4,835) |......... (4,835) . 01/15/2026 . |1.C FE ....
Headlands Tech Global

..68189P-FZ-2 | OMAHA NEB SPL TAX REV ...cceevieieiiiiiiiiieeees [ eeeeens . 02/15/2024 . [Markets LLC .....cccceees [oereiiiiiiiiiiiiis foeeeene 331,200 |...........320,000 |.......... 388,710 |........... 338,358 [oeeeeiiiiiiiies e (1,203) |.eoiiieeeeees [t (1,203) |- [ 37,155 [eeeeeiiiieees feiieeens (5,985) |......... (5,955) . 01/15/2026 . |1.C FE ....

..68304R-CR-9 | ONTARIO CALIF ...ovvviiiiiiiiiiieciiiiiiieeceiiies [ eeeeees . 02/15/2024 . [ JPMORGAN CHASE & CO. ... |[.... ... (421) ). (421 )... . (1,144) . 11/01/2025 . [1.C FE ....

..68304R-DG-2 | ONTARIO CALIF [ R . 02/06/2024 . [UMB BANK ...........ceee. [ O 225,000 |... 252,482 |.... . .. (239) ] e e (289) ). 19,722 . 11/01/2040 . |1.C FE ....

..68607D-11J-0 | OREGON ST DEPT TRANSN .....ceevvviieeiiiiiinienins [ aeeeees . 01/18/2024 . [SEIBERT, BRANFORD INC. |.....cccvvverieeiin feeens 4,160,835 |........ 3,500,000 |........ 4,048,905 |........4,021,839 [...ccooiiiiss foerennn (2,806) [cvvvvvvvnnnnnnnn foreeenn (2,808) 141,802 . 11/15/2035 . |1.B FE ....
BANK OF AMERICA/MERRILL

..686507-JL-9 | ORLANDO FLA UTILS COMMN UTIL S .....covvvvinnes | aeeens . 02/22/2024 . [LYNCH ..ovvviiiiiiiiiiins [ [ 2,699,128 |........ 2,440,000 |........ 2,945,836 |........ 2,719,239 |ooevvviiiiiienns o (7.579) |vvvvieviiiiiins fevninns (7,579) oo [l 2,711,661 | [ (12,533) |....... (12,533) |..ooeenn 49,139 |. 10/01/2032 . |1.C FE ....
FIFTH THIRD SECURITIES,

..686507-JM-7 | ORLANDO FLA UTILS COMMN UTIL S .....coovvvinnes | aneens . 02/22/2024 . [ INC. ....... . 2,893,202 .2,911,6% |.... ... (7,904) | . (7,904) ... . (10,500) . 10/01/2033 . [1.C FE ....

..690477-DX-9 | OVIEDO FLA ..eoveieiiiiiiiiie e eiieeees [ eeeeens . 02/28/2024 . [BOSC, INC. .. 427,826 ..465,831 . (1,421) . L (1,421) ... . (36,584) . 10/01/2034 . |1.D FE ....

..690477-DY-7 |OVIEDO FLA ©eevveiiiiiiiiiiie e ecciiiecee [ eeeees . 02/28/2024 . [LOOP CAPITAL MARKETS ... |.... . ... (1,376) | . (1,376) |... . (36,721) . 10/01/2035 . (1.D FE ....

..155176-AL-4 | OZARKS TECHNICAL CMNTY COLLEGE ..........ccoooer |eeerenn . 02/28/2024 . [BOSC, INC. .....oeeerneeen ... 300,000 .. (1,012)|. . (1,012) |... . (20,644) . 03/01/2032 . |1.D FE ....
FIFTH THIRD SECURITIES,

..696550-G8-9 | PALM BEACH CNTY FLA SCH BRD CT ....cceeeicienans | eveens . 02/22/2024 . [ INC. oooiiiiiiiiiiiiins [eeeeeiiieeeeeen feeees 2,606,107 |........ 2,300,000 |........ 2,869,733 |........ 2,681,928 ..o [t (8,283) |.coeevveeieenes [ (8,283) |.covenieeeees [ 2,673,695 |.cceviiiiiiiin e (67,588) . 08/01/2033 . |1.D FE ....
BANK OF AMERICA/MERRILL

..574218-8L-0 | PENINSULA REGIONAL MEDICAL CENTER .. N [ . 02/15/2024 . [LYNCH ....oovveeiiiiiiiies [oeeeeiiieeeeein [2e.221,883,321 [l 1,970,000 |........ 1,925,675 |........ 1,920,154 [ | 12 [ e 142 [ s 1,929,296 |.. . (95,975) |....... (95,975) . 07/01/2048 . |2.A FE ....

..230614-NZ-8 | PENN ST HEALTH ... . 02/15/2024 . [D.A. DAVIDSON & 0. ... |oeeeeeeeveereeeien oo 995,250 |........ 1,000,000 |........ 1,113,090 |........1,069.716 |...oooovveeieeee foereeee (1,506) [ovvveneniiic Joveeeees (1,506) [oveeniiiiiinnn oo 1,068,210 |.. . (72,960) )....... (72,960) . 11/01/2037 . [1.F FE ....
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Headlands Tech Global
..709144-NQ-8 | PENNSYLVANIA ST CTFS PARTN .....evvvvvvvvvnnnnnns [ereeenn . 02/28/2024 . |Markets LLC ....ccevvvvees |oeveeeeineininiinnns s 455,770 |ovvvevenns 425,000 |[.......... 478,801 |........... 449,408 ....ovvviiiiiins e (CS70 1 PO N (£S70 1 PO N L2 Y T O 7,319 |oveennns 7,319 |l 14,167 |. 07/01/2031 . |1.F FE ....
UNION BANK OF
..709224-7Z-5 | PENNSYLVANIA ST TPK COMMN TPK .......covvvvvnees [oreennn . 02/15/2024 . | SWITZERLAND ... ..914,002 .... 865,000 |........ 1,043,787 |...........927,222 |.... .924,407 |.. . (10,405) . 12/01/2026 . (1.D FE ....
Headlands Tech
..714033-BK-2 | PERKASIE PA REGL AUTH WTR & SW REV ............ [....ces . 02/15/2024 . |Markets LLC ....ocevvvvees |oeveeieeennnnnnienns s 128,663 |........... 125,000 |........... 144,034 |........... 133,404 |oooeeieiiiiiins et (361) [ouvvvmmnnnnnnnnn foereeeennns (361) [cevvnmmmnnnnnnnn foereeeinns 133,043 [oooeeiiiiiiiiins e (4,381) |........ (4,381) |.oeeeeeens 2,764 |. 02/01/2027 . [1.C FE ....
FIFTH THIRD SECURITIES,
..714033-BL-0 |PERKASIE PA REGL AUTH WTR & SW REV ............ [...ces . 02/15/2024 .| INC. ooooeeiiiiiiiiiiiiiien e e 496,228 |........... 475,000 |........... 553,855 |........... 515,565 [cvvvvviiiiiinn foeeennn (1,304) |eevveieiiiiiees v (1,304) |eeveieiiiiiiies e 514,262 [oevvvviiiiinnnn fonnnns (18,034) |....... (18,034) ..o 10,503 |. 02/01/2028 . [1.C FE ....
UNION BANK OF
. 717817-TA-8 | PHILADELPHIA PA ARPT REV .....oooeveeieiennennnnns [ . 02/15/2024 . | SWITZERLAND .....coooveeees |oennniiieeeieeeeeees e 995,562 |........... 950,000 |........ 1,147,638 |........ 1,011,967 |ooevveveiiiieies [ (3,207) |ovvvveiiiiiiiins v (3,297) |vvvviiiiiiiiies v 1,008,670 [..eevvvvvvvvnnnn fornnnne (13,108) |....... (13,108) [evvveenens 30,215 |. 07/01/2026 . |1.F FE ....
FIDELITY CAPITAL MARKETS
..717817-TC-4 | PHILADELPHIA PA ARPT REV .| 02/15/2024 . | .. .. 373,304 350,000 423,791 [...........379,149 [.... ... (1,002) |. . (1,002) |... .378,057 |.. .. (4,663) |........ (4,663) . 07/01/2028 . [1.F FE ....
..717817-TD-2 | PHILADELPHIA PA ARPT REV .. 02/15/2024 . |MORGAN STANLEY .. 319,545 . 300,000 ..360,990 |. ..324,146 |. ... (908) | . (903) K .323,243 (3,698) |. . (3,698) .. . 07/01/2029 . [1.F FE ....
..71783D-BT-1 | PHILADELPHIA PA AUTH FOR INDL .................. . 03/19/2024 . |UMB BANK ....ovvvvviiiiiinn Joereeeeieiiieeeeeens | 1,077,230 |........ 1,000,000 |........ 1,100,920 |........1,050,768 |.... ...(2,400) |. 2 (2,400) |veeeiiiiieieens i 1,048,359 |. .. 28,871 . 28,871 . 05/01/2034 . [1.F FE ....
FIFTH THIRD §} ,
..717893-Y7-0 | PHILADELPHIA PA WTR & WASTEWTR ........evvvuuunn [erreenn . 02/22/2024 .| INC. oooeeiiiiiiiiiei e 1,200,242 1 1,110,000 |........ 1,204,027 |.... ... (2,587) . (2,587) | e 1,268,755 |.. .. 21,487 . 06/01/2035 . [1.E FE ....
..71883R-PX-5 |PHOENIX ARIZ CIVIC IMPT CORP W ......oooeeeeeees [oeennn . 02/20/2024 . | STIFEL CAPITAL MARKETS |.......ooeeeeens |- 1,060,523 | 1,730,000 |........ 2,246,855 |.... e (7,008) |oeeeeeeeieeieees v (7,008) fovneniiiiiiiiinn oo 2,062,299 |.. . 07/01/2036 . [1.C FE ....
..71883R-PY-3 | PHOENIX ARIZ CIVIC IMPT CORP W ........ccceeeees [ornnn . 02/20/2024 . | INCAPITAL ..oovvvvvvvnnnnns Joeveeeeeeeeeeeeeenes |oeeen. 1,478,310 | 1,315,000 |........ 1,700,755 |.... cen(5,226) |oeeieiiis e (5,226) [ e 1,563,238 |.. . 07/01/2037 . [1.C FE ....
..71883R-0A-4 | PHOENIX ARIZ CIVIC IMPT CORP W .....cooeeeereens [ornnn . 02/20/2024 . | INCAPITAL ... e e e 1,672,425 Ll 1,500,000 |........ 1,927,110 |........ e (5,780) | e (5,780 [ e 1,775,250 |.. . 07/01/2039 . [1.C FE ....
..04052E-AS-7 | PHOENIX CHILDREN HOSP .......evvvvvvvvvvvrvriinnnns [eeeeenn . 02/15/2024 . |LOOP CAPITAL MARKETS ... |...coovvvrnnnnnnnnns |oeeenn 1,327,128 |........ 1,200,000 |........ 1,561,284 |........ 1,438,931 |.... ... (5,100) |. 1,433,831 |.. . 02/01/2036 . [1.E FE ....
..04052E-AT-5 | PHOENIX CHILDREN HOSP . [ . 02/15/2024 . |LOOP CAPITAL MARKETS ... |.ccoerrrrrnnnnnnnns |oeeee. 874,222 ... 795,000 |........ 1,029,493 |...........950,244 |.... oo Jeeeennn. (3,308) | oeee.....046,936 .. [ . . 02/01/2087 . (1.E FE ....
..725304-VY-2 |PITTSBURGH PA WTR & SR AUTH ......cevvvvveeniens [eeennn . 02/28/2024 . |MORGAN STANLEY .....coooer |oevvvvvenninnnnnnnns |oeeeenn 287,972 ... .276,000 ... 328,873 [.vvvnnnne 312,842 [ovniiiiiiins s (889) [cuvvvvvvnnnnnnns fooeeeeeeenn (889) | |t 311,082 [ovvvviiiiiiinnn fonnns (23,980) |....... (23,980) ... 5,500 |. 09/01/2035 . [1.E FE ....
Headlands Tech Global
..725304-VE-6 |PITTSBURGH PA WTR & SIR AUTH W .......oooooeiiis [oeinnn . 01/18/2024 . |Markets LLC ......cevvveee |oeveeeennnnnnnnnnnns |oeeeennn 702,176 ..........585,000 |........... 743,266 |........... 699,336 [.....ovvviiiinn fooeiiinnns [(C10X) 1 S AT [(C10X) 1 S RSN 698,733 [..oooiiiiiiiiins | 3,442 |.......... 3,442 |o.eeennnn. 11,456 |. 09/01/2033 . [1.C FE ....
JANNEY MONTGOMERY SCOTT
..725304-VG-1 |PITTSBURGH PA WTR & SIR AUTH W .......oooooeeiis [oeinnn . 02/28/2024 . |LLC .oooeeieeieiiiiii s [0 207,226 |l 200,000 . 222,404 |........... PARDPZY R R (360) [cevvvvnmnnnnnnnn foreeeeinnnn (360) [cevvvvnvnnnnnnnn forreeeennnn 212,887 |oeeeiiiiiiiiins | (5,661) |........ (5,661) [cevvvvnnnnnns 4,000 |. 09/01/2035 . [1.C FE ....
SUNTRUST INVESTMENT
..746189-C6-4 |PURDUE NIV IND ....eevvvvvvnnnnnnnnnnnnnnnnnnnnnnnns [ oeeeenn . 01/18/2024 . | SERVICES, INC. ...ovvvvvns |oeveeiiiiiiiieiienns s 601,180 |[.......... 500,000 |........... 604,215 |........... SIS CX 7 R R (G552 PO N (65527 PO S 597,101 [ooeeieiiiiiiins | 4,079 |ovvenens 4,079 ..ol 19,861 . 07/01/2035 . |1.A FE ....
OPPENHEINER & CO., INC.
..746189-C9-8 |PURDUE NIV IND ....evvvvvvvvnnnnnnnnnnnnnnnnnnnnnnns [ oeeeens . 02/09/2024 . 250,000 291,138 . 07/01/2038 . [1.A FE ....
.. 74823Y-EH-4 | QUEEN CREEK ARIZ EXCISE TAX ....ooooeeeiieiennins [oennnn . 02/02/2024 . .......... 800,000 |... 945,472 |.... .. . 08/01/2039 . (1.B FE ....
.. 76222F-C0-9 |RHODE IS INFRASTRUCTURE BK SAF .......cccvvviin [oreeenn . 02/22/2024 . | BARCLAYS ....ovvvvvvviiinns Joeeeeeeeeeeneennnnns |oeeee. 1,066,020 | 1,000,000 |........ 1,164,500 |........1,096,700 |..ccovvrrrrnnnns fovvvnnnn (2,411) [oniniiiiiins s Q4110 | s 1,094,289 |.. (28,269) . 10/01/2031 . [1.A FE ....
.. 76222F-CS-5 |RHODE IS INFRASTRUCTURE BK SAF .........ccnn [ereeenn . 02/20/2024 . | MORGAN STANLEY .. e [ [000002,399,549 [l 2,270,000 |........2,618,604 |........2,475,397 |...oooviiiiins |ooneeend(A734) | [ (4734) [ o 2,470,663 |.. (71,114) . 10/01/2033 . [1.A FE ....
..76221U-FT-8 |RHODE IS INFRASTRUCTURE BK WTR ........evvvvnnnn [oreeenn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... .... 805,000 .828,466 |.. .5,425 . 10/01/2033 . [1.A FE ....
..762232-BA-3 | RHODE [SLAND ST COMM CORP REV . |- 02/14/2024 . |LOOP CAPITAL MARKETS ... |.... .... 210,000 .228,005 |.. . 06/15/2027 . [1.F FE ....
..775080-GA-6 | ROGERS ARK SALES & USE TAX REV ... . |- 02/20/2024 . [UMB BANK .... ..261,910 |........... 250,000 .260,723 |.. . 11/01/2033 . (1.D FE ....
..794481-KC-4 | SALEM ORE WTR & SWR REV ...... 01/24/2024 . [UNB BANK ... .. 205,294 200,000 .208,723 . 06/01/2025 . [1.C FE ....
..79467B-AJ-4 | SALES TAX SECURITIZATION CORP 02/15/2024 . | MORGAN STANLEY ..968,679 . 900,000 K .990,385 . 01/01/2028 . (1.B FE ....
..79467B-AK-1 | SALES TAX SECURITIZATION CORP .. 02/15/2024 . | INTL FCStone ..... K .. 429,040 . 400,000 ..495,172 |. .439,238 .(10,198) |. . 01/01/2029 . (1.B FE ....
..79560Q-CS-5 | SALT LAKE CITY UTAH SALES TAX ....coovvvrrnennns [ereennn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... 350,000 438,750 |.... .. (1,468) | ...(7,2%) |.... . 02/01/2026 . [1.A FE ....
RBC DOMINION SECURITIES
..795681-HB-4 | SALT LAKE CNTY UTAH MUN BLDG A ....onnnnnnnnnn [eeennn . 02/29/2024 . | .eeveniiiiiie 905,000 ..1,078,851 |........... . ...(3,512) | . . 01/15/2035 . (1.B FE ....
..79642G-AR-3 | SAN ANTONIO TEX WTR REV ... 02/15/2024 .  JPMORGAN CHASE & CO ..595,000 . 689,718 |. ..640,127 |. (1,317) |. 638,811 . 05/15/2034 . [1.C FE ....
..797506-BN-1 | SAN DIEGUITO CALIF SCH FACS FI 01/11/2024 . [WELLS FARGO ... ..1,850,000 ..2,118,787 |. 1,979,625 |. (1,210) |. .1,978,415 . 03/01/2035 . (1.D FE ....
..79766D-RU-5 | SAN FRANCISCO CALIF CITY & CNT 02/15/2024 . [ INTL FCStone ..1,180,000 .1,355,630 |. .(4,252) | ,351,379 . 05/01/2036 . [1.E FE ....
..80320K-DQ-1 | SARASOTA CNTY FLA CAP IMPT REV 02/14/2024 . UMB BANK . . 600,000 ..626,198 |. (1,761) |. . 10/01/2025 . (1.B FE ....
..80330Q-CU-7 | SARASOTA CNTY FLA SCH BRD ......evvvvvvvvvnvnnnnns [eeeeenn . 01/03/2024 . | UMB BANK ... . .... 600,000 ..673,772 |.... . 07/01/2030 . 1.C FE ....
..80330Q-CY-9 | SARASOTA CNTY FLA SCH BRD .....evvvvvvvvvvvnnnnnns [eeeeenn . 02/15/2024 . | BANK OF NEW YORK ... .. 687,539 . 07/01/2034 . [1.C FE ....
..803300-CZ-6 | SARASOTA CNTY FLA SCH BRD ......ceeevvvvvvnvnnnnns [eeeenns . 02/15/2024 . | BANK OF NEW YORK ... . 1,003,213 .... 850,000 . 07/01/2035 . [1.C FE ....
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..80483C-QF-1 | SAVANNAH STATE UNIVERSITY ...ooevviiiiiiiiiieeees [oeenn . 01/30/2024 . |UMB BANK ... 545,000 ... (967) | ... (967) ... . (62,379) 2,786 |. 06/15/2087 . [1.E FE ....
..80483C-0H-7 | SAVANNAH STATE UNIVERSTY ........oooeeeeeieeenenns [oennn . 01/22/2024 . |UMB BANK ... .... 175,000 ... (232) ] e (232) ). . (21,800) . 06/15/2039 . [1.E FE ....
..81684K-CV-8 | SEMITROPIC IMPT DIST SEMITROPI .....ceeeeeeeeees [eennnn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... .. 165,000 ... (684) . ....(684)]... .(3,312) |.... . 12/01/2025 . [1.C FE ....
..820596-TG-0 |SIOUX FALLS S D SCH DIST N0 49 .......evvvvvvnnn [ereenn . 02/12/2024 . |UMB BANK .........evvvnnnns 250,000 ... (878) . ... (878) ... .(2,584) |.... . 02/01/2025 . (1.B FE ....
..820596-TH-8 | SIOUX FALLS S D SCH DIST NO 49 ......cevvvvvnnnn [ereenn . 02/15/2024 . |BOSC, INC. .........ccets 265,000 ... (1,029) |. . (1,029) |... ...(3,949) [.... . 08/01/2025 . [1.B FE ....
..820596-TJ-4 | SIOUX FALLS S D SCH DIST NO 49 .......evvvvvvnnn [ereenn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... .......... 280,000 , s ... (1,083) | . (1,083) |... . .. (4,400) |.... . 02/01/2026 . (1.B FE ....
..820596-TK-1 | SIOUX FALLS S D SCH DIST NO 49 ......eevvvvvnnnn [ereenn . 02/08/2024 . |UMB BANK .....oovvvnnninnnn Jooveeiiiiiiiiiinenns [oeeen. 420,652 | 400,000 |........... 489,368 |........... 428,283 ooeveiiiiiiiiin oo (272 ) P (272 1 P 427,07 (6,419) . 08/01/2026 . [1.B FE ....
OPPENHEIMER & CO., INC.
..820596-TL-9 |SIOUX FALLS S D SCH DIST NO 49 ......cevvvvvvnnn [ereenn . 02/14/2024 . | evvviiiiiiniiiniiiiiniiiiiins e [ 318,186 [, 300,000 |........... 368,538 |........... RZZ X | O N [ESL- ) R R [ESL- ) R R 323,569 (5,383) |-.cvnnnn (5,383) . 02/01/2027 . (1.B FE ....
JANNEY MONTGOMERY SCOT
..820596-UA-1 | SIOUX FALLS S D SCH DIST NO 49 ......cevvvvvuenn [ereenn . 02/15/2024 . |LLC 205,000 248,073 |...........214,404 |.... .213,608 |.. .(2,99)|.........(2,993) . 08/01/2025 . [1.B FE ....
..829596-UD-5 |SIOUX FALLS S D SCH DIST NO 49 .......cvvvvvvunn [ereenn . 02/14/2024 . | BOSC, INC. .. .. 100,000 122,846 |.......... 108,177 |.... 107,856 |.. .(1,999) |.........(1,999) . 02/01/2027 . (1.B FE ....
JANNEY MONTGOMERY SCOTT
..829596-UU-7 | SIOUX FALLS S D SCH DIST NO 49 .......evvvvvvnnn [ereenn . 02/15/2024 . |LLC «oooveieeeeiies 225,000 273,870 |.... 284,777 |.. .. (3,614)........ (3,614) . 08/01/2025 . (1.B FE ....
..829596-UV-5 | SIOUX FALLS S D SCH DIST NO 49 ......cevvvvvvnnn [ereenn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... .... 175,000 214,585 |.... 185,010 |.. .. (3,138) |........ (3,138) . 02/01/2026 . (1.B FE ....
..829596-U-3 | SIOUX FALLS S D SCH DIST NO 49 .......cvvvvvvnnn [oreenn . 02/15/2024 . | MORGAN STANLEY .. .... 200,000 246,664 |.... .. (4,308) |........ (4,308) . 08/01/2026 . (1.B FE ....
..820596-UX-1 | SIOUX FALLS S D SCH DIST NO 49 ......cevvvvvvnnn [ereenn . 02/14/2024 . | BOSC, INC. ..... .. 150,000 ...(3,537) |.... . 02/01/2027 . (1.B FE ....
OPPENHEIMER & CO., INC.
..829596-UY-9 | SIOUX FALLS S D SCH DIST NO 49 ......eevvvvvvenn [ereenn . 02/14/2024 . .... 200,000 249,148 |.... . 08/01/2027 . (1.B FE ....
..83703F-KL-5 | SOUTH CAROLINA JOBS-ECONOMIC D ....eeeeeeeeeeees [ eennnn . 01/04/2024 . |UMB BANK . .. 400,000 .... 466,608 |.... . 11/01/2030 . (1.D FE ....
..83703F-KP-6 | SOUTH CAROLINA JOBS-ECONOMIC D ... [ eennnn . 02/28/2024 . | STERN BROTHERS ........... |oeeeeeeeeeiiiinnnnns [o0eeenn.. 908,990 [ 850,000 |........... 981,368 . 11/01/2033 . [1.D FE .
Headlands Tech Global
..83708F-LD-2 | SOUTH CAROLINA JOBS-ECONOMIC D ....ceoeeeeeeeees [ eennnn . 02/28/2024 . |Markets LLC ....oovvvvvvee Jooveeiiiiiniiiiiins e 529,897 |........... 505,000 |........... 554,202 |........... 529,811 [oeeeeiiiiiis oo (882) | e (882) [ [ 528,928 |....evvvrvennnns . 05/01/2031 . [1.G FE .
Headlands Tech Global
..83708F-LJ-9 | SOUTH CAROLINA JOBS-ECONOMIC D ..o [ eennnn . 02/28/2024 . |Markets LLC ....ocvvvvvvee Jooveriiiiiiiiiiins s 644,274 |.......... 615,000 |........... 661,201 |........... 638,486 |.....oooooeiiiis |oeeeeeeenn (830) [eeiiiiiiiiiiiin [ (830) [ e 637,656 |.........cennnn . 05/01/2035 . [1.G FE ....
RBC DOMINION SECURITIES
..845040-LP-7 | SOUTHWEST HIGHER ED AUTH INC T oooeeeeiiiieiees o V27 Y172 R R R 419,768 |.......... 400,000 |........... 480,828 |........... W76 | | (1,301) [ [ (1,301) [ oo 425,875 |ouevevriiiiiinnn fonnnne (6,107) |........ (6,107) [eevvvennnnnee 7,722 |.10/01/2026 . [1.D FE .
SUNTRUST  INVESTMENT
..790420-NG-4 | ST JOHNS CNTY FLA WTR & SWR RE .......cooeeeeees [oeennn . 02/15/2024 . | SERVICES, INC. ..oeevvvenn |oovvviiiiiiiiiiiiins oo 307,545 |.......... 300,000 |........... 383,175 |[........... 314,444 oo e (1,376) [ oo (1L376) | s KO KNVCIC T AR R (5,523) ... (5,523) [-.uvnnnnnnnne 3,202 |. 06/01/2025 . |1.C FE .
BANK OF AMERICA/MERRILL
..804833-FD-8 | ST JOSEPHS-CANDLER HLTH ......oovvvviiiiiiiiiiinns [ eeeenn . 02/15/2024 . |LYNCH ...evvviiiiiiiiiiininn e e, 802,001 |.......... 815,000 |.......... 878,366 |........... 853,498 [....evvvviniins oo (882) | e (882) [ [ 852,616 |.....ccooeeeeees |oeeens (50,616) |....... (50,616) |.....cceunen 20,737 |. 07/01/2043 . |1.F FE ....
..85732M-V9-5 | STATE PUB SCH BLDG AUTH PA COL ............ceees [ornnnn . 02/28/2024 . | WELLS FARGO .............. ..620,657 .... 610,000 641,391 [...........620,419 [.... .619,735 |.. . 06/15/2032 . [1.G FE ....
..85732M-Y4-3 | STATE PUB SCH BLDG AUTH PA COL .......cooeeeeers [erennnn . 02/29/2024 . |LOOP CAPITAL MARKETS ... |.... ..901,370 .... 960,706 |...........900,803 |.... .898,757 |.. . 06/15/2082 . [1.G FE ....
..85732M1-Y5-0 | STATE PUB SCH BLDG AUTH PA COL ...........cceees [oennnn . 02/29/2024 . |LOOP CAPITAL MARKETS ... |.... .. 949,372 ..946,505 |.... 944,436 |.. . 06/15/2033 . [1.G FE ....
..8573211-Y6-8 | STATE PUB SCH BLDG AUTH PA COL .......cooeeeeees [ornnnn . 02/29/2024 . |LOOP CAPITAL MARKETS ... |.... ... 130,696 e 726,744 . 725,217 |.. . 06/15/2034 . [1.G FE ....
..874461-KK-1 | TALLAHASSEE FLA CONS UTIL SYS .....evvvvvvvvvnnn [ereenn . 02/28/2024 . | WELLS FARGO .....covvvvves |oeveneiniiiiieneenns | 271,885 |...........265,000 |...........301,562 |[........... LIS R AR ¢ < 1)) AU RN (- 1) N A (O, 273,588 . 10/01/2034 . (1.C FE ....
BANK OF AMERICA/MERRILL
..875143-AS-8 | TAMPA FLA SPL ASSMT REV ........eevvvmmmmmmnnnnnnn [ernenn . 02/22/2024 . |LYNCH ..ovvvvviiiiiiiiiiiinn Joeeeeeeeeieeeeeeenns | 2,611,026 |........ 2,435,000 |........ 2,846,637 |........ 2,628,385 [o.vvvvvvvnnnnnnn fooeeennn (6,401) | e (68,401 | [, 2,621,984 . 05/01/2035 . 1.C FE ....
SUNTRUST INVESTMENT
..875291-BD-7 | TAMPA FLA WTR & WASTEWATER SYS ..........oooeees [oeennn . 01/18/2024 . | SERVICES, INC. ........... .... 675,000 .... 816,872 |.... 4,317 ... . 10/01/2035 . [1.A FE ....
..882669-BK-9 | TEXAS PUB FIN AUTH LEASE REV 02/28/2024 . [ GOLDMAN, SACHS & CO . 200,000 ..224,958 |. (6,037) |. . 02/01/2035 . [1.B FE ....
..88276R-EY-4 | TEXAS ST TECHNICAL COLLEGE 02/22/2024 . | JPMORGAN CHASE & CO. ... | ..2,500,000 ..2,638,125 |. K . 123,962 |. . 08/01/2028 . [1.E FE ....
..88276R-EZ-1 | TEXAS ST TECHNICAL COLLEGE 02/22/2024 . | JPMORGAN CHASE & CO. ... | ..2,575,000 ..2,728,187 |. .2,705,198 |. .2,702,005 . 162,116 |. . 08/01/2029 . [1.E FE ....
..88276R-FA-5 | TEXAS ST TECHNICAL COLLEGE . |- 02/22/2024 . | SEIBERT, BRANFORD INC. ..4,690,000 ..4,082,281 |. 4,944,977 |. . 4,939,793 . 366,989 |. . 08/01/2030 . [1.E FE ....
..88276R-FB-3 | TEXAS ST TECHNICAL COLLEGE . |- 02/22/2024 . | JPMORGAN CHASE & CO. ... | ..2,290,000 2,442,995 |. K . 2,423,743 . 207,193 |. . 08/01/2031 . [1.E FE ....
..88276R-FC-1 | TEXAS ST TECHNICAL COLLEGE ..............ooeees [oeennn . 02/22/2024 . | SEIBERT, BRANFORD INC. |..........ccceeeen |-.....2,335,860 | 2,000,000 |........ 2,131,320 [o..0nnnn 2,118,834 [oenniniiiiis oo (L784) | e (1764) [ [ 2,116,869 |.. . 08/01/2032 . (1.E FE ....
..882854-D7-4 | TEXAS WATER DEV BRD .......ooovvveerennnnnnnnnnnnns [oennn . 02/22/2024 . |MORGAN STANLEY ......ccooe |everrerinnnnnnnnnns [000.2.3,204,360 ... 3,000,000 |........ 3,543,180 |........ 3,226,651 [...evvveennnnnn fooeeeennn(9,212) | e (9,212) [ e 3,217,439 |.. . 08/01/2032 . [1.A FE ....
..882854-D8-2 | TEXAS WATER DEV BRD .........ooeevvveeeeeeeeeeneens oo . 02/22/2024 . | Various .......oooeeeiiiiies Jovveeeeeeneeniennnn |....3,420,753 |l 3,180,000 |........ 3,744,386 |........3,415,748 |.....ccooooeiins fooeeeenn (7,992) | o (7,992) o v, 3,407,757 |.. . 08/01/2033 . [1.A FE ....
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..882854-D9-0 | TEXAS WATER DEV BRD .......ooovvvvvrenrinnnnnnnnnns [oennnn . 02/22/2024 . | STIFEL CAPITAL MARKETS |......coooveriiinins |oeeens 2,659,575 |........ 2,500,000 |........ 2,934,800 |........ 2,681,810 |.oooeeeieiiiiins |oeeeens (W0 74°) 1 PO N (W 74°) 1 PO SN 2,674,431 |oveeiiiiiiiiinn [ (14,856) |....... (14,856) ... 71,181 |. 08/01/2034 . [1.A FE ....
ASSIGNMENT OF SECURITIES
..45204F-VD-4 | THEORY AND COMPUTING SCIENCES BUIL ............ [..ccees IRON VA V(07 O N R 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |oooeeviiiiiiins foveeiiiiiiiiiens foveniiiiiiiiees fo e e 1,500,000 [.eevveveveeennnn forvmmnnniniiinns fooveiiiiis e 36,635 |. 07/01/2025 . |1.F FE ....
ASSIGNMENT OF SECURITIES
..45204F-VE-2 | THEORY AND COMPUTING SCIENCES BUIL ............ [..eeees IRON VA V(07 R R R 1,700,000 |........ 1,700,000 |........ 1,700,000 |........ 1,700,000 [oveveeevvennnnnn fooviiiiiiiiiies oo e e e 1,700,000 [..evvvevveeennne forvmnnnninininns fooviiiis e 40,325 |. 07/01/2026 . |1.F FE ....
ASSIGNMENT OF SECURITIES
..45204F-VF-9 | THEORY AND COMPUTING SCIENCES BUIL ............ [..eeees IRON VA V(07 S R R R 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 [oeeeeiiiiiiiiins v o e o o 3,000,000 |.ooevieiiiiiiens foeviiiiiiiiiiens e o, 74,245 |. 07/01/2027 . |1.F FE ...
BLAYLOCK PARTNERS, L.P.
..89602R-KH-7 | TRIBOROUGH BRDG & TUNL AUTH NY ......ccooeeeeiss [oeennn IO VA R V(07 S R R R 1,217,050 |........ 1,000,000 |........ 1,154,230 |........1,140,468 |....ocooeiiiiies |oeeeeeeens (839) |ovviiiiiiiiiiins fovviiinnnn (889) [ oo 1,148,929 |.. R . 11/15/2085 . [1.D FE ....
..89602H-GB-7 | TRIBOROUGH BRIDGE & TUNNEL AUTHORI ............ [....... . 01/11/2024 .| SEIBERT, BRANFORD INC. |...ccooeeeieeiinenns |oeees 9,738,960 |........ 8,000,000 |........ 8,713,040 |........8,701,405 |.....ooooiiiiins |ooeeeee (2,840 | e (2,481) [ e 8,698,964 |.. ...1,039,9% . 11/15/2035 . [1.B Z .....
SUNTRUST  INVESTMENT
..896035-BN-1 | TRIBOROUGH BRIDGE & TUNNEL AUTHORI .... . 01/18/2024 . | SERVICES, INC. .. .... 875,000 ..1,024,853 |........1,014,689 |.... .1,013,934 |.. .. 37,361 |.... . 05/15/2035 . [1.B FE ....
..896035-BP-6 | TRIBOROUGH BRIDGE & TUNNEL AUTHORI .... . |- 01/04/2024 . [UMB BANK R ..603, .......... 500,000 |... 577,105 |...........571,921 . oo 571,793 )L ........ 31,827 |........ 31, , . 05/15/2036 . [1.B FE ....
..89546R-PD-0 | TRI-CNTY MET TRANSN DIST ORE R ...........coeees [ornnnn . 02/22/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeiieeeeennes |oeees 1,787,635 |........ 1,700,000 |........ 2,093,193 |........ 1,827,253 [ oo (6,863) [c.vvvvvvnnninnnn foreennn (6,863) [c.vvvvvvnvnnnnnn foreenn 1,820,301 |oooeeeeeeieinns | (32,756) |....... (32,756) | 34,236 . 10/01/2026 . |1.G FE ....
FIFTH THIRD SECURITIES,
..407272-Y5-6 | TRIHEALTH INC OBLIGATED GROUP .. . 02/15/2024 .| INC. ooooeeiiiiiiiiiins .... 850,000 992,579 |...........924,363 |.... ....921,6% |.. . (15,833) |....... (15,833) . 08/15/2027 . (1.E FE ....
..407272-79-7 | TRIHEALTH INC OBLIGATED GROWP .. 02/15/2024 . [LOOP CAPITAL MARKETS ... |. ..1,900,000 ..1,903,078 |. 1,002,127 |. . 1,902,089 (116,621) |. (116,621) |.. . 08/15/2050 . [1.E FE ....
..900190-KH-1 | TURLOCK CALIF IRR DIST REV . 01/04/2024 . |UMB BANK ........cevvvnnnns .. .... 400,000 510,508 |.... ....467,317 |.. . (18,501) |....... (18,501) . 01/01/2039 . (1.D FE ....
Mischler Financial Group
..914115-M5-6 |UNIVERSITY CENT ARK ... . 02/14/2024 . .379,523 |.. . 11/01/2034 . (1.E FE ....
..914115-M6-4 |UNIVERSITY CENT ARK ... . |- 02/14/2024 . |MORGAN STANLEY .. .353,012 |.. . 11/01/2035 . (1.E FE ....
..91417K-U5-8 | UNIVERSITY COLO ENTERPRISE SYS .......evvvvnnnn [ereenn . 01/29/2024 . |UMB BANK ....ovvvvvinininnn Jooveeeeiiieeeeeenens [ 210,371 |0lll0.205,000 ... 263,888 [onnnnnnnnn 214,192 [ Lo (B36) [ e (B3B) [ [ 213,656 . 06/01/2025 . (1.B FE ....
SUNTRUST  INVESTMENT
..914233-3X-7 | UNIVERSITY CONN .....ovvnnnnnnnniiiiiiiiiiiiiiis e . 01/18/2024 . | SERVICES, INC. ....ovvvvns |oeveeeeiiiiiinneenes | 1,018,946 |.......... 850,000 |........... 949,892 |........... 948,937 [ovvvviiiiiiies e (801) [euvvvmmnnnnnnnn foreeiiinns (801) [euvvvmmnnnnnnnns foreeeiinns 948,435 . 08/15/2034 . [1.D Z .....
SUNTRUST INVESTMENT
..914233-3Y-5 |UNIVERSITY CONN .. 01/18/2024 . [ SERVICES, INC. .. 697,460 ..585,000 ..649,683 |. ..649,067 |. .648,744 . 08/15/2035 . (1. .
..914703-HS-5 |UNIVERSITY NORTH ALA REV .. . 02/28/2024 . | BOSC, INC. ..... .. 176,276 .... 170,000 190,930 |...........182,898 |.... .182,556 |.. . 11/01/2035 . [1.E FE .
RBC DOMINION SECURITIES
..914302-KB-9 | UNIVERSITY OF HOUSTON .....ccccooiinnnnins [ eeeenn IRON VA R V(07 PR R R 1,663,596 |........ 1,400,000 |........ 1,669,602 |........ 1,623,430 [oeeeeeiiiiiinns oeeeens (1,019) fervveriiiiiiiinn oo (1,019) feuveeniiiiiiiinn oo 1,622,411 | | 31,185 |........ 31,185 |oevviiennns 29,361 |. 02/15/2033 . |1.C FE .
RBC DOMINION SECURITIES
..914302-KC-7 |UNIVERSITY OF HOUSTON ......cccoooiinins [ eeeenn IO VA R V(07 R R R 1,771,710 |........ 1,500,000 |........ 1,769,820 |........ 1,782,319 [ oo (1,086) [oovveveennnnnnnn foeeeens (1,086) [oovvvveennnnnnnn foeeeenn 1,731,262 |oooeeeeiieiiiens | 40,448 |......... 40,448 |............ 31,458 |. 02/15/2034 . |1.C FE .
..914302-KD-5 |UNIVERSITY OF HOUSTON ......cccooiiins [eeeenn . 01/11/2024 . 3,526,890 . 3,452,883 |.... ...(2,055) |. . 3,450,829 |.. . . 02/15/2085 . 1.C FE ....
..914318-3C-2 |UNIVERSITY OF IDAHO 01/17/2024 . [UMB BANK .... .. 146,665 .. 154,143 |. (313) | .153,830 (7,165) |. . 04/01/2026 . (1.E FE ....
..914318-30-0 | UNIVERSITY OF IDAHO 02/15/2024 . |MORGAN STANLEY .. 244,168 ..262,440 |. .(1,345) | .261,095 . (16,927) |. . 04/01/2027 . (1.E FE ....
..914318-3E-8 | UNIVERSITY OF IDAHO . |- 02/14/2024 . | ALAMO CAPITAL . .. 162,377 . 176,684 |.. (773) |. 176,912 . (13,535) |. . 04/01/2028 . [1.E FE ....
THE HUNT INGTON
..914318-3L-2 |UNIVERSITY OF IDAHO ....evvvvvvvvinnnrininniiniiins [eeeens . 02/14/2024 . | INVESTMENT COMPANY ...... |oeceeeereieiiininnes Joeeeenes 502,440 |........... 440,000 |........... 591,681 |........... 550,900 [o.vvvvviiiiinnnn foreennn (1,821) [euvvviiiiiininn foeeeee (1821) | s 549,079 [ovvvvviviiiinnn fornnnns (46,638) . 04/01/2034 . [1.E FE .
FIFTH THIRD SECURITIES,
..914318-31-0 |UNIVERSITY OF IDAHO ....evvvvvvvvinnnnnnniniininins [eeeeens . 02/15/2024 | INC. oooeiiiiiiiiiiiiiiieen e | 1,038,800 |........... 915,000 |........ 1,225,313 |........ 1,142,036 [.onins foeeeeenn (4,052) |.oevveeeiiiiiins fevvennnns (4,052) |oevvveiiiiiiens fevninns 1,137,983 | | (99,184) |....... (99,184) . 04/01/2035 . [1.E FE ....
..914318-3P-3 |UNIVERSITY OF IDAHO ....evvvvvvieiiiiniiiiiiiiinins [eeeeenn . 02/29/2024 . | TD SECURITIES .evvvvvvnnn Jooveeiieiiiieeieenes oo 425,851 |.......... 380,000 |........... 505,921 [........... 472,215 [oeeiiiiiiiiis oo (2,111) e s (2,111) o o 470,105 [ooeeeeeeiiiieies |oeeens (44,254) |....... (44,254) . 04/01/2037 . [1.E FE .
BANK OF AMERICA/MERRILL
..914318-3R-9 |UNIVERSITY OF IDAHO ....evvvvvvviviviniiiiiniiinins [eeeeenn . 02/29/2024 . |LYNCH ...evvvviiiiiiiiiinins Jooeeeiiiieiniiiens o, 276,420 |....ooe...n 250,000 |........... 331,188 |........... 309,504 [o.eeevriiiiiinnn foeeeens [QICE) 1 P N (1,359) |oeeeeeiiiiiiiies feveviiines 308,145 [.oooeeeiiiiiiins |oeeens (31,725) |....... (31,725) . 04/01/2039 . (1.E FE ....
OPPENHEIMER & CO., INC.
..70870J-EU-8 |UNIVERSITY OF PITTSBURGH MEDICAL C ....ovvveunn [eeennn V27 V(172 R R R 612,105 |........... 575,000 |........... 626,819 |........... 618,299 [....eveviiiiinn foeeeens (1,677) [euveeeriiniiinnn oo (1,677) [eureeeniiiiiinnn oo 616,622 |....ocoeeeeeiens |oeeeens (4,517) |........ (4,517) . 05/15/2027 . [1.F FE ....
B. C. ZIEGLER AND
..70870J-EV-6 |UNIVERSITY OF PITTSBURGH MEDICAL C . 02/15/2024 . | COMPANY .. K ..650, 136 . 600,000 ..665,292 |. ..656,7% |.. (1,673) |. . (1,673) .655,123 (4,987) |. . (4,987) .. . 05/15/2028 . [1.F FE ....
..70870J-EW-4 |UNIVERSITY OF PITTSBURGH MEDICAL C .... . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... 425,000 478,890 |.... . (1,137) ). (1187 ). .. (825) . 05/15/2029 . [1.F FE ....
RAYMOND JANES &
..70870J-EZ-7 |UNIVERSITY OF PITTSBURGH MEDICAL C ....ovvvvene foennn . 02/15/2024 . | ASSOCIATES, INC. ... .... 850,000 986,323 |.... .. (1,828)]. . (1,828)]... . 05/15/2032 . [1.F FE .
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..70870J-FQ-6 |UNIVERSITY OF PITTSBURGH MEDICAL C ....ovvvennn [erennn . 02/07/2024 . |UMB BANK ...oevvvveiiiiinnn Jooeeeiiiiieieiins e, 270,8% |........... 265,000 |........... 277,142 |........... 203,14 [ s ({115 S R ({115 S R 272,499 [oeeeviiiiiiinnn [ (1,605) |........ (1,605) [..ovvnnnnnnee 3,002 |. 05/15/2025 . |1.F FE ....
FIFTH THIRD SECURITIES,
..70870J-FS-2 |UNIVERSITY OF PITTSBURGH MEDICAL C ....ovvveenn [erennn . 02/15/2024 | INC. oooeiiiiiiiiiiiiiees e e 679,661 |.......... 640,000 |.......... 697,677 |........... 688,193 |......ooeeiiiis |eeeens (R 1513 SRR RN (1,866) [cevvvevnnnnnennn foreeeennnd 686,327 |...coooeiiiiiins |oeeenns (6,666) |........ (6,666) [............. 8,444 |. 05/15/2027 . |1.F FE ....
..70870J-FU-7 |UNIVERSITY OF PITTSBURGH MEDICAL C .....oevvunn [oeeennn . 02/15/2024 . | JPMORGAN CHASE & CO. ... |.... ..510,195 .... 460,000 518,328 |[...........512,079 |[.... ... (1,230) | . (1,230) |... .510,849 |.. 6,069 |. 05/15/2029 . [1.F FE ....
..70870J-FV-5 |UNIVERSITY OF PITTSBURGH MEDICAL C .....evvuunn [erennn . 02/06/2024 . |UMB BANK ........eevvnnnee .. 567,685 .... 500,000 ..564,087 |.... .. (948) ... .563,139 |.. 5,764 |. 05/15/2030 . [1.F FE ....
RAYMOND JAMES &
..70870J-FX-1 |UNIVERSITY OF PITTSBURGH MEDICAL C ....oevvnunn [erennn . 02/15/2024 . | ASSOCIATES, INC. .oocvves |ooveriiiiiiiiiiinees | 766,632 |.......... 665,000 |........... 771,653 |........... 764,398 |..oovvvenininnns oo (1,430) oo s (1,430) |eeeeeiiiiiiiies feveviiines 762,968 |...ooooviiiiiins |oereennns 3,664 |.......... 3,664 |............ 8,774 |. 05/15/2082 . [1.F FE ....
BANK OF AMERICA/MERRILL
..24487R-DS-8 | UNIVERSITY SYSTEM OF GEORGIA .....cccocovcs [ereenn . 02/15/2024 . |LYNCH .oevvviiiiiiiiiiiiinn e e, 597,542 |........... 550,000 |.......... 601,977 |........... 592,841 [oeeeeiiiiiiiis oo (1,289) | s (<) PR R 591,601 [oooeeiiiiiiiins e 5041 |......... 591 | 6,035 |. 06/01/2030 . [1.A Z .....
BANK OF AMERICA/MERRILL
..24487R-DT-6 |UNIVERSITY SYSTEM OF GEORGIA .....cccooes [eeeenn . 02/15/2024 . |LYNCH ..oevvviiiiiiiiiiininn e e, 624,703 |..ooeeennn 575,000 |........... 628,134 |.......... 618,816 |....eovvveennnnn feunennnn (1,266) [ouvnnniiinininn oo (1,266) [covveeennennnnnn oo 617,550 [.ooeiiiiiiiiiins e 7,153 |oeeennes 7,153 |, 6,309 |. 06/01/2031 . [1.A Z .....
BANK OF AMERICA/MERRILL
.. 24487R-DU-3 |UNIVERSITY SYSTEM OF GEORGIA .....cccoooviis [ereenn . 02/15/2024 . |LYNCH ...evvviiiiiiiiiiininn e o, 494,330 |........... 455,000 |........... 495,875 |........... 488,724 ooveeeniiiiiiis oo [C7Z0 1 PO [C7Z0 1 PO 487,750 [ooveeiiiiiiiiies e 6,580 [.......... 6,580 [............ 4,992 |.06/01/2032 . |1.A Z .....
..915183-H8-3 | UNIVERSITY UTAH UNIV REVS ... oo . 02/14/2024 . |PIPER JAFFRAY INC. ...... |oeeeeeeiieiiiininnns |oeeeeees 954,756 |.......... 875,000 |........ 1,037,383 |........... 954,888 [.....ccovvns foeeennn (2,040) |eevvvieiiiiiees fevninns (2,040) |eevveiiiiiiiens e 952,848 |...ovvvviiiiinnn forinnnnns 1,909 |.......... 1,909 [oveeeennes 23,698 |. 08/01/2033 . |1.B FE ....
OPPENHEINER & CO., INC.
..915200-A2-5 |UNIVERSITY VT & ST AGRIC COLLE .........evvvuunn [oreeenn L 02/14/2024 . | evveiiiiiiiniiiinniniiiiinns e e 768,446 |.......... 690,000 |........... 872,850 |........... 798,642 [ovvvviiiiiiins foeeeeenn (2,228) [onnnniiies foeeeeenn (2,228) [connnniiiins foeeeeeens 796,418 | | (27,971) |....... (27,971) |evvvveenns 12,938 |. 10/01/2031 . [1.E FE ....
..915200-A3-3 |UNIVERSITY VT & ST AGRIC COLLE ........oevuuunnn [ereenn . 02/15/2024 . | BANK OF NEW YORK ......o. |oeeeeeeiiiiiinninnns |oeees 1,088,471 |........... 975,000 |........ 1,227,301 |........ 1,125,000 [ oo (R 72001 PR N (R 775001 PR RN 1,121,749 | | (33,279) |....... (33,279) |..ooeeennnn 18,823 |. 10/01/2032 . [1.E FE ....
OPPENHEIMER & CO., INC.
..915200-2C-6 |UNIVERSITY VT & ST AGRIC COLLE 02/14/2024 . | .. . 1,085,848 . ..1,233,375 |. .1,128,516 |. .(3,143) | ..(3,143) 1,125,373 . (39,525) |. (39,525) |.. . 10/01/2031 . [1.E FE ....
..917393-CK-4 | UTAH CNTY UTAH HOSP REV ... 02/22/2024 . | INTL FCStone . 1,480,312 ..1,370,000 ..1,608,038 |. 1,484,381 |. (3,760) |. . (3,760) . 1,480,620 . 05/15/2031 . (1.B FE ....
..917393-CL-2 |UTAH CNTY UTAH HOSP REV . 02/15/2024 . | INTL FCStone .. . 885,000 1,035,468 |. ..957,375 |. (2,118) |. . (2,118) . 05/15/2082 . (1.B FE ....
..917393-CM-0 | UTAH CNTY UTAH HOSP REV ... . 02/15/2024 . | MORGAN STANLEY .. .. 700,000 815,773 |...........785,756 |.... .. (1,630) | . (1,630) |... . 05/15/2033 . (1.B FE ....
MESIROW FINANCIAL, INC.
..917393-CN-8 | UTAH ONTY UTAH HOSP REV ........cevvvmvmnnnnnnnnnn [eeeeenn . 02/22/2024 . ..1,470,000 .1,584,589 |.... ... (3,757) | . (3,757) |... . 05/15/2034 . (1.B FE ....
..917568-AG-8 | UTAH TELECOMMUNICATION OPEN INFRAS ............ [..eees . 03/15/2024 . |UMB BANK . .. 500,000 ..541,841 .. (1,538) | . (1,538) |... . 06/01/2029 . (1.D FE ....

OPPENHEINER & CO.. INC.
O17565-AJ-2 | UTAH TELECOWUNICATION OPEN INFRAS ..o | oo TR Y RSSO NOSS SO 688,752 | 600,000 [rrrrrrrrrr 670,360 |0 P WO B T3 PO B (1,018) [overeeeerrrrrs orrreneeens 661,445

. 06/01/2031 . |1.D FE ...
OPPENHEIMER & CO., INC.

..91756S-AK-9 | UTAH TELECOMMUNICATION OPEN INFRAS .... . 02/15/2024 . | .. .. 699,222 ... 600,000 ..666,503 |.... ... (933) ] ... (933) ... .665,570 |. . 06/01/2032 . |1.D FE ....
..917572-XM-6 | UTAH WTR FIN AGY REV ....... 02/15/2024 . | MORGAN STANLEY .. 312,387 . 300,000 ..319,710 | (1,212) | . (1,212) . 03/01/2026 . [1.C FE ....
..645790-Mi-3 | VALLEY HEALTH CARE SYSTEM ...eoeeviierieeiariis | aeeeens . 02/29/2024 . . 1,796,326 ,760,000 .1,848,593 |.... .. (2,614)]. . (2,614)]... . 07/01/2036 . |1.F FE ....
..041438-GV-8 | VIRGINIA HOSPITAL CTR ARLINGTON HE ............ |.eeeees . 02/29/2024 . [LLC .. 992,520 ... 900,000 |........ 1,066,347 |.... .. (2,772)|. 2,772) | e 1,009,581 |.. . 07/01/2033 . |1.E FE ....
..930876-GS-0 |WAKE ONTY N C .o [ eeeeees . 01/11/2024 . [MORGAN STANLEY . 1,817,685 ..1,500,000 |........ 1,789,065 |.... ... (1,079) | (1079) | s 1,771,510 |.. . 04/01/2035 . [1.B FE ....
..950511-LB-9 | WENATCHEE WASH WTR & SWR REV ...ocooeevieeeeens | aeeens . 02/14/2024 . [HILLTOP SECURITIES INC |.... ..613,075 .. 570,000 ... 670,138 |.... .. (1,361)|. . (1,361) |... .613,524 |.. . 12/01/2030 . |1.D FE ....
..950511-LC-7 | WENATCHEE WASH WTR & SWR REV ......cccevvveenees | aneeens . 02/15/2024 . [MORGAN STANLEY ........... oo foeeen.... 391,667 ... 365,000 e (934) ) U .392,386 |.. . 12/01/2031 . |1.D FE ....
..950511-LD-5 | WENATCHEE WASH WTR & SWR REV ....coovvvieeeeees | aveens . 02/28/2024 . [HILLTOP SECURITIES INC  |ooeoiiiiiiiiiiiis foeeeene 687,065 |.......... 665,000 |...........711,331 |...........685,914 |......coooiiiis [oonniniees (B4 [ s (€23 D R TR 685,073 . 12/01/2032 . |1.D FE ....
Mischler Financial Group
..950511-LE-3 | WENATCHEE WASH WTR & SWR REV ....coovvieeeeees | aveens L 02/14/2024 . [ .eveeiiiiiiiiiieens [ [0 383,309 [l 370,000 . 12/01/2033 . |1.D FE ....
..950511-LF-0 | WENATCHEE WASH WTR & SWR REV ......cccvvveeeees | anneens . 02/14/2024 . [ JPMORGAN CHASE & CO. ... |[.... 285,000 . 12/01/2034 . |1.D FE ....
..955525-BP-4 | WEST RANKIN MISS UTIL AUTH REV ......oceovicunn | eveens . 02/28/2024 . [Academy Securities ...... ... 480,000 . 01/01/2031 . |1.E FE ....
..971697-KU-0 | WILMINGTON N C LTD OBLIG ...ovvvvunvvveeneeiiiins | eeeens . 02/06/2024 . [ INCAPITAL ... .... 750,000 . 09/01/2039 . [1.B FE ....
..97712D-C8-7 | WISCONSIN ST HEALTH & EDL FACS .....ccccuvveeaes | eveens . 03/28/2024 . UMB BANK ... .. 700,000 . 08/15/2025 . |1.D FE ....
..977120-D2-9 | WISCONSIN ST HEALTH & EDL FACS .......ccovvvvees | aveeenn . 02/15/2024 .  STERN BROTHERS ... 825,000 . 08/15/2027 . |1.D FE ....
..985900-EQ-8 | YAVAPAI REGIONAL MEDICAL CENTER AZ ......ccoeuw [eeeennn . 02/15/2024 . | MORGAN STANLEY .. .. 500,000 . 08/01/2038 . |1.F FE ....
Headlands Tech Global
..985900-ER-6 | YAVAPAI REGIONAL MEDICAL CENTER AZ ..........c.|.eee.. . 02/15/2024 . [Markets LLC .....cccooeees |ooeeiiinininiiiiin foeeennee 366,380 |........... 350,000 |........... 422,433 |........... 392,809 [.ooeeiiiiiiins oo, (970) |- foreeennnee (970) |oeevveeneeiiae foreeennne 391,839 [ o (25,459) |....... (25,459) [............. 9,674 |. 08/01/2039 . |1.F FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 434,445, 146 392,366,938 450,644,229 431,545,352 (653,029) (653,029) 430,892,324 3,552,823 3,552,823 7,860,831 XXX XXX

..00287Y-AQ-2 |ABBVIE INC teee e | ....... | 03/07/2024 . | TD SECURITIES ...ooeeuvvee [ [, 2,878,183 |........ 2,931,000 |........ 3,235,456 |........ 3,030,890 |...oeeeiieeeees founnes (14,102) ..o [ (14,102) ). [ 3,016,787 |..vveeeeeennnn ... (138.604) |...... (138,604) |............ 34,293 |. 06/14/2025 . |1.G FE ....
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..00287Y-AY=5 |ABBVIE INC ...ccovvviiiiiiiiiiiieiieiieieeeeeeeee [ . 01/08/2024 . | JPMORGAN CHASE & CO. ... |.eeeeeeerrrinnninnns [00nn9,152,350 | 9,464,000 |........ 9,048,436 |........9,189,323 [.....uiiinnnn ooriiinns 2,764 |ooeeeeieiiiiiins e 2,764 [ e 9,192,087 |.. . 05/14/2026 . [1.G FE ....
..00287Y-BV-0 |ABBVIE INC ...cceveeiiiieiieieeeeeeeeeeeeeeeeeeeee [ . 02/27/2024 . | JPMORGAN CHASE & CO. ... |.... .......6,241,142 |........ 6,588,000 |........ 6,047,701 |........6,200,316 |..........oeeees |0eennnnn20,202 [oeveeiiiiiinnnns fennnnn20,202 fouiiiiiiiiiiiinn oo 6,220,519 |.. . 11/21/2026 . [1.G FE ....
..00287Y-DR=7 |ABBVIE INC ...ccoveeeieieiiiiiiiiiiieieeeeeeeeeeee [ . 03/27/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeiiiennnnnns |oeees 30,022,200 |....... 30,000,000 |....... 29,957,700 |.eevvvvvrrriiiiiinns fervevennnniniens fornennnn 1,253 Lo e 10283 | [ 20,958,953 |.. . 03/15/2027 . (1.G FE ....
..00287Y-DU-0 | ABBVIE INC ...coeveeiiiiiiieeeeeeeeeeeeeeeeeeeeeee [ . 03/19/2024 . | JPMORGAN CHASE & CO. ... |oeeereeeeeeieeeeenns |oeees 15,037,350 |....... 15,000,000 |....... 14,952,750 [.vvvvvvvvnnvnnnnnnns fovvnnniiiiiins fonn 250 L e 280 [ [ 14,953,000 |.. . 03/15/2034 . [1.G FE ....
..00900C-AJ-3 | AIMCO 2017-AA XR CLO ..eevvnenninis oo . 01/22/2024 . | SCHEDULED REDEMPTION ... |oeoeeeeiieiiiiinins |oeeeeens 316,667 |.......... 316,667 |........... 309,386 |...........313,318 [ocooiiiiiiiiiis |l 80354 | [ 3354 [ 316,667 . 04/20/2034 . (1.A FE ....
ASSIGNMENT OF SECURITIES
..00900P-AM-7 | AIMCO 2018-BA BR CLO .....cccounnnnnnnninins [ eeeenn VR VLUV (172 R K R 2,125,000 |........ 2,125,000 |........ 2,032,095 |........2,048,582 |....cooviiiiiins fenriiiiiiiiiinn foriiii e e e 2,048,582 |.. . 01/15/2082 . [1.C FE ....
..00900P-AN-5 | AIMCO 2018-BA CR CLO .......eevvemmmmmmmmennnnnnnnn [ereeenn VR VLVY(1 72 R R R 975,000 [overerennns 975,000 |........... 910,445 |........... 923,648 [..evvvviiiiiiis oo e e e e 923,648 |....ovvvviniinnn fonnnnne 51,352 [.......n. 51,352 |oooiiiiiins 29,510 |. 01/15/2032 . |1.F FE ....
..00900P-AJ-4 | AIMCO 2018-BA D CLO ..ooveeeeeiiieiiiiiiiieeieeees [ VR VLUV 72 R K R 2,500,000 |........ 2,500,000 |........ 2,228,000 |........ 2,218,176 |oooeeeeiieeiiens s QL2 R RO QLI R R 2,203,939 |ooooiiiiiiinens et 296,061 |....... 206,061 |............ 84,480 |. 01/15/2032 . |2.C FE ....
ASSIGNMENT OF SECURITIES
..00900K-AA-4 | AIMCO 2018-BA E CLO ... 03/05/2024 . | .. . 1,025,000 .. 1,025,000 . 870,789 |. . 880,009 |. 1,784 ). .881,792 . 143,208 |. 143,208 |.. .48,086 |. 01/15/2082 . [3.C FE ....
..00914A-AF-9 | AIR LEASE CORPORATION 03/27/2024 . [ GOLDMAN, SACHS & CO . 8,936,880 ..9,200,000 ..9,104,5% |. .9,178,502 L4017 ). .9,183,418 (246,538) |. (246,538) |.. 141,067 |. 02/01/2025 . [2.B FE ....
..009158-BH-8 | AIR PRODUCTS AND CHEMICALS INC . 03/25/2024 . |Various ... 10,452,088 .10,531,000 .10,516,994 |. 316 | 10,517,310 . (65,222) |. (65,222) |.. .60,737 |. 02/08/2029 . 1.F FE ....
..01021F-AB-5 | AKUMIN ESCROW INC ...... 02/06/2024 . | EXCHANGE 20,506,557 .20,425,000 .13,554,847 |. 13,554,847 6,950,710 X 20,506,557 K .. 765,938 |. 08/01/2028 . |6. FE .....
..010392-FY-9 | ALABAMA POWER COMPANY ........eevvvvvmvmmvmnnnnnnns [eeeeenn . 01/18/2024 . |Various ... o [ 9,739,150 |...... 10,000,000 |........ 9,991,600 |........ 9,993,750 [.eeevururnnnnnn fooveiiiiiinnns [T ISR RN < < I AU 9,003,843 |.. ...... (254,693) |...... (254,693) ...146,875 |. 09/01/2027 . [1.E FE ....
..012653-AD-3 | ALBEMARLE CORP ........evvvvvvverrriiriirnierrnnnnnns [ eeeenn . 03/27/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeiieeeiienees |oeeees 2,323,660 |........ 2,367,000 |........ 2,364,822 |........ 2,365,472 |ovvevviiiiiiiins e 104 Lo e 104 e e 2,365,576 [ovvvvvvvrvrnnnnn fornnnns (41,916) |....... (41,916) |..oeveennns 36,689 |. 06/01/2027 .|2.B FE ....
BANK OF AMERICA/MERRILL
..013090-AA-6 | ALBERTSONS COMPANIES INC ......evvvvvvvvrvrrinnnns [eeeenn . 01/24/2024 . |LYNCH ..oovvvviiiiiiiiiiiinn e | 11,672,770 |....... 11,510,000 |....... 11,510,000 |....... 11,510,000 |vvvvvvvviiiinns fevvvvvniviininnn s fos e e 11,510,000 |ooevvveeenninns fovenns 162,770 |....... 162,770 |........... 322,005 |. 02/15/2028 . |3.C FE ....
Jane Street Execution
..013092-AA-9 | ALBERTSONS COS LLC/SAFEWAY INC/NEW .......cccoe [oeeenn . 02/05/2024 . | Services, LLC ....ooooeees |ooveniiiinennnnnnns s 518,910 |[.......... 510,000 |........... 513,126 |........... 511,474 [oeeniiiiis e (117) o oo (117) o oo 511,357 [oveiiiiiiiiinns s 7,552 |ooeeennnn 7,952 |ooeeeiiens 15,088 |. 03/15/2026 . |3.C FE ....
BANK OF AMERICA/MERRILL
..013092-AB-7 | ALBERTSONS HOLDINGS LLC / SAFEWAY ............. [.oeeen . 03/05/2024 . |LYNCH ...ovvvviiiiiiiiiiiinn Joeeeeeiieieieeneenns o 514,103 |oooeeeenns 520,000 |........... 502,980 [...........505,840 [....cccoiiiiiins Joeriiiiinnn 550 |ovviiiiiiiiiiins ferniiiiiinns U O 506,301 [.oooeeiiiiiiinns | 7,712 foeeennns 7,712 [, 17,142 |. 02/15/2028 . [3.C FE ....
BANK OF AMERICA/MERRILL
..013817-AJ-0 JALCOA INC oo [ . 02/05/2024 . | LYNCH e e [ 3,041,250 |........ 3,000,000 |........ 3,083,750 |.... ... (1,079) | [P [EPPRN 3,035,156 |.. ....6,004 [.... . 02/01/2027 . (2.C FE ....
..013817-AK-7 | ALCOA INC oo [ . 02/14/2024 . |Various ... e [ 14,488,953 |....... 14,150,000 |....... 14,871,875 |.... (1,048) | e 14,768,812 |.. (279,860) |.... . 02/01/2087 . [2.C FE ....
BANK MONTREAL / NESBITT
..01566)-AD-7 | ALGOMA STEEL INC A..... . 03/27/2024 . |BURNS ........... . .. 2,350,000 ..2,350,000 |.... .2,350,000 |.. ..5,875 |.... . 04/15/2029 . [2.C FE ....
..01879N-AA-3 | ALLIANCE RESOURCE OPERATING PARTNE ............ [....... . 03/05/2024 . |Market Axess .. PO R 222,000 225,463 |.... ....222,000 |.. .. 333 |.... . 05/01/2025 . [4.A FE ....
ASSIGNMENT OF SECURITIES
..019576-AA-5 | ALLIED UNIVERSAL HOLDCO LLC ......cevvvvvvvvvenns [ereenn . 02/16/2024 . | evveeiiiiiiniiniiniiiienn e | 10,563,585 |....... 10,511,000 |....... 11,220,773 |.......10,455,806 |....... 140,406 |....... (19,651) [coooovvennnenns [ornnnn 120,755 [ s 10,576,561 (328,336) |...... (328,336) ...408,141 |. 07/15/2026 . [4.C FE ....
..017154-AL-9 | ALLPK 2019-1A AR CLO ....... 02/16/2024 . |MORGAN STANLEY 12,000,000 .12,000,000 .11,521,080 |. , 283,981 |.. 276,607 |. 01/20/2035 . |1.A FE ....
..02156L-AA-9 | ALTICE FRANCE SA (FRANCE) . . 03/28/2024 . | DEUTSCHE BANK AG .. 772,500 ..1,000,000 . 960,000 |. .960,443 (187,943) |.. .13,767 |. 02/01/2027 . [4.B FE ....
..02156L-AC-5 | ALTICE FRANCE SA (FRANCE) . . 03/28/2024 . | DEUTSCHE BANK AG . 1,274,663 ..1,789,000 ..1,820,308 |. ,853 1,794,632 ......(519,970) |.. .45,644 |. 01/15/2028 . [4.C FE ....
..02156L-AE-1 | ALTICE FRANCE SA (FRANCE) . . 03/28/2024 . |Various ... . 3,175,300 ..4,661,000 .. 4,669,652 |. .....1,039,174 X . 4,663,789 ... (1,488,489) |... (1,488,489) |.. 130,387 |. 01/15/2029 . [4.C FE ....
..02156L-AH-4 | ALTICE FRANCE SA (FRANCE) .... . 03/28/2024 . |Various ... e [ 6,101,755 |........ 8,930,000 |........ 8,847,838 |........7,002,231 |..... 1,862,316 |...eeeeenn2,377 [oeeiiiniiinnnnn [0 1,864,693 | |t 8,866,924 |.. ... (2,765,169) |... (2,765,169) ...227,222 |. 10/15/2029 . [4.C FE ....
..00164V-AG-8 | AMC NETHORKS INC ....ooovvvveiiiiiiiiiiiiiiiiiiiiens [ . 03/26/2024 . | STIFEL CAPITAL MARKETS |........ccovvveeeens |oeeees 1,712,750 |........ 1,700,000 |........ 1,700,000 |.... R (SR R R R 1,700,000 |.. 12,750 |........ 12,750 . 01/15/2029 . (3.C FE ....
..02376Y-AA-5 | AMERICAN AIRLINES 2016-1 PASS THRO ........eeun [oreennn . 01/15/2024 . | SCHEDULED REDEMPTION ... |ooooeeeeiiieneiinns |oeees 3,859,178 |........ 3,859,178 |........ 3,760,011 3,790,018 |ovvevviiiiiiiins fereeennn 69,160 [ouvnniiiiiiiiin oo 69,160 | |t 3,850,178 |.. . 07/15/2025 . [3.C FE ....
..X02379-DA-A | AMERICAN AIRLINES 2019-1 CLASS B C ....evvnnnn [eennnn . 01/31/2024 . | CONVERSION ......ovvvnnnnee .2,008,111 01,994,226 |.... . 08/15/2029 . [3.C FE ....
..02379D-AA-8 | AMERICAN AIRLINES 2019-1 CLASS B C ABS . 02/15/2024 . | SCHEDULED REDEMPTION . ..613,588 . 08/15/2029 . [3.C FE ....
..00253X-AA-9 | AMERICAN AIRLINES INC 02/13/2024 . |Various ... . 7,004,016 . 04/20/2026 . [3.A FE ....
..02377B-AB-2 | AMERICAN AIRLINES INC 03/22/2024 . | SCHEDULED REDEMPTION . 31,409 31,409 . 09/22/2027 . (1.G FE ....
..02378Ii-AA-7 | AMERICAN AIRLINES INC . |- 02/15/2024 . | SCHEDULED REDEMPTION ... 96,156 K 96,156 . 08/15/2026 . 3.A FE ....
..025537-AJ-0 | AMERICAN ELECTRIC POWER COMPANY IN . . |- 01/24/2024 . [U.S. BANCORP .. . 5,690,766 ..6,020,000 ..6,009,766 |. K .6,015,726 . 11/13/2027 . (2.B FE ....
..025537-AK-7 | AMERICAN ELECTRIC POWER COMPANY IN ............ [.eeeen . 03/15/2024 . |MATURED ........ovvvvvvnnnnn Jooreeeeeiiiieeenenns | 1,000,000 |........ 1,000,000 |........ 1,008,950 |........1,000,851 |.occeeerririnnns fevvnnnnnnnn (851) [eunnnniniiiiiis e (851 | s 1,000,000 |.. . 03/15/2024 . [2.C FE ....
..03027X-AD-2 | AMERICAN TOWER CORP .......ccvvvvvvvviiiiiiiiiiinns [eeeeenn . 02/15/2024 . 895,000 |........ 1,012,950 |.... ....895,000 |.. . 02/15/2024 . [2.C FE ....
..03027X-AT-7 | AMERICAN TOWER CORPORATION ..........oevvveeeeees [oeennn . 03/28/2024 . | JPMORGAN CHASE & CO. ... |...oeevererrerrnnne. |.......4,940,234 |........4,955,000 |........ 5,061,241 . 4,958,920 |.. . (18,686) |.... . 05/15/2024 . [2.C FE ....




STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

€¢'s03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..03027X-BB-5 | AMERICAN TOWER CORPORATION .........cooevveeeenes [oreennn . 02/05/2024 . |Market AXeSS ........cceee |oeveiiiiiiiiiiiinnns | 1,400,123 |........ 1,490,000 |........ 1,383,554 |........ 1,387,528 [ oeeeeens [T~ PO 72 P R 1,393,250 [oeeveeevennnnnnn fonnnnnne 6,874 |.......... 6,874 |............. 7,640 |. 09/15/2025 . [2.C FE ....
BANK OF AMERICA/MERRILL
..031162-DA-5 | AMGEN INC ....ooooerriiiiini [ . 03/05/2024 . |LYNCH ...ovvvvviiiiniiiinnnn Jooeeeiiiieiiiiiinns o, 678,041 |........... 940,000 |........... 681,444 [...oeeenniii o 10888 | [ 1588 [ e 683,002 |..oooeiiiiiiiins e (4,91) . 08/15/2041 . 2.A FE ....
..031162-DH-0 | AMGEN INC ....cooeeerieeei [ . 03/19/2024 . | BARCLAYS ...ovvvvvviviiiins Joeeeeeeeeieeeeeeenes | 4,780,100 |........ 5,000,000 |........ 4,993,350 |........ 4,994,509 |....ooovviiinins fennnnnnnnn 194 [ [ 194 L 4,994,702 |.. (214,602) . 08/18/2029 . [2.A FE ....

..031162-DT-4 | AMGEN INC ....
..031162-DU-1 | AMGEN INC

....... . 03/18/2024 . [CITADEL SECURITIES LLC
....... . 03/18/2024 . [CITADEL SECURITIES LLC

. 03/02/2053 . |2.A FE ....
. 03/02/2063 . |2.A FE ....

11,082,909 |....
10,919,912 |....

12,063,760 |....... 12,000,000 |....... 11,982,720 |....
11,038,720 |...... 11,000,000 |....... 10,919,640 |....

....... 11,982,961

. .. 70,799
10,920,032 |..

. 118,688 |....

..03328L-AA-0 | ANCHC_4R-R CLO ...eevveeeeeeiiiiieceeiiiieeeees [ e . 01/29/2024 .  SCHEDULED REDEMPTION ... .. 102,247 |l 102,247 |.......... 100,666 |.......... 100,770 |.... ....102,247 |.. . 01/28/2031 . |[1.A FE ...
RBC DOMINION SECURITIES

..03522A-AJ-9 | ANHEUSER-BUSCH COMPANIES LLC ... C..... . 03/21/2024 . ..5,607,193 |........ 5,830,000 |........ 5,699,359 |........5,702,266 |...cceereiiiiis fereeeeeeninn 726 i e 726 [ e, 5,702,901 | [ (196,798) |...... (195,798) . 02/01/2046 . |1.G FE ...

..037411-BG-9 | APACHE CORPORATION ......eoveeviiiiiiiieiiiiiiienes | eeeeens . 01/18/2024 . [MORGAN STANLEY .. . 1,220,870 |........ 1,498,000 |........ 1,419,355 | 1,423,414 | ot T7 i ol lT7 e e 1,423,492 | [ (202,622) |...... (202,622) . 07/01/2049 . |2.C FE ....
RBC DOMINION SECURITIES

..03767C-AB-6 | APID 17-28A A1B CLO . 01/26/2024 . | evveiiiiiie R 15,406,799 |....... 15,425,000 |....... 14,449,450 |.......15,214,843 |.... 15,199,277 |.. 207,522 . 01/20/2031 . |1.A FE ...

..03770D-AA-1 | APOLLO DEBT SOLUTIONS BDC . 03/20/2024 . | STIFEL CAPITAL MARKETS . 4,017,560 ..4,000,000 ..3,073,840 |. .3,973,852 . 43,708 |.. . 04/13/2029 . |2.C FE ....

..00213\1-AV-6 | APX GROUP INC ..... 03/05/2024 . | Market Axess ............. E .. 250,803 ..250,000 ..243,140 |. ..243,702 .244,031 . 02/15/2027 . |3.B FE ....

..007036-PC-4 | ARMT_05-6A RVBS 03/25/2024 . | SCHEDULED REDEMPTION ... [. . 197 197 97 . 11/25/2035 . [6. * .......
..045054-AR-4 | ASHTEAD CAPITAL INC ... . 03/07/2024 . [HSBC SECURITIES, INC. .. |. . 6,076,320 ..6,000,000 ..5,994, K . 5,994,959 . 10/15/2033 . |2.C FE ....
..04636N-AN-3 | ASTRAZENECA FINANCE LLC . . 03/19/2024 . [ BARCLAYS 11,982,840 .12,000,000 .11,956,080 |. 11,966,318 . 02/26/2034 . |1.F FE ...

....... . 02/27/2024 . [ SOCIETE GENERALE ...

........ 4,996,604 |..

..00206R-KG-6 | AT&T INC P TP IR 4,393,500 |........ 5,000,000 |........ 4,993,700 |.... . 02/01/2028 . |2.B FE ....
BANK OF AMERICA/MERRILL

..05453G-AC-9 | AXALTA COATING SYSTEMS LLC .. R PR . 02/21/2024 . [LYNCH ..o ..2,546,269 |........ 2,865,000 |........ 2,763,081 |........ 2,571,135 [.......218,916 |..........1,908 [oooiiiiiis |0en 220,819 foiiiiiiiiiins s 2,791,963 |.. (245,685) . 02/15/2029 . |4.A FE ....

..05964H-AL-9 | BANCO SANTANDER SA . |D..... . 01/03/2024 . [BNP CAPITAL MARKETS .... 1,201,724 | 1,400,000 |........ 1,244,152 |........ 1,284,632 |ooooeiiiiiins ol 838 | U838 |l 1,285,170 |.. ...6,554 . 03/25/2026 . |1.G FE ...

ASSIGNUENT OF SECWRITIES|

..06051G-HR-3 | BANK OF AMERICA CORP .........ccoiiiiiiiiieeiiiis | aeeees L 03/15/2024 . [ .evvviiieiiiiieeeiiens e 21,909,000 |....... 21,909,000 |....... 22,004,550 |....... 21,913,382 |.vveiieiieis e (4,382) |.oeenriiinaeees [ (4,382) |oeeeeiiiiieees [ 21,909,000 |-oeuvriiieeeies [ e e 378,807 |. 03/15/2025 . [1.E FE ....
ASSIGNMENT OF SECURITIES

..06051G-KF-5 | BANK OF AMERICA CORP 02/05/2024 . | .. .20,000,000 .20,000,000 .20,000,000 |.......20,000,000 |.. 20,000,000 U .304,401 |. 02/04/2025 . |1.G FE ...

..06051G-LU-1 | BANK OF AMERICA CORP 03/18/2024 . | WELLS FARGO ... E 15,427,050 .15,000,000 .15,000,000 |. 15,000,000 |. E 15,000,000 . 427,050 |. 452,633 |. 09/15/2034 . |1.E FE ....

..06428C-AA-2 | BANK OF AMERICA NA .... o | eeeeenn |- 0372772024 .| GOLDMAN, SACHS & CO. ... |.... R 10,107,300 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |evveveeeeaeiin feeeeeeiiiieees o e e 10,000,000 |.. oo [erennn 107,300 , ...342,305 |. 08/18/2026 . [1.E FE ....

..06368L-AP-1 | BANK OF MONTREAL .....ccvvvieeieiiiiiiiiieniiins Ao, . 03/28/2024 . [Various .......ceeveeenvnes forveeeiniiiiinnnnn e 20,814,800 |....... 30,000,000 |....... 29,981,100 |....... 29,993,188 |.vveiieriiiin [oeeeennn 2,406 foiiiiiiiiis | 2,406 [ | 29,995,593 [ooeeiiiiiiinns fonnns (180,793) |...... (180,793) [.+evvvven 698,889 |. 09/14/2024 . [1.F FE ....
BANK MONTREAL / NESBIT

..06417X-AB-7 | BANK OF NOVA SCOTIA ... Ao, . 03/27/2024 . [ BURNS e e [ 3,879,920 |........ 4,000,000 |........ 3,997,320 |........3,999,071 |ocoviiiiiiiiis foeeeennnnnn 226 i e 226 s s 3,999,297 [ovveviiiiiiins | (119,377) |...... (119,377) . 01/10/2025 . |1.F FE ....

..06417X-AD-3 | BANK OF NOVA SCOTIA ...
..06417X-AP-6 | BANK OF NOVA SCOTIA
..073685-AH-2 | BEACON ROOFING SUPPLY INC .
..08576P-AP-6 | BERRY GLOBAL INC ...
..09261H-AD-9 | BLACKSTONE PRIVATE CREDIT FUND
..093662-AG-9 | BLOCK FINANCIAL LLC ...

A..... . 03/06/2024 . [ TD SECURITIES .... P
Ao, . 01/22/2024 . [RBS SECLRITIES INC ......
01/03/2024 . | MORGAN STANLEY ..
03/25/2024 . | MORGAN STANLEY
03/05/2024 . | MORGAN STANLEY
- |- 03/25/2024 . [MORGAN STANLEY
JEFFERIES & COMPANY,
..852234-AP-8 |BLOCK INC ....oevvieiiiiiiiieiiiiiiieeciiiieeeees [ eeeeees . 03/0172024 . [INC. weovveeniiiiiieiiiins [oeeeeiiiiieeeein [ 1,282,500 |........ 1,500,000 |........ 1,500,000 |........ 1,331,927 |....... B N O P I 168,074 [ovveeeeiiiins s 1,500,000

. 02/02/2027 . |1.F FE ...
. 02/01/2030 . |1.F FE ...
. 05/15/2029 . |4.B FE ....
. 01/15/2034 . |2.C FE ....
. 12/15/2026 . |2.C FE ....
. 10/01/2025 . |2.C FE ....

14,905,899 |....
4,996,893 | ...
443,973

..... 13,793,700 |.......15,000,000
..5,000,000
. 500,000
11,000,000
.. 1,140,000
..540,000

14,996,139 |.. ... (1,202,439) ... (1,202,439)

. (54,971)|....

.1,019,985
..534,385 |..

..1,018,467 |.
..534,173 |.

. 1,032,806
.. 538,288

.1,026,828
.535, 114

. 06/01/2031 . |3.A FE ....

..0965911-26-8 | BNP
..00659-20-6 | BNP PARIBAS SA .

. 0171072024 . [ .eveeiieiii
. 02/12/2024 .

....... . 02/01/2024 . [MATURED .......cccevvnnnnns fore

...... 5,000,000 |........5,000,000 |........5,000,000 |....
. 7,017,452 ..7,667,000 ..7,667,000 |.

.5,000,000 |....
.7,667,000 |.

........ 5,000,000 ..
.7,667,000

........ 7,750,000 |..

. 01/10/2025 . |1.G FE ....
. 06/30/2027 . |1.G FE ...

..097023-CZ-6 | BOEING €0 ...ovvvveeeniinrieenenniiiieeeeiiiiieenees [ eeeeee | 0270172024 . [MATURED ..ooeeeeiiiiiiiiies oo [ 7,750,000 |........ 7,750,000 |........ 7,739,460 |........7,749,722 |.... . 02/01/2024 . |2.C FE ....
..007023-DE-2 |BOEING €0 ...vvveeeeeniiiiiieeeiiiiieeeeeiiiieeee [ aeeees . 02/04/2024 . [MATURED ..........ccceeeenns [RSRUUUURR FN 6,500,000 |........ 6,500,000 |........ 6,500,000 [........6,500,000 [.eeeeereeiunns Joemeiiiiieeens [ e e s 6,500,000 |.. . 02/04/2024 . |2.C FE ....
..097023-DG-7 |BOEING €0 ..vvvvveeeiiiiiiineeiiiiiieeeesiiiieeees [ eeeeeas . 03/20/2024 . [CITADEL SECURITIES LLC [oveeeeeiiniieenaans fenns 13,063,120 |....... 14,000,000 |....... 14,000,000 |.......14,000,000 |....oevveerinies forreemminiinnns onneneeiiiiis foeeeiniiinnees o s 14,000,000 |.. . 02/04/2026 . |2.C FE ....
ASSIGNMENT OF SECURITIES
..097751-BT-7 | BOMBARDIER INC ... Ao, . 03/27/2024 . .. 154,000 154,000 154,000 |.... ....154,000 [.. . 04/15/2027 . |4.B FE ....
..097751-CB-5 | BOMBARDIER INC ... A..... . 03/25/2024 . [MORGAN STANLEY .. .4,900,000 |........4,900,000 |........4,887,750 |.... .4,887,750 |.. . 07/01/2031 . |4.B FE ....
..09857L-AR-9 | BOOKING HOLDINGS INC ....eeevvivvininaniniiiiiaes | eeeeans . 03/05/2024 . [Market Axess .. ... 888,377 [.......... 870,000 |........... 852,731 ....854,360 |.... ....854,751 |.. . 04/13/2030 . |1.G FE ....
..101137-AV-9 | BOSTON SCIENTIFIC CORPORATION ......eeveeeeennes | veeee . 03/01/2024 . 11,317,000 |....... 11,317,000 |....... 11,994,001 11,346,048 |.... 11,317,000 |.. . 03/01/2024 . |2.A FE ....
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..101137-AZ-0 | BOSTON SCIENTIFIC CORPORATION .. . 02/29/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeiieiiiiinnns |oeeees 3,023,678 |........ 4,091,000 |........ 4,089,036 |........ 4,000,429 |.oooiiiiiiiiins e 70 [ 70 | e 4,000,498 [...oovvveirinnnn founne (166,820) |...... (166,820) ....20,080 |. 06/01/2025 . [2.A FE ....
..110122-EB-0 | BRISTOL-MYERS SQUIBB CO ...ooovveeeeeeeeeeieeeeees oo . 03/07/2024 . | Various ........ccceeunnnnns T R 12,461,604 |....... 11,050,000 |....... 11,018,729 |...... 11,018,777 |evvvvveiiiiiiins o2 e o2 | e 11,018,819 |.oooeeeiinniiins s 1,442,785 |..... 1,442,785 .. 170,885 |. 11/15/2063 . [1.F FE ....
..110122-EC-8 | BRISTOL-MYERS SQUIBB CO . . 03/07/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeiiiennnnnnns |oeees 3,446,010 |........ 3,000,000 |........ 2,999,550 |........ 2,999,550 |..ccciiiiiiiiins fenrniniiiiiiinn foriiiiii f e e 2,999,551 . 446,459 |.... . 11/15/2063 . [1.F FE ....

..110122-EK-0 | BRISTOL-MYERS SQUIBB CO .
..X11043-XA-A |BRITISH AIR 19-1 AA PTT ...

03/07/2024 . | DEUTSCHE BANK AG
. 01/31/2024 . [ CONVERSION ..

. 3,113,820
. 5,779,169

..3,000,000
..6,693,139

..2,988,270 |.
..5,672,445 |.

.2,988,278
.5,779,169

. 02/22/2054 . |1.F FE ...
. 12/15/2032 . |1.E FE ...

. 125,542 |

..11043X-AA-1 | BRITISH AIR 19-1 AA PTT ABS . . 03/15/2024 . [ SCHEDULED REDEMPTION ... |. .. 112,397 ..112,397 L.97,049 | 112,397 I . 12/15/2032 . |1.E FE ....
..112585-AH-7 | BROOKF IELD ASSET MANAGEMENT INC . 02/20/2024 . [Millennium Advisors .... |. ..601,759 . 610,000 ..593,329 |. ..597,094 .598,816 2,943 | . 01/15/2025 . |1.G FE ....
..117043-AT-6 | BRUNSWICK CORPORATION . . 03/13/2024 . [CITADEL SECURITIES LLC ..199,390 |........... 250,000 |........... 249,360 |...........249,498 |.... .249,510 | . (50,120) . 08/18/2031 . [2.B FE ....
BANK OF AMERICA/MERRILL
..12008R-AR-8 | BUILDERS FIRSTSOURCE INC ......ccevvvvreeiiiiiins | aeeeens . 03/05/2024 . [LYNCH .....oovveeeninnnns ..4,904,834 |........ 4,889,000 |........ 4,696,903 |........4,710,914 |...occoiiiins [ 2,873 | [ 2,873 | e 4,713,787 |.. 191,047 . 06/15/2032 . [3.C FE ....
..12008R-AS-6 | BUILDERS FIRSTSOURCE INC .....coeeveeeeeeiiiiins | eeeeens . 03/18/2024 . [ GOLDMAN, SACHS & CO. ... |[.... ... 1,661,445 |....... 1,674,000 |........ 1,674,000 |.... e e i e e e 1,674,000 |.. (12,555) . 03/01/2034 . |3.C FE ....
..136375-DJ-8 | CANADIAN NATIONAL RAILWAY COMPANY .. A..... . 01/16/2024 . [MORGAN STANLEY JR O RN 4,628,360 |........ 4,000,000 |........ 3,988,560 |........3,988,583 |.....ccoccnirns fonriiiiiiiiinB | 8 | e 3,988,589 |.. 639,771 . 11/01/2083 . |1.F FE ....
.. 13645R-BE-3 | CANADIAN PACIFIC RAILWAY COMPANY ... A..... . 03/13/2024 . | Var ious JURN IO I 15,619,090 |...... 17,000,000 |....... 16,974,840 |.......16,985,041 [....ooocciins oo 1,002 [ o 1,002 [ o 16,986,042 |.. ... (1,366,952) [... (1,366,952) . 12/02/2026 . |2.B FE ....
Jane Street Execution
.. 14040H-BG-9 | CAPITAL ONE FINANCIAL CORP .....ceoeeveveeeciinn | eeeens . 03/05/2024 . [Services, LLC ....oooeviee foereiiiiiiiiiiiiis feeeens 1,965,318 |........ 2,010,000 |........ 1,921,058 |........ 1,950,420 [ooeeeiiiciiiins oo 9,720 [ 9720 [ s 1,960,140 [oveeeeeiiiiis e 5177 |.......... 5177 . 02/05/2025 . |2.A FE ....
..14308C-AA-1 | CARLYLE AVIATION ELEVATE MERGER SU . . |D..... . 03/07/2024 . [Various ... . 2,923,135 |....... 2,957,000 |........ 2,986,570 |........2,853,505 |....... 111,373 [.....oo. (1,210) |oeeeenvnnnnenns fornnnn 110,162 | fenees 2,963,667 |.. (40,532) . 10/15/2024 . |6. FE .....
..143658-BN-1 | CARNIVAL CORP ........ccevveeeeiennes 03/01/2024 . |Various ... . 7,757,800 ..7,856,000 ..6,651,473 |. .6,908,034 |. .6,965,3%0 792,410 . 03/01/2027 . |4.C FE ....
..144285-AL-7 | CARPENTER TECHNOLOGY CORPORATION . 02/21/2024 . | MORGAN STANLEY . 1,396,500 ..1,400,000 .. 1,449,125 |, . 1,304,747 |. . 1,415,163 (18,663) . 07/15/2028 . 3.B FE ....
..14448C-AT-1 | CARRIER GLOBAL CORP ... 02/23/2024 . | EXCHANGE ....... . 6,997,886 ..7,000,000 ..6,997,620 |. .6,997,718 |. .6,997,883 R .. . 11/30/2025 . |2.B FE ....
.. 1248EP-CL-5 | CCO HOLDINGS LLC . . |- 03/01/2024 . [MORGAN STANLEY . 4,627,500 ..6,000,000 ..5,970,095 |. .5,076,826 |. .5,975,112 ... (1,347,612) |... (1,347,612) .. . 06/01/2033 . [3.C FE ....
.. 1248EP-CK-7 | CCO HOLDINGS LLC / CCO HOLDINGS CA . . 02/28/2024 . [ GOLDMAN, SACHS & CO . 1,583,508 ..1,961,000 ..2,000,220 |. 1,718,777 | 1,984,111 (400,603) |...... (400,603) |.. . 02/01/2031 . |3.C FE ....

....... . 01/22/2024 . [ SCHEDULED REDEMPTION ...

..19737L-AA-1 | CECLO 2021-31A X CLO ..100,000 |.......... 100,000 |[... .. 99,076 ... 100,000 |.. . 04/20/2034 . |1.A FE ...
.. 15032A-AN-7 | CEDF 2016-5A AR CLO ...coueviiiiieeeiiiiieceeis | e . 01/17/2024 . [ SCHEDULED REDEMPTION ... |.... ... 264,936 |........... 254,936 |........... 250,887 |...........2561,264 |.... ....254,936 |.. . 07/17/2031 . |[1.A FE ...
.. 150320-AR-2 | CEDF 2016-6A ARR .....ccevvveeeeeiiiiiiieeeiiiins [ eeeeens . 03/08/2024 . [MORGAN STANLEY ........... 13,650,000 |....... 13,650,000 |....... 13,536,705 |.......13,539,826 |.... 13,548,515 |.. . 04/20/2034 . |1.A FE ...

..150890-AK-0 | CELANESE US HOLDINGS LLC ..
.. 15135B-AR-2 | CENTENE CORPORATION
..15189T-AW-7 | CENTERPOINT ENERGY INC ..
.. 14311A-AS-1 | CGMS 2014-5A A1RR CLO ...
..15870L-AA-6 | CHAMPIONS FINANCING INC ....
..161175-BQ-6 | CHARTER COMMUNICATIONS OPERATING L .
..163851-AH-1 | CHEMOURS COMPANY ...
..164110-AK-7 | CHENIERE ENERGY PARTNERS LP .

....... . 01/22/2024 . [MORGAN STANLEY ........... [....
....... . 01/04/2024 . [ GOLDMAN, SACHS & CO. ... |[....
....... . 02/29/2024 . [DEUTSCHE BANK AG ........ [....
01/16/2024 . | SCHEDULED REDEMPTION ...
02/06/2024 . | STIFEL CAPITAL MARKETS
02/01/2024 . | MATURED
03/05/2024 . (Market Axess
01/24/2024 . | JPMORGAN CHASE & CO K
....... . 01/26/2024 . [DEUTSCHE BANK AG ........ [....

2,015,538
..961,360 ...
14,895,488 |....... 15,142,000 |....... 15,361,467 |....
.. 138,111 . 138,111 L A37,722 ).
. 2,727,000 ..2,700,000 ..2,700,000 |.
. 300,000 ..319,426 |.
..530,000 ..444,988 |.
..9,750,000 ..9,714,371 |.
.... 830,000 |....

1,004,023 |....
..986,534 |....
15,175,540 |....
. 137,732

.2,000,028 |..
....986,554 |..
15,166,799 |..
138,111
.2,700,000
300,000
.452,454
.9,715,627

. 08/05/2026 . |2.C FE ....
. 12/15/2027 . |2.C FE ....
. 09/01/2024 . |2.B FE ....
. 07/15/2031 . |1.A FE ...
. 02/15/2029 . |4.C FE ....
. 02/01/2024 . |2.C FE ....
. 11/15/2029 . |4.A FE ...
. 03/01/2031 . |2.C FE ....

.. (8,741)|.

. 300,000
..450,472 |.
.9,715,363 |.

(9,136) |- . (9,136) |..
(937,860 |...... (937,860) |..

..16411Q-AN-1 | CHENIERE ENERGY PARTNERS LP ... R .......... 830,000 |.. ... 830,000 |.... ... 830,000 [ouveiiiiieins e (131,970) |...... (131,970) . 01/31/2032 . |2.C FE ....

..16411Q-AP-6 | CHENIERE ENERGY PARTNERS LP .........coooviiiins | eeeenns . 02/29/2024 . [EXCHANGE .......ccoovvvvens foreereiniiiiiinaans s 22,092,911 |....... 22,000,000 |....... 22,092,580 |.......11,973,943 |.... 22,092,911 |.. . 06/30/2033 . |2.C FE ....

..12511V-AA-6 | CHURCHILL DOWNS INCORPORATED ... [N OO . 02/14/2024 . [MORGAN STANLEY .. R R 3,502,050 |........ 3,782,000 |........ 3,565,485 |........ 1,833,620 |.... e | . e et . U R 3,568,589 |.. . 04/01/2030 . |4.A FE ...

.. 125523-AG-5 | CIGNA CORP ....eevviiieeiiiiiiee s [ eeeeeas . 02/22/2024 . [Various .........eeeeeevens foreereiiiiiiiininns e 12,228,411 |....... 12,414,000 |....... 13,404,340 |....... 12,761,345 | [ (25,895) |..vvvvreeiiinn e (25,895) |..vvvvreeiiiinn e 12,735,450 . 11/15/2025 . |2.A FE ....
ASSIGNMENT OF SECURITIES

.. 125523-BZ-2 | CIGNA CORP .....eevvvvvriiriiiiiinnrinreienennneiennns [ eeeeens . 02/22/2024 . | .eeeeniiiie I R 4,820,910 |........ 4,870,000 |........ 4,849,623 |........4,861,577 |ocoveiiiiiiins [oeeeennnnnn 526 i e 526 s s 4,862,104 |.. . 02/25/2026 . |2.A FE ....
ASSIGNMENT OF SECURITIES

.. 126523-CL-2 | CIGNA CORP ....evvvvvvrvriiiiiiiinneneeenenenenenenees [eeeeens . 02/22/2024 . | evveiiiiiiniiiniiiniiiiinnn e | 3,795,378 |........ 4,381,000 |........ 3,770,064 |........ 3,833,472 |.vvviiieiiiiin e 10,740 [ovveeeiiiiiins s 10,740 [ooeeeeiiiiiins s 3,844,212 . 03/15/2030 . |2.A FE ....

.. 125523-CP-3 | CIGNA CORP ..eevvviiieeiiiiiiee s [ eeeeens . 02/22/2024 . PR ....649,610 [.......... 701,000 |........... 688,465 |.... ....694,773 |.. . 03/15/2026 . |2.A FE ....

.. 17275R-BQ-4 | CISCO SYSTEMS INC ...oooeeniiiiiiiiiiiieeceiis | e . 03/28/2024 . [Various ... 26,065,150 |....... 26,000,000 |....... 25,966,200 |.... 25,967,242 |.. . 02/26/2027 . |1.E FE ...
MUFG SECURITIES AMERICAS

.. 17275R-BU-5 | CISCO SYSTEMS INC ...oooeeiiiiiiiiiiiiieceiis | e . 03/27/2024 . [ INC JUUR RSOUUUTRRR RN 2,034,100 |........ 2,000,000 |........ 1,901,960 [eeeeeiiiiiiienies o e L e i e 1,991,971 |.. . 02/26/2054 . |1.E FE ...

L A7325F-AS-7 | CITIBANK NA Looviieiiiiiiieiiiiiiie e [ eeeeees . 01723/2024 . [MATURED .......covviriienns foenemniiiiiinennis [ 1,442,000 |........ 1,442,000 |........ 1,517,825 (... 1,444,241 [ e (2,281) s e (2,280) [ s 1,442,000 |.. . 01/23/2024 . |1.E FE ...

ASSIGNVENT OF SECWRITIES |
..185809-A6-6 | CLEVELAND=CLIFFS ING voeueunnrveeesenssseneeenes | consi TRV YR R TR N 9,495,904 |........ 9,328,000 |..eo..e. 9,481,080 |........ 9,293,123 .o 48,928 oo [CXT) D P R T 9,335,508 |.coovvvcconiiie oo 160,396 |....... 160,306 |.voceeeenne 320,067 |. 03/15/2026 . [3.4 FE ...
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..185899-AH-4 | CLEVELAND-CLIFFS INC ......evvvmmmmmnninniinnininns [ eeeeenn . 02/16/2024 . | CANTOR FITZGERALD ....... |oeeeeeeeeiiieeeeeens |oeees 2,379,000 |........ 2,400,000 |........ 2,274,000 |........ 2,304,490 [.....oovvrnnnnnn fooreiinns BAT4 | ol 3474 [ e 2,307,964 |.. .. 71,036 |........ 71,036 . 06/01/2027 . [3.C FE ....
..185899-AN-1 | CLEVELAND-CLIFFS INC .. U PR . 02/22/2024 . | Various R 17,289,893 |....... 17,250,000 |....... 17,122,500 |.......17,132,279 |.... v 2,092 o [ 2,002 o e 17,134,371 e e, 185,522 ... 155,622 . 04/15/2030 . [3.C FE ....
.. 189054-AY-5 | CLOROX COMPANY .......ccoiiiiiiiiis [eeeenn . 03/19/2024 . |MORGAN STANLEY ......eevvn |ooveveiiiinninnnnnns Joeeees 2,440,450 |........ 2,500,000 |........ 2,488,175 |........ 2,490,637 [ovevevereiininnn oo 347 | BT e [ 2,490,984 |....oovvviiiinnn founnne (50,534) |....... (50,534) . 05/01/2029 . [2.A FE ....
BANK OF AMERICA/MERRILL
.. 12592B-AM-6 | CNH INDUSTRIAL CAPITAL LLC ..evvvvvvvvvvinininnns [eeeenn . 03/19/2024 . |LYNCH ...ovvvveiiiiiniiiinns Joeveeeieieenennnnnns 0.0 10,934,891 |, 11,946,000 |....... 11,825,214 |....... 11,882,464 |..oooooeieeeiies | 5,460 | feeennnnn 5,460 [ouniiiiiiiiiiis s 11,887,923 (953,083) . 07/15/2026 . [2.A FE ....
..12653C-AL-2 | CNX RESOURCES CORP .........evvvvmmmmmmnmnmnnnnnnnns [ereeen . 02/14/2024 . | GOLDMAN, SACHS & CO. ... |.eeeeerrernrnnnnnns |-oeee. 4,987,500 |....eee. 5,000,000 ..5,000,000 |.... .5,000,000 |.. (12,500) . 03/01/2032 . (3.B FE ....

..191098-AK-8 | COCA COLA BOTTLING CO CONSOLIDATED ............ |.eeeees . 03/25/2024 . [U.S. BANCORP .......ccoee |oeeeeeiiiiinienais e 980,180 ... 1,000,000 979,060 |.... ....981,488 |.. . (1,308) . 11/25/2025 . |2.A FE ...
SUSQUEHANNA  FINANCI AL

..20030N-EB-3 | COMCAST CORPORATION .....covuriiiieeiiiiiieeeees | aeeees . 01/17/2024 . | GROUP LLLP JUUR SRR RN 7,330,890 |........ 7,000,000 |........ 6,955,760 |........6,959,601 |................ e 77 e 7T [ s 6,959,868 |.. 371,022 . 11/15/2032 . |1.G FE ...

..203372-AX-5 | COMMSCOPE INC ...eevuviiiiieeiiiiiiiiieeiiiieeeees [ eeeeens . 03/04/2024 . [DEUTSCHE BANK AG B U 2,086,408 |........ 3,057,000 |........ 3,067,000 |[........2,052,487 |..... 1,004,513 [ovveeeieiiiis e [ 1,004,513 | e 3,057,000 |.. (970,598) . 09/01/2029 . |5.A FE ....

..205768~AS-3 | COMSTOCK RESOURCES INC .....ceeeuveiieeeaeiiiiens | aeeees . 02/15/2024 . [ GOLDMAN, SACHS & CO. ... |oeeeeiiiiiiiienais feeees 2,576,175 |........ 2,804,000 |........ 2,866,620 |........2,564,278 |....... 276,914 |.........(1,445) ..o [ 275,469 |l [ 2,830,747 |.. (263,572) . 03/01/2029 . |4.A FE ...

..20826F-BE-5 | CONOCOPHILLIPS €O ...vvvvveeeiiiiiiieeeiiiiiiieees | eeeeens . 01/30/2024 . [ GOLDMAN, SACHS & CO. ... |oeeeiiiriiininnin [eeeees 7,002,520 |........ 7,000,000 |........ 6,956,390 |........6,956,757 |oeoeciiiiiiens fonniinnennnnB2 | 82 | e 6,956,809 |.. B - A | I A, 45,711 . 05/15/2053 . |1.F FE ...
RBC DOMINION SECURITIES

..20826F-BG-0 | CONOCOPHILLIPS CO ..o oo . 01/30/2024 . | eeeeiiiie ..5,184,550 |........ 5,000,000 |........ 4,987,250 |........ 4,987,311 [coooiiiiiiiins oM e [ el 4,987,324 |.. 197,226 . 03/15/2054 . |1.F FE ...

..209111-FM-0 | CONSOL IDATED EDISON COMPANY OF NEW ............ |..cccen . 01/24/2024 . | JPMORGAN CHASE & CO. ... [.... .......8,530,470 |........ 9,000,000 |........ 8,997,660 [........8,999,007 [oeeveeeeecnnns oo A7 [ A7 i e 8,999,024 |.. (459,554) . 11/15/2027 . |1.G FE ...

..210385-AE-0 | CONSTELLATION ENERGY GENERATION LL ......cccoes | eeeeens . 03/04/2024 . [Various .........eeeeeeuvnns forneriiniininennnns s 10,994,650 |...... 10,000,000 |........ 9,996,000 |........9,996,011 [ooeoiiiiiiins o8 s 8 e 9,996,019 |.. 998,631 . 10/01/2053 . |2.B FE ....

..225350-AH-0 | CREDIT AGRICOLE SA D..... . 03/06/2024 . [CREDIT AGRICOLE .......c. |oeeeeeiiiiiniaenis feeeees 4,162,500 |........ 4,500,000 |........ 4,500,000 [........4,500,000 [oeeeeeeeeiinns Jemeiiiieeeees [ e e s 4,500,000 |.. (337,500) . 01/26/2027 . |1.G FE ...

Jane Street Execution N
..227046-AA-7 | CROCS INC ....eeeiieiieiiiiiiie e eiees [ eeeeeas . 01/03/2024 . [Services, LLC ...oooovvics [oeeeiiiiiiiiiiiiis foeeeene 169,334

..22944B-AK-4 | CSMC 2007-5 1A10 RMBS ........cceeveurriiraniiins | eeeens . 03/01/2024 . | Various ... (4,274) |...

. 03/15/2029 . |4.B FE ....
. 08/25/2037 . (6. FE .....

.. 4,993, ........ 4,997,707 |....

.. 126408-HH-9 | CSX CORP ...eeeeieiiiiiieceeiiee e [ e . 01/08/2024 . [MORGAN STANLEY ...... 4,808,600 eenn.. 4,007,723 ). (194,123) . 06/01/2027 . |1.G FE ...

.. 126408-HU-0 | CSX CORP ...evveeiiiiiiieeiiiiiiiieecciiiiie e [ eeeeees . 01/12/2024 . [Various .......coeevvvenvnns forvereinnininnninns s 20,426,483 |.......21,250,000 |....... 21,112,853 |....... 21,127,821 | oo 492 s e 492 L | 21,128,013 |.. (701,531) . 11/15/2032 . |2.A FE ....

..126408-HN-6 | CSX CORP ... 01/08/2024 . | BARCLAYS .. 13,384,800 .13,000,000 12,975,430 |. 12,976,015 |. 12,976,062 408,738 |.. . 11/15/2033 . |2.A FE ...

..233853-AD-2 | DAIMLER TRUCKS FINANCE NORTH AMERI . . 03/04/2024 . [BARCLAYS .. . 9,702,100 10,000,000 ..9,997,400 |. .9,99,162 |. E .9,999,321 (297,221) |.. . 12/13/2024 . |2.A FE ....

..237266-AH-4 | DARLING INGREDIENTS INC ....cevveiiiiiiiiiiiees | s . 03/07/2024 . [Various ... 5,895,000 |........ 6,000,000 |........ 6,257,500 |........5,905,781 |....... 113,844 |....... (10,020) |...ccuurrrrneees [crnnn 108,824 | feiiiis 6,009,605 |.. (114,605) . 04/15/2027 . |3.A FE ...
ASSIGNMENT OF SECURITIES

..23311V-AG-2 | DCP MIDSTREAM OPERATING LP ........ccovieeiiiis | avnens L 08/01/2024 . [ .evveiieeiiiiiiieieiiiens e [ 2,203,241 |........ 2,202,000 |........ 2,190,002 |........ 2,195,280 |.ooeeurniinenes fonee 1,085 | 1,085 |l [ 2,196,315 | [, 5,685 |.......... 5,685 [............ 84,749 |. 07/15/2025 . [2.C FE ....
ASSIGNMENT OF SECURITIES

..24703T-AD-8 |DELL INTERNATIONAL LLC ..eovveiieeeiiiiiieeeiis | e L 08/07/2024 . [ .evveiieeiiiiiiieieiiiens e [ 3,802,272 |........ 3,828,000 |........ 4,547,002 |........ 4,191,528 | [ (31,418) | [ (31,418) |l [ 4,160,110 124,444 |. 06/15/2026 .|2.B FE ....

..830867-AA-5 |DELTA AIR LINES INC / SKYMILES IP ...ccooeiiiis | ueeens . 01/20/2024 . [ SCHEDULED REDEMPTION ... .. 558,500 558,500 ..558,500 |.... ....558,500 [.. 6,283 |. 10/20/2025 . |2.B FE ....

D..... . 01/22/2024 . [DEUTSCHE BANK AG ........
BANK OF AMERICA/MERRILL
01/26/2024 . |LYNCH ...
01/16/2024 . | GOLDMAN, SACHS & CO E
....... . 02/21/2024 . [Various ......ccoeeeennnns fons

..25243Y-BD-0 | DIAGEQ CAPITAL PLC . 1,071,125 ..1,250,000 . 1,085,540 |.... 1,057,225 |.. ..5,903 |. 04/29/2030 . |1.G FE ....

..25277L-AF-3 | DIAMOND SPORTS GROUP LLC/DIAMOND § .
..25461L-AB-8 | DIRECTV FINANCING LLC ...

.. 933,938
. 1,868,500

.14,650,000 494,438 |. ..494,438

. . 439,500 |....... 439,500 .. . 08/15/2026 . (6. * ...
.. 1,850,000 ..1,850,000 [..ovvvireiiiiiinnns

.. 18,500 | . 18,500 |.. .... |- 02/01/2030 .|3.B FE ....
... (1,513,288) ... (1,513,288) .65,983 |. 12/01/2026 . |4.B FE ....

.494,438
E .1,850,000
........ 7,124,226 |..

... 1,019,887 [..

..25470X-BE-4 | DISH DBS CORP ........evveeeeiiiiiieeeeiiiieeeeees [ eveeen |- 0272172024 L Various .....eoeeeeenvieees foeeeeniiiiieneenis foeees 5,610,938 |........ 7,125,000 |........ 7,124,213 |....

..25470X-BF-1 | DISH DBS CORP .......eevveeiiiiiiiieniiiiiiineinas [ eeeeens . 02/21/2024 . [Various .........cooevvveees feeveeniinninnnennnnn [2002,374,375 [l 3,625,000 |........ 3,625,000 |........2,891,300 [....... 733,700 [ocveerremiiis |oeresiinninenns [ 733,700 | e 3,625,000 |.. ... (1,250,625) ... (1,250,625) . 12/01/2028 . |4.B FE ....
..266677-AJ-4 | DOLLAR GENERAL CORPORATION .........occoviiiiiens | aeeeenn . 03/28/2024 . [WELLS FARGO e e [2122...9,025,800 ... 10,000,000 |........ 9,990,700 |........ 9,996,569 |......ccoennens [ 1191 | 19T | 9,997,760 |.. . 09/20/2024 . |2.B FE ....
..260543-DK-6 | DOW CHEMICAL COMPANY (THE) ....ceevvivviireniiss | eeeeens . 03/15/2024 . [ GOLDMAN, SACHS & CO. ... [.... ..5,000,000 ..4,982,650 |.... .4,982,675 |.. . 02/15/2054 . |2.A FE ....

..23338V-AB-2 |DTE ELECTRIC CO .eoveeneiiiiieeeeiiiieeeeeiiiees [ aeeees . 03/15/2024 . [MATURED ..........ccceeeeees .... 817,000 826,575 |.... ... 817,000 |.. . 03/15/2024 . |1.F FE ...
SUSQUEHANNA F INANCI AL

..23338V-AT-3 | DTE ELECTRIC COMPANY .......ooveiiiiiiiiieieiiis | aeeees . 01/30/2024 . [GROUP LLLP ................ 4,077,920 |........ 4,000,000 |........ 3,992,640 |........3,992,724 |....ooooiiiiiis e i o9 L e 3,992,732 |.. . . 04/01/2053 . |1.E FE ...

..233331-BG-1 | DTE ENERGY COMPANY .......ccooiiiiiiiiiiiiiiiiins | eeeeens . 02/21/2024 . | JPMORGAN CHASE & CO. ... [.... 8,516,250 |........ 9,000,000 |........ 8,989,110 [........8,996,740 [.ooeeriiiinns |oeriinnnnnn 330 foriiiiiiiiiis i 330 [ s 8,997,071 (480,821) . 06/01/2025 . |2.B FE ....

..26441C-BU-8 | DUKE ENERGY CORP .......ccoeeuiiiieiiiiiiieeeeees | aeeees . 03/25/2024 . | GOLDMAN, SACHS & CO. ... [.... 1,790,680 |........ 2,000,000 |........ 1,991,660 |........ 1,991,833 |ocoooiiiiiiiis [l 31 i |3 L e 1,991,864 |.. (201,184) . 08/15/2052 . |2.B FE ....

..26441C-BZ-7 | DUKE ENERGY CORP . 03/25/2024 . | GOLDMAN, SACHS & CO. . . 5,381,856 ..5,253,000 ..5,248,955 |. .5,249,124 132,733 | . 09/15/2033 . |2.B FE ....

..26441C-CA-1 | DUKE ENERGY CORP ... 03/25/2024 . | GOLDMAN, SACHS & CO. . . 7,306,880 ..7,000,000 ..6,99,9% |. R .6,997,010 .309,870 | . 09/15/2053 . |2.B FE ....

..26444H-AE-1 | DUKE ENERGY FLORIDA LLC . . 03/07/2024 . [ JPMORGAN CHASE & CO. ... |oeeeeviiriiieennin [eeeees 6,005,387 |........ 6,320,000 |........ 7,417,930 |........6,994,474 |.....cooooins [onnnnn (28,083) |ooeiniiiinenns fornnnn (28,083) | [ 6,966,391 (871,004) ...157,438 |. 07/15/2028 . [1.F FE ....
ASSIGNMENT OF SECURITIES

..28470R-AH-5 | ELDORADO RESORTS INC ....oevviiiieiiiiiiiiieiiis | eeeeens L 02/06/2024 . [ ..eeeeiieiiiiiieeeiiees e 19,526,727 |....... 19,453,000 |....... 20,372,161 |.......19,497,430 |........ 76,646 |....... (24,480) |.cvveveeeiiiin [oeeeennn 52,167 [ | 19,549,507 |.. . (22,870) |....... (22,870) .. 726,110 |. 07/01/2025 . [4.A FE ....

..28622H-AC-5 | ELEVANCE HEALTH INC ....oooeeiniiieeeeiiiiiieeees | e . 02/21/2024 . [U.S. BANCORP ....vveeeee foveeeeeiiiiieeeees [ 5,173,245 |........ 5,500,000 |........ 5,479,870 |........5,480,131 |......coooeeees [ 83 ) e 88 el [ 5,480,174 |.. (306,929) |...... (306,929) ...147,201 |. 02/15/2053 . [2.B FE ....
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..20250N-BK-0 | ENBRIDGE INC ... . 02/16/2024 . |MATURED .......evvvvvvnnnnns Joovereniiiiieeeeenns | 6,000,000 |........ 6,000,000 |........ 5,094,960 |........5,999,679 |...cooviiiiiiins forvnnnnnnnn 821 [ 320 e 6,000,000 |.. . 02/16/2024 . 2.A FE ....
..20250N-BL-8 |ENBRIDGE INC . 02/29/2024 . | TD SECURITIES . . 4,860,000 ..5,000,000 ..4,996,700 |. . 4,908,737 |. X . 4,998,932 . 02/14/2025 . [2.A FE ....

. 03/08/2033 . |2.A FE ....
. 11/15/2030 . |2.A FE ....
. 02/01/2028 . |4.A FE ...

..20250N-BR-5 | ENBRIDGE INC
..20250N-BY-0 | ENBRIDGE INC .
..29261A-AA-8 | ENCOMPASS HEALTH CORP .

. 01/30/2024 . [ GOLDMAN, SACHS & CO
. 01/30/2024 . [WELLS FARGO ...
01/03/2024 . (Market Axess

. 9,501,586
.3,713,710

..9,259,000
..3,500,000
. 300,000

..9,247,148 |.
.. 3,494,050 |.
..277,065 |.

.9,247,885 |.
. 3,494,149 |.
..282,890 |

. 9,247,962
. 3,494,207
.282,931

. 219,503 |.
..2,015 |

..29272-AD-1 | ENERGIZER HOLDINGS INC .. . . 03/05/2024 . [Market Axess PO [ AR ....oenn.. 510,000 ... 397,662 |...........417,174 |.... 419,742 1. cor feeeenn 35,515 )L . 03/31/2029 . |4.B FE ....

..226373-A0-1 | ENERGY TRANSFER LP .....ooooiiiiiiiiiiiiiiiieees | e . 01/26/2024 . [BARCLAYS ...oooveiiiiiiies e [ 3,608,688 |........ 3,625,000 |........ 3,621,406 |........ 3,621,267 |oeeeiiiiieeees e (O7) | e (OO |l [ 3,621,170 [oeeeeeiiiiiins e (12,482) |....... . . 05/01/2027 . |2.C FE ....
JEFFERIES & COMPANY,

..226373-AR-9 | ENERGY TRANSFER LP ......ccooiiiiiiiiiiiiiiieens | e . 01/11/2024 L [INC. wooeieiiiicceis [ [ 6,224,887 |........ 6,197,000 |........ 6,276,570 |........ 6,247,239 |..oeeieeiiis e (618) |oevreeeeeeeeis feeeeeeeee (B18) e | 6,246,621 [.....ocoeciins onnis (21,735) |....... (21,735) |- 170,418 |. 02/01/2029 . |2.C FE ....

..226373-AT-5 | ENERGY TRANSFER LP .....ocoviiiiiiiiiiiiiiiiiiiins | eeeeens . 01/31/2024 . [BARCLAYS .. ..3,379,769 |........ 3,215,000 |........ 3,215,000 |........3,215,000 [oeeeeeuriiiiens fonrreniiiiii foeeeiiiinenns o e 3,215,000 |.. . 164,769 |....... 164,769 ...119,212 |. 02/01/2031 . [2.C FE ....

..29278N-AM-5 | ENERGY TRANSFER OPERATING LP .........cooooiiiiis | aenens . 01/15/2024 . [ MATURED ... e | [0, 4,099,000 |........ 4,099,000 |........ 4,156,987 |........4,100,681 |.....ccooeieins fennnens (1,681) | e (1,681) | e 4,099,000 |.. ...120,408 |. 01/15/2024 . [2.C FE ....

..20273R-AY-5 | ENERGY TRANSFER PARTNERS LP .........cccoviiiiins | eeeeens . 02/01/2024 . [MATURED ..........ccevveennn eevereeeeeeninees |nn.. 8,865,000 |l 8,865,000 |........ 8,859,222 |........8,865,000 |...cceereiiiiis ferrieiiiiiiins L e L e 8,865,000 |.. . 02/01/2024 . |2.C FE ....

..29364G-AM-5 | ENTERGY CORPORATION ........ccoviiiiiiieiiiiiiies | aeeees . 02/28/2024 . [ GOLDMAN, SACHS & CO. ... |oeeeeiiiiinienins [+.e....2,336,225 ..., 2,500,000 |........ 2,490,150 |........2,496,621 |ooooccciiiiins oot 827 | 0827 |l e 2,496,948 |.. . 09/15/2025 . |2.B FE ....
SCOTIA CAPITAL (USA)

..29379V-BV-4 | ENTERPRISE PRODUCTS OPERATING LLC ........coce. |eeeeens . 02/28/2024 . [ INC. .......... o e 00 5,481,300 |l 6,000,000 |........ 6,290,160 |.... e (5,021) [ e (8,021) [l e 6,175,104 |.. (693,804) |...... (693,804) . 07/31/2029 . |1.G FE ...

..26885B-AK-6 | EQM MIDSTREAM PARTNERS LP ......cccovviiiiiiinns | eeeeens . 02/21/2024 . [WELLS FARGO ......oeeveees [oevemiinninnnennnns [200..3,272,500 ... 3,500,000 |........ 3,575,625 |.... o (1,568) [ [ 245,661 | [, 3,562,202 |.. (279,702) |...... (279,702) . 01/15/2029 . |3.C FE ....

BANK OF AMERICA/MERRILL
01/03/2024 . |LYNCH ...
. 03/19/2024 . [DEUTSCHE BANK AG R
Jane Street Execution

. 12/15/2025 . |2.B FE ....
. 11/18/2024 . |2.B FE ....

.582,789
17,482,119 |..

... (940) |
(376,716) |....

.. 204429-AR-6 | EQUIFAX INC
.. 20444U-BC-9 | EQUINIX INC ..

..581,849 . 610,000 ..582,452 |. ..582,639 |.
17,105,403 |....... 17,452,000 |....... 17,660,844 |.......17,492,197 |....

..30161M-AS-2 | EXELON GENERATION COMPANY LLC .. . |- 02/20/2024 . [Services, LLC . .. 242,85 |.......... 250,000 |........... 242,958 |.... 243,174 |. . (319) ... . 06/01/2025 . |2.B FE ....
.. 31429K-AD-5 | FEDERATION DES CAISSES DESJARDIN . 03/28/2024 .  JPMORGAN CHASE . 2,706,918 ..2,786,300 ..2,783,706 |. .2,770, E .2,774,174 . (67,256) | . 02/10/2025 . |1.E FE ....
..31620M-BR-6 | FIDELITY NATIONAL INFORMATION SERV . . 03/18/2024 . [BARCLAYS ........cceuveeees . 7,026,048 |........ 7,600,000 |........ 7,545,621 | 7,572,141 | [l 27T | 27T |l e 7,574,912 |.. oo [eenn.. (548,864) . . 03/01/2026 . |2.B FE ....
..31620M-BS-4 | FIDELITY NATIONAL INFORMATION SERV ............ |.eeeees . 01/23/2024 . [BNP CAPITAL MARKETS .... [ooooeeiiiiiienaans fonnes 10,475,096 |...... 11,800,000 |....... 11,709,921 |....... 11,742,984 oo ot 878 | e BTB | [ 11,743,859 oo ... (1,268,763) [... (1,268,763) |............ 77,880 |. 03/01/2028 . |2.B FE ....
ASSIGNMENT OF SECURITIES
..31620M-BV-7 |FIDELITY NATIONAL INFORMATION SERV ............ [....... . 03/07/2024 . | evveeiiiiiiniiiiiiiiiiiiiiens e | 11,116,448 |....... 11,200,000 |...... 11,167,188 |....... 11,172,919 [ 319 [ 319 [ s 11,176,038 [ooveeeeeeiiies | (59,590) |....... (59,590) |..vvvunnnnn 324,800 |. 07/15/2025 . |2.B FE ...
..345370-CQ-1 | FORD MOTOR COMPANY ........cccoiiiiiiiienieiiiens | eeees . 02/20/2024 . [ GOLDMAN, SACHS & CO. ... [eeeeeeeeiiiiiiaeass fereeees 4,631,265 |........ 5,681,000 |........ 6,046,563 |........4,689,548 |..... 1,333,686 |........ (1,667)|..ccccunennecce. fennes 1,832,019 [oooiiiis s 6,021,567 |.. ... (1,390,302) ... (1,390,302) ...162,658 |. 01/15/2043 . [3.A FE ....
.. 345370-DA-5 | FORD MOTOR COMPANY .......eeeiiiiiiiiiinniiiiiiiins | eeeeans . 02/14/2024 . [ JPMORGAN CHASE & CO. ... [.... A R 11,562,582 |....... 14,030,000 |....... 13,065,500 |.......11,551,359 [..... 1,553,376 [........ 10,214 | fonns 1,563,500 [oooeeviiiiiiies s 13,114,950 |.. .. (1,562,368) ... (1,562,368) ...229,175 |. 02/12/2032 . 3.A FE ....
..345397-YG-2 | FORD MOTOR CREDIT COMPANY LLC .....ccvvvieieees | aneens . 01/09/2024 . [ MATURED ... . 4,500,000 |........ 4,500,000 |........ 4,398,750 |........ 4,499,328 |.... L B72 e s 4,500,000 |.. . 01/09/2024 . |2.C FE ....
..35137L-AG-0 | FOX CORP 01/25/2024 . | MATURED ... . 5,600,000 ..5,600,000 ..5,600,000 |. .5,600,000 |. - E .5,600,000 ) . 01/25/2024 . |2.B FE ....
..35805B-AB-4 | FRESENIUS MEDICAL CARE CAPITAL TRU . C..... . 02/06/2024 . [Market Axess .. JR U ORI 1,549,160 |........ 2,000,000 |........ 1,993,980 |........ 1,995,723 |.... .56 |. 86 [ s 1,995,779 |.. ......(446,619) [...... (446,619) . 02/16/2031 . |2.C FE ....
..35805B-AA-6 | FRESENIUS MEDICAL CARE US FINANCE ........ccco |eeeeees . 03/25/2024 . | JPMORGAN CHASE & CO. ... [.... A R 10,318,689 |....... 11,550,000 |....... 11,772,274 |....... 11,689,250 [.... ... (6,019) |. e (6,019) [ | 11,683,231 |.. oo [ee (1,364,542) |... (1,364,542) . 06/15/2029 . |2.C FE ....
..361448-BD-4 | GATX CORPORATION .......ccoeeiiiiieiiiiiiiieceaes | aeeees . 02/15/2024 . [MATURED ..........ccceeeees R R 9,787,000 |........ 9,787,000 |....... 10,323,942 |........9,811,731 .. (24,731) . (24,731 e e 9,787,000 |.. oo e . 02/15/2024 . |2.B FE ....
..373334-KK-6 | GEORGIA POWER COMPANY . 03/19/2024 . [Various .........ccoeevvvens foeveemiiiininnnennns fonens 4,917,223 |....... 5,000,000 |........ 4,996,000 |........4,999,411 [.... ... 182 ). 182 [ s 4,999,592 |.. R (82,370) |....... (82,370) . 09/15/2024 . |2.A FE ....
..37331N-AJ-0 | GEORGIA-PACIFIC LLC ... 03/06/2024 . | TD SECURITIES . 18,965,800 .20,000,000 .19,996,000 |. 19,998,669 |. 19,998,808 (1,083,008) ... (1,033,008) |.. . 09/30/2025 . |1.G FE ...

..361680-AM-6 | GFL ENVIRONVENTAL INC . 03/27/2024 . [MORGAN STANLEY 3,364,428 ..3,682,000 ..3,682,000 |. .3,402,392 |.. .3,682,000 . (317,573) |...... (317,573) |.. . 09/01/2028 . |3.C FE ....
RBC DOMINION SECU

..361841-AL-3 |GLP CAPITAL LP ...ovvvrrriiiininnnnnnnnnnnnnnnnnnnnns [ eeeees . 01/24/2024 . | evveeiiiiiniiiiiiiiiiinn e [ 491,500 [, 500,000 |........... 465,000 |........... 477,351 [oeeeeeiiiiiins e 266 [ L 266 [ e 477,617 | e 13,883 |........ 13,883 . 01/15/2029 . |2.C FE ....

..361841-AP-4 | GLP CAPITAL LP ...oveiiiiiiiiiiiiiiieeces [ e . 01/12/2024 . [ GOLDMAN, SACHS & CO. ... |oeeeeiiiiinieneins |-oe...4,385,750 ... 4,750,000 |........ 4,738,178 | 4,742,530 oo o8 | 88 |l 4,742,579 oo [l (386,829) |...... (386,829) . 01/15/2030 . |2.C FE ....

..36267Q-AA-2 | GN BONDCO LLC .. 01/24/2024 . | MORGAN STANLEY 10,070,000 ..9,879,288 |. .9,831,240 |. .9,884,276 (239,219) |...... (239,219) |.. . 10/15/2031 . |3.C FE ....

..38175G-AA-1 | GOCAP 2015-23A AR CLO 01/22/2024 . | SCHEDULED REDEMPTION . .. 760,004 ..760,004 ..747,895 |. ..752,729 .760,004 . 01/20/2031 . |[1.A FE ...

..380355-AJ-6 | GOEASY LTD .............. . 03/20/2024 . [Various ... . 6,247,768 ..6,250,000 ..6,250,000 [...vvvrreriiiiiinnns E .6,250,000 . 07/01/2029 . |3.C FE ....

..38141G-VM-3 | GOLDMAN SACHS GROUP INC ... [ . 03/03/2024 . [ MATURED ... R R 2,192,000 |........ 2,192,000 |........ 2,404,039 |........2,204,188 |..cceereiiiiis [eeeeeen (12,188) e [ (12,188) [l e, 2,192,000 |.. . 03/03/2024 . |2.A FE ....

..38141G-XE-9 | GOLDMAN SACHS GROUP INC/THE .....cceevivrvrinans | eneenns . 02/20/2024 . [MATURED .......ccovuriienes [oonemniiiiieniniis foeeeene 704,000 |.......... 704,000 |.......... T31,TTT e 706,152 | [t (2,182) | e (2,192) e [ 704,000 |oooinniiiienns [ e . 02/20/2024 . |1.F FE ...
ASSIGNMENT OF SECURITIES

..38141G-ZH-0 | GOLDMAN SACHS GROUP INC/THE .......ceovvereeeeens [eeeennn L 01/24/2024 . | eveeeiiiiiiiiiniiiiiins | | 4,750,000 |........ 4,750,000 |........ 4,750,000 |........ L £ L O P AR R 4,750,000 [oeeeeeiiiiiiiens foiriineniniin feeeeeiiiieeees e, 41,729 |. 01/24/2025 . (1.F FE ....
ASSIGNMENT OF SECURITIES

..38141G-ZJ-6 | GOLDMAN SACHS GROUP INC/THE . 01/24/2024 . | evveeiiiii R 15,000,000 |....... 15,000,000 |....... S L L L O O O P IO 15,000,000 |.. . 01/24/2025 . |1.F FE ...

..38431A-AA-4 | GRAFTECH GLOBAL ENTERPRISES INC .. . 03/25/2024 . [STIFEL CAPITAL MARKETS 1,508,580 |........ 1,972,000 |........ 1,921,832 |........ 1,520,906 404,541 |.........1.760 |.......oooee. [....... 406,802 |....coueeeee [l 1,927,207 |. . 12/15/2028 . |4.B FE ....
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..38869P-AN-4 | GRAPHIC PACKAGING INTERNATIONAL LL ...ccoooenn feeennnn . 03/27/2024 . |LOOP CAPITAL MARKETS ... |.eeeverririiiiinnnns |oeees 9,979,800 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..ovvvvviiiiinns fevvevvvniniinnnn fovniiiiiis fo e e 10,000,000 |...evvvvvvveennn founnne (20,200) |....... (20,200) |-eevveennes 37,857 |. 04/15/2024 . |2.C FE ....
Jane Street Execution
..389375-AL-0 | GRAY TELEVISION INC ..ooovveiiiiiiiiiiiiiieieeeeees [ . 03/05/2024 . |Services, LLC ....oooevees |oeneiinnnnniniins | 346,960 |....ooeen. 520,000 |........... 374,920 |........... 375,942 |oovviviiiiiiiinn e 2,699 i 2,699 | e 378,641 | | (31,682) |....... (31,682) . 10/15/2030 . (4.B FE ....
..398905-AN-9 | GROUP 1 AUTOMOTIVE INC ...ooeveeeeeeeeeeeeeeeeeees oo . 01/22/2024 . | BARCLAYS .. ....468,088 |.......... 510,000 |........... 452,574 |...........459,343 |.... ....459,940 |.. ..8,148 |..........8,148 . 08/15/2028 . 3.B FE ....

..36264F-AH-4 | GSK CONSUMER HEALTHCARE CAPITAL US ........cco |oeeeens . 03/24/2024 . [MATURED ... 25,000,000 |.... 25,000,000 |.. . 03/24/2024 . |2.B FE ....

25,000,000 |....... 25,000,000 |....... 25,000,000 |....
........ 5,323,508 |..

) forveeeeeiiiiis e 5,323,508 | [l 161,002 |l 161,992

—a(1,242) .

..418751-AL-7 |HAT HOLDINGS | LLC / HAT HOLDINGS ...........c. |eeeeeen . 03/19/2024 . [Various ..........cccoeeees [eeeeeiiinnnnnnnnnins |-o.....5,485,500 |........ 5,300,000 |........ 5,324,750 |.... . 06/15/2027 . 3.A FE ....
..41984L-AA-5 | HAWATIAN AIRLINES INC ....eovvreeiiiiiiiieeeeiiis [ eeeeens . 01/28/2024 . [Various .........cocceeeeees foeeeriiinnnnnennns [ 7,239,824 [l 7,803,000 |........ 8,238,190 |.... e (6,758) e [0eee. 568,928 [ [ 7,920,459 |.....cooeeeeeet ..., (680,635) |...... (680,635) . 01/20/2026 . |4.B FE ....
. 404119-BN-8 |HCA INC ...vvvviiiiiiiiiiiiie e [ eeeees . 03/15/2024 . [MATURED .........cccovvenes [eeeemiiinnnnnnennis [eee.. 1,000,000 ... 1,000,000 |........ 1,124,973 |........1,008,126 [ooooooiiiinnns |ooeennn (8,126) feeeeeiiiiiiins oo (8,126) [ s 1,000,000 |.. . 03/15/2024 . [2.C FE ....
.404121-AH-8 |HCA INC ...eeeeiiiii e [ eeeeees . 02/14/2024 . [BARCLAYS .. ..3,994,000 |........ 4,000,000 |........ 3,996,000 |........3,997,208 |...ccccuuiennnns fonneeeeen 121 | e 121 | 3,997,329 |.. .(3,329) |.........(3,329) . 09/01/2026 . |2.C FE ....
..42704M-AA-0 | HERBALIFE NUTRITION LTD ..oooviiiiiiiineiiiiiiins | eeeees . 03/05/2024 . [Various ... 5,598,718 |........ 5,752,000 |........ 6,055,375 |........5,681,565 |....... 118,691 [....... (11,809) |....cc0vvrrrerss [orrnnn. 106,882 |ooeniiiiiiiiss feneens 5,788,447 |.. (189,730) |...... (189,730) . 09/01/2025 . [4.A FE ....
..42824C-BJ-7 |HEWLETT PACKARD ENTERPRISE CO .. 02/28/2024 . | BARCLAYS .. . 9,962,800 10,000,000 ..9,988,300 |. 10,000,000 . (37,200) | (37,200) |.. . 04/01/2024 . |2.B FE ....
..432833-AJ-0 | HILTON DOMESTIC OPERATING COMPANY .. 03/19/2024 . | BNP CAPITAL MARKETS K . 2,793,700 ..3,070,000 ..3,093,025 |. X .3,081,855 (288,155) |...... (288,185) |.. . 05/01/2029 . (3.B FE ....
..432833-AN-1 | HILTON DOMESTIC OPERATING COMPANY . 01/03/2024 . [DEUTSCHE BANK AG ........ 1,121,263 |........ 1,300,000 |........ 1,049,378 |........ 1,052,859 [...ocoooiiiiins Jooviinn 264 [ e 254 [ s 1,053,113 [oveeeeiiiiis |oennne 68,150 [oooee. , .18, . 02/15/2032 . |3.B FE ....
SMBC Nikko Securities
..432830-AC-4 |HILTON GRAND VACATIONS BORROWER ES .... . 02/15/2024 . | America, Inc .. 4,400,000 |........ 4,400,000 |........ 4,400,000 [ooeeeiiiiiiiiiiiiins oo e e e e e 4,400,000 [oeeeeiiiiiiinns foneeeeeeees . 01/15/2032 . |3.A FE ...
..438516-CT-1 | HONEYWELL INTERNATIONAL INC ... 03/18/2024 . | WELLS FARGO ... ..2,500,000 .. 2,494,375 |. K . 2,494,379 . (10,529) |. . 03/01/2054 . [1.F FE ....
..438516-CU-8 |HONEYWELL INTERNATIONAL INC ...ccovvevieeeiiiis | aeeens . 03/18/2024 . [BNP CAPITAL MARKETS ... |oeeeiiiceereeniin [-on...2,483,175 [.... 2,500,000 |........ 2,493,850 |.... e e 2 i e 2 e e 2,493,852 |.. ... (10,677) |....... (10,677) . 03/01/2064 . |1.F FE ....
..443201-AB-4 | HOWMET AEROSPACE INC .....eevvvviiuvviinniniiiiiins | eeeeens . 02/14/2024 . [Various .........ccoeeevees feereeiiininnnnnnn [0 31,045,762 ..., 34,499,000 |....... 32,714,045 |....... 32,976,562 |.oevvvvviiiiiins [ernnnnnn28,795 [oiniiiiiiiiiins [eennnnni26,796 | | 33,008,356 |.. ... (1,957,595) ... (1,957,595) . 01/15/2029 . [2.C FE ....
LA043AL-AF-2 |HP INC e [ s . 03/19/2024 . [Various .........cocccevnes forreeeiiiiiinennnnn [0 23,642,973 [o..... 25,700,000 |....... 25,656,385 |....... 25,675,238 |..eeeeeeeiiiin feeeeeenn 2,188 i 2,18 e | 25,677,381 |.. ... (2,034,409) ... (2,034,409) . . 06/17/2026 . |2.B FE ....
..40434L-AL-9 [ SO . 01/22/2024 . [TRUIST BANK ....oooevvvnns [oeeeeiiiniinneenins [-o...3,581,472 [, 3,846,000 |........ 3,844,602 |........3,844,883 |....ooooviiiiins fonnnnnnnnnnn 7 o el 7 e e 3,844,890 [...ovvvvvviinnnn founne (263,418) |...... , .44, . 04/15/2032 . |2.B FE ....
..444859-B0-4 | HUMANA INC ... . 03/04/2024 . |Market Axess .. ...... 1,198,372 |........ 1,334,000 |........ 1,332,733 |........ 1,333,277 |[.... PR PO ) I ISR RT3 I AU 1,333,318 |.. . 02/03/2027 . |2.B FE ....
..444859-BX-9 | HUMANA INC ... . 03/15/2024 . [DEUTSCHE BANK AG ....oooo [eerveviiniiiennniins fouend 9,574,500 |...... 10,000,000 |........ 9,643,100 |........9,646,804 |................ e 1,028 [ e 1,028 [ s 9,647,826 |.. . . 03/15/2053 . |2.B FE ....
..445587-AE-8 | HUNT COS INC . - |- 02/14/2024 . [Various .........ccccceeees Joeeeiiininneniniis foees 11,803,614 |....... 12,703,000 |....... 12,087,375 |.......11,142,053 [.... 1,040,678 |..........9,612 [.....ccccooes [.001,050,290 [ooeoiiiiiiiens foeees 12,192,343 |.. ...221,211 |. 04/15/2029 . [4.B FE ....
..44891A-BR-7 | HYUNDAI CAPITAL AMERICA . |- 01708/2024 . [MATURED .......ccovuvvvennns |ooremiiniinnniiiins feeeees 8,500,000 |........ 8,500,000 |........ 8,489,205 |........ 8,499,929 |....cccoininins foonnnntl 7T s T e e 8,500,000 .. .34,000 |. 01/08/2024 . [2.A FE ....
..449276-AF-1 | IBM INTERNATIONAL CAPITAL PTE LTD 01/29/2024 . | BARCLAYS .. . 4,981,600 ..5,000,000 ..4,979,800 |. .4,979,800 . 02/05/2044 . |1.G FE ....
..449276-AG-9 | IBM INTERNATIONAL CAPITAL PTE LTD 01/30/2024 . |Various ... 10,005,900 10,000,000 ..9,943,500 |. .9,943,500 . 02/05/2054 . |1.G FE ....

..652,233 . 04/25/2031 . |[1.A FE ...
. 07/25/2031 . |5.B Gl ....
. 05/26/2037 . |6. .........

. 07/27/2027 . |1.G FE ...

..44929F-BA-9 | ICG 2014-3A ATRR CLO .............
..452558-AD-7 | IMPACT COMMUNITY CAPITAL CMBS .
..45669E-AD-8 | INDX 2007-AR5 CM RVBS
..459200-KT-7 | INTERNATIONAL BUSINESS MACHINES CO .

01/25/2024 . | SCHEDULED REDEMPTION .
....... . 01/01/2024 . [ SCHEDULED REDEMPTION ...
....... . 02/01/2024 . [ SCHEDULED REDEMPTION ... |....
....... . 01/08/2024 . [ GOLDVAN, SACHS & CO. ... [....

..665,998
...23,312

..646,351

14,750,700 |....... 15,000,000 |....... 14,980,500 |.......14,985,666 |....

.. 14,985,758 |..
..... 20,444,257 |.......29,546,000 |.......29,433,048 |.......29,440,953 |....

....... 29,444,198 |..

..46266T-AB-4 | 1QVIA INC .eeveeiieiiiiieeeieeceiieee [ . 02/26/2024 . [ EXCHANGE .. . 05/15/2028 . |2.C FE ....

.. 46266T-AE-8 | IQVIA INC ..evveiiieiiiiiiieeeiieieeeeiiiiaes [ eeeeees . 02/26/2024 . [EXCHANGE .. N R 19,972,757 |....... 20,000,000 |....... 19,971,600 |....... 19,972,025 |.... v e T8 | [ T8 e [ 19,972,743 |.. L3 . 02/01/2029 . |2.C FE ....

.47216F-AA-5 | JAZZ SECURITIES DAC .oooeeeiieiieeeiiiieeeeeis | aeeees . 02/13/2024 . [ CANTOR FITZGERALD ....... 6,189,125 |........ 6,700,000 |........ 6,880,120 |........6,235,886 |....... 553,314 |.........(4,525) |..coeeeeiiiiiis o BA8,789 [l |, 6,784,675 |.ooeeeeiiiiens [ (595,5650) . 01/15/2029 . |3.B FE ....

..46590X-AM-8 | JBS USA LUX SA U . 0171072024 . [ JPMORGAN CHASE & CO. ... [.... oo foreenn 4,139,960 |........ 4,850,000 |........ 4,845,601 |........4,845,764 |................ .. v | [P R 4,845,778 |.. R P (705,818) . 12/01/2031 . |2.C FE ....

..46647P-Bli-5 | JPMORGAN CHASE & C0 ...evvevveeeiiiieieeeiiiees | aeeees . 02/27/2024 . [ GOLDMAN, SACHS & CO. ... |oeeeeeiiiiieieiiis foeeeennne 921,050 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |ooeeeniiiiianes [ e e e e 1,000,000 |ooevivieieeai e (78,950) . 02/04/2027 . |1.E FE ...
BANK OF AMERICA/MERRILL

..46647P-DE-3 | JPMORGAN CHASE & CO . 03/05/2024 . [LYNCH ..oenvniiiiiiiiis [ s 45,765,400 |....... 46,000,000 |....... 46,000,000 |.......46,000,000 [.eeeeeeeeinens Joemeiiineeeens [ i e e 46,000,000 |.. (234,600) |...... (234,600) ...407,784 |. 06/14/2025 . [1.E FE ....

..494553-AE-0 | KINDER MORGAN INC 03/28/2024 . | BARCLAYS .. 19,915,600 .20,000,000 .19,937,400 |. . E 19,938,212 . (22,612) | (22,612) |.. 183,000 |. 02/01/2034 . |2.B FE ....

..49456B-AV-3 | KINDER MORGAN INC ... . 01/18/2024 . [DEUTSCHE BANK AG ......c. [eeeeeeeiiiiinianans feeees 7,501,440 |........ 8,000,000 |........ 7,995,440 |........7,995,929 |..coooiiiiiiis feneenennnn 21 L e 2 L e 7,995,950 |.. (404,510) |...... (404,510) ...182,400 |. 02/01/2033 . [2.B FE ....
SCOTIA CAPITAL (USA)

..49461M-AB-6 | KINETIK HOLDINGS LP ... . 02/02/2024 . [ INC. ... R ..3,188,993 |........ 3,138,000 |........ 3,138,000 [........3,138,000 [cevreeeeeciins |eeeiiiiieeens o e e s 3,138,000 |. .50,993 |.... .34,649 |. 12/15/2028 . |3.A FE ....

..50077L-BC-9 | KRAFT HEINZ FOODS CO 03/19/2024 . | JPMORGAN CHASE & CO . 5,750,616 ..5,950,000 ..6,522,688 |. .6,282,714 |. .6,261,511 (510,89%) |. .80,697 |. 05/15/2027 . |2.B FE ....

........ 5,085,415 |..

..501889-AD-1 R RO . 01/12/2024 . [BARCLAYS ........cceeveees [RSRUUUURR FN 6,126,000 |........ 6,000,000 |........ 5,984,766 |........5,985,284 |.... .30,667 |. 06/15/2028 . |2.C FE ....
..548661-ER-4 | LOWES COMPANIES INC ......eovveeiiiiiiiiiiiiiiins | eeeeens . 01/17/2024 . [MORGAN STANLEY ........... N F 4,163,480 |........ 4,000,000 |........ 3,994,720 1........3,994,770 |oevviiiiiiiiis [ L o3 L e 3,994,774 .. ...126,500 |. 07/01/2053 . [2.A FE ....
..50212Y-AD-6 | LPL HOLDINGS INC ......oeeieeuiiiiieiiiiiiiieeeees | aeeees . 01/10/2024 . [ JPMORGAN CHASE & CO. ... [eeeeeeeiuiiieneens fenns 12,701,563 |....... 13,750,000 |....... 13,750,000 [.......13,750,000 [oeeeeereeiiiins Jooeiiiiiieeies [ i e e 13,750,000 |.. ... (1,048,438) .. 178,750 |. 03/15/2029 . [2.C FE ....
..52524V-AL-3 | LXS 2007-15N AF3 RMBS ........coeviiiuriiiinniiinis | eeeeens . 03/26/2024 . [ CANCELLED TRADE ......... ... 33,287 .33,287 |.... . 08/25/2047 . |2.C FE ....

..55617L-AL-6 | MACYS RETAIL HOLDINGS LLC ...eveveeeeeiiieaees | eeeee . 01/22/2024 . [Millennium Advisors .... |.... ..210,083 . 07/15/2034 . |3.A FE ....

.210,401

... (319))....
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..559080-AK-2 | MAGELLAN MIDSTREAM PARTNERS LP ......cevvvvvvenn [ereenn . 03/01/2024 . | EXCHANGE .. 10,334,888 |....... 10,391,000 |....... 10,310,973 |.......10,338,799 |.....oooeiiiies |oennnenns 3,780 |. ...3,780 |... 10,342,579 |.. (7,691) |........ (7,691) . 03/01/2026 . 2.B FE ....
..571748-BF-8 | MARSH & MCLENNAN COMPANIES INC .......ccovviiin [oreenn . 03/15/2024 . | MATURED ... .........878,000 |.......... 878,000 |........... 968,397 |...........883,846 [.... ... (5,846) |. . (5,846) |... .......... 878,000 |.. . 03/15/2024 . (1.G FE ....
..573284-AT-3 | MARTIN MARIETTA MATERIALS INC ......ooooeeeeeens [ ornnnn . 03/18/2024 . | BARCLAYS ...oovvvvvviiiiins Joeeeeiiiiiieeeeeens | 1,410,674 |........ 1,483,000 |........ 1,479,293 |........ 1,481,375 [.... L85 | e85 [ 1,481,460 |.. . (70,786) |....... (70,786) . 12/15/2027 . (2.B FE ....
..576200-DK-3 | MASSMUTUAL GLOBAL FUNDING Il ...evvvnnniiiiniies feeeenns . 02/15/2024 . | CREDIT AGRICOLE ....cevve |oevereeeeieieneennns |oees 14,802,300 |....... 15,000,000 |....... 14,984,550 |....... 14,991,257 [..ovvvviiniiis fooeeeeeennnn 893 Lo | 693 [ [ 14,991,950 |.. (189,650) |...... (189,650) . 08/26/2025 . (1.B FE ....
JEFFERIES & COMPANY,
..581557-BR-5 | MCKESSON CORP .........evvvmmmmmmmnnmnnnnnnnininnnnnn [eeeees . 03/15/2024 .| INC. oooeeeiiiiiiiiiiiiiien e | 9,116,600 |...... 10,000,000 |........ 9,954,700 |........ 9,975,892 |...ooeeeiiiiiins e 1,989 [ [ 1,959 | 9,977,851 [ooeiiiiiiiiiins |oens (861,251) |...... (861,251) . 08/15/2026 . 2.A FE ....
ASSIGNMENT OF SECURITIES
..552704-AE-8 | MEG ENERGY CORP . 03/15/2024 . | .. .. 1,082,950 ..1,064,000 ..1,106,083 |. 1,080,335 |.. 1,077,013 . (13,013) |....... (13,013) [.. . 02/01/2027 . (3.C FE ....
..58933Y-BN-4 | MERCK & CO INC .... 01/31/2024 . [ GOLDMAN, SACHS & CO K ..6,000,000 ..5,973,780 |. .5,073,906 |. K . 5,973,924 . 132,3% |. . 05/17/2063 . [1.E FE ....
..50001A-BD-3 | MERITAGE HOMES CORP ..........evvvvvvvvmvmnnnnnnnns [erneenn . 01/05/2024 . | TRUIST BANK ............... e [2022023,193,750 Ll 3,500,000 |........ 3,145,625 |........3,167,666 |........ceevvvnn fervnnnnnnn 1,193 s [l 1183 3,168,858 |.. ...24,892 |.... . 04/15/2029 . [2.C FE ....
..50217G-FC-8 |MET LIFE GLOB FUNDING | ..o [ eeeenn . 01/16/2024 . | CREDIT AGRICOLE ........ |oeeeeeeeeeeennnnenns [oeeee 7,906,000 ... 8,000,000 |........ 7,996,880 |........7,998,239 |...iiiiins o9 | o9 L 7,998,287 |.. . 08/25/2025 . [1.D FE ....
..3030311-8G-0 | META PLATFORMS INC .....cceeeiieeeiiiiiieiiieeeeees [ . 01/10/2024 . | Various e [ [0 21,140,044 L 21,863,000 |[....... 21,822,198 |.......21,830,510 [ceervrrrrrnnnnnn fooviiieennnn 226 Jooeiiiiiiiiiiies e 226 | o 21,830,736 |.. . 08/15/2027 . (1.E FE ....
..505017-BC-7 | MICROCHIP TECHNOLOGY INCORPORATED .........eeewn [eeennn . 02/28/2024 . | TD SECLRITIES ............ ..4,501,000 ..4,501,000 |........4,501,000 |.... .4,501,000 |.. . 09/01/2024 . 2.B FE ....
..50802U-AX-7 |MIDO 2014-3A A3A2 CLO PO [P . 01/22/2024 . | SCHEDULED REDEMPTION ... 685,071 |. 641,083 |.... ....685,071 . 04/21/2031 . [1.A FE ....
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC ...cceoeveeeeiiiiieeees [eeens . 03/20/2024 . | SCHEDULED REDEMPTION ... |oeeeeeeeiiiininnnns [oeeeeenn 725,000 [oeeeeeenns 725,000 |.....oo.nn 715,988 [...evtnnnn 721,087 [oooiiiiiiiiiiiis 3,963 | [ 3,963 [ e 725,000 [oovveiiiiiiiiins oo e, . 06/20/2027 . [2.C FE ....
SUSQUEHANNA FINANCIAL
..60871R-AD-2 | MOLSON COORS BREWING CO .......cevvvvvvvviviinnnns [ereenn . 01/17/2024 .| GROWP LLLP oo oo s 4,776,850 |........ 5,000,000 |........ 4,574,850 |........ 4,582,577 |oeeveeriiiiiiinn oo (<153 R R [C153 R R 4,583,228 |..oeevviiiiiinnn fornnne 193,622 |....... 193,622 |............ 54,167 |. 05/01/2042 . |2.B FE ....
KEYBANC CAPITAL MARKETS
..61690U-4T-4 | MORGAN STANLEY .....eovvvviiiiiiiiiiiiiiiiiiiiinceees [ eeeeenn . 03/27/2024 . | .evvviiiiiiiiiiiiiiiiiiiininns e | 9,840,105 |........ 9,900,000 |........ 9,880,132 |[........ 9,882,082 [c.evvvvrrnnnnnnn foreieinns 1,832 [ [ 1,832 [oviiiiiiiiiiens [ 9,883,864 [...cccoeveeiiees |oeeens (43,759) |....... (43,759) |........... 209,176 |. 04/21/2026 . |1.D FE ....
ASSIGNMENT OF SECURITIES
..61747Y-EJ-0 | MORGAN STANLEY . 01/24/2024 . | .. K .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. .5,000,000 .76,491 |. 01/24/2025 . [1.E FE ....
..617728-AB-9 | MORGAN STANLEY . 02/27/2024 . [ GOLDMAN, SACHS & CO 10,000,000 10,000,000 |. 10,000,000 |. 10,000,000 . 05/04/2027 . (1.E FE ....
..55354G-AL-4 |MSCI INC ... 01/26/2024 . |Various ... .. 3,694,000 ..3,870,930 |. .3,806,682 |. .3,805,179 . 02/15/2031 . [2.C FE ....

................ GOLDMAN, SACHS & CO. ... [.... . 12/01/2027 . |3.A FE ....

SCOTIA CAPITAL (USA)

..626717-Al-4 | MURPHY OIL CORPORATION ..

..62432P-AC-6 | MVEW 2019-2A A2 CLO ...ooveeiiiiiiiieiiiiiiieees | eeeeens . 01726/2024 . [INC. weooveeniiiiiiaeniins [ [ 4,518,000 |........ 4,500,000 |........ 4,207,500 |........ 4,396,497 |.vviiiiiiiiin [ 3,952 L [ 3,952 [ e 4,400,449 |..oiiiiiiiiin e 117,551 . 01/15/2033 . [1.A FE ...

..63254A-BE-7 | NATIONAL AUSTRALIA BANK LTD (NEW Y . . |D..... . 03/18/2024 . [BARCLAYS ........ccevveeens eeerreeeeeeiinees |eennd,537,719 |l 4,687,000 |........ 4,687,000 [........4,687,000 [ceeeeeeeeiines |oeeeiiiiieeens [ e e s 4,687,000 |.. (149,281) |.... . 06/09/2027 . |1.D FE ....

..63861C-AF-6 | NATIONSTAR MORTGAGE HOLDINGS INC .........cccous | eeeeees . 02/01/2024 . [ GOLDMAN, SACHS & CO. ... |.eeevirrreneennnn [-o...3,324,875 ... 3,350,000 |........ B 7 o P e N A AN 3,324,935 |.. . 02/01/2032 . |4.A FE ....
BANK MONTREAL / NESBITT

..631704-AA-1 |NCC 2021-1A A1 CLO ..oovrieiiiiiiiiiiiiiiiiieeens [ eeeeens . 01/18/2024 . [BURNS .......ccovviiiiinens [oeeeniiiiiinnennis [0, 5,961,720 .o, 6,000,000 |........ 5,687,700 |........ 5,719,360 |.oooovvnvinnnes fonnen (12,475) | o (12,475) | e 5,707,185 [oeeeeeeiiiiines o 254,535 |....... 254,535 |.......... 112,710 |. 08/26/2034 . |1.A FE ...

Jane Street Execution
. 03/25/2024 . | Services, LLC ............
01/01/2024 . | SCHEDULED REDEMPTION ... [.
. 03/07/2024 . [MORGAN STANLEY ...........

..02608A-AA-7 | NECESSITY RETAIL REIT INC
..64015@-AD-9 | NEIGHBORHOOD LEND SVC MTG LN RWBS

..328,411

. (15,790) |....... (15,790) 8,629 |. 09/30/2028 . |3.A FE ....
5 | 10/01/2041 .

1,313 [. 03/15/2029 . |3.C FE ....

13,500 |........ 13,500

..644393-AC-4 | NEW FORTRESS ENERGY INC .1,800,000 |..
ASSIGNMENT OF SECURITIES
..64828T-AA-0 | NEW RESIDENTIAL INVESTMENT CORP .......eeeevvrs | aenenn . 03/19/2024 . .... 153,000 |........... 153,000 |........... 150,919 |...........150,598 |.... ....152,046 |.. .. (3,636) |........ (3,636) ..4,091 |. 10/15/2025 . [4.C FE ....
..649520-ET-6 | NEW YORK LIFE GLOBAL FUNDING . . |- 03/27/2024 . [U.S. BANCORP .. U o feenn 12,041,370 ...l 13,000,000 |....... 12,989,470 |.......12,997,679 |.... .......12,999,027 |.. oo feeeenn. (57,657) |....... (57,657) 130,813 |. 06/06/2024 . |1.A FE ....
..65336Y-AN-3 | NEXSTAR BROADCASTING INC ....oevvvevuvriniieniias | aeeeens . 02/20/2024 . [Various ...........ccoeeeees feereiiiinniinninnins feeees 7,172,841 |........ 8,000,000 |........ 8,025,250 |........ 7,371,842 (... 837,917 [oooeieeee i (TA3) | | 837,204 | [ 8,009,045 [...ccoeviiiiiins |oennn (836,204) |...... (836,204) |........... 114,970 |. 11/01/2028 . [4.B FE ....
BANK OF AMERICA/MERRILI
..65339K-Bli-9 | NEXTERA ENERGY CAPITAL HOLDINGS IN ... . 01/08/2024 . [ LYNCH R R R R 2,646,270 |........ 3,000,000 |........ 2,586,690 |........2,680,699 |.... LK IO R 2,682,332 |.. . (36,062) |....... (36,062) |..cunvnannn 3,968 |. 06/15/2028 .|2.A FE ....
..6533%K-CF-5 | NEXTERA ENERGY CAPITAL HOLDINGS IN . 03/27/2024 . | Various 31,860, 360 .32,000,000 .31,999,360 |. 31,999,844 |. R 31,999,910 (139,550) |...... (139,550) |.. 307,067 |. 06/20/2024 . [2.A FE ....
..65330K-CP-3 | NEXTERA ENERGY CAPITAL HOLDINGS IN ... . 03/25/2024 . [Various ... U R N 39,583,700 |....... 40,000,000 |....... 39,989,200 |....... 39,989,957 [.eeeviiiiiiiiins Joeveeeeen 122 | o 122 [ s 39,990,079 |.. (406,379) |...... (406,379) ...973,528 |. 02/28/2033 . 2.A FE ....
Jane Street Execution
..65330K-CU-2 | NEXTERA ENERGY CAPITAL HOLDINGS IN ..........c. |.eeeees . 03/25/2024 . [Services, LLC . ..4,959,700 |........ 5,000,000 |........ 4,985,100 |....ccvvveeeeinnns o I O R 1 L R R 4,985,274 |. . (25,574)|....... (25,574) 41,563 |. 03/15/2034 . [2.A FE ....
..65473P-AK-1 | NISOURCE INC ............ weeennn |- 03/18/2024 . |U.S. BANCORP 14,088,150 .15,000,000 .14,962,800 |. 14,987,708 R 14,989,359 (901,209) |...... (901,209) |.. . 08/15/2025 . |2.B FE ....
..666807-BI-3 | NORTHROP GRUMMAN CORP ..........cccuvverreriiinnns | aeeeens . 03/27/2024 . | Various U R N 39,719,590 |....... 40,509,000 |....... 40,793,474 |....... 40,583,542 |..coeeeiiieeeees e (15,901) |eeeeeeiiiiiiinns fernennn (16,901) i oo 40,567,641 |.. (848,051) |...... (848,051) . 01/15/2025 . [2.A FE ....
..629541I-AH-8 |NTT FINANCE CORP .... D..... . 03/27/2024 . [ JPMORGAN CHASE & CO. ... [eeeeeeeiiiiieeniens feuns 14,929,350 |....... 15,000,000 |....... 15,000,000 |.......15,000,000 |-...evvrerriviis fooreeriiiiiiens fooeeeeeiiiiii Joeeeiiiiieeees o e 15,000,000 [.. . (70,650) |....... (70,650) . 07/26/2024 . |1.F FE ...
..629470-BA-5 | NXP BV D..... . 03/01/2024 . [MATURED ..........ccceee... OO PPP IS 2,993,000 |........ 2,993,000 |........ 3,207,030 |........3,013, 112 |....ocooveeennns foonnnn (20,112) )i o (20,112) | fovee 2,993,000 |.. K . 03/01/2024 . |2.A FE ....
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MIZUHO SECURITIES USA
....... . 01/08/2024 . [ INC. .eevvveeiiiiiiiiaeins [
....... . 01/25/2024 . [ SCHEDULED REDEMPTION ...
RBC DOMINION SECURITIES
..67590G-BJ-7 | 0CT17 2013-1A A2R2 CLO ..ooveenniiiiiieeeiiiies | e L 01/26/2024 . [ .evvevieeiiiiiiieiiiiiens e [ 1,223,565 |........ 1,225,000 |........ 1,214,857 |........ 1,215,187 | oo (104) L [ (104) el e, 1,215,083

. 05/01/2031 . |2.C FE ....
. 01/25/2031 . |[1.A FE ...

..674599-DD-4 | OCCIDENTAL PETROLEUM CORPORATION .
..67590G-BG-3 | 0CT17 2013-1A A1R2 CLO

. 1,104,000
.. 274,022

..1,000,000
274,022

..1,301,370 |....
... 266,761

1,241,672 |....
211,228 |....

.1,240,952 |..
....274,022 |..

. 01/25/2031 . |1.A FE ...

..67706H-AW-8 | OHALF 2013-1A A1R2 CLO .. . 01/23/2024 . [ SCHEDULED REDEMPTION ... [oeeeeeeiuvriiiianns forneeiinns 4,635 [oeiiiinnns 4,635 |.eeeennn. 4,543 i 4,582 | ... 4,63 |.. . 07/23/2031 . |1.A FE ...
..680665-AL-0 | OLIN CORP ..........ceeeeees 03/13/2024 . | JPMORGAN CHASE & CO . 4,678,750 ..4,750,000 ..4,676,9%0 |. .4,646,514 |. .4,690,778 . 08/01/2029 . |3.A FE ...
..68233J-CP-7 | ONCOR ELECTRIC DELIVERY COMPANY LL . 01/25/2024 . | EXCHANGE 9,526,200 10,000,000 ..9,521,200 |. .9,525,692 |. .9,526,167 . 09/15/2052 . |1.F FE ...
..68235P-AL-2 | ONE GAS INC ........ 03/11/2024 . | MATURED ... R ..4,204,000 ..4,188,835 |. 4,202,733 |. .4,204,000 . 03/11/2024 . |1.G FE ...
..68389X-AV-7 | ORACLE CORPORATION .......eeeiiiiiiiiieniiiiieines | eeeeans . 01/03/2024 . [Millennium Advisors .... |oeeooviueeenenninn [eeeeen 971,492 L, 1,050,000 937,745 |.... ....944,915 . . 07/08/2034 . |2.B FE ....
JEFFERIES & COMPANY,
..68389X-BT-1 | ORACLE CORPORATION .......oeeeiiiiiiiieniiiiieines | eeeeens . 03/27/2024 . [INC. weovveeeiiiiiineniins [ s 29,111,100 |....... 30,000,000 |....... 30,364,543 |.......30,108,678 [.....cccouvrnns |oeennn (21,648) [eoeeeeeiiiiins | (21,648) [ s 30,087,030 |.. . 04/01/2025 . |2.B FE ....
..694308-Jii-8 |PACIFIC GAS AND ELECTRIC COMPANY ............. |.eeeees . 03/14/2024 . [DEUTSCHE BANK AG .....ooo |oeeeeeiiiiinieniis [eeeees 4,725,760 |........ 5,200,000 |........ 5,174,468 |........5,183,196 |......ccoooeers fooeita 788 | el 788 | e 5,183,964 |.. . 06/15/2028 . |2.C FE ....
..6944PL-28-4 |PACIFIC LIFE GLOBAL FUNDING 11 ..cocevvviiiaaiss | aeeens . 03/12/2024 . [CREDIT AGRICOLE ......... [ I 9,508,100 |...... 10,000,000 |........ 9,977,800 [........ 9,993,283 [..eooeeriiiinns |oevninnnnn 921 i e 921 i s 9,994,204 |.. . 06/24/2025 . |1.D FE ....
..69867R-AA-5 | PANTHER ESCRON ISSUER LLC .....evvvveeeeeniiiiins | e . 03/25/2024 . [ CANTOR FITZGERALD ....... eeeireeeeeeeiiiees |l 1,708,500 |l 1,700,000 |........ 1,700,000 |oeeeenniiiiieieis [eeeeeiiiieees o e e e 1,700,000 |.. . 06/01/2031 . [4.A ........
..701094-AQ-7 | PARKER HANNIFIN CORPORATION ......cccuvvvireiiiss | eeeenns . 03/28/2024 . [BARCLAYS .....ooevvivinens [oeeeeiiiniieeennis [0, 7,964,880 [........ 8,000,000 |........ 7,994,480 |........7,998,708 |.occecouiiiiiens fovreeeeeenn 717 | [l T17 | s 7,999,425 |.. . 06/15/2024 . |2.A FE ....
..70259#-AB-3 | PASHA HAWAI1 SHIPPING COMPANY LLC ..........cc. |.eeeees . 03/28/2024 . [Various .........ccccevueees feeeeeeiiiiennennns [......9,915,085 (... 9,800,000 |........ 9,477,569 |........9,682,160 |..ccoerreriiiss [onnnnnn28,273 i [l 28,278 [l e, 9,710,433 |.. . 12/30/2024 . |4.A PL ...

..382,500 |....
.5,007,168 |.
.7,842,854 |.
.9,806,562 |.

. 06/15/2029 . |3.C FE ....
. 03/01/2024 . |1.E FE ...
.81,760 |. 05/19/2043 . |1.F FE ....
136,022 |. 05/19/2063 . [1.F FE ....

..709591-AK-9 | PENSKE AUTOMOTIVE GROUP INC ...
..713448-CM-8 | PEPSICO INC ......eoveennniiinenn.
..716973-AF-9 | PFIZER INVESTMENT ENTERPRISES PTE ..
..716973-AH-5 |PFIZER INVESTMENT ENTERPRISES PTE ..

....... . 01/03/2024 . [MORGAN STANLEY
03/01/2024 . | MATURED .........
01/30/2024 . | JPMORGAN CHASE & CO
03/28/2024 . |Various ..............

....383,229 |..
.5,000,000
. 7,843,248
.9,806,759

..7,840,000 |.
..9,805,700 |.

..8,000,000
10,000,000

. (6,708) |..

..718172-CU-1 | PHILIP MORRIS INTERNATIONAL INC ABS - |- 03/27/2024 . [ JPMORGAN CHASE & CO . 9,980,000 10,000,000 ..9,976,300 |. .9,984,759 |. .9,986,708 (6,708) |. 186,111 [. 11/17/2025 . |1.F FE ....
..718172-CY-3 | PHILIP MORRIS INTERNATIONAL INC ABS wevennn |- 03/25/2024 . | Market Axess R 2,492,525 ..2,500,000 ..2,509,450 |. .2,507,297 |. .2,506,509 . (13,984) | (13,984) |.. .75,833 |. 02/13/2026 . |1.F FE ....
..718546-AV-6 |PHILLIPS 66 .......cevvveiieiiiiiiiiiiiiiiiiieeens [ eeeeens . 03/06/2024 . [ GOLDVAN, SACHS & CO. ... [.... .......5,963,095 |........ 6,064,000 |........ 6,470,652 |........6,225,318 |.... 6,201,958 |.. (238,863) |...... (238,863) . 04/09/2025 . |2.A FE ....
..T2147K-AJ-7 | PILGRIMS PRIDE CORP ........ccoviiriiiiiniiiiiens | aeeees . 01/10/2024 . [ JPMORGAN CHASE & CO. ... |oeeeeeiuiiiiiaeiis [eeees 1,697,712 |........ 1,878,000 .1,860,550 |.... .1,860,612 |.. (162,900) |.... . 04/15/2031 . |2.C FE ....
.. 723484-AH-4 | PINNACLE WEST CAPITAL CORPORATION .......cccevr |eeeeees . 02/20/2024 . [MORGAN STANLEY ........... N F 1,006,650 |........ 1,060,000 |... ....997,292 |.. ....9,388 |.... . 06/15/2025 . |2.A FE ....
..737446-AU-8 | POST HOLDINGS INC ...oovevviiiieeiiiiiiieceiiies | e . 02/13/2024 . [TD SECURITIES ....eovvvees foeeeeiiiiiiieeeis feeees 5,018,750 |........ 5,000,000 |........ 5,000,000 |.... 5,000,000 .. .. 18,750 . 02/15/2032 . |3.B FE ....
..693506-BU-0 | PPG INDUSTRIES INC ......eevveeiiiiiiiiiiiiiiiiins | eeeeens . 03/14/2024 . | Var ious P U R 6,105,756 |........ 6,600,000 |........ 6,536,005 |........6,568,438 |.... 6,571,399 |.. (465,643) . 03/15/2026 . |2.A FE ....
..69351U-BB-8 |PPL ELECTRIC UTILITIES CORPORATION ... . 01/11/2024 . [ GOLDMAN, SACHS & CO. ... |oeeeeeiiiiiiiaeais feeees 2,019,200 |........ 2,000,000 |........ 1,959,540 |........ 1,959,999 |.... 1,960,022 |.. .. 59,178 . 05/15/2053 . |1.E FE ...
..69351U-BC-6 | PPL ELECTRIC UTILITIES CORPORATION . 02/29/2024 . | BARCLAYS ....... . 7,314,600 ..7,500,000 .. 7,485,150 |. . 7,485,337 . 02/15/2034 . |1.E FE ...

..69354N-AD-8 | PRA GROUP INC ..... 03/05/2024 . | Market Axess ..... .. 209,398 ..250,000 ..204,458 |. . .205,503 . 10/01/2029 . |1.E FE ...

..74168L-AA-4 | PRIMO WATER CORP (MISSISSAUGA) . 02/20/2024 . [ JPMORGAN CHASE & CO . 4,530,000 ..5,000,000 ..5,000,000 |. .4,606,963 .5,000,000 . 04/30/2029 . |4.A FE ....

..T4256L-ET-2 | PRINCIPAL LIFE GLOBAL FUNDING II ... . 03/04/2024 . [BARCLAYS ........ccuveeens [RSRUUUURR FN 9,672,700 |...... 10,000,000 |........ 9,967,600 |.... 9,990,730 |.. . 01/10/2025 . |1.E FE ...
MUFG SECURITIES AMERICAS

..742718-GG-8 |PROCTER & GAMBLE CO .....ccvvveiieeiiiiiiiecees | aeeees . 01/25/2024 . [INC ..eoveeeiiiiiiciiis [ [ 1,003,170 |........ 1,000,000 |........ 1,000,000 |.eeeenniiiiieieiin [eeeeeiiiieees o e e e 1,000,000 |.ooeviiiiieaens [, 3,170 |.......... R (VI . 01/29/2034 . |1.D FE ...
UNION BANK OF

..74456Q-CM-6 | PUBLIC SERVICE ELECTRIC AND GAS CO ....cocevvns | veeenns . 03/07/2024 . [SHITZERLAND ....oovveeenns fermeeeeiiiineeees [ 3,440,290 |........ 3,500,000 |........ 3,497,935 |........ 3,497,958 |...oiiiiiiiis [ [ FOUUURRRRUUR RN [ FOUUUURRRRUU R 3,497,964 |....coooiiiiis e (57,674) |....... (57,674) |........c. 87,694 |. 03/15/2053 . [1.F FE ....

..74834L-AX-8 | QUEST DIAGNOSTICS INC ..ooouviiiiiaiiiiiiiiienis | eeeeens . 02/05/2024 . [Market Axess .. .... 570,000 ..563,709 |.... ....554,970 |.. ....5,237 |..........5,287 . 03/30/2025 . |2.B FE ....

..74969P-AA-6 | RADIOLOGY PARTNERS INC .. . |- 02/22/2024 . | Var ious ........8,685,000 |........ ........6,299,970 |.... b 6,209,070 il [100.2,182,005 ... 2,132,005 . 12/15/2025 . |5.B FE ....

..75041V-AA-2 | RADIOLOGY PARTNERS INC .. . 02/22/2024 . [EXCHANGE ...........ceeens e 4,427,120 4,680,000 |........ 1,848,600 |........ 1,848,600 |...ceevveriiiss forreeiiiiiiins Lo e Lo e 1,848,600 |......eeeeeenn [.....2,578,520 ... 2,578,520 . 02/01/2028 . [6. FE .....

..758750-AC-7 | REGAL REXNORD CORP .. 02/14/2024 . | GOLDMAN, SACHS & CO. ... |. ..9,000,000 ..8,987,310 |. .8,990,953 |. .8,991,450 . 02/15/2026 . |2.C FE ....

. 04/15/2028 . |2.C FE ....
. 02/15/2030 . |2.C FE ....

..758750-AD-5 | REGAL REXNORD CORP ..
..758750-AE-3 | REGAL REXNORD CORP ..

01/11/2024 . | STIFEL CAPITAL MARKETS
01/12/2024 . | STIFEL CAPITAL MARKETS

..5,000,000
..5,027,000

..4,996,800 |.
..5,022,727 |.

. 4,997,303 |.
.5,023,192 |.

. 4,997,326
R .5,023,211
........ 4,985,804 |..

..758750-AF-0 | REGAL REXNORD CORP .. . 01/24/2024 . [BARCLAYS ........ccvveens eevereeeeeenninees |00 5,160,000 ).l 5,000,000 |........ 4,984,700 |........4,985,726 |.... . 04/15/2033 . |2.C FE ....
..760759-AY-6 | REPUBLIC SERVICES INC . 03/04/2024 . [LOOP CAPITAL MARKETS ... |....ccecoeeeeeeeens |-oee.. 4,645,100 |........ 5,000,000 |........ 4,994,900 |........4,998,054 |..ccoooiiiiiiis feneeeeeinn 186 e e 186 [ 4,908,241 . 11/15/2025 . |2.A FE ...
..775109-DF-5 | ROGERS COMMUNICATIONS INC . . 03/22/2024 . [MORGAN STANLEY .. 4,375,000 .. 4,336,456 |. .4,336,840 . 02/15/2034 . |2.C FE ....

..77578J-AC-2 | ROLLS-ROYCE PLC . 03/18/2024 . [Various ......ccceeeveueees |oveeeeennneeeenne. |...... 9,284,088 |........ 9,270,000 |....... 10,172,214 |........ 9,285,926 |....... 568,7"6.6 .. ....... 9,823,423 |.. . 10/15/2027 . |3.A FE ....
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..776743-AN-6 | ROPER TECHNOLOGIES INC ......evvvvvvvrnninnnnnnnnns [ eeeenn . 03/04/2024 . |Various ........cceeevnnnnn foorerrennnnninnnnnns foeens 6,113,113 |........ 6,920,000 |........ 6,910,312 |........ 6,914,780 |.oooeeeiiiiiiins |t 720 PO 7 FO 6,915,022 [..oevvvvviinnnnn founnne (801,90) |...... (801,909) ... 45,623 |. 09/15/2027 . |2.B FE ....

RBC DOMINION SECURITIES

..78016E-ZH-3 | ROYAL BANK OF CANADA A..... L 03/27/2024 . [ .evveiiieiiiiiieeeiiens e 19,898,600 |....... 20,000,000 |....... 20,000,000 |[.......20,000,000 foeeeeeeeeinens Joeeeiiieeeeens [ s e e 20,000,000 |....cceeervrenns |-nnnnn (101,400) |...... (101,400) . 07/26/2024 . |1.E FE ...

..780153-BH-4 | ROYAL CARIBBEAN CRUISES LTD ....cevvvvveeiiiins | eeeeens . 03/05/2024 . [DEUTSCHE BANK AG P TP PR 1,223,028 |........ 1,270,000 |........... 940,181 |........ 1,020,448 |..cooviiiniiss [ 15,827 L 15,827 i e 1,044,875 [oveeeeeniiins |l 178,147 178,147 . 07/01/2026 . |4.A FE ....
ASSIGNMENT OF SECURITIES

..780153-BL-5 |ROYAL CARIBBEAN CRUISES LTD ....cevvvvreeiiiins | eeeeens . 03/08/2024 . [ ..eeeiieiiiiiiiiiiiiieees [ [ 1,407,038 |........ 1,209,000 |........ 1,299,000 |........ L2 O U OO R 1,209,000 [ouvvveeeiiiiiis | o i 193,190 |. 08/15/2027 . [4.A FE ....

..785592-AJ-5 | SABINE PASS LIQUEFACTION LLC ....evvvvveeiiiiis | eeeens . 03/01/2024 . | evveeeiiiiiiiiiiiiins e | 3,693,000 |........ 3,693,000 |........ 3,727,530 |........3,701,038 |oeeeeeirriinens fonneens (5,278) |oeeiiiiiiienns ot (5,278) | e 3,695,759 |.. (2,759) |.... . 05/15/2024 . |2.A FE ....

..785592-AU-0 | SABINE PASS LIQUEFACTION LLC ....evvvvveeniiiis | eeeens . 01/03/2024 . [ GROUP LLLP .. .. 740,787 ... 760,000 |........... 716,99 |...........717,957 [.... ... 718,056 |.. 22,732 |.... . 03/15/2028 . |2.A FE ....

. 06/30/2026 . |2.A FE ....
. 03/01/2032 . |3.C FE ....

..785592-AV-8 | SABINE PASS LIQUEFACTION LLC .....ovvvveeeeiiiis | aeeenes . 01/18/2024 . | Var ious 25,428,250 |....... 25,000,000 |....... 25,612,083 |.... 25,362,807 |.. 65,444 |....

.. 79546V-AQ-9 | SALLY HOLDINGS LLC ..oooveeiiiiiiiieiiiiiiiieens | eeeeens . 02/15/2024 . [MORGAN STANLEY ........coo |oeveriiiminniinnis foeeees 2,002,500 |........ 2,000,000 |........ L O P ) U (PP PP R 2,000,000 [..vvveeeeeiiinn Joaeeannnns 2,500
ASSIGNMENT OF SECURITIES

..80281L-AN-5 | SANTANDER UK GROUP HOLDINGS PLC ..
..X78403-DA-T | SBA TOWER TRUST ..............

D..... . 03/15/2024 .

. .6,200,000 |........ 6,200,000 |........ 6,186,79% |....
01/31/2024 . | CONVERSION ..

4,302,410 ..4,900,000

........ 6,195,846 |..
.4,302,410

. 03/15/2025 . |2.A FE ....
. 11/15/2026 . |1.F FE ...

. 81761L-AB-8 | SERVICE PROPERTIES TRUST 01/22/2024 . | MORGAN STANLEY ..674,805 . 730,000 ..662,971 |. . .663,745 . 12/15/2027 . |3.A FE ....

..828807-DK-0 | SIMON PROPERTY GROUP LP . 03/05/2024 . | Market Axess .. 454,532 ..520,000 ..442,016 | ..450,958 .452,610 . 07/15/2030 . [1.G FE ...

..78392B-AA-5 | SK HYNIX INC ... . 01/19/2024 . [MATURED ... . 6,800,000 ..6,800,000 ..6,786,808 |. .6,79,777 E .6,800,000 . 01/19/2024 . |2.C FE ....

..78392B-AG-2 | SK HYNIX INC ... . 01/11/2024 . [Various ... o forenn..9,998,750 |...... 10,000,000 |........ 9,989,400 |.... K e | U R 9,989,400 |.. . 01/16/2027 . |2.B FE ....

..78392B-AH-0 | SK HYNIX INC ..oveiiiiiiiiiiiiecieee . 01/09/2024 . [Various ........ceeeeeeuvnns foreerennniinnennnns s 14,942,300 |....... 15,000,000 |....... 14,932,200 |oovvvviineeiiine foereiiiineenns o e e e e 14,932,200 . 01/16/2029 . |2.B FE ....
SUNTRUST  INVESTMENT

..83283M-AE-3 | SMYRNA READY MIX CONCRETE LLC ......cceeviivnns | eeeeans . 03/13/2024 . [SERVICES, INC. ...ovvvvees foeveeniiiiineniis [eeeees 2,125,000 |........ 2,000,000 |........ 2,000,000 |........ L O P AR R 2,000,000 . 11/15/2031 . |3.C FE ....

..83608G-AN-6 | SNDPT 2013-1A A1R CLO ...

..83610J-AA-4 | SNOPT 2018-1A A
..83368R-BY-7 | SOCIETE GENERALE SA ...

....... . 01/26/2024 . | SCHEDULED REDEMPTION ...
01/16/2024 . | SCHEDULED REDEMPTION ... [.
D..... . 01/12/2024 . [Various ............cc..ce..
RBC DOMINION SECURITIES

.. 297,656

.. 149,004
. 7,507,838

. 01/26/2031 . |[1.A FE ...

. 04/15/2031 . |1.A FE ...
. 01/19/2085 . |2.C FE ....

..294,640 |....
. 147,007

..83444M-AJ-0 | SOLVENTUM CORP ......eevveeriiiiiieeeeiiiieeeeees [ eeeeens L 03/21/2024 . [ .eveeiiiiiiiie 003,939,160 |........ 4,000,000 |........ 3,983,000 |..oouviiiieeiiiinn feeereiiieieees o6 s 16 | s 3,983,016 |.. ... (43,856) |....... (43,856) . 04/30/2054 . |2.C FE ....

..83545G-BE-1 | SONIC AUTOMOTIVE INC . |- 02/16/2024 . [ JPMORGAN CHASE & CO .. 1,740,000 ..2,000,000 ..2,005,750 |. .1,782,704 .2,004,313 .(264,313) |...... (264,313) .. . 11/15/2031 . [3.C FE ....
RBC DOMINION SECURITIES

..835495-Al-4 | SONOCO PRODUCTS COMPANY .........ccccuvereeriinns | weeeenn L 03/19/2024 . [ eveeiiieei e [ 14,504,850 |....... 15,000,000 |....... 13,992,000 |....... 14,526,158 |...ccvveeeeenns fonnnnd 95,448 |cviiiiiiiiin e 95,448 |coviiiiiiiin e 14,621,606 |...ooovvveeennes onnns (116,756) |...... (116,756) |........... 172,500 |. 02/01/2025 . [2.B FE ....
MIZUHO SECURITIES USA

..84859D-AC-1 | SPIRE MISSOURI INC .....ovvvveeiiiiiiieiiiiiiiens | eeeees . 03/27/2024 . [INC. ..ooviiiiiiiiiiiiiiins [ [ 9,771,400 |...... 10,000,000 |........ 9,985,000 |........ 9,986,057 |..cccvveiiinnns foriiiiiinnns L/ O RN 307 | [ 9,986,364 [...ovvvvrrrnnnnn founne (214,964) |...... (214,964) . 02/15/2033 . [1.F FE ....
SUBC Nikko Securities

..84859B-AA-9 | SPIRIT IP CAYMAN LTD ...oovvvviiiiiiiiiiiiieeiis [ eeeees . 01/19/2024 . [America, Inc .. ..964,386 |........ 1,607,310 |........ 1,764,023 |........ 1,155,926 |....... 497,044 |........ (3. 411) |eeeeereeninninns [cnnnnn 493,633 [oenniiiiiiiiinns foeeennn 1,649,559 |.. (685,173) |...... (685,173) . 09/20/2025 . (4.B FE ....

..X85208-NA-D | SPRINT SPECTRUM CO LLC .. 01/31/2024 . | CONVERSION .. 3,937,500 .. 3,937,500 ..3,937,500 |. .3,937,500 . 03/20/2025 . |1.F FE ....

..X85208-NA-E | SPRINT SPECTRUM CO LLC .. 01/31/2024 . | CONVERSION . 3,570,000 ..3,570,000 ..3,570,000 |. .3,570,000 .3,570,000 . 03/20/2028 . |1.F FE ....

..85208N-AD-2 | SPRINT SPECTRUM CO LLC ABS 03/20/2024 . | SCHEDULED REDEMPTION . .. 787,500 . 787,500 . 787,500 |. 787,500 . 03/20/2025 . |1.F FE ....

..85208N-AE-0 | SPRINT SPECTRUM CO LLC ABS 03/20/2024 . | SCHEDULED REDEMPTION ... ..210,000 . 210,000 .210,000 |. 210,000 . 03/20/2028 . |1.F FE ....

..858119-BJ-8 | STEEL DYNAMICS INC ...oooeiiiiiiiiiiiiiiiiiceeees [ eeeeens . 03/27/2024 . [BARCLAYS ......coeuveeenns 14,705,400 |....... 15,000,000 |....... 15,304,050 |.......15,063,721 (16,569) |... 15,047,152 |.. . 12/15/2024 . |2.B FE ....
ASSIGNMENT OF SECURITIES

..858912-AF-5 | STERICYCLE INC ...ceoieiiiiieiiiiiiiiee e [ eeeeens L 03/14/2024 . [ evveeieiiiiiiiiiees [ [ 24,112,000 |....... 24,112,000 |....... 24,856,040 |....... 23,991,440 |....... 120,560 |.ooooviiiiieees o e 120,560 |..oocccviiiieees foeees 24,112,000 |.oceeiiiiiiiies [ . 07/15/2024 . |3.C FE ....
BANK OF AMERICA/MERRILL

..861036-AB-7 | STL HOLDING COMPANY LLC . 01/31/2024 . |LYNCH ... ..2,700,000 ..2,700,000 |. . .2,700,000 47,250 |. . 02/15/2029 . |3.C FE ....

..863667-AN-1 | STRYKER CORP ............... 03/14/2024 . | BARCLAYS .. ..5,000,000 ..5,465,150 |. .5,175,694 .5,159,005 (312,755) |. . 03/15/2026 . [2.A FE ....

..B65621-CA-6 | SUMITOMO MITSUI FINANCIAL GROUP IN ... D..... . 03/04/2024 . [Various ... JURN IO I 12,165,504 |....... 12,800,000 |....... 12,800,000 |.......12,800,000 |.... 12,800,000 [o.eveeeeiiiinn |oenne (634,496) . 07/08/2025 . |1.G FE ....
SMBC Nikko Securities

..86765L-A0-0 |SUNOCO LP .oevvvviiiiiiiiiiiiiiiiiiiiiiccccciceeeeees [ . 03/25/2024 . | America, Inc .....oooees |eoveniiinnnnnnnnnnns [00002,725,305 | 2,739,000 |........ 2,748,167 |........2,739,179 |.......... 2,114 |.. . JUUTTRUUTOURR RO 2,740,880 |.. . 04/15/2027 . |3.B FE ....

..86765L-AT-4 | SUNOCO LP .....eevveiiiiiiiiiiie s [ eeeees . 02/14/2024 . [ TRUIST BANK .......cooveuns [eeveeiinnnnnnnnnnis [eoee. 1,845,000 ........ 2,000,000 |........ 1,985,000 |........ 1,857,841 131,078 [oveeiiiiiiees s 1,988,919 |. . 05/15/2029 . (3.B FE ....

..86765L-AZ-0 | SUNOCO LP ..o | e . 02/27/2024 . [ GOLDMAN, SACHS & CO. ... |ooeeeeeiueeeeeeeen foueeee 2,019,243 |........ 2,222,000 |........ 2,228,952 |........ 2,057,156 |....... 168,847 |........... (339) [orveeeeeeiians o 168,508 [.......cccveeee Jonnnes 2,225,663 . 04/30/2030 . |3.B FE ....
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..86765K-AA-7 | SUNOCO LP / SUNOCO FINANCE CORP .. . 03/22/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeeeieeiiiinns |oeees 1,740,375 |........ 1,700,000 |........ 1,700,000 |........ 1,700,000 [...eevermurnnnnn fooveiiiiiiiiiins o s e [ 1,700,000 |.. ...40,375 |.... .61,483 |. 09/15/2028 . [3.B FE ....
..86881W-AF-9 | SURGERY CENTER HOLDINGS INC ......ccooveeeeieeens [eeennn . 03/26/2024 . | STIFEL CAPITAL MARKETS |.........cooeeeeenes |oeeens 2,418,000 |........ 2,400,000 |........ R P O U R RN 2,400,000 |.. . 04/15/2032 . [4.A FE ....

..83612L-AE-9 | SVHE 2006-WF1, M1 ABS ...
..87485L-AD-6 | TALOS PRODUCTION INC

....... . 01/01/2024 . [ SCHEDULED REDEMPTION ...

....... . 03/25/2024 . [MORGAN STANLEY ........... [....
BANK OF AMERICA/MERRILL

. 10/25/2036 . |4.A FE ...
. 02/01/2029 . |4.A FE ....

.3,256,000 |.. .179,080 |....

..87485L-AE-4 | TALOS PRODUCTION INC ..oooeviiiiiiiiiiiiiiieiiis | eeeeens . 03/27/2024 . [LYNCH .ovvviiiiiiiiiies [ [ 4,324,375 |........ 4,070,000 |........ L O P ) O (PP PP R 4,070,000 [.vvveeeeeeiinn feaennn 254,375 |....... 254,375 |oeieennns 57,234 . 02/01/2031 . |4.A FE ...
SCOTIA CAPITAL (USA)

..87612G-AF-8 | TARGA RESOURCES CORP .........eevveviiiiiiiiiiiiies | eeeeens . 02/02/2024 . [INC. wevvveeiiiiiiineniiins [ereeeniiiiieeeenn [ 5,399,350 |........ 5,000,000 |........ 4,997,450 |........ 4,997,475 |.ovvviiiiiiiii e LA PP R LU TR I 4,997,492 [oveeeiiiiiiins s 401,858 |....... 401,858 |............ 78,542 |. 03/30/2034 . 2.C Z .....

..871620-AD-2 | TD SYNNEX CORP ......evviieeiiiiiiieeeeiiiieeees [ e . 03/27/2024 . [BARCLAYS ...oooiiiiiiiiies foeeeeeiiiieeeeis [ 9,836,300 |...... 10,000,000 |........ 9,995,156 |........ 9,998,568 |.....cceeieeees feriieiinnns [V UUUUUTRRRRR AN [V OUUURUUURRRRR IS 9,999,158 |..occiiiiiiins fennes (162,858) |...... (162,858) |............ 80,556 |. 08/09/2024 . [2.C FE ....
ASSIGNMENT OF SECURITIES

..88033G-CZ-1 | TENET HEALTHCARE CORPORATION .........cccooeeees | aenenn . 03/05/2024 . [ ..vvviiieiiiiiiiee e [l 10,249,000 |....... 10,249,000 |....... 10,254,608 |........ 4,418,644 |.........56,831 [...........785 | [0 56,617 | [ 10,237,529 . 01/01/2026 . |3.C FE ....

..882508-CH-5 | TEXAS INSTRUMENTS INC ......cooiivvvviieniiiiiinns | eeeens . 03/20/2024 . [Various ............cceeens R F 4,984,575 |........ 5,000,000 |........ 4,997,650 |..oocviiiiiiiiiinn [ o8 e 28 e e 4,997,673 |.. . 02/08/2034 . (1.E FE ....
..883556-CX-8 | THERMO FISHER SCIENTIFIC INC ....oevveriviiinnes | eeeens . 01/09/2024 . [ JPMORGAN CHASE & CO. ... |[.... 10,300,400 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |-...evveeeriiie foeremmiiiiinnes foeemeeeieiiis oo o e 10,000,000 |.. . 08/10/2033 . |1.G FE ....
..883556-DB-5 | THERMO FISHER SCIENTIFIC INC ....eevveviiniiinns | eeees . 01/22/2024 . [Various ... 10,373,200 |...... 10,000,000 |........ 9,984,600 |........9,984,683 |.....ccooevnrns forrnennnnnnnB4 | B4 | e 9,984,737 |.. ....62,111 |. 01/31/2034 . [1.G FE ....
..885160-AA-9 | THOR INDUSTRIES INC ....oceriiuiiiiiniiiiiiiiieens | eeeeens . 03/22/2024 . [Various ... 6,304,188 |........ 7,050,000 |........ 7,051,988 |........6,288,177 |....... 762,465 |.....ccoeee (57) feurveriiiinnns | 762,408 [ s 7,050,585 |.. . 10/15/2029 . |4.A FE ...
..872540-AT-6 | TJX COMPANIES INC ....ooooviuvriiiiiiiiiiiiineiiiis [ eeeees . 03/05/2024 . [Market Axess ............. 372,622 | 390,000 |........... 369,560 |...........371,941 [.... ....372,3% |.. . 04/15/2030 . 1.F FE ....
..87264A-BB-0 | T-MOBILE USA INC ...oovvviiiiieiiiiiieee s [ eeeeens . 03/27/2024 . | JPMORGAN CHASE & CO. ... |[.... ..... 29,421,000 |....... 30,000,000 |....... 30,348,245 |.......30,113,3%5 |[.... .......30,001,671 |.. ...(670,671) . 04/15/2025 . |2.B FE ....
..87264A-Cli-3 | T-MOBILE USA INC ....oouvriiriiiiiiiiiiiieeiiiiies [ eneeees . 03/26/2024 . [Various ............ccceeens R RN 11,008,860 |...... 11,000,000 |....... 11,250,930 [....... 11,247,730 [ooevvvninnins oo (B44) | e (88 [ [, 11,246,886 |.. (238,026) ...424,221 |. 01/15/2063 . 2.B FE ....
..87264A-DD-4 | T-MOBILE USA INC ... 03/26/2024 . | GOLDMAN, SACHS & CO R 10,580,900 10,000,000 ..9,983,000 |. .9,983,058 |. R .9,983,106 597,794 |.. 171,667 |. 06/15/2054 . |2.B FE ....
..89115A-2J-0 | TORONTO-DOMINION BANK/THE . A . 03/28/2024 . [Various ............coeens 29,825,400 |....... 30,000,000 |....... 30,000,000 |.......30,000,000 [o.eeeeeriiiunnns Joovvnvvnnnnenns fovieiiiiiiis i e o 30,000,000 |.. (174,600) ...708,215 |. 09/13/2024 . [1.E FE ....
..893647-BE-6 | TRANSDIGH INC ....eoveeiiiiiiiieiiiiiieeecciiees [ eeeeens . 02/27/2024 . [ TENDER OFFER ............. 11,004,000 |....... 11,004,000 |....... 11,240,798 |....... 10,925,686 10,947,975 |.. (274,095) . 03/15/2026 . |4.A FE ....
..893830-BX-6 | TRANSOCEAN INC .....evvviieiiiiiiiiieeiiiiiiicceis [ eeeeees . 02/15/2024 . [ SCHEDULED REDEMPTION ... ....130,000 |.......... 130,000 |.......... 130,000 |.......... 130,000 ... 130,000 |.. . 02/15/2030 . (4.B FE ....
Jane Street Execution
..902674-ZZ-6 |UBS AG (LONDON BRANCH) D..... . 03/05/2024 . |Services, LLC ....ocovvees |ovvenennnnnnnnnnnnns [oeennn 973,516 [, 1,060,000 ..960,064 |.... ....957,909 [.. . 06/01/2026 . |1.E FE ....
..907818-FB-9 | UNION PACIFIC CORPORATION .......ccorvcuveeeeernas | eeeeens . 01/08/2024 . [MORGAN STANLEY .. oo | [2.....5,040,331 ...l 6,125,000 .6,277,887 |.... . 03/01/2029 . [1.G FE ....
..909320-AA-4 |UNITED AIRLINES 2014-2 CLASS A PAS ......cccvve | eeeenn . 03/03/2024 .  SCHEDULED REDEMPTION ... . e 28,118 . 09/03/2026 . [1.F FE ....
..X90932-KA-A |UNITED AIRLINES 2019-2 CLASS B PAS . 01/31/2024 . | CONVERSION 3,122,347 ..3,806,633 ..2,785,002 |. .3,101,021 .3,122,347 . 05/01/2028 . |1.F FE ....

..90932V-AA-3 | UNITED AIRLINES PASS THROUGH TRUST . 01/15/2024 . | SCHEDULED REDEMPTION . .. 156,000 . 156,000 ..145,700 |. ..149,181 |. 156,000 I . 01/15/2026 . |2.A FE ....

..911365-BQ-6 | UNITED RENTALS (NORTH AMERICA) INC . 01/26/2024 . | Various 12,156,250 .12,000,000 .12,000,000 |. 12,000,000 |. 12,000,000 . 156,250 |. . 12/15/2029 . |2.C FE ....

..912909-AU-2 | UNITED STATES STEEL CORP ..... - |- 01722/2024 . [Market Axess ..509,105 . 500,000 ..488,330 |. ..489,974 |. .490,076 .19,029 |. . 03/01/2029 . |3.C FE ....

..91324P-EV-0 | UNITEDHEALTH GROUP INC .. weeennn |- 01708/2024 . | BARCLAYS .. . 8,371,736 ..8,500,000 ..8,446,19 |. . 8,449,462 |. . R . 8,449,572 . (77,837) | . 04/15/2033 . |1.F FE ...

..91324P-EW-8 | UNITEDHEALTH GROUP INC .o | eeeees . 01/17/2024 . [Various ... A R 16,672,665 |...... 17,000,000 |....... 16,885,080 |.......16,886,346 |.... e | K v | U R 16,886,429 |.. . 04/15/2053 . |1.F FE ...

..91324P-EX-6 | UNITEDHEALTH GROUP INC ...eeeiiiiiiiiiiiiiiies | . 01/30/2024 . [BNP CAPITAL MARKETS ... [ooeeeeiiiiiiieanass fereeees 2,073,450 |........ 3,000,000 |........ 2,977,890 |........ 2,978,018 [oeoeeeeeiiiis e M4 [ e e 2,978,082 . 04/15/2063 . |1.F FE ...
JEFFERIES & COMPANY,

..90320B-AA-7 | UPC BROADBAND FINCO BV .........eevviiiiniiiinens D..... . 02/16/2024 . [INC. oooeeeniiiiiiieieiis [ [ 2,283,910 |........ 2,588,000 |........ 2,588,000 |........ 2,217,725 |....... 310,275 [ e e 310,275 |oriiiieeeeis e 2,588,000 . 07/15/2031 . |3.C FE ....
JEFFERIES & COMPANY,

..91705J-AC-9 |URBAN ONE INC .....ooemiiiiieiiiiiieeceiiieees | . 01/03/2024 . [ INC . .... 500,000 ..424,990 |.... ....449,420 |.. . 02/01/2028 . |4.C FE ....

... (356) |

..92332Y-AD-3 | VENTURE GLOBAL LNG INC .. R [ . 02/14/2024 . [Various ... . .4,601,524 |.... . 02/01/2032 . |3.B FE ....

..02556V-AD-8 | VIATRIS INC ..ooereniiiiiiiiiiiiieeciiieeeee [ . 01/03/2024 . [U.S. BANCORP .......ccoves feummemeiiiiiniiiins [ennn. 581,236 [, 690,000 |...........549,419 [........... 555,313 | e 190 . 06/22/2030 . |2.C FE ....
ASSIGNMENT OF SECURITIES

..92564R-AF-2 | VICI PROPERTIES LP ....couniiiiiiiiiiiiieeceis | e . 03/19/2024 . [ .ovviiiiiiiiiiiieiiiiines e [ 2,000,000 |........ 2,000,000 |........ 2,074,200 |........ 2,012,674 | [ (8,238) |.eeeiiieeeeees [t (8,238) |.eeeiiriieeeees [t 2,004,436 |.oocvriieieeen [ (4,436) |......... (4,436) |....cnveeeen 43,125 (. 05/01/2024 . |2.C FE ....

.. 92564R-AJ-4 | VICI PROPERTIES LP ...ccoouviiiiiiiiiiiiiiieiiiis | eeeens . 01/05/2024 . [ GOLDMAN, SACHS & CO. ... |oeeeeeiiiiiiiianiin [eeeenn 1,421,775 |........ 1,420,000 |........ 1,472,728 |........ 1,455,536 |ooovvvviinenins foreeiins (X)) PR (X)) ISP R 1,455,301 |oeeeeiiiiieees [ (33,526) |....... (33,526) |.vvvvennnn 35,835 . 02/01/2027 .|2.C FE ....
MIZUHO SECURITIES USA

..92564R-AD-7 | VICI PROPERTIES LP/VICI NOTE CO IN ...ccocuiis | eveenns . 01725/2024 . [INC. .eovveviiiiiiiiiiiis [oeeeeiiiiieeeein [ 6,498,908 |........ 6,869,000 |........ 6,204,205 |........ 6,530,917 |oeeeeiiiiiiins ol 7580 | [ 7540 | [ 6,538,456 117,345 |. 02/15/2027 . (2.C FE ....
BANK MONTREAL / NESBITT

..92660F-AK-0 | VIDEQTRON LTD Ao, . 03/05/2024 . [ BURNS .. 284,513 290,000 272,542 |...........275,654 |.... ....276,371 ..5,862 |. 04/15/2027 . |3.B FE ....

..927804-GL-2 | VIRGINIA ELECTRIC AND PONER COMPAN .
.. 92858R-AD-2 | VMED 02 UK FINANCING | PLC ...ovvevvinvnnnrennn.

. |- 01/22/2024 . [WELLS FARGO
. 03/28/2024 . | Various ...

. 4,108,693 ..4,118,000 ..4,090,286 |.
...... 4,113,000 |........4,100,000 |........4,100,000 |....

.4,090,569 .4,090,593

4,100,000 |.

.70,446 |. 04/01/2053 . |1.F FE ....
... |. 04/15/2032 . |1.F FE ....
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SMBC Nikko Securities
..928668-CG-5 | VOLKSIWAGEN GROUP OF AMERICA FINANC . [ . 03/14/2024 . | America, Inc .....cceeenns e [20..4,082,200 )Ll 5,000,000 |........ 4,979,200 |.... R (SR R R R 4,979,200 |.. . 03/22/2029 . 1.G FE ....
..928881-AF-8 | VONTIER CORP ......ooooveeeiiiiiiiiiiii [ . 02/08/2024 . | GOLDMAN, SACHS & CO. ... |.eeeeerrrernnnnnnns |-......9,509,518 |....... 11,430,000 |........ 8,275,892 |........8,591,518 [ [nnnnnn32,234 | 32,284 e [, 8,623,752 |.. . 04/01/2031 . [2.C FE ....
..960386-AN-0 | WABTEC CORPORATION ......eevvvvvverrrerrnnnnennnnnns [eeeeenn . 03/15/2024 . | MATURED ... . 8,428,000 .8,423,080 |.... . 03/15/2024 . [2.C FE ....
..92039U-AD-8 | WEC ENERGY GROUP INC .....oovvvvvriiiiiiiiiiiiinens [eeeenn . 03/13/2024 . |Various ... .. 741,855 ..839,629 |.... . 10/15/2027 . 2.A FE ....
..94950J-AA-9 | WELF 2018-1A A CLO ....evvvvvvvrrvnnnnnnninnnnnnins [eeeens . 01/17/2024 . | SCHEDULED REDEMPTION ... .. 747,021 ..741,104 |.... . 07/17/2031 . (1.A FE ....
..94974B-GP-9 | WELLS FARGO & COMPANY ........eevvvvvevmvemnnnnnnns [ereeenn . 03/06/2024 . |MORGAN STANLEY ........... |-... ...... 2,821,840 .3,015,306 |.... . 09/29/2025 . [2.A FE ....
..95000U-3J-0 |WELLS FARGO & COMPANY .........eevvvvvvvvmnnnnnnnns [erneenn . 01/22/2024 . | DEUTSCHE BANK AG ........ T A 9,994,300 . . 01/23/2030 . (1.E FE ....
..94088J-6F-9 | WELLS FARGO BANK NA .......ooooeeeiininnni [ons . 03/27/2024 . | GOLDMAN, SACHS & CO. ... |oeeevereeiiieniennns |oeees 25,112,500 |....... 25,000,000 |....... 25,000,000 |.......25,000,000 [..cceeiiiiiiiies Joovrrreiiiiinens oo e o o 25,000,000 |.. . 12/11/2026 . [1.D FE ....
..950810-AQ-7 | WESCO DISTRIBUTION INC .....evvnnnnnnnnniiiies [eeeenn . 02/27/2024 . | STIFEL CAPITAL MARKETS |........ccovvveeenes |oeeees 1,805,000 |........ 1,805,000 |........ L L O O S (U R R R 1,805,000 |.. . 03/15/2029 . (3.B FE ....
..95081Q-AR-5 | WESCO DISTRIBUTION INC .. 02/27/2024 . [STIFEL CAPITAL MARKETS . 1,805,000 ..1,805,000 ..1,805,000 |. | K .1,805,000 | . 03/15/2082 . (3.B FE ....
..958102-AR-6 | WESTERN DIGITAL CORPORATION .... . |. 03/26/2024 . | GOLDMAN, SACHS & CO. ... |.... 12,018,750 |....... 15,000,000 |....... 14,958,900 |....... 14,966,228 |.... 893 i e 893 | e 14,967,120 |.. ... (2,948,370) . 02/01/2032 . (2.C FE ....
NOMURA SECURITIES
..961214-EM-1 | WESTPAC BANKING CORP .. D..... . 03/25/2024 . | INTERNATIONAL INC ....... |oeeeeeeeeieeeeeinens | 1,692,759 |........ 1,740,000 |........ 1,606,090 |........1,622,023 |....covvvrinnnnn forrrnnnnns 4,092 | e 4,092 [ 1,626,115 |.. .. 66,644 |.... . 02/04/2030 . [2.A FE ....
..969457-BI-9 | WILLIAMS COS INC .... 03/28/2024 . [ GOLDMAN, SACHS & CO 11,719,272 11,751,000 11,934,433 |. 11,795,255 |. .. (28,279) |. 11,771,976 . (52,704) |. . 06/24/2024 . 2.B FE ....
..96950F-AM-6 | WILLIAMS PARTNERS LP .. 03/04/2024 . .5,000,000 ..5,000,000 ..5,402,900 |. .5,018,235 .. (18,235) |. . .5,000,000 . 03/04/2024 . (2.B FE ....
..983133-AC-3 | WYNN RESORTS FINANCE LLC ......evvvevmmeemnnnnnnns [ ereeenn . 02/09/2024 . | DEUTSCHE BANK AG .......3,829,500 |........ 3,700,000 |........ 3,811,000 [ooeeeeiiiiiiiiiiiies oo s e e o s 3,811,000 |.. . 02/15/2031 . [3.C FE ....
..98389B-AV-2 | XCEL ENERGY INC ....eovvvvviviiiiiiiiiiiiiiiiiiinnns oo . 02/29/2024 . |Various ......cceeeviiiiinn foeveeeeeniininnnnnns e 12,430,362 |....... 13,007,000 |....... 12,727,572 ... 12,763,226 [ouvvvvvnnnnnnnnn fooeeennn 8743 | el BTB [ [ 12,771,969 |.. (341,607) . 06/15/2028 . 2.A FE ....
..98389B-BB-5 | XCEL ENERGY INC ....covvvvviiiiiiiiiiiiiiiiiiiieiens [ . 02/29/2024 . | TRUIST BANK .oooovviiinins oo | 4,978,450 |........ 5,000,000 |........ 4,982,650 |.... Y O N SRR R [ N RS R, 4,982,668 |.. .. (4,218) . 03/15/2034 . [2.A FE ....
..9888ON-AA-1 | ZAIS 2022-18A ATA CLO ... e . 03/15/2024 . | Various ......ccceevviiinnn foereeeenniininnnnnns e 49,789,750 |....... 50,000,000 |....... 48,637,000 |.......48,924,719 |......ccceeeiies |l 52,821 | el 52,421 [ s 48,977,140 |.. . 812,610 |.... . 01/25/2035 . [1.A FE ....
.. 98875N-AA-3 | ZAIST1_9 CLO ..evveiniiiiiin [ . 01/22/2024 . | SCHEDULED REDEMPTION ... |ooooeereiieeniennns |oeeees 1,119,833 |[........ 1,119,833 |[........ 1,093,663 |........1,103,949 |....coooeiiiiiss | 15,884 |oeiiiiiiiiiiins [onnnnn 15,884 [ s 1,119,833 |.. . 07/20/2031 . [1.A FE ....
..98956P-AU-6 | ZIMMER BIOMET HOLDINGS INC ....oooeeeeeeeeeeeeees e . 02/29/2024 . |BARCLAYS ..ovvvvvvvvveveene Joveeeeiieiiiieeeeees oo 13,289,685 |....... 13,700,000 |....... 13,648,362 |....... 13,662,498 |....ovvvvvnnnnnn foorernnnn 7240 o e T2 e e, 13,669,739 [...oooeeiiiiiens | (380,054) |...... (380,054) . 11/22/2024 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,708,376,337 2,791,464, 420 2,753,906,983 2,399,441,484 2,755,434,170 (48,770,527) | (48,770,527) XXX XXX
..05602X-DJ-4 | BNP PARIBAS SA .... D..... . 02/23/2024 . |Various ......cceevvviiiinnn Joeveeeeneiininnennns Joeens 7,002,100 |........ 7,000,000 |........ 7,000,000 |.eevvrrrrrrrrrirenns fornernnnnnnnnnns forniiiis fo e e e 7,000,000 |.. ..2,100 |..........2,100 . 12/31/2079 . [2.C FE ....
ASS|GNMENT
..065650-DU-9 |BP CAPITAL MARKETS PLC ........evvvvvvvvvvnnnnnnns D..... . 03/12/2024 . | evveeiiiiniiiiiiniiiiiiiiiins e e 758,340 |.......... 766,000 |.......... 766,000 |.......... 766,000 [....oevvvvrnnnnn fooviiiiiiiiiiiis J e e e 766,000 |ooovevveiiiinns foveenns (30,640) |....... (30,640) . 12/31/2079 . 2.A FE ....
..20273V-AX-8 |ENERGY TRANSFER LP ......eevviiiii e . 01/11/2024 . |Various .......cceeevvvnnnn fooveeennninnnnnnnnns Joeens 5,087,500 |........ 5,000,000 |........ 5,000,000 [oeeeeeiiiiiiiiiiines oo e e e o e 5,000,000 |.. .. 87,500 |........ 87,500 . 05/15/2054 . 3.A FE ....
..65330K-Cli-8 | NEXTERA ENERGY CAPITAL HOLDINGS IN .......cccc. [oeeennn . 03/04/2024 . | Various .......cceeevviiiin |oevereeeennnnnnnnnns |oeeee. 9,967,500 |l 10,000,000 |...... L0 O O PO O N 10,000,000 |.. . (32,500) |....... (32,500) . 09/01/2054 . 2.B FE ....
.. 92556H-AE-7 | PARAMOUNT GLOBAL .......coovvvvvniiiriiiniiinnns [oenn . 02/27/2024 . | BARCLAYS ....ovvvvvvveinens Joeveeeeeeiieeeneenns [0 2,101,050 | 2,415,000 |........ 2,415,000 |........2,173,500 [.......241,500 [..cccoeeiiiiiins Joorrrnnnniinnnns | 241,500 [oeeiiiiiiiiiiinn foveenes 2,415,000 |.. (313,950) |...... (313,950) . 03/30/2062 . [3.A FE ....
..902613-BK-3 | UBS GROUP AG . 03/20/2024 . |Various .......oooeeeiiiiies Joveveeerinneninnnnns |oeennn. 7,392,239 s 7,333,000 |........ 7,333,000 |.... .. PO ST 7,333,000 |.. ...59,239 |......... 59,239 . 12/31/2079 . [2.C FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 32,514,000 32,514,000 2,939,500 241,500 241,500 32,514,000 (228,252) (228,252) XXX XXX
..46434V-40-7 | ISHARES -5 YEAR HIGH YIELD CORPORA ............ [....... . 01/02/2024 . | CITADEL SECURITIES LLC |.............0.000 |...... 1,991,100 [oevvvveiiiiiiiiiiins fereeees 1,937,519 |........ 1,993,713 |....... (56,194) |.. . (56,194) |eeeiiniiiiiis e 1,937,519 |.. .53,581 |.........53,581 ....[4.BYE ....
..464288-51-3 | ISHARES IBOXX USD HIGH YIELD CORPO ............ [....... . 03/25/2024 . |Various .........ccceunnnee .000 |..... 42,261,308 |.oooooiiiiiiiiiinns e 42,234,676 |........9,557,665 |...... (258,496) |.. oo (258,496) | e 42,234,676 |.. .........26,632 |.........26,632 ..[4.BYE ....
..464288-41-4 | ISHARES NATIONAL MUNI BOND ETF ..........oeeee [.ennn . 02/16/2024 . | Various .......cooeeeiiiiins |oveiiiiinnns 0.000 |....349,883,967 |.....ccevvvrerreenn |oves 346,711,821 |..... 107,982,431 |... (5,530,022) |..ooeeeeeeeeeees Joveeeeiieeeenn ... (5,530,022) |...oovveiiiiiins o 346,711,821 [ovvvvvvvnnnnnn fonnnn 3,172,146 |..... 3,172,146 |........... 334,688 |........ ........ 1.FYE ...
1619999999. Subtotal - Bonds - SVO Identified Funds 394,136,375 390,884,015 119,533,809 (5,844,712) (5,844,712) 390,884,015 3,252,360 3,252,360 543,408 XXX XXX
..00076V-AZ-3 | ABG INTERMEDIATE HLDGS TLB1 .....ccvvvvvvvvevnnns [ereennn . 03/29/2024 . | Various .........cceeeunnnns . 1,258,206 1,231,062 |. 1,233,286 |.. .24,920 |.... . 18,558 |. 12/21/2028 . [4.A FE ....
..00439C-BD-5 | ACCURIDE CORPORATION 2023 EXTEND .......ccceeeen [oreennn . 03/31/2024 . | SCHEDULED REDEMPTION ... 1,722 . . 05/18/2026 . [5.A FE ....
..00775K-AG-3 | ADVISOR GROUP HOLDINGS INC TL .....vvvvvvvvvvnnns feeeennn . 03/29/2024 . | SCHEDULED REDEMPTION ... .. . 08/17/2028 . [4.A FE ....
..00912Y-AL-6 | AIR METHODS CORP TERM LOAN B .....ccoevveeeeennns [eeennn . 03/31/2024 . |EXCHNG_TOR ................ .2,160,716 |.. . 04/22/2024 . [5.B FE ....
..00912Y-AR-3 | AIR METHODS CORPORATION EXT FAC TL ...cevvvvens [eeeennn . 03/28/2024 . | SCHEDULED REDEMPTION ... .3,038 |.. . 12/28/2028 . |5.B Z .....
..00162D-AB-1 | AL GCX HOLDINGS LLC TERM LOAN B ....ceevvvvvenes [eeeennn . 01/08/2024 . | SCHEDULED REDEMPTION ... .1,168 .. . 05/17/2029 . [4.A FE ....
..01260H-AH-8 | ALBAUGH LLC TLB .......evvvvvmmmnnnnnnnnnniiniinninn [eeeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 04/06/2029 . [3.B Z .....
..46124C-AK-3 | ALTERRA MOUNTAIN COMPANY TL B3 ... . |- 03/28/2024 . |[Various .........ccceunnee . 05/31/2030 . [4.A FE ....
..02351Y-AB-2 | AMER SPORTS COMPANY TL . 02/29/2024 . | JPMORGAN CHASE & CO. ... |.... ... 999 |.... . 01/21/2031 . [4.A FE ....
..02376C-BJ-3 | AMERICAN AIRLINES INC. TL . 01/24/2024 . |Various . 111,875 |. . 04/20/2028 . [3.A FE ....
..00185N-AE-6 | AP GAMING | LLC TLB ... 03/29/2024 . | SCHEDULED REDEMPTION ... . 02/15/2029 . (4.B FE ....
..04287K-AB-7 | ARSENAL AIC PARENT LLC .. . 02/20/2024 . | EXCHANGE ..........ccee... . 08/19/2030 . [3.C FE ....
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..05278H-AB-2 | AUTOKINITON US HOLDINGS INC TLB ......eevvvuuunn [ereenn . 01/24/2024 . |EXCHANGE ......ovvvvvvvnnnn |ooveeeiieiiiennnnnns o 1,417,677 |, 1,425,322 1,417,580 |.... 1,417,574 |.. . 04/06/2028 . (4.B FE ....
..F6456U-AB-9 | BANIJAY GROUP S.A.S TL D..... . 03/21/2024 . | Various ......ccceeeviiiiinn Joeveeeennennnnnnnnns o 997,506 |l 1,000,000 . ....901,584 |.. . 03/01/2028 . [4.A ........

. 05/10/2027 . |4.C FE ....
. 04/13/2028 . |3.B FE ....
. 04/13/2028 . |2.C FE ....
. 02/05/2029 . |3.B FE ....
. 08/01/2025 . |4.A FE ...
. 11/01/2026 . |3.A FE ....
. 11/22/2030 . |3.A FE ...
. 02/06/2030 . |4.A FE ....
. 12/17/2027 . |4.C FE ....
. 02/11/2028 . |4.B FE ....
. 03/15/2030 . |4.A FE ...
. 08/23/2029 . |4.B FE ....
. 07/29/2030 . |2.C FE ....
. 07/29/2030 . |2.C FE ....
. 09/18/2026 . [5.A Z .....

........ 1,444,863 |..
. 1,49, 154
. 1,49, 154

..C0787F-AB-8 |BAUSCH & LOMB INCORPORATED TL
..08078U-AF-0 |Belron Finance US LLC Term Loan
..08078U-AJ-2 | BELRON FINANCE US LLC TL ..
..09179F-AX-0 |BJS WHOLESALE CLUB INC TL ....
..11284E-AP-8 | BROOKFIELD WEC HOLDINGS INC TL
..11823L-AK-1 | BUCKEYE PARTNERS LP 2021 B1 TL
..11823L-AL-9 | BUCKEYE PARTNERS LP TL B
..12768E-AG-1 | CAESARS ENTERTAINMENT INC TLB .
..12510E-AC-1 | CCl BUYER INC TL
..12568Y-AD-6 | CHARLOTTE BUYER INC. INITIAL TLB ...
..16115E-AS-6 | CHART INDUSTRIES INC TL
..16308T-AE-1 | CHEFS WAREHOUSE INC THE 2022 TL ..
..17288Y-AK-8 | CITADEL SECURITIES LP 2023 TL ....
..17288Y-AM-4 | CITADEL SECURITIES LP TL ..
..18948T-AF-0 | CLUBCORP HOLDINGS INC TL ..

....... . 01/17/2024 . [Various ...
01/16/2024 . | EXCHANGE
01/24/2024 . | Various
01/19/2024 . [Various
01/25/2024 . | EXCHANGE
01/17/2024 . |Various
....... . 02/21/2024 . [Various ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ... |....
....... . 03/29/2024 . [Various .......ccccceeeeunn feus
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ... |....
....... . 02/06/2024 . [Various .......cccoeeeunns feue
....... . 01/31/2024 . | Various ...
. |- 01/30/2024 . [EXCHANGE ..
. |- 03/29/2024 . |Various ...

. 02/27/2024 . [Various ... .
MACQUARIE CAPITAL (USA)
02/01/2024 . | INC.

01/18/2024 . | SCHEDULED REDEMPTION .
. 02/16/2024 . [ SCHEDULED REDEMPTION ...

........ 1,467,462

. 1,494,284

..261,252
..960,202 |.

.5,068,477

..612,725
. 1,962,370

1,962,272 |....

. 04/13/2029 . |4.B FE ....
. 09/30/2020 . [6. * .......
. 06/26/2026 . |4.C FE ....
. 08/12/2029 . |4.B FE ....
. 01/31/2030 . |3.C FE ....
. 09/30/2026 . |4.C FE ....

.983,946
.. 73,255
.1,481,8%9 |..
.2,500 |..
2,500 |..

..18972F-AC-6 | CLYDESDALE ACQUISITION HOLDINGS TL .
..22409*-AC-5 | CP OPCO LLC TERM LOAN B1 ...........
..22730P-AH-9 | CROSBY GROUP LLC THE TERM LOAN TLB .
..22739P-AN-6 | CROSBY US ACQUISITION CORP TL ....evvevveeiiiins | eeeens . 03/29/2024 .  SCHEDULED REDEMPTION ...
..23340D-AR-3 | CUSHMAN & WAKEFIELD U.S. TL ..evvereeeiiiiieees | aeeens . 03/28/2024 .  SCHEDULED REDEMPTION ...

..23308U-AG-9 | DCG ACQUISTION CORP TL ...evvvvveeeiiiiiinneeiiis | eeeeens . 03/28/2024 .  SCHEDULED REDEMPTION ...
OPPENHEIMER & CO., INC.

.. 1,000,000 ..983,741 |..
... 12,366 |.

1,431,774 ...

..25277B-AG-3 | DIAMOND SPORTS GROUP 2\D LIEN TL . 02/12/2024 . | .. 61,945 . 08/24/2026 .
..25471N-AC-0 | DISCOVERY PURCHASER CORP TL 01/24/2024 . | Various R . 1,457,070 . 10/04/2029 .
..23345N-AB-1 | DT MIDSTREAM INC. TL B .ocevvviiiiiiiiiiiiiaiiis | eeeeens . 01/23/2024 . [Various ... R 3,993,280 23,980,521 |ouvviiiiiiii e M3 e e M3 L 3,980,664 |.. . 06/26/2028 .
..26483N-AT-7 | DUN & BRADSTREET CORPORATION - TLB ........cc. |eeeeees . 01/29/2024 . [EXCHANGE ........ccovvvees [oeneeniiiiiieeeiis feeeees 1,486,373 |........ 1,496,035 |........ 1,486,361 |........ 1,486,029 |...coooeeiiiiis [oieeeeen 832 i e 832 e e 1,486,361 |.. . 02/06/2026 .
..26826Y-AB-8 |E20PEN INC TERM LOAN B ...oooeiiiiiiiiiiiiiiiins | eeeeens . 01/17/2024 . [Various .........cocevvvens foeremniininiiennins foeees 1,001,250 |........ 1,000,000 |........ 1,002,602 |.... 1,002,575 |.. . 02/04/2028 .

. 07/06/2029 . |4.A FE ...
. 07/06/2029 . |4.A FE ....
. 08/03/2026 . |4.B FE ....
. 10/31/2029 . |3.A FE ....
. 03/31/2027 . |6. .........
. 03/31/2027 . |6. .........
. 07/30/2027 . |4.C FE ....
. 02/04/2027 . |4.C FE ....

..BAS1DW-FY-0 | ELEMENT MATERIALS TECH DDTL
..284375-LE-0 | ELEMENT MATERIALS TECHNOLOGY GRO
..29359B-AB~7 | ENSEMBLE RCM LLC TERM LOAN TL
..36270B-AB-8 | ENTAIN PLC FACILITY TL B2 (USD)
..29373U-AG-6 | ENVISION HEALTHCARE 3RD OUT TL
..20373U-AF-8 | ENVISION HEALTHCARE 2\D OUT TL ...
..20426N-AN-4 | EPICOR SOFTWARE CORPORATION TL ...
..20481P-AH-4 | ERESEARCHTECHNOLOGY INC 1L 2020 ..

....... . 03/28/2024 . [Various ...
....... . 03/28/2024 . |Various ...
. 02/01/2024 . [Various ...
. 03/28/2024 . | Various
....... . 03/31/2024 . DIRECT .... R
....... . 03/31/2024 . [EXCHNG_TOR ........cccveuns fenne
....... . 03/29/2024 . | SCHEDULED REDEMPTION ...
....... . 03/28/2024 . [ SCHEDULED REDEMPTION ...

310,747 |....
680,333 |....
853,983 |....
..989,579 |.
574,773 |....

.... 686,010
853,071
..1,001,857
........ 1,997,880

.853,837 |..
.990,266

. 1,497,375 |..

..30034U-AC-4 |EVERI HOLDINGS INC TL B ...ooeeeeiiiiiieeiiiies | aeeees . 01/17/2024 . [Various ............cc..ee.. . 1,503,281 1,497,354 |.... . 08/03/2028 . |3.A FE ....
..30233P-AB-6 | EYECARE PARTNERS LLC TL ..eovevvuviiiineniiiiins | eeeeens . 02/01/2024 . [Various ............cccueees . 1,067,000 .1,067,000 .1,653,536 |.. . 02/18/2027 . |5.B FE ....
..31935H-AG-2 | FIRST BRANDS GROUP LLC 2022-11 TL .. . 03/28/2024 . [ SCHEDULED REDEMPTION ... [oeeoeeeiiiiiiinann [, 1,187 .. 1,187 | . 03/30/2027 . |4.A FE ...

. 01/02/2024 . [ SCHEDULED REDEMPTION ...

..33718F-AE-0 | FIRST STUDENT BIDCO INC 2022 TLB .............. [.eeeeer |- 01702/2024 . [ SCHEDULED REDEMPTION ... foveeeeeiiniiiinenns forneniians 1,793 .. 1793 ). . 07/21/2028 . |4.A FE ....
..33718F-AD-2 | FIRST STUDENT BIDCO INC TL-B ... 01/24/2024 . |Various ... . 1,286,248 . 1,215,261 . 1,214,704 . 07/21/2028 . |4.A FE ...
..33718F-AB-6 | FIRST STUDENT BIDCO INC. TL-C 01/24/2024 . |Various ... .. 389,029 .368,659 . 07/21/2028 . |4.A FE ....

. 07/01/2030 . |3.C FE ....
. 09/30/2024 . [5.A Z .....
. 09/30/2024 . [5.A Z .....

..34965P-AD-8 | FORTREA HOLDINGS INC. ......... 03/28/2024 . | SCHEDULED REDEMPTION . .... 625 ....625
.. 356458-AA-3 | FREEDOM SCIENTIFIC 1STLN TL ... OR[N . 03/31/2024 . [ SCHEDULED REDEMPTION ... [.... o | 14,635 |... e | v | . P R 14,635 |..
..356450-AE-5 | FREEDOM SCIENTIFIC 2018 TL ...eevveeeeiieeaes | e . 03/29/2024 . | SCHEDULED REDEMPTION ... [..oeeeeeeiveeeeeees foreeeennnn. 6,371 |.coeee.... 6,371 oo 6,366 |............. 6,343 |.ooveeeeeeeees o9 o 29 i e 6,371
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.. 35645@-AC-9 | FREEDOM SCIENTIFIC INCR TL ..eevvvvvvnvnnnnnnnnnn [ereeenn . 03/31/2024 . | SCHEDULED REDEMPTION ... ....4,375 ... 4,355 ... 20 | 4,375 |.. ...119 |. 09/30/2024 . [5.A Z .....
..001690-AF-6 | GLOBAL MEDICAL RESPONSE INC TLB ..............o. [oeennn . 03/29/2024 . | SCHEDULED REDEMPTION ... 1,949 |... . 10/02/2025 . (5.B FE ....
..92043E-AB-2 | GTCR W MERGER SUB LLC TLB .....cevvvvvviviiininns [eeeenn . 02/12/2024 . |Various ... .. (10,709) |... . .. . 01/31/2031 . 3.B FE ....
..36250L-AV-6 | GTT COMMUNICATIONS INC CLOSING TL ......eevvvun [reennn . 03/31/2024 . |Various ... ... (3,150) |... ....226,216 |.. . 06/30/2028 . [5.B Z .....
BANK OF AMERICA/MERRILL
..36250L-AS-3 | GTT COMMUNICATIONS OPCO TL ....eevvvvvvvriiinnnns [ereenn . 03/31/2024 . |LYNCH ....ovvvviiiiiininnns 6,334 |... .527,220 |.. . 12/30/2027 . |5.B Z .....
..40227U-AC-0 | GULF FINANCE LLC TL woooeveeeiiiiiiiiiis [ . 03/29/2024 . | SCHEDULED REDEMPTION ... . 11,072 .. . 08/25/2026 . [5.A FE ....
..36249V-AJ-5 | GYP HOLDINGS 11 CORP TL ....coennnnnnnnnnnnnnnn [eeeenn . 02/02/2024 . | Various ,000,000 . 05/12/2030 . (3.C FE ....
..36249V-AK-2 | GYP HOLDINGS 11 CORP TL ...eevnnennnnnninnninnnns [eeeenn . 03/05/2024 . | WELLS FARGO 997,500 991,740 |.... . . 05/12/2030 . [3.C FE ....
..41151P-AP-0 | HARBOR FREIGHT 2021 ITL ...oovvvvviiiiiiiiieeeeens oo . 02/02/2024 . | Various ........ccceennnnne .. 1,474,398 .. 1,459,651 |.... . 1,459,931 . 10/19/2027 . (4.B FE ....
..42328D-AJ-7 |HELI0S SOFTWARE HOLDINGS INC TL 03/28/2024 . | SCHEDULED REDEMPTION . ....2,307 e 27 e .2,307 . 07/18/2030 . (4.B FE ....
..42328D-AH-1 |HELIOS SOFTWARE HOLDINGS INC TLB . 01/25/2024 . |Various ... ..925,000 ..901,008 |. ..900,550 |. .901,293 . 07/18/2030 . (4.B FE ....
..L4780E-AC-8 |HERENS HOLDCO SARL TLB ..... . 03/28/2024 . | SCHEDULED R . 1,247 ... 1,246 | .1,126 | 1,247 . 07/03/2028 . 4.C FE ....
.. 44332E-Al-6 |HUB INTERNATIONAL LTD TL ..oeeveeeeeeeeeeeeeeeeens [ . 01/26/2024 . | EXCHANGE .........cceveeen .. 1,877,901 ..1,884,083 |........1,884,124 |.... .1,884,075 |.. . 06/20/2030 . |4.B FE
GOLDMAN SACHS
.. 44332E-AX-4 |HUB INTERNATIONAL LTD TL B .. . 02/06/2024 . | INTERNATIONAL ............ ..1,000,000 ..1,003,288 |.... .1,003,276 |.. . 06/20/2030 . |4.B FE
..G4712J-AT-9 | HYPERION REFINANCE SARL TL ... . 03/29/2024 . | SCHEDULED REDEMPTION . ....6,888 ....6,815 |. .6,888 . 04/18/2030 . |4.B FE
..L5000D-AC-1 | ICON LUXEMBOURG S.A.R.L. TLB . 03/14/2024 . |Various ... ..822,204 ..818,744 |. .818,957 . 07/03/2028 . |2.C FE
..L5000D-AD-9 | ICON LUXEMBOURG S.AR.L. USDTLB . 03/14/2024 . |Various ... 204,853 203,556 |.... . . 07/03/2028 . |2.C FE
..45323K-AB-6 | IMPRIVATA INC TERM LOAN .....oevvvvvvrrriiriinnnns [eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 2,659 ....2,666 |.... . 12/01/2027 . |4.A FE
..77669L-AE-3 | INDICOR LLC TRANCHE B DOLLAR TL ...eevvnnnnnnnnn [eeeenn . 03/29/2024 . | SCHEDULED REDEMPTION ... .7, ... 7,500 7,326 ... .. . 11/22/2029 . |[4.A 7 .....
..45674P-AF-1 | INDY US BIDCO LLC 2021 REF TL .....cevvvvvvvnnns [oeeennn . 03/07/2024 . |Various ... . 1,060, 185 ,091,568 ,003,902 |.... ,042,993 1,083,779 |.. (33,594) . 03/06/2028 . |4.B FE
..45783U-AB-7 | INSTRUCTURE HOLDINGS INC TLB ......ccooeiiiicen [ ereenn . 01/12/2024 . |Various ... .. 491,212 492,500 491,543 |.... ....491,597 |.. ... (325) . 10/30/2028 . |4.A FE
..47102D-AK-5 | JANUS INTERNATIONAL GROUP LLC TLB ......eevvvnn [eeenns . 03/28/2024 . | SCHEDULED REDEMPTION ... |oooevvvrvrnnnnnnnnns |oveeeennnn 3,748 [, 3,748 |l 3,724 |.... ..3,748 .. . 08/03/2030 . |4.A FE
..G5080A-AF-9 | JAZZ PHARMA . 01/19/2024 . | EXCHANGE .. ,499,977 ,495,742 ..1,500,082 |. ,500,020 |. . 1,499,980 . (2)].. . 05/05/2028 . |3.C FE
..50168E-AN-2 |LABL INC TERM LOAN DOLLAR TL ....ceeeeeeeeeeeees [oeeennn . 02/02/2024 . |Various ... 997,455 985,481 |.... ...985,790 |.. (58,156) . 10/29/2028 . |4.C FE
..50179J-AB-4 |LBM ACQUISITION LLC TL B eevvvvvieeiiiiiiiiieeees oo . 03/31/2024 . | SCHEDULED REDEMPTION ... ... 2,560 ....2,564 |.... .2,560 |.. . 12/17/2027 . |4.C FE
..50217U-AS-6 |LTI HOLDINGS (BOYD) TL ...evvvvvvvvvvvnvnnnnnnnnns [eeeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... ....2,604 52,632 | .2,604 |.. . 09/06/2025 . |4.C FE
..57777Y-AD-8 |MAVIS TIRE EXPRESS SERVICES TOP TL ....cccoeen [eeennn . 03/29/2024 . | SCHEDULED REDEMPTION ... ... 2,362 2,341 | ...2,362 |.. . 05/04/2028 . |4.C FE
..57777Y-AB-2 |MAVIS TIRE EXPRESS SERVICES TOPC ......cccoeees [oreennn . 01/29/2024 . | EXCHANGE .........cceveenes ..944, 814 ..936,138 |.... .936,384 |.. . 05/04/2028 . |4.C FE
..58401D-AC-8 |MED PARENTCO LP TERM LOAN .....ovvvniiiiiiiiinnnn [eeeenn . 01/09/2024 . | Various ... , 994,805 91,231 |.... ....041,094 |.. . 08/31/2026 . |4.C FE
..58503U-AC-7 | MEDLINE BORROWER DOLLAR TL .....evvvvvvvvnnnnnnnn [ereeenn . 03/27/2024 . |Various ... 1,878,368 ,880,316 ,873,096 |.... . 1,873,357 |.. . 10/23/2028 . |4.A FE
..59921P-AB-2 | MILEAGE PLUS HOLDINGS LLC TLB .......evvvvvvnnnn [ereeenn . 03/20/2024 . | SCHEDULED REDEMPTION ... 112,500 |.. . 06/21/2027 . |2.C FE
..55316X-AC-4 |MIP V WASTE HOLDINGS LLC COV-LI TL . 02/29/2024 . | SCHEDULED REDEMPTION ... .3,343 . 12/08/2028 . |4.B FE
..606620-AS-1 |MITCHELL INTL TL 1ST LIEN . 03/28/2024 . | SCHEDULED REDEMPTION . 1,250 . 10/15/2028 . |4.C FE
..606620-AU-6 | MITCHELL INTL TL 2ND LIEN . 01/11/2024 . |Various ... .545,610 2,681 |. 10/15/2029 . |5.B FE
..609350-AR-7 | MONEYGRAM INTERNATIONAL INC TL .eevvvvvvvivnnns feeeenn . 03/20/2024 . |Various ... . ,374,402 |.. (28,152) |. 06/01/2030 . |4.B FE
..61022Y-AG-6 | MONOTYPE IMAGING HLDGS 2021 TL .....eevvvvvvvnns [ereennn . 01/10/2024 . | Various ........ccceeunnnnns . 831,871 .(2,537)|. 10/09/2026 . [4.B FE
..55328H-AK~7 | MPH ACQUISITION HOLDINGS LLC .....evvnenniinnnnn [ eeennn . 03/29/2024 . | SCHEDULED REDEMPTION ... ..53 |. 09/01/2028 . [4.B FE
BANK OF AMERICA/MERRILL
..62984C-AD-5 |NAKED JUICE LLC INITIAL TL woovvviviiiiiiiiiieens [ eeeenn . 01/24/2024 . |LYNCH ...ovvvviiiiiiiiinnnns . 01/20/2029 . |4.C FE
..63689E-AR-6 | NATIONAL MENTOR HOLDING INC TL ........cceeeeees [oennnn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 03/02/2028 . |5.A FE
BANK MONTREAL / NESBITT
..64746P-AC-3 | NEW MILANI GROUP TL . 02/20/2024 . |BURNS ......evvvvvriiinnnns . 6,142,500 , 142,500 187,712 f........ 5,982,796 |....... 163,859 |.. .6,138,551 . 06/06/2024 .
..N8232N-AG-2 | NOURYON FINANCE BV EXTENDED DOL TL . . 03/28/2024 . | SCHEDULED REDEMPTION ... ..5,013 .5,013 .4,994 |. 4,995 |. .5,013 . 04/03/2028 .
..68218H-AC-1 | OMNIA PARTNERS LLC DDTL ..oooeeeeeeeeiiieeiiieeees e . 01/24/2024 . | SCHEDULED REDEMPTION ... A | 1 o 1 . 07/25/2030 .
..68218H-AB-3 | OMNIA PARTNERS LLC FIRST LIEN .. . |- 01/24/2024 . [EXCHANGE ...........eeneee . 1,223,676 ,234,072 ,223,378 |. 1,223,598 |. 1,223,672 . 07/25/2030 .
..68277F-AE-9 | ONEDIGITAL BORROWER LLC ......ooovveeeeeeeeeeeeees [ . 03/31/2024 . | SCHEDULED REDEMPTION ... |...ooeeeeeereeeeeens Joveeeeenens 3,732 Joerereennns 3,732 |ooeeinnnnnn 3,673 |............. 3,674 |.... L. 3,732 .. . 11/16/2027 .
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..68764J-AD-3 | ORYX MIDSTREAM SERVICES PERMIAN TL ....ccceeen [eeennn . 02/06/2024 . |Various .........cccennnee .3,680,998 |.... .3,681,072 |.. ..3,924 |..........3,924 1,066 |. 10/05/2028 . |3.C FE ....
..68764J-AH-4 | ORYX MIDSTREAM SERVICES PERMIAN TL .....ccccen [oeennn . 03/29/2024 . | SCHEDULED REDEMPTION ... ... 2,49% |.. . 10/05/2028 . [3.C FE ....
..70468B-AC-7 |PELICAN PRODUCTS INC .......eevvvvmmmmmmnnnnnnnnnnn [eeeeenn . 03/29/2024 . | SCHEDULED REDEMPTION ... |.... . 12/29/2028 . [4.C FE ....
..69338C-AH-4 | PGS&E CORPORATION TERM LOAN ......covvvvvrvrvnnnns [eeeenn . 02/09/2024 . | JPMORGAN CHASE & CO. ... |.... . 06/23/2027 . [4.A FE ....
..71913B-AH-5 | PHOENIX GUARANTOR INC (AKA BRI) TL ..oeeen [oeennn . 02/29/2024 . | SCHEDULED REDEMPTION ... |.... . 03/05/2026 . (4.B FE ....
..73813H-AB-2 | POTTERS BORROWER LP COV-LITE TLB .........ccces [rennnn . 03/28/2024 . | SCHEDULED REDEMPTION ... . 12/14/2027 . (4.B FE ....
..74063*-AE-9 | PREMIER IMAGING LLC CLOSING TL .....evvvvvvnnnnn [ereeenn . 03/29/2024 . | SCHEDULED REDEMPTION ... . 01/02/2025 . [4.C Z .....
.. T4345H-AB-7 |PROOFPOINT TL .oooeeeeeeeeeieii [ . 01/10/2024 . | Various ........ccceennnnne . 08/31/2028 .
.. 74530D-AC-9 |PUG LLC TERM LOAN (USD) ...coovvevverreiinnnnnnnns [oeeenn . 01/25/2024 . | JPMORGAN CHASE & CO. ... |.... ..022,080 |.... . 02/12/2027 .
..TATT3K-AB-1 | QUARTZ ACQUIRECO LLC TLB 03/28/2024 . | SCHEDULED REDEMPTION . .805 . 04/14/2030 .
..75041E-AB-8 |RADIOLOGY PARTNERS INC TL . 02/22/2024 . |Various . . 07/09/2025 .
..75001C-AB-0 |RV RETAILER LLC TL-B ....... 01/04/2024 . [Various ..855,817 . 02/08/2028 .
..78350U-AE-5 |RYAN SPECIALTY GROUP LLC TL ...evvvvvvvemnnnnnnnn [eeeenn . 03/28/2024 . |Various ... ..501,318 . 09/01/2027 .
..83417U-AK-2 | SOLARWINDS HOLDINGS INC TL ..covvveeneeeeeeenees oo . 01/23/2024 . | EXCHANGE .........cceveenes 1,457,071 |.... . . 02/05/2027 .
..84748E-AF-7 | SPECIALTY BUILDING PRODUCTS TLB ......ccceeeeen [ereennn . 03/29/2024 . | SCHEDULED REDEMPTION ... |ooeoeeriiiiiiiiiins |oeeiieeenes 2,538 2,390 |.... ...2,5%8 |.. . 10/15/2028 .
..84850X-AK-8 | SPIN HOLDCO INC (AKA COINMACH) TL .......cevvrs [reennn . 01/05/2024 . | Various ........ccceennnne . 1,158,778 .1,158,778 .1,306,327 |.. . 03/04/2028 .
..78466Y-AN-8 | SRS DISTRIBUTION 2021 REFI TL ....ocoeeeeeeeeees [oeennn . 01/31/2024 . | SCHEDULED REDEMPTION ... ... 4,022 ...4,02 |.. . 06/02/2028 .
..85350E-AB-2 | STANDARD INDUSTRIES INC TL ..coovvveeneeneeennens s . 01/12/2024 . | Various .......cccceeunnnns .1,387,468 |.... .1,387,511 . 09/22/2028 .
..855031-AR-1 | STAPLES INC TERM LOAN 2019 TL . 02/01/2024 . | SCHEDULED REDEMPTION ... |. . 09/12/2024 .
..N8233B-AC-6 | STARS GROUP HOLDINGS BV USD TL ... . 01/23/2024 . | MORGAN STANLEY ........... .. . 07/21/2026 .
..L8908Y-AE-8 | SUNSHINE LUXEMBOURG VII SARL TLB ... . 03/25/2024 . |Various .........ccceeunnnee . 1,984,662 1,985,383 |.... 1,082,649 |.. . 10/01/2026 .
..86875T-AB-3 | SURF HOLDINGS S.A R.L. AKA SOPHOS . 03/28/2024 . | SCHEDULED REDEMPTION ... |ocoeeeeeieieeiiinns |oeeeeeeees 1,443 ... 1,438 | .. 1,443 . 03/05/2027 .
..86880N-AZ-6 | SURGERY CENTER HOLDINGS INC TL .....ovvvvrvnnnnn [ereeenn . 02/07/2024 . |Various ........ccceeunnnee . 2,000,000 1,088,472 |.... .1,988,597 |.. . 12/19/2030 .
..88023H-AG-5 | TEMPO ACQUISITION LLC TL . 03/28/2024 . | SCHEDULED REDEMPTION ... |oeeoeeeeieieiiinnns |oeeeeeeees 2,506 ....2,506 |.... ...2,506 |.. . 08/31/2028 .
..DO000B~AD-4 | TK ELEVATOR MIDCO GMBH FACILITY B1 . 01/09/2024 . |Various ... . 2,625,008 .2,611,054 |. .2,611,127 . 07/30/2027 .
..89364M-BZ-6 | TRANSDIGM INC TL .... 01/23/2024 . |Various ... .1,810,186 |. .1,810,809 . 08/24/2028 .
..89787R-AH-5 | TRUGREEN LIMITED PARTNERSHIP TL .. 03/28/2024 . | SCHEDULED REDEMPTION . . . 2,478 |. .2,571 . 10/29/2027 .
..90351J-AH-7 |UBER TECHNOLOGIES INC. 2023 REF TL ........ccee [eeennn . 03/29/2024 . | Various .........cceeeunnnns .. 973,243 ..616,521 |.... .964,884 |.. . 03/03/2030 .
..90266U-AJ-2 |UFC HOLDINGS LLC TL B3 ..ooooeeeeeeeeeieeeees [ . 01/04/2024 . |Various ........ccccunnnnee . 1,064,117 .1,059,168 |.... 1,059,177 |.. . 04/29/2026 .
..90385K-AB-7 | ULTIMATE SOFTWARE GROUP INC TL .....cevvvvvvvnns [eeeenn . 02/09/2024 . | SCHEDULED REDEMPTION ... .. . 05/04/2026 .
..90932R-AJ-3 |UNITED AIRLINES INC ....eevvvrvvrevinnninnininnnnns [eeeeenn . 02/22/2024 . | SCHEDULED REDEMPTION ... .1,503,329 .1,499,999 |.. . 04/21/2028 .
..92531H-AD-9 | VERSCEND HOLDING CORP TL B ..eoeeeeeeeeeeeeeeees oo . 03/28/2024 . | SCHEDULED REDEMPTION ... ... 2,559 ...2,58 |.. . 08/27/2025 .
..92537E-AD-0 | VERTIV GROUP CORPORATION TLB ........ccoeeeeeeens [erennn . 03/31/2024 . | SCHEDULED REDEMPTION ... ....2,585 |.... ...2,578 |.. . 03/02/2027 .
..58506P-AF-8 | VIANT MEDICAL HOLDINGS ITL ......cooeeeeeeeneeens [ oeennn . 03/28/2024 . | Various .........cceeeunnnne ..982,563 |.... .983,871 |.. . 07/02/2025 .
..00215N-AK-6 | VM CONSOLIDATED INC TLB ...cooveeeeirieiiiiiinnens [ eeenn . 02/08/2024 . | EXCHANGE .........cccvenen .1,498,399 |.... .1,408,334 |.. . 03/24/2028 .
..92043H-AB-5 |W. R. GRACE HOLDINGS LLC TLB 03/28/2024 . | SCHEDULED REDEMPTION . 2,548 |. 1 . 2,545 B . 09/22/2028 .
..6393911-AG-8 | WAYSTAR TECHNOLOGIES INC TLB 02/09/2024 . |Various ..098,162 |. .998, 146 . (1,257) |.. 12,261 |. 10/22/2026 .
..96244U-AF-4 | WHATABRANDS LLC TLB ........... 01/23/2024 . |Various ... ..1,186,381 |. .1,186,483 |. . 1,186,564 7,345 .. 2,022 |. 08/03/2028 .
..96350T-AC-4 | WHITE CAP BUYER LLC INITIAL TL T . 01/31/2024 . | SCHEDULED REDEMPTION ... |..ooooeeveeeeenennns Joveeeennn 3,781 i 3,781 |, 3,79 |.............3,787 |.... 7. . ...3,781 ... 32 |. 10/19/2027 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 116,132,463 127,672,641 123,617,410 101,299,697 2,539,476 116,925,592 (793,129) (793,129) 1,400,598 XXX
2509999997. Total - Bonds - Part 4 6,234,309,830 5,903,763, 146 6,333, 162,988 4,283,464,300 15,621,542 7,458,322 23,079,864 6,291,548, 407 (58,974,971) | (58,974,971) 75,794,202 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 6,234,309,830 5,908,763, 146 6,333, 162,988 4,283,464,300 15,621,542 7,458,322 23,079,864 6,291,548, 407 (58,974,971) | (58,974,971) 75,794,202 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
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..88579Y=10-1 | 3M COMPANY .....evvvrnniiininiiiiiiiniiiniiiieieiinnns [ eeeeenn . 01/30/2024 . | MORGAN STANLEY .. ... 600.000 |.......... 57,447 ...65,59 |.... ..(9,420) |... ..56,172 |..
..012653-10-1 | ALBEMARLE CORP .......eevvvvvvverrririeiinnernnennnns [ eeeenn . 01/30/2024 . | MORGAN STANLEY .. ... 10,466 ...12,570 |....
BANK OF AMERICA/MERRILL
..015271-10-9 | ALEXANDRIA REAL ESTATE .....ooooveviiiiieiieinnnns [oeeenn . 01/03/2024 . |LYNCH ........oueee . . 1,058,237 .1,081,855
..022095-10-3 | ALTRIA GROUP INC. ...... U U . 01/30/2024 . | MORGAN STANLEY .. e 30,098 | 28,545 080,018 | (1,468) |..
..023608-10-2 | AMEREN CORP .......cevvvvvvirrrririrrirnreererennnnnes [ eeeeenn . 01/30/2024 . | MORGAN STANLEY ........... |...........440.000 |.......... 30,811 [ovvvvviiiiiiiiiinnnn foninnn 31,830 [ttt 31,830 o e i e
BANK OF AMERICA/MERRILL
..03064D-10-8 | AMERICOLD REALTY TRUST ...eevvvvviviiiiiiiiiinennns [ oo . 02/05/2024 . |LYNCH .......ovvvvvvnvnnnnnn |- 17,937,000 ...t 497,223 |eeeiiiiiiiiiiieees el 479,865 |l 542,983 |....... (63,088) [vvvvvvvvvnnnnnn fonnniiiiiiiiins oo (63,088)
..039483-10-2 | ARCHER DANIELS MIDLAND CO ....ovvvvvvvvvvvriennnns [eeeenn . 01/30/2024 . | MORGAN STANLEY .. ... 85,392 . 110,136 |....... (19,673) |.. (19,673) [...
..363576-10-9 | ARTHUR J GALLAGHER & CO .... [ [P . 01/30/2024 . | MORGAN STANLEY .. ieeeee.. 56,027 L. 54,646 |, ..
..00206R-10-2 | AT&T INC B [ . 01/30/2024 . | MORGAN STANLEY [ 2,167.000 |.......... 37,976 ...36,362 |........ (3,814) .. ... (3,814) ...
..053484-10-1 | AVALONBAY CMNTYS INC 03/05/2024 . [Various ...... .7,092.000 . 1,300,699 ..922,059 |......(119,872) .(119,872)

..071813-10-9 | BAXTER INTL INC ..
..090043-10-0 |BILL COM HOLDINGS INC
..09062X-10-3 |BIOGEN INC ...

01/30/2024 . | MORGAN STANLEY
01/30/2024 . | MORGAN STANLEY
01/30/2024 . | MORGAN STANLEY

408.000
48.000
12.000

. (375) - (375)

(775) 775)

..09061G-10-1 | BIOMARIN PHARMACEUTICAL INC ....cevvviiieiiiiiis | eeens . 01/30/2024 . [MORGAN STANLEY .. ..46.000 |.. ... (448) |.. ... (448) ...
BANK OF AMERICA/MERRILL
..101121-10-1 | BOSTON PPTYS INC ..eevvieiiiiiiiieeiiiieeeeeeiis [ eeeens . 02/05/2024 . [LYNCH ..o [ 7,919.000 |......... 493,585 [.i..oociiiiiiiiins feeeiiiins 428,576 |........... 555,676 |...... (127,100) |+ oo [ s (127,100) |- [ 428,576 [..vveeeeeninns

BANK OF AMERICA/MERRILI
..105368-20-3 | BRANDYWINE REALTY ..oevvviiiiiiiiiiiiieiiiiiiiins [ eeeeens . 02/05/2024 . [ LYNCH [ R 25,570.000 |.. .... 118,901 . 138,078 118,901 . (12,205) |....
..110122-10-8 |BRISTOL MYERS SQUIBB CO .....eevveeeeeeiiiiiieees | e . 01/30/2024 . [MORGAN STANLEY .. [ T 2,207.000 |.. 113,241 ...(4,249) |....

....9,650 |....
...14,638 |....
.. 4,39 ...
....9,407 |....
... 7,535 ...
14,540 |.
212 .

..115637-20-9 |BRONN FORM AN CORP  CLASS B ... |eeeees . 01/30/2024 . [MORGAN STANLEY ..
..H11356-10-4 | BUNGE GLOBAL SA ......oooviiiiiiiieiiiiieeeeeiiis [ eeees . 01/30/2024 . [MORGAN STANLEY ..
.. 134429-10-9 | CAMPBELL SOUP CO . N e . 01/30/2024 . [MORGAN STANLEY ..
.. 143130-10-2 | CARMAX INC ..eoveiinniiiiieieiiiee e [ e . 01/30/2024 . [MORGAN STANLEY ..
..16679L-10-9 | CHENY INC CLASS A ...oovviiiiiiiiiiiiiiiiiiinenins [ eeeeens . 01/30/2024 . [MORGAN STANLEY ..
..H1467J-10-4 |CHUBB LTD ....... 01/30/2024 . | MORGAN STANLEY
..125896-10-0 | CMS ENERGY CORP 01/30/2024 . | MORGAN STANLEY
.. 192422-10-3 | COGNEX CORP ........ 01/30/2024 . | MORGAN STANLEY
..20717M-10-3 | CONFLUENT INC CLASS A - |- 01/30/2024 . (MORGAN STANLEY
..216648-40-2 | COOPER COMPANIES INC wevennn |- 02/20/2024 . | EXCHANGE ....... .364.000
..127097-10-3 | COTERRA ENERGY INC ... U [ . 01/30/2024 . [MORGAN STANLEY .. cor |eeennnn..598.000 ..
..25179M-10-3 | DEVON ENERGY CORP. .....c.eeveiieeiiiiiiiieeeiiis | e . 01/30/2024 . [MORGAN STANLEY ........... |...ceee. 1,013.000

... 169.000 |..
....145.000 |..
... 107.000 |..
....133.000 |..

.396.000 |..
66.000
4.000
200.000
.347.000

... (168) ...
.(1,545) |....
... 385 |....

BANK OF AMERICA/MERRILL
..253868-10-3 |DIGITAL REALTY TRUST INC ...ooervmniiiiieeiiiis | eeees . 02/28/2024 . [LYNCH ...oeeiiiiiiieiiis [t 17,213.000 |....... 2,450,463 |.........occooeeees [ 1,830,417 [.......2,316,526 |...... (486,109) |-..evvveeennnne

..26614N-10-2 | DUPONT DE NEMOURS INC
..26875P-10-1 | EOG RESOUR CES INC

....... . 01/30/2024 . [MORGAN STANLEY ..
....... . 01/30/2024 . [MORGAN STANLEY ..
CABRERA CAPITAL MARKETS,
....... . 03/05/2024 . [ INC ........6,890.000 |..
....... . 01/30/2024 . [MORGAN STANLEY ..
....... . 03/05/2024 . | Var ious
01/30/2024 . | MORGAN STANLEY
01/30/2024 . | MORGAN STANLEY
01/30/2024 . | MORGAN STANLEY

....509.000 [..
....238.000 |..

232,030 [ el 25,654 [LLlllll039,157 [l (13,504) |..

..26884U-10-9 |EPR PROPERTIES ....
..26884L-10-9 | EQT CORPORATION ...
..20476L-10-7 |EQUITY RESIDENTIAL SH BEN IN ...
..29670G-10-2 | ESSENTIAL UTILITIES INC .
..207178-10-5 | ESSEX PROPERTY ...
..30063P-10-5 | EXACT SCIENCES CORP

....... (33,182) |..
... (568)
. (3,128)
K . (1,178)
........ (2,908) |..

E 191.000
[ T 2,083.000 |..

..30161N-10-1 | EXELON CORP COM JRRR RO . 01/30/2024 . [MORGAN STANLEY .. . IR ceennnnn 1,169

..30303M-10-2 | FACEBOOK INC .evvvviiiieiiiiiiiieeeiiieeeeeeins [ e . 03/26/2024 . [DIRECT ...ovvvveeeiiiiiiaes [eeeens 4,577.000 |.......2,269,689 [.......cccoeiiiiins ferneiinnns 550,796 |........ 1,620,075 ... (1,069,279) [oeoevevevenns |oonvennininne | (1,089,279) oeveiiiiies i 550,796 | [1001,718,892 ... 1,718,892
BANK OF AMERICA/MERRILL

..32054K-10-3 | FIRST INDUSTRIAL REALTY TRUST ........cceeovvurrs]vveenes . 02/05/2024 . [LYNCH ..ovvvveeeeiiiiiiens v 6,341.000 |......... 324,164 |..........cccooeies forrerinnns 322,938 |........... 333,980 [....... (11,082) .o fovveeiiiiiiiins o (11,042) | o 322,938 |.oeeiiiiiiiiiis foeiiien 1,226 f.......... 1,226
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..330041-10-5 |FLEETCOR TECHNOLOGIES | ......ccoovvreriininnninns [oennn . 03/25/2024 . | EXCHANGE .. ... 104.000 |.......... 23,812 ...29,301 | (5,580) |.. . (5,580) |... ..23,812 |..
.. 42250P-10-3 | HEALTHPEAK PROPERTIES INC ......evvvvvvvvvvnnnnnns [eeeenn . 03/01/2024 . |Various ... 700 |t 1,166 ... 1,228 ..1,138 |..
..427866-10-8 | HERSHEY COMPANY ... [ oo . 01/30/2024 . | MORGAN STANLEY .. [ O 58.000 |.......... 11,448 ...10,814 L1792
..44107P-10-4 |HOST HOTELS & RESORTS INC ......ccvvveeeeeeeeeenns oo . 01/05/2024 . | JONES TRADING ... R R 30,633.000 |.........607,631 ...........506,425 .486,452 |..
..444859-10-2 |HWANA INC  COM e e . 01/30/2024 . | MORGAN STANLEY ......cccoe |errrrenees 321.000 |......... 120,960 [oevveveeeenninninnnn fernennnnnn 124,917 i, 146,957 |....... (22,040) |.ocoeeeriinninns Jovniniiiiiiiins foeeennn (22,040) [onnnniiiiiiiiins oo 124,917
BANK OF AMERICA/MERRILL
..46124J-20-1 | INVENTRUST PROPERTIES CORP .........uummnnnnnnn [ereenn . 02/05/2024 . |LYNCH ..oovvviiiiiiiiiiiiinn Joeeeees 8,830.000 |.........219,150 |oooooririiiniininns |oeeennn 217,391 |, 223,752
..46187W-10-7 | INVITATION HOMES INC .. [ . 03/05/2024 . | Various JU IO 28,934.000 |.. ..986,939
..464288-58-8 | ISHARES MBS ETF U [ . 01/02/2024 . | MORGAN STANLEY U IO 28,152.000 |.. . 2,648,540 coo |oeenn 133,701 |, 133,701
..464287-30-9 | ISHARES S&P GROWTH ETF TRUST ......coovveeeneens [ eennn . 03/12/2024 . | CITADEL SECURITIES LLC |........ 6,143.000 [.........513,858 [..cccccoiiiiiiiiiiss [eeeeennnn806,122 e e e e o f 506,122 | [ 7,736 [oveennnns 7,736

BANK OF AMERICA/MERRILI
B . 03/21/2024 . | LYNCH .
01/30/2024 . | MORGAN STANLEY
01/30/2024 . | MORGAN STANLEY
01/30/2024 . | MORGAN STANLEY
01/30/2024 . | MORGAN STANLEY
....... . 01/30/2024 . [MORGAN STANLEY .. .
BANK OF AMERICA/MERRILI

..464287-65-5 | ISHARES TRUST RUSSELL 2000 INDEX FUND ...
..466313-10-3 | JABIL CIRC UIT INC

..494368-10-3 | KIMBERLY-CLARK CORP ...
..517834-10-7 |LAS VEGAS SANDS CORP ..
..530307-30-5 | LIBERTY BROADBAND CORP SERIES C
..579780-20-6 | MCCORMICK & CO. ...ceevveereinnniaees

.1,906,745
.2,548 |.
40,827 |.
. 2,657 |.

(247) |-
JUT bV OO

... 138.000 |..

..58463J-30-4 | MEDICAL PPTYS TRUST INC ...ceviiiiiiiiiiiiiiees | e . 02/28/2024 . [LYNCH ... [ R 41,475.000 |.. 146,908 |.oooeniiiiiieen [ o e e ....146,908 |.. ... 25,475

..504918-10-4 | MICROSOFT CORP .......evveeviiiiiiieeeiiiiiiieeeiis [ eeeeens . 03/26/2024 . DIRECT . [ 14,686.000 |.. ..3,420,369 |........ 5,522,523 |... ... (2,102,154) |... .3,420,369 |.. ...2,771,983
BANK OF AMERICA/MERRILL

..59522J-10-3 | MID AMERICA APT ...ooviiiiiiiiiiieiniiiieeeeeeins [ eeeens . 01/26/2024 . [LYNCH .ovvnniiiiieiiiies [ 10,235.000 |....... 1,452,942 | s 1,545,804 |........ 1,376,198 |....... 169,696 |.....cccvveeees [oriiiiniiiiiis | 169,696 |....ccvvvveeees forneeins 1,545,804 |ooooviiiiieens [ (92,952)
CABRERA CAPITAL MARKETS,

..637417-10-6 | NATIONAL RETAIL PROPERTIES .......cccovvviieiiiins | eeeens . 03/05/2024 . [ INC ..vvvveeeiiiiiiineniis foreees 26,450.000 |...... 1,100,273 | s 1,045,321 |........ 1,139,995 |..ouu (94,674) [ovveeeeiiiiis | e (94,674) |.vvvviieniiiin e 1,045,321 |ooeeeiiiiiiens s 63,952 |......... 63,952 |............ 14,944 |oooonn | e
BANK OF AMERICA/MERRILI

..637870-10-6 | NATIONAL STORAGE AFFILIATES TRUST .......cceee | eeeeens . 02/05/2024 . [ LYNCH [ R 7,130.000 |.. (59,639) |... .236,042 |..

..64110Y-10-8 |NET LEASE OFFICE PROPERTIES
..654106-10-3 |NIKE INC

..67066G-10-4 |NVIDIA CORP
..N6596X-10-9 | NXP SEMICONDUCTORS N.V. .

....... . 02/01/2024 . [ VARIOUS ...
....... . 01/30/2024 . [MORGAN STANLEY ..
oo | eeeennn |- 03/26/2024 .

.|D..... . 01/30/2024 . [MORGAN STANLEY ..

e 0.930 |..

... (1,845,599) |...
.(861) ...

. 2,444,901 |... (1,845,599) [..
....3,905 |....

..69047Q-10-2 | OVINTIV INC .eooeeiiiiiieeeiiiieeeeiiieeeees [ e . 01/30/2024 . [MORGAN STANLEY .. ....8,267 |....
CABRERA CAPITAL MARKETS,
..700517-10-5 | PARK HOTELS RESORTS INC . 03/05/2024 . | INC ..... .. 389,856 ..297,968 |. ..343,271 .207,968

..70432V-10-2 | PAYCOM SOFTWARE INC ...
..70438V-10-6 | PAYLOCITY HOLDING CORP ..
..717081-10-3 |PFIZER INC
..71943U-10-4 | PHYSICIANS REALTY TRUST REIT ...

01/30/2024 . | MORGAN STANLEY
....... . 01/30/2024 . [MORGAN STANLEY ..
....... . 01/30/2024 . [MORGAN STANLEY ..
....... . 03/01/2024 .  MERGER
CABRERA CAPITAL MARKETS,

16,619
... 14,778

17,571 17,571 17,571

..15,265 |..

ceennne. (487)
....... (14,635)
....... (25,221)

..743400-10-3 |PROLOGIS INC ...eeveeeeiiiiiiieeeiiiieeeeeiiieee [ e . 03/05/2024 . [INC ..eoveenniiiiieeiiiis e 2,653.000 |......... 338,707 |eeeiiiiieieeiies o 317,708 |........... 340,315 |....... (22,607) |-eeerrieieeeees e s (22,607) |.eeeeiiiieeees [ 317,708 |ooiiiieeeees [ 20,999 |......... 20,999 i e e e
BANK OF AMERICA/MERRILL

..74460D-10-9 |PUBLIC STORAGE .......ccevveieeeeeiiiiiieeeeiiiees [ eeees . 01/03/2024 . [LYNCH ...ovvvniiiiiiiins e 1,848.000 |......... 564,501 [..oooiiiiins e 517,791 |eees 563,640 |....... (45,849) [cevveeeeiiiis | [ (45,849) |l [ 517,791 [ | 46,799 |......... 46,799 |oeeriiiiiiieiies e e e
BANK OF AMERICA/MERRILI

..76131N-10-1 | RETAIL OPPORTUNITY INVESTMEN ..........ccooeiiis | uunenn . 02/05/2024 . [ LYNCH [ RO 27,905.000 |.. .365,017 |..

..81211K-10-0 | SEALED AIR CORP ......ovvvieeiiiiiiiieeiiiiiiinenes [ eeeees . 01/30/2024 . [MORGAN STANLEY ........co. [oeeeeriunnns 3.000 [..

CABRERA CAPITAL MARKETS,

..828806-10-9 | SIMON PPTY GROUP INC [ RO . 03/05/2024 . [ INC ..ovveviiiiiiieiiiiies [eeeene 3,107.000 |.. ..443,182 |...... (126,280) |.. .(126,280) |...
..78464A-47-4 | SPOR PORTFOLI0 SHORT TERM CORPORAT ... J OO . 02/13/2024 . [Various ... [ IO 78,800.000 |.. .2,346,664 |....... (46.,604) |.. .. (46,604) |...
..848637-10-4 | SPLUNK INC ..ooeeiiiiiieeiiiiiiie s [ eeeees . 03/18/2024 . [ MERGER .... P R 328.000 |.. L. 49,071 |l (22,678) |.. .. (22,678) |...
..866674-10-4 | SUN COMMUNITIES .....vvveeeeeiniiieeeeeiiiiieeeee | e . 03/05/2024 . [Various ... [ IO 4,787.000 .. ..639,783 |....... (13,491) |.. .. (13,491) ...
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..HB4989-10-4 | TE CONNECTIVITY LTD oooeeeiiiiiiiiiiiiiieieeeeeees [ . 01/30/2024 . | MORGAN STANLEY .. ....345.000 |t 50,102 |eeeeiiiiiiiis e 41,237 48,473 | (7,236) |.. ... (7,236) ... 41,237 |..
..88160R-10-1 |TESLA INC ...coooerreeninn [ . 01/30/2024 . | MORGAN STANLEY ........... |oeeeeeee.. 738.000 |......... 141,389 [ooeeeiiiiiiiiniinns [orennnnnn.n 90,907 f........... 183,378 [....... (92,471) |.. .. (92,471) |... ..90,907 |..
..88262P-10-2 | TEXAS PACIFIC LAND TRUST ...oooovvviiiiiiinneneens [ eenn . 01/30/2024 . | MORGAN STANLEY ..
. 888787-10-8 | TOAST INC CLASS A ..eevvnnniiiiiin oo . 01/30/2024 . | MORGAN STANLEY ..
BANK OF AMERICA/MERRILL
..902653-10-4 JUDR INC .....onnnnnniiiiiiiin [ . 01/03/2024 . |LYNCH ........oueee .
..91307C-10-2 |UNITED THERAPEUTICS CORP .....oovvvvvvviieiiinnnns [eeeenn . 01/30/2024 . | MORGAN STANLEY ..
BANK OF AMERICA/MERRILL
..925652-10-9 | VICI PPTYS INC .ooeeeeeeeiiiiiiiiieieeeeeee [ . 02/05/2024 . |LYNCH .......ceeeee R 45,479.000 |..
..934423-10-4 | WARNER BROS. DISCOVERY INC SERIES ...............ceeees . 01/30/2024 . | MORGAN STANLEY .. PR R 2,296.000 |..
BANK OF AMERICA/MERRILL
..930653-10-1 | WASHINGTON REAL ESTATE ........eevvvvvvvvmnnnnnnnns [ereeenn . 01/03/2024 . |LYNCH .......ceveee .
..94106B-10-1 | WASTE CONNECTIONS INC ... . |- 01/30/2024 . | MORGAN STANLEY ..
..977852-10-2 |WOLFSPEED INC ...evvvvvvvreeeiiiiiiiiieiiieieieeeeees oo . 01/30/2024 . | MORGAN STANLEY ...........
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded XXX 29,930,097 (7,128,330) 10,276,835
BANK OF AMERICA/MERRILL
..000850-14-2 | AMERICAN COM BARG SER A ANTI DILUT ............ [.oeeees . 03/31/2024 . |LYNCH ...ovvvviiniiiiiiinn |oees 733,826.000 |......... 319,904 [....ccooiiiiiiiiiins fonnnnnnnns 331,625 [....vennnnn 344,018 [l (12,392) |ooeeeeeeneiiiins s e (12,392) [ [ 331,626 [ | (11,721)
BANK OF AMERICA/MERRILL
..000850-18-3 | AMERICAN COM BARG SER B ANTI DILUT ............ [.ceeees . 03/31/2024 . |LYNCH ...ovvvviiniiiiiiinn |oees 505,635.000 |.. 305,744 |.... (11,844 |....
..BASIMT-ML-7 |ENVISION HEALTHCARE CORP .......cevvvvvvevviinnnns [ereeenn . 03/31/2024 . | WELLS FARGO .......cccvvvn |oeeenns 16,581.000 |.. BR[0T I U RN
BANK OF AMERICA/MERRILL
..BAS1K1-CB-3 | SERIES A ANTI-DILUT WRNT 25 SHARES .... oo |eeeennn [ 0373172024 L JLYNCH Loovvvvvveiieiiiiiiies oo 54,041.000 |.......1,256,453 [......cccccceiiinnn founnnnns 1,223,024 |........ 1,351,025 |...... (128,001) |.eeeeeeeeeeennes foveviiiiiiiienns foueees (128,001) |.oeveeeeniiiinne fouennnns 1,223,024 |..
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,980,614 XXX 1,970,751 1,989,9% (150,671) (150,671) 1,970,751
BANK OF AMERICA/MERRILL
..464287-15-0 | ISHARES CORE S&P TOTAL U.S. STOCK ........ccevws freennn . 02/08/2024 . | LYNCH [ 4,69.000 |......... 515,113 499,973 |.... ....499,973 |.. . 15,140
..464287-72-1 | ISHARES US TECHNOLOGY ETF TRUST ........eevvuenn [erreenn . 02/28/2024 . |Various ... U IO 12,700.000 |...... 1,647,917 ..1,677,341 1,677,311 (29,424)
BANK OF AMERICA/MERRILL
..78462F-10-3 | SPDR S&P 500 ETF TRUST ........cceeeeeeieeeeieeeess [eenennn . 03/21/2024 . JLYNCH ...oovveeiiiiiiiiiinnn oo 11,488.000 |...... 5,807,751 |oooooeiiiiiiiiiiinns oo 5,333,899 |........ 5,460,361 |...... (126,463) [.ooooeeeeeeienes oo oo (126,463) |...oooveeeeeiees |oeeeenns 5,333,899 |..oooeeiiieiens e 473,853 |....... 473,853 |............ 21,897 [oieiees o] i,
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 7,970,781 XXX 7,511,212 5,460,361 (126, 463) (126,463) 7,511,212 459,569 459,569 21,897 XXX XXX
5989999997. Total - Common Stocks - Part 4 50, 158,327 XXX 39,412,060 41,484,220 (7,405,463) (7,405,463) 39,412,060 10,746,267 10,746,267 262,856 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 50, 158,327 XXX 39,412,060 41,484,220 (7,405,463) (7,405,463) 39,412,060 10,746,267 10,746,267 262,856 XXX XXX
5999999999. Total - Preferred and Common Stocks 50, 158,327 XXX 39,412,060 41,484,220 (7,405,463) (7,405,463) 39,412,060 10,746,267 10,746,267 262,856 XXX XXX
60099999909 - Totals 6,284,468, 157 XXX 6,372,575,049 4,324,948,520 8,216,079 7,458,322 15,674,401 6,330,960, 467 (48,228,704) | (48,228,704) 76,057,058 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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
PENDING - CALL OPTION
ON JUN24 SPX @5200,
effective 02/16/2024,
attached to Cash

CALL OPTION ON JUN24 [Security - (912810TH1)

SPX 85200 .....cceeniens |neeeeiiiiiiieieiiiiiieeees | aeeeeeeeeianns Equity/Index |OBOE ........ccouunnns 529900RLNSGAQOUPEHS4  |. 02/16/2024 |. 06/21/2024 |.............. 16]....... 8,320,000{......... 5,200.00 |..euuiiiiiinnnnns foorennnns 163,216 [..ooovvveeniiies | 108,365 [.oveeeeees [ 204,640 |..ovenniiiiiini foriiiis e (54,851)].ceveniiiinnnnnns foovevnniiniiiiiinn [ evvviiee | e
0229999999. Subtotal - Purchased Options - Replications - Call Options and Warrants 163,216 108,365 | XXX 294,640 (54.851) XXX XXX
0289999999. Subtotal - Purchased Options - Replications 163,216 108,365 | XXX 294,640 (54.851) 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 163,216 108,365 | XXX 294,640 (54.851) 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 163,216 108,365 | XXX 294,640 (54.851) 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

PENDING - WRITTEN CALL:
OPTION ON JUN24 SPX
@5400, effective
02/16/2024, attached
CALL OPTION ON JUN24 [ to Cash Security -

SPX @5400 .............. (912810THT) .ovvvvnenns | eoeeeeviinnnnns Equity/Index |OBOE ........ccouunnns 529900RLNSGAQOUPEHS4  |. 02/16/2024 |. 06/21/2024 |.............. 16]....... 8,640,000]......... 5,400.00 |...oiiiiiiinnnns foeeennns (60,976)[...ccvvvvnnnniiins Jovnnnnnns [COREL) P (118,000)]. .evveenieiiinnnn fooniiiiiiniiininis e 20,492 | Lo | |
0719999999. Subtotal - Written Options - Replications - Call Options and Warrants (60,976), (40,484) XXX (118,000) 20,492 XXX XXX
0779999999. Subtotal - Written Options - Replications (60,976), (40,484) XXX (118,000) 20,492 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 (60,976), (40,484) XXX (118,000) 20,492 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 (60,976), (40,484) XXX (118,000) 20,492 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 NAVE CDS ON IR GOLDMAN SACHS BANC [ | | credit

BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ USA e KD3XUN7CBT14HNAYLUO2  |. 05/23/2019 [. 06/20/2024 |......evvvvvvvnn fonnnns 2,600,000 |event/(5.0000) |....... (498,829))...uvveeviinnnnns [orreenne (32,861)......... (27,491)] cevvvnne [ (27,491 TR TE ) PO RN 24,586 |..ovvnnniiiiiiinnn [ 3FE ...... 0001 .eevnnenens
MORGAN STANLEY | | || e credit

BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ CAPITAL PARTNERS .. 17331LVCZKQKX5T7XV54 |.03/18/2021 |. 12/20/2025 |........evvvvvee founnnns 2,000,000 |event/(5.0000) [....... (336,699)]...enneeeiiininns [orreenns (25,278)....... (125,899)] .eevevnns [oevnnns (125,899)|........... LA L PP R 17,71 s [ 4FE ... 0001 .eevnnenens
MORGAN STANLEY | | || e credit

BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ CAPITAL PARTNERS .. 17331LVCZKQKX5T7XV54 |.03/18/2021 |. 12/20/2025 |........evvvvvee founnnns 2,000,000 [event/(5.0000) [....... (199,691)]..eeveveiiiiinn [ (25,278)....... (142,228)] .eeveevnns [oevnnnn (142,228)|.......... [0 (ST O RN R R R 4FE ... 0001 .oeennnnens
GOLDMAN SACHS BANK | | | | s credit

BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ USA oo KD3XUN7CBT14HNAYLUO2  |. 03/07/2022 |. 12/20/2026 |.......evvvvvnn fonnnne 5,000,000 [event/(5.0000) [....... (337, 411 o (63,194)f....... (584,880)(...ceunnenn feunneen (584,880)f........ (11,081)]cevvenieciinen feeeeeees 17,635 [ [ 3FE ...... 0001 .evvnnnnens
GOLDMAN SACHS BANK | | | | e credit

BOND PORTFOLIO ........ SCHEDULE D .. | Credit........ USA KD3XUN7CBT14HNAYLU02 ). 11/17/2022 |. 12/20/2027 |.... I 5,000,000 [event/(1.0000) |......... 335,699 (70,938)[.eeeeeeeees fonnnnn.. (70,938, (17.888)) e o (16,492)] e e [FE L 0001 ..oevnnnnns
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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 Item Exposure | Entity (b)
SINGLE NAVE CDS ON BLL GOLDMAN SACHS ...credit
........................... BOND PORTFOLIO ........ | SCHEDULE D .. [Credit........ | INTERNATIONAL ...... VW22LROWP2IHZNBB6KS28 |. 12/29/2022 |. 12/20/2025 |..........cevunt |-oeeenn 1,000,000 fevent/(1.0000) |.......... 18,931 [ocooeerririinnins Joovennnnnn (2,528)[cee e (12,189)] e [ (7,975)] e (1, 786)e s v (1,592)] s [ |SFE L1000 e
SINGLE NAVE CDS ON SEE GOLDMAN SACHS [ credit
BOND PORTFOLIO .. SCHEDULE D .. |Credit........ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 12/29/2022 |. 12/20/2025 |.... T 1,000,000 jevent/(1.0000) e (7,975)] ... e (B7,051)]eveneeen 8,462 [ [ (1,388 [ | SFE 0001
NI GOLDMAN SACHS | | | e credit
TONA v BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 12/29/2022 |. 12/20/2025 |...evvenrvvvnnnn fonnnns 1,000,000 [event/(5.0000) |.......... 35,000 [eeneeieiinnnnes Jovrennnns (12,639)f........ (67,051)ceenneeecs o (12,169).vvvvvvvann (6B64)).eeeeeeeeeeeeees [t (2,984 | [ SFE 0001 .eevnnenens
SINGLE NAME CDSoNCS | |} (e 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 [.....ccevvrvunvees |oevennnn(75,833)....... (167,925)).cccvnnnnns [onnnnn. (167,925))..........468,550 [o..oovveennnnnnns |ovvnnnn (452,749 iviviiieiiies Jevneeeeeevenennn | TFE 00010001 e
SINGLE NAME CDS ON BANK OF AMERICA, | | | e credit
AMGFIN Lo BOND PORTFOLIO ........ SCHEDULE D .. |Credit........ NA BATYDEB6GKMZ0031MB27  |. 11/07/2023 |. 12/20/2028 |......evvvvvvvnn fonnnns 3,000,000 [event/(5.0000) [....... (132,666)[.....ccvvneeeennn fernnnns (37,917)f....... (352,664)] .evveennne [oennnne (352,664)|......... (74,392)).ceveeeiiiiiinnns [ (-7 PO ERR N 3FE ...... 0001 .eevnnenens
SINGLE NAVE CDS ON LRI GOLDMAN SACHS [ credit
........................... BOND PORTFOLIO ........ | SCHEDULE D .. [Credit........ | INTERNATIONAL ...... VW22LROWP2IHZNBB6KS28 |. 12/27/2023 |. 12/20/2028 |................ |....... 1,000,000 Jevent/(5.0000) |....... (173,519)....ccevvvvnnnnnns |oveeeen. (12,639)]....... (176,060)] .......enn. |ooeen.. (176,060)]...e... (12,509)] v e 8,715 s e [SFE 441 ]000T e
1129999999. Subtotal - Swaps - Hedging Other - Credit Default 1,921,473 (303,333)  (1,735,280) XXX (1,735,280) 361,850 (389,512) XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 1,921,473 (303,333 (1,735,280) XXX (1,735,280) 361,850 (389,512) 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 1,921,473 (303,333 (1,735,280) XXX (1,735,280) 361,850 (389,512) 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 1,921,473 (303,333 (1,735,280) XXX (1,735,280) 361,850 (389,512) XXX XXX
FX FORWARD (0.8351 JPMORGAN CHASE (0.83506 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 10/01/2021 . 09/30/2024 |.....evvvvvvvnnn fonnnne ST L VA VI ) N R R RN 489,839 | ..covvnnns [ 489,839 |..uuuniiiiiiii o LKLV N O RPN RN 19,536 | .ooveennns 0002 .oovvvnnnnne
FX FORWARD (0.8694 GOLDMAN SACHS BANK (0.86942 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA oo KD3XUN7CBT14HNAYLUO2  |. 04/21/2022 |. 09/30/2024 |....eevvvvvvnnn foerrnnnnns 80857711 USD e feerrrnieeeeeenes [ s L7 X 72) IR I 7728 E R LU0/ R A R, 2,863 | ...oeennnn 0002 .oovvvnnnnne
FX FORWARD (0.908 EUR) (0.90802 EUR) /
JAUSD EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 04/27/2022 |. 04/30/2024 |.....evvvvvvvnnn fennnnns 5,233, 3311 USD e foerernieeeeeenes foeeniiii e 95,166 [..evneeeees e 95,166 [...neeeevnnniees Jovrinnnns K TCT A/ R AR R 7,502 coeeennnnn 0002 .oovvvnnnnne
FX FORWARD (0.7898 (0.78976 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 04/27/2022 |. 04/30/2024 |.....evvvvvvnnn fonnnnns ESVST X Y V0 R R R N 10,947 [.oeeeeiiis o 10,947 [ooeeiiiiiieeees i 46,908 [...eneeiiiiiins [ feeees 7,251 ceeeennnnn 0002 .oovvvnnnnne
FX FORWARD (0.9017 GOLDMAN SACHS BANK (0.90166 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA oo KD3XUN7CBT 14HNAYLUO2  |. 06/28/2022 |. 06/30/2025 |.....evvvvvvvnnn foevinnnns 92,613|1 USD [ e [ e 5,491 | e 5,491 v o 327 FR (R R, 5,547 | woveinnnnn 0002 .oovvvnnnnne
FX FORWARD (10.3903 GOLDMAN SACHS BANK .(10.39030 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA e KD3XUN7CBT14HNAYLUO2  |. 08/25/2022 |. 07/31/2025 |....evvvnvvvinn fonnnns SN VLe SN0 7t VA V10 R R R N 69,487 [..eeeeeeis [ 89,487 [ | 523,364 |..eevvniiiiinnn o s 52,528
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 |...evvvnrvvvvnnn foennns 1,820,688 |(1 USD) [ Jeeneeeiiiins [ e 1,621 | oo | L7 1 U R [Q[USTCY/0)) AR IR RN 10,515 .......... 0002 .oovvvnnnnne
FX FORWARD (0.9073 GOLDMAN SACHS BANK (0.90733 GBP) /
GBP) / 1USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... SA .. KD3XUN7CBT14HNAYLUO2  |. 09/23/2022 |. 04/30/2024 |.... e feeenenn.. 439,75111 USD .
FX FORWARD (0.9898 (0.98983 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... KD3XUN7CBT14HNAYLUO2  |. 09/23/2022 |. 04/30/2024 |....evvvvvvnnnn foorrnnnnns 355,61511 USD [ i [ e (24,839)] .eevvvnnns [ (2] EU [TNCXC T I O AR R 510 weveennnns 0002 .oovvvnnnnne
FX FORWARD (10.1337 . (10.13372 SEK)
SEK) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA KD3XUN7CBT14HNAYLUO2  |. 12/16/2022 |. 07/31/2025 |.... .. 487,185}/ 1 USD s
FX FORWARD (0.9142 (0.91422 ERR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 12/19/2022 |. 09/30/2024 |.......evvvvvvvn founnnnnnns 283,20911USD [ e [ e 1,382 [ceneeeees [ 1,382 oo Jeenis T288 [ i [ 1,003 ..oeeeee 0002 .oovvvnnnnns
FX FORWARD (0.9054 (0.90535 EWR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 01/18/2023 |. 04/30/2024 |.... oo feeeeeennn 170,099 11 USD eereereeennnnes [ e e 3,582 [ JA03 [ e e 284 0002
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 [ e [ e [:1:7)) PRI R (301573 AR I, 2,51 [ i fo 31| s 0002 .oovvvnnnnne
FX FORWARD (0.9088 JPMORGAN CHASE (0.90875 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/07/2023 |. 02/21/2025 |.....evvvnvvvenn feunnns LI LV O R () R 751 [ o, LY IE) 1 ORI RN LR F KR N 52,078 [ ..ovennnns 0002 ..ovvennnnns
FX FORWARD (0.9116 (0.91159 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 02/07/2023 |. 09/30/2024 |.......evvvvven founnnnnnns 962,047 [1 USD e oo i [ FAETE T SRR N UARTE) R I 28,571 [eeieiiiiiines o [ 3,406 | ...ccennnn 0002 ..ovvennnnns
FX FORWARD (10.1832 GOLDMAN SACHS BANK .(10.18318 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... USA Lo KD3XUN7CBT 14HNAYLUO2 ). 04/19/2023 . 07/31/2025 |....evvnvvvvvnnn foeiiiinnns 231,656/ 1USD  fiiieiiiiines oo e foiinn 6,065 [ eeeeennnn [oriiinnnnns [0S TR FTTTTTIIN 13,081 |ooveveiiiiiinne oo v 1,338 .ooeennnns 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
FX FORWARD (0.8935 GOLDMAN SACHS BANK (0.89348 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 04/20/2023 |. 06/30/2025 |....evvvvvvvvnnn foorennnnnn 104,08711 USD [ i [ e 1,459 [ o LIS PO RN 2,521 |veeeieiiiins [ e 582
FX FORWARD (0.8963 GOLDMAN SACHS BANK (0.89627 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA e KD3XUN7CBT14HNAYLUO2  |. 04/20/2023 |. 09/30/2024 |....eevvvvvvvnnn foerrnnnnns 888,116 1 USD e Joerrrnieeeeeenes [ s A2 I 21,224 oo o 22,458 oo e 3,144 ...l 0002 .oovvvnnnnne
FX FORWARD (0.9132 MORGAN STANLEY (0.91315 EWR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 05/24/2023 |. 05/28/2024 |.... [T R 21,023,088 1 USD .
FX FORWARD (0.8095 JPMORGAN CHASE (0.80945 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... 7HBGLXDRUGQFUSRNES7  |. 05/24/2023 |. 05/28/2024 |.......evvvvveen feunnns 29,096,99411 USD [ e [ e (659,347)] .eevvvvnnnn [eunnnnn [(CISE TR U R PRI I R KR AR 57,994 | .......... 0002 .oovvvnnnnne
FX FORWARD (0.9162 JPMORGAN CHASE (0.91624 EUR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... 7HBGLXDRUGQFUSRNES7  |. 05/26/2023 |. 05/28/2024 |.... P I 8,601,701|1 USD .. ... 70,481]... .. s ... 223,492 ...
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 |.....evvvvvvvnnn foennnns 1,178,069 |1 USD [ e [ e (27,452)] cevvvnees foeeeee e (27,452)) i o 10,588 | o [ 2,348 0002 .oovvvnnnnne
FX FORWARD (10.4866 GOLDMAN SACHS BANK .(10.48659 SEK)
SEK) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... USA .. KD3XUN7CBT14HNAYLUO2  |. 06/22/2023 |. 07/31/2025 |.... e e 226,289/ 1 USD eereererrnnenes [ e feerei (222)] e e (222)) e e 18138 [ e [ 1307 0002
FX FORWARD (0.8898 (0.88982 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/22/2023 |. 02/21/2025 |......evvvvvvven founnnnnnns TAT 33T USD  eeeeeeneeeeeees oo e [ 17,648 [t | 17,648 |ooeveeieciiiin o 18,39 [ e [ 3,537 | weeeeninnn 0002 .oovvvnnnnne
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 foerennineeeeines o s 29,426 | .oeeeniinnn [ 20,426 |.covveniiiiiiinn oo <2 FOUR [ T, 3,848 .......... 0002 .oovvvnnnnne
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 |......evvnvvvven founnns 22,320,840 11 USD [ s [ e 2,71 [ [ P22 A T ORI RPN 198,346 [..eneeeevnninnens fevenniiniieiines oo 54,799 | ......eeen 0002 .oovvvnnnnns
FX FORWARD (0.8733 JPMORGAN CHASE (0.87334 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 07/20/2023 |. 06/30/2025 |....evvvvvvvinnn foenne 1,880,120[1 USD e foereriineeeeenns o s 65,635 |..oevrnnnns [ [STCK SN IR PR LTI 2 U (PR R 10,507 | weennnnees 0002 .oovvvnnnnne
FX FORWARD (0.8927 (0.89272 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 07/27/2023 |. 07/25/2024 |......ovvvvvvven founnnn 24,622,318|1 USD [ e [ e 757,593 | ceeeeniin [ FETAR- 5 P R 625,903 |.evveniiiiiiiins [ [ 69,404 | .......... 0002 .oovvvnnnnne
FX FORWARD (0.9097 (0.90970 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 08/25/2023 |. 07/25/2024 |.....evvvvvvnnn fonnnnns QIRCICTARTR o V0 J K RN 19,846 [..eoeeeeeis | 19,846 [..eeviviiieeees fovviinnnns 40,254 .o e 4,418 ..o 0002 .oovvvnnnnne
FX FORWARD 0.8137 GBP JPMORGAN CHASE ..0.81367 GBP /
7 (1USD) wevvvens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... THBGLXDRUGQFUSTRNES7  |. 09/21/2023 |. 05/28/2024 |.....evvnvvvvnnn foeeeinnnnns 65,136 (1 USD)  eeeeeeeiieinnnn fooreei e [ 1,820 |ceeeeeeiien e 1,820 [ i [RGI:L23) R R R 130 e 0002 .oovvvnnnnns
FX FORWARD 0.9287 EUR ..0.92870 EWR /
7 (1USD) wevvvens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/21/2023 |. 05/28/2024 |.......evvevvvee founnnnnnns AR INVZICY (G VA0 R AR RN RN RN 1,002 [ [ 1,002 [oeiiiiiiiiiins [ [C5:7223) FRR RN RN 21 s 0002 .oovvvnnnnne
FX FORWARD (0.929 EUR) (0.92902 EWR) /
JAUD EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/21/2023 |. 05/28/2024 |.......evvvvvvve founnnnnnns 885, 2111 USD [ e [ e (3,064)] .evvenneans o [RTVLCLY) I T LIRS FO AR R 1,107 e 0002 .oovvvnnnnne
FX FORWARD 0.9279 EUR ..0.92785 EWR /
7 (1USD) wevvvenns EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/26/2023 |. 09/30/2024 |.......evvvvvven founnnnnnns 801,848|(1 USD)  eeeeeeriiinnnens Joorrennnneeeeeens o v UL TA T SRR R 2174 ) AP (20,696)[.....ccevvmnneens Jernnnnnieiiinnns [ 2,839 .o 0002 .oovvvnnnnne
FX FORWARD (10.7324 GOLDMAN SACHS BANK . (10.73240 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 09/26/2023 . 07/31/2025 |..evvvenvvvinnn foerininnns S22 (1Y VA VI R ) R RN (12,060)( +evnneeees o [QPNUCIT)) R FCH IR 2o R R RN 3,031 coeeeennn 0002 .oovvvnnnnne
FX FORWARD (0.9215 (0.92150 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/26/2023 |. 02/21/2025 |......evvvnvvvnn founnnnnnns 618,552 (1 USD e o e [ (5,916)] cevvnneens o (5,916)[..ceeeveiiieees Joevinnnnns T CIULCTN R AR R 2,927 weeeiinnnn 0002 .oovvvnnnnne
FX FORWARD (0.9168 (0.91675 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/26/2023 |. 06/30/2025 |.......eevvvvven founnnnnnns 661,025[1 USD e oo e [ [(C:°70) FRRRRUU R [(HC°70) AR T LIRS R AP RN 3,694 .......... 0002 .oovvvnnnnne
FX FORWARD (0.8223 MORGAN STANLEY (0.82225 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 09/27/2023 |. 09/26/2024 |........evvvven feunnnn 32,152,90411 USD [ e [ feee (1,246, 717 veveneeeeen | (1,246, 717)]. e [ 267,231 |oeveeeeeeiine [ e 112,582 coveeennns 0002 .oovvvnnnnne
FX FORWARD (0.8977 GOLDMAN SACHS BANK (0.89772 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2  |. 10/02/2023 |. 09/29/2027 |......evvnvvvvnn founnns 16,395,919|T USD [ i [ [ (367,325)] «eevvvvnnnn feunnnns [RELCTA:5) | R RN 332,974 | [ e 163,340 | .......... 0002 .oovvvnnnnns
FX FORWARD (0.9071 (0.90706 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/15/2023 |. 11/21/2024 |....ovvenevvvnnn fennnins 8,341,165[1 USD oo [ e e 82,601 [..eueeeees o 82,601 [ooeveeeeiiiiiiinn fenns 211,104 [ i e 33,464 | .......... 0002 .oovvvnnnnne
FX FORWARD (0.9071 (0.90706 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 11/15/2023 |. 11/21/2024 |......evvvevvven fonnnnn S (VA 1STCY VA N R N E R R A40,777 [ eeveneeees oo B0 TTT e [ LI VIR0 728 R FRRRR RN 178,575
FX FORWARD 0.9139 EUR ..0.91388 EWR /
7 (1USD) wevvvens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 | 12/11/2023 |. 11/21/2024 |....ovveeeivinnn fennnins 8,278,956 [(1 USD)  eeeeeeiiiiiinn [ [ e (2471)) ISR (22,449).ccvvvneieiiinnnn o [ (UR<122:)) R RPN RN 33,215 | weeeennen 0002 .oovvvnnnnne
FX FORWARD (0.7977 (0.79771 GBP) /
GBP) / 1USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/13/2023 |. 04/30/2024 |.... oo e 802,289 11 USD .. ....(6,282) ... L 7,409 ...
FX FORWARD 0.7973 GBP MORGAN STANLEY ..0.79733 GBP /
7 (1USD) wevvvens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 12/13/2023 |. 06/27/2024 |......evvvvvvenn feonnns ARSI (G VS 10) R R RN R RN 57,279 | eeveeiin [ 57,279 |eueeeeeiiiiines o [(CIT/CI0)) PR AR R 18,505 .......... 0002 ..ovvennnnns
FX FORWARD (0.9212 (0.92116 EUR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/13/2023 |. 04/30/2024 |.... ....872,805]1 USD .. 22,790 ...
FX FORWARD 0.911 ..0.91163 EWR /
/ (1USD) tevvvnnnnnnns EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573 |. 12/13/2023 |. 11/21/2024 |.....eevvevvvnnn fonnnnns 5,928,878 (1 USD)  Jiiiiiiiiiins Lo e foeeennnnn (30, 112) e (30, 12)].eeneiiiiiiinees oo (150,530)].cevveeviinnines foovvrnnnnniiiiins foeeninnes 23,786 [ ...oennn.. 0002 ..ovvennnnns




STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current

Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end

Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure

FX FORWARD 0.8988 EUR ..0.89880 EWR /

7 (1USD) wevvvenns EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 12/14/2023 |. 09/30/2024 |.......evvvvvvee founnnnnnns 625,272 (1 USD) (13,267)].eeeevinieees fovvnnnnns [QETR-CTA) AR PR NPT 2,214

FX FORWARD (1.4841 MORGAN STANLEY (1.48414 AUD) /

AD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 12/14/2023 |. 12/17/2024 |....oevvvvvvvnnn fennnnns 9,433,032[1 USD e foererrienn e e 233,556 | .eeeernnnnn [ 233,556 |..oevvneniniiiinn feeee 802,211 | [ [ 39,884 | 0002 .oovvvnnnnne

FX FORWARD (0.8965 MORGAN STANLEY (0.89645 EUR) /

EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 12/19/2023 |. 12/19/2024 |.... [T R 13,990,885 1 USD . ....275,562 |...

FX FORWARD (10.0845 GOLDMAN SACHS BANK .(10.08452 SEK)

SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA oo KD3XUN7CBT14HNAYLUO2  |. 12/19/2023 |. 06/27/2024 |.....evvvvvvvnnn foerrnnnnn 499,706 |/ 1USD  eeeeeienieiieenn o e [ 26,403 | ..covnnnnnn [ 26,403 [oeeeniiiiiiines e 29,963 [ i [ 1,227 0002 .oovvvnnnnne

FX FORWARD (0.7883 JPMORGAN CHASE (0.78834 GBP) /

GBP) / 1USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... 7HBGLXDRUGQFUSRNES7  |. 12/20/2023 |. 12/19/2024 |.... [T R 66,753,939 |1 USD .. ....154,286 |...

FX FORWARD (0.7885 (0.78847 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 12/20/2023 |. 05/28/2024 |......eevvvvvvnn fennnnns 2,006,392|11 USD [ fereeeeeei [ [ 7,256 | cevennnees oo T,256 [eeeeiieiiienes Joeennnnn 18,231 [ [ e 3,999 0002 .oovvvnnnnne

FX FORWARD (0.9061 (0.90607 EUR) /

EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/20/2023 |. 05/28/2024 |.... P I 1,108,073 |1 USD N R N R I [+ A RO SN 20,167 [ Jeeeeen e 28,627 o [ e 2,209 el 0002

FX FORWARD (0.8977 MORGAN STANLEY (0.89772 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 12/20/2023 |. 12/19/2024 |.......eecvvvven founnns 19,743, 21411 USD [ [ e [ 362,504 | .oeevninnn [ 362,504 |..eveniiiiiiiins o LT RK VN FOURR KR RN 83,795 | ..oceeen 0002 .oovvvnnnnne

FX FORWARD 0.9061 EUR ..0.90607 EWUR /

7 (1USD) wevvvees EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/20/2023 |. 05/28/2024 |.......evvvvvven founnnnnnns 238,390 |(1 USD) [ Joerrnieeeeeeiees [ s (4,554)] ceevevnnnnn [ (351570 FOPR R [(T1-I°)) R AR R, LYE) . 0002 .oovvvnnnnne

FX FORWARD (1.5099 MORGAN STANLEY (1.50985 AUD) /

AD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKX5T7XV54 |.01/16/2024 |.01/21/2025 |.......evvvvvvee founnnns 9,106,813 [1 USD  oeeeeeiiriiinins [ e o 71,626 [.eveneeees o A7) R R, A -] R FPR RN 41,005 [ cevvennnns 0002 .oovvvnnnnns

FX FORWARD (0.9194 MORGAN STANLEY (0.91937 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... CAPITAL PARTNERS .. 17331LVCZKQKX5T7XV54 |. 01/23/2024 |. 04/25/2024 |.......eevvvvver [ounnnns B AR V0 R R RN R RN 10,605 [.eneeeeeens | 10,605 |oeeveeeneieiiinnn [ U/ R AR R LY 0002 .oovvvnnnnne

FX FORWARD (0.7891 MORGAN STANLEY (0.78909 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 01/23/2024 |. 04/25/2024 |.......evvvvvvn founnnnnnns QSIS TCIVH VIS P ) R R, [SISX ) (U (512 U (RN L5152 R [N R ) IR 0002 .oovvvnnnnne

FX FORWARD (0.7837 (0.78368 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 01/24/2024 |.01/30/2025 |.......eevvvvven founnns AREE I V) R RN R K AR 166,833 [.eveneeeees [ 166,833 |.ooevveiieeeiens [ 166,833 |.eevvneieeeiinn o s 99,544 | .......... 0002 .oovvvnnnnne

FX FORWARD 0.9049 EUR ..0.90487 EWR /

7 (1USD) wevvvens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 01/24/2024 |. 12/19/2024 |.....eevvvvvvnnn fennnnns 1,043,234 [(1 USD)  [oeeeeeeieieeeeeen oo v [ (11,300) vevnneeeees o (11,300)]ccevvveneeeeinnn foens [RATREIV0)) K AR R 4,48 ... 0002 .oovvvnnnnns

FX FORWARD (0.9022 (0.90223 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 01/24/2024 |. 02/21/2025 |......eevvvvvvn founnnnnnns 452411 UD [ e [ [ 4,400 | ceeennee feeieens LC31V[V N U RN 1V[VN R FO P RN 1,962 covvennnns 0002 .oovvvnnnnne

FX FORWARD (0.7844 MORGAN STANLEY (0.78439 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 01/24/2024 |. 09/26/2024 |........eevvvvve founnnnnnns 801,893 (1 USD e e e [ 6,316 [.eeeeeeees | (1A (1N R T (752 (1) AR FPPPPRR RN 2,808 .evuennnns 0002 .oovvvnnnnne

FX FORWARD (0.9092 JPMORGAN CHASE (0.90918 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 01/29/2024 . 01/30/2025 |.......evnvvvven feunnns 10,785,442[1 USD oo foee e e 46,739 | ooeeeniis [ 46,739 [oeeneeiiiininens |oevininnns TN PO RPN 49,296 | .......... 0002 .oovvvnnnnne

FX FORWARD (0.9268 MORGAN STANLEY (0.92676 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 02/12/2024 |. 04/25/2024 |.......eevvvvvvn founnnnnnns 632,30911 USD [ e [ e (1 A28)] e [ [RIRVC)) AR R [ VX)) SR A R, 827 [ weveennnns 0002 .oovvvnnnnne

FX FORWARD 0.7925 GBP MORGAN STANLEY ..0.79248 GBP /

7 (1USD) wevvvenns EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 02/12/2024 |. 04/25/2024 |......evvvvvnnn fooerrnnnns ICTR:ECION (V') ) I PO RPN R RN L1 U F L1 R F LN R A R B s 0002 .oovvvnnnnne

FX FORWARD (0.9091 (0.90908 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 02/21/2024 |. 02/27/2025 |....evvvnvvvvnnn fonnnns F SIS 0 V0 R RN R N 30,600 [..euneeeens o RCUNCIVUN RN R, FCLUNCIVUN R AP RN 46,114 .......... 0002 .oovvvnnnnne

FX FORWARD (0.7893 (0.78928 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 02/28/2024 |. 09/26/2024 |......eevvvvvvnn fennnnns LIRCRZNCICI0N V)N POV R AR R 3,578 | ceeeieee e T4 O TR £ (SRR IR RN 6,774 .oueennens 0002 .oovvvnnnnne

FX FORWARD (0.9072 JPMORGAN CHASE (0.90723 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... 7HBGLXDRUGQFUSTRNES7  |. 03/26/2024 |. 03/27/2025 |....evvvnnvvvenn founns 100,390,921 [1 USD  Jeeeeeeeiieiiine [ e e 385,569 | ..eevvvnnnn [ 385,569 |..uvnnieiiiiii o 385,569 |..vvunieiiiiiin [ fes 499,197 | .......... 0002 .oovvvnnnnns

FX FORWARD (0.9074 MORGAN STANLEY (0.90739 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 03/26/2024 |. 03/27/2025 |.....evvvvvvrnn fennnnnn 2,635,008 1 USD e o i [ 9,682 | cevveee e 9,682 [cneeeiiiiiinens foeviiiinnns (eIt 72N R AR RN 13,103 | .oeeeneees 0002 .oovvvnnnnne

FX FORWARD (0.9118 MORGAN STANLEY (0.91178 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 03/26/2024 |. 12/19/2024 |.......evvvvvven founnnnnnns 666,820 |1 USD e foerereneeeeeees o i 2,371 | e e 2,371 oo | 2,371 oo e [ 2,830

FX FORWARD (1.3502 JPMORGAN CHASE (1.35015 CAD) /

CAD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7 |. 03/26/2024 |. 03/27/2025 |....evvvnvvvvinn fonnnind 6,619,853 [1 USD i oo i fo (18,820).eevveeens [ [REH:7I0)) I A (18,820)]..cevvveneniiinnn oo vt R,917] oo 0002 ..oevvnnnnns
1439999999. Subtotal - Forwards - Hedging Other 1,921,872 | XXX 1,921,872 7,329,555 2,288,939 | XXX XXX
1479999999. Subtotal - Forwards 1,921,872 XXX 1,921,872 7,329,555 2,288,939 | 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 1,921,473 (303,333 186,593 | XXX 186,593 361,850 7,329,555 (389,512) 2,288,939 | XXX XXX
1719999999. Subtotal - Replication 102,240 67,881 XXX 176,640 (34,359) XXX XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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 1,921,473 102,240 (303,333 254,473 | XXX 363,233 361,850 7,329,555 (423,872) 2,288,939 XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 .... .|Credit default swap effectively hedges credit risk exposure on the named debt security or related index or basket of debt securities.

0002 ....

Notional amount is equivalent to hedged amount of par on debt security. ..

. |Foreign Currency forward effectively reduces foreign currency exposure on foreign denominated BOUItieS. ..iuuiieeiiieeiiiii it e e et e et e et e et e et e e et e e aa e e aa e eaeaeeeaneeeanaeeanaeasnseasnaesansennnaasnnnansnnaes
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STATEMENT AS OF MARCH 31, 2024 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
ESMA ..o [ 461 |....... 119,659,623 |JIN 24 ...l EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.06/21/2024 .[CNE .................. LCZ7XYGSLJUHFXXNXD88  |.03/11/2024 .]...5,191.3068 |...5,308.5000 |.............. 5,763 |ceeeeeeeeiiiiiniinnns oo 2,701,302 [ceevvnnininninnnn fevveiiiiiiiiiiins oo s 2,701,302 |........ 5,439,800 | 100/100 .....cevws | eerererrnnnnns 50
FUTURE S&P MID 400
[ A 85 [........ 25,382,540 [EMINI JUN 24 ......... EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.06/21/2024 .[CNE .................. LCZ7XYGSLJUHFXXNXD88  |.03/11/2024 .|...2,986.1812 |...3,077.4000 |............. 91,800 [ovevvvveeeeennnnninns foeeeens 775,360 |ooeveeeeieeeienes oo e e 775,360 |........ 1,283,500 [100/100 ....ccoee|eeeeeeeennns 100
FUTURE MSCI EAFE
MFSM4 .o [ 180 |........ 20,949,635 [ INDEX JUIN 24 .......... EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.06/21/2024 .[ICE .................. 5493004R83R1LVX2IL36 |.03/11/2024 .|...2,327.7372 |...2,357.1000 |............ (54,900) |.eeeeveiiiiiiieieeees [ 264,265 [ v e e 264,265 |........... 637,483 [100/100 ... | enninnnnnnnnne 50
FUTURE RUSSELL 2000
RTYM4 ... v, 367 |........ 38,699,265 |EMINI CME JUN 24 .... [EMP. DEF. COWP. ..... STMT. INC. . [Equity/Index [.06/21/2024 .|CME .................. LCZ7XYGSLJUHFXXNXDB8  |.03/11/2024 .]...2,108.9518 |...2,145.9000 |............ 137,625 |.oooeeeeeiiiieeeeees v 678,000 [...oevvveennennne Jooeeriiiiiiiiiins fooiiiiiiiiiiiiins fouennns 678,000 |........ 2,385,500 |100/100 ....eveveefivviiiiinnnns 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 180,288 4,418,927 4,418,927 9,746,283 XXX XXX
PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
[ R 1,640 |......... 1,640,000 |JIN 24 ...t (912820CB5) ....oeeeeea [ weeeeeeeeen Rate........... .06/28/2024 .| TRADE ..........cce.. LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 106.7083 |..... 107.0156 |........... (172 1:1:) AU N RN R S 504,061 |........ 504,061 |........ 2,296,000 | wereriiiiiiiieeeens [ 1,000
PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
L 50 [cevvrerennns 50,000 |JUN 24 ... (912820CB5) ....ocoeees [ weeeeeeeeen Rate........... .06/28/2024 .| TRADE ..........cce.. LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 106.7083 |..... 107.0156 |....ovvveees LR < ) P R AN 15,367 |vvvvenne 15,367 |ovvvvvennnns 70,000 | vooeeeeeeeeeeeee s 1,000
PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
L U PO 90,000 |JIN 24 ... (912820CB5) ....oeoeees [ weeeeeeeen Rate........... .06/28/2024 .| TRADE ..........cce.. LCZ7XYGSLJUHFXXNXDB8  |.02/23/2024 .|..... 106.7083 |..... 107.0156 |............ OO O Tt 27,661 |.......... 27,661 [..oeeeeees 126,000 | .ooooeeeeeeeeee s 1,000
PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
L [ 20 PO 58,000 |JIN 24 ... (912820CB5) ....oeeeeea [ weeeeeeeeen Rate........... .06/28/2024 .| TRADE ..........cce.. LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 106.7083 |..... 107.0156 |....ovvveees (470 ) FOPRPRP R AN F R S 17,826 |.......... 17,826 |............ L1 N 1,000
PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
L 2 P 24,000 [JUN 24 .....ovvvnnnnnne (912820CB5) ....oeeeees [ weeeeeeeeen Rate........... .06/28/2024 .| TRADE ..........cce.. LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 106.7083 |..... 107.0156 |....ovvveeee (2525 PP R R AR R, 7,376 [euvvennnnns 7,376 |ovveeeennns XN CU[UJ N 1,000
PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
F4 ......... JN 24 ... (91282CCB5) Rate... .06/28/2024 .| TRADE ... LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 106.7083 |..... 107.0156 (1,523)]..
PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
L oy | 12,000 |JIN 24 ...t (9128200B5) ...oooeeeee | weeeeeeee Rate........... .06/28/2024 [TRADE ................ LCZ7XYGSLJUHFXXNXD88 |.02/23/2024 .|..... 106.7083 |..... 107.0156 |............. (1,406) |.vvvvveeeeeeeeeeeeene fovviiiiiiiiiiiins Jovvvviiiiiiiiiies o foriiiinnn, 3,688 |........... 3,688 |..ovvveenns 16,800 | .ovvvveeeeeeeeeeees [, 1,000
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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

1203

PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FUM4 e o K74 R 37,000 |JN 24 ................ (91282CCB5) ..eoeveeeee | weeeiirinnens Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.03/14/2024 .|..... 106.7188 |..... 107.0156 |............. (4,336) |- .veeeeeeeiiiins [eeeeeiiieeeeees feeeiiiieeeiies e o 10,984 |.......... 10,984 |............ 51,800 | .oovvevvniiininnn | e 1,000
PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FWM4 e o 8,814 [......... 8,814,000 |JUN 24 ................. (91282CCB5) ..eeeveeeee | weveiiiinnens Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.03/14/2024 .|..... 106.7341 |..... 107.0156 |........ (1,082,895) [.ieeeeeeie fereeeieiiiieis e e | 2,481,076 |...... 2,481,076 |....... 12,339,600 | .evveereiiiiiiiens [eeeis 1,000
PENDING - FUTURE US
5YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 5YR NOTE | Security - Interest CHICAGO BOARD OF
FUM4 e o 10 foeeeennes 10,000 |JUN 24 .....eeeeeen (91282CCB5) ..eoeveeeee | weeeiiiininens Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.03/20/2024 .|..... 106.9063 |..... 107.0156 |............. (TA72) [ o o e s 1,004 |........... 1,09 |............ 14,000 | evveeeeiiiiiiiens [ 1,000
PENDING - FUTURE
NASDAQ 100 E-MINI JUN
24, effective
03/11/2024, attached
FUTURE NASDAQ 100 E- [to Cash Security -
NOM4 s [ 6 | 2,195,376 |MINI JUN 24 ........... (912820GP0) ...evvveeee | weveeiinienns Equity/Index [.06/21/2024 .|CVE .................. LCZ7XYGSLJUHFXXNXDB8  [.03/11/2024 .|. 18,294.8000 |. 18,475.0000 |............. (3,450) |- cveeeeeeeiiins [eeeeeiiiiieeees fereiiieeeiies e s 21,624 |.......... 21,624 |.....ee 106,200 | evvveeeeiiiiiiens e 20
PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
JIN 24 ... ... [ (91282CGPO0) . |Rate... .06/28/2024 .| TRADE ...
PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUMA e o KU R 60,000 |JUN 24 ................. (91282CGP0) ...evvveeee | weeeiiiinnens Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.02/23/2024 .|..... 102.3647 |...... 102.2422 |............ (12, 116) [eeeee e o o e s (7,348)|.......... (7,348)|............ 34,500 [ .ooovviieieeiiiis e 2,000
PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUMA L o 26 | 52,000 [JUN 24 ... (912820GP0) ...vvvveeee | weeeiiiiiaens Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.02/23/2024 .|..... 102.3647 |...... 102.2422 |............. (5,281) [ [ o e s (6,368)|.......... (6,368)[............ 29,900 [ .ooveviieieeiiiis e 2,000
PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUM4 e [ 49 | 98,000 |JIN 24 ................. (912820GP0) ...eeeeeeee | weviiiiinnnnns Rate........... .06/28/2024 .| TRALE ................ LCZ7XYGSLJUHFXXNXDB8 [.02/23/2024 .|..... 102.3647 |...... 102.2422 |............. (9,983) ] eeeeeeeeiiiiins foeeeeiiiiiiieeees | | |, (12,002))........ (12,002)............ 56,350 | .ooccceiiiiiiiiiis [heeennnns 2,000

LCZ7XYGSLJUHFXXNXDBS  (.02/23/2024 .|..... 102.3647 |...... 102.2422

....(5,634)[.
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point

¢'/03

PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUMA L o L IO 18,000 |JUN 24 ..o (91282CGP0) ...evveeeee | weeeiiiiinens Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.02/23/2024 .|..... 102.3647 |...... 102.2422 |............. (1,828) [eeeeeeeiieeeeiein [ o e s (2,204)|.......... (2,204)].cevnes 10,350 | evveeeeiiiiiiens [ 2,000
PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUMA L e KU R 60,000 |JIN 24 ................. (912820GP0) ...evveeeee | weeeiiiiiaens Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.02/23/2024 .|..... 102.3647 |...... 102.2422 |............. (6,008) [ [ o e e (7,348)|.......... (7,348)|............ 34,500 [ .oovviiieieeeiiis e 2,000
PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUMA L e 85 | 170,000 |JUN 24 ......eeeeeen (912820GP0) ...evvveeee | weeeiiiiinens Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.02/23/2024 .|..... 102.3647 |...... 102.2422 |............ (17,266) [.ceeeeeeeeeeeee e o o (20,820)|........ (20,820)]-...cvveeens (7 £\ U IR 2,000
PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUMA e o 7 [ 34,000 [JUN 24 ... (912820GP0) ...evvveeee | weveeiinienns Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.02/26/2024 .|..... 102.2930 |...... 102.2422 |............. (3,483) |- eeieeceeiiies [eeeeeiiieieeees [ e o (1,727)f.......... (1,727)|eccee 19,550 | wovvveviiiieieeen | e 2,000
PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
JIN 24 ... ... [ (91282CGPO0) . |Rate... .06/28/2024 .| TRADE ...
PENDING - FUTURE US
2YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 2YR NOTE | Security - Interest CHICAGO BOARD OF
TUMA e o 13 | 26,000 |JN 24 ................. (91282CGP0) ...evvveeee | weeeiiiinnens Rate........... .06/28/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.03/25/2024 .|..... 102.3047 |...... 102.2422 |............. (2,641) [ [ o e s (1,625)|.......... (1,625)|..cenee 14,950 | oooveeiiiiiieeei | e 2,000
PENDING - FUTURE US
10YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 10YR NOTE | Security - Interest CHICAGO BOARD OF
TYMA e o KU R 30,000 |JUN 24 ............... (912828YQ7) ...eevveeee | e Rate........... .06/18/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.02/23/2024 .|..... 110.0313 |..... 110.7969 |............. (2,384) | eiieiieiies [ [ e o 22,969 |.......... 22,969 |............ 63,750 | .eooviiiiiiiieeen | e 1,000
PENDING - FUTURE US
10YR NOTE JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US 10YR NOTE | Security - Interest CHICAGO BOARD OF
TYMA e o N 16,000 |JUN 24 ...........ee... (912828Y07) ....eoveeee| ceriiiinninnns Rate........... .06/18/2024 .| TRALE ................ LCZ7XYGSLJUHFXXNXDB8 [.02/23/2024 .|..... 110.0313 |..... 110.7969 |............. (1,250) [eeeiiinnneenee foeeeiiiiiiiiees o o e, 12,250 |.......... 12,250 |............ 34,000 | .ooooiiiiiiiniiii ] 1,000

LCZ7XYGSLJUHFXXNXD88  [.03/25/2024 .|...... 102.3359 |...... 102.2422
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Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number
of
Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(@)

Date of
Maturity
or
Expira-
tion

9

Exchange

10

Trade
Date

11

Transac-

tion

Price

12

Reporting

Date
Price

13

Fair Value

14

Book/
Adjusted
Carrying

Value

Highly Effective Hedges

15 16 17
Variation
Margin
Gain

to Adjust

Basis of

Hedged
Item

Deferred
Variation
Margin

Cumulative
Variation
Margin

Change in

(Loss) Used

Cumulative
Variation
Margin for
All Other

Hedges

19

Change in
Variation
Margin
Gain
(Loss)
Recognized
in Current
Year

20

Potential
Exposure

21

Hedge
Effectiveness
at
Inception
and at
Quarter-end

(b)

22

Value of
One (1)
Point

UXYM4 .

......... 2,500

............... 7,000

......... 2,500,000

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

............... 4,000

FUTURE US ULTRA 10YR
NOTE JUN 24

FUTURE US ULTRA 10YR
NOTE JUN 24

FUTURE US ULTRA 10YR
NOTE JUN 24

FUTURE US ULTRA 10YR
NOTE JUN 24

FUTURE US ULTRA 10YR
NOTE JUN 24

FUTURE US ULTRA 10YR
NOTE JUN 24

FUTURE US ULTRA T-
BOND JUN 24

FUTURE US ULTRA T-
BOND JUN 24

PENDING - FUTURE US
ULTRA 10YR NOTE JUN
24, effective
02/23/2024, attached
to Cash Security -
(91282CGP0)
PENDING - FUTURE US
ULTRA 10YR NOTE JUN
24, effective
02/23/2024, attached
to Cash Security -
(91282CGP0)
PENDING - FUTURE US
ULTRA 10YR NOTE JUN
24, effective
02/23/2024, attached
to Cash Security -
(91282CGP0)
PENDING - FUTURE US
ULTRA 10YR NOTE JUN
24, effective
02/23/2024, attached
to Cash Security -
(91282CGP0)
PENDING - FUTURE US
ULTRA 10YR NOTE JUN
24, effective
02/23/2024, attached
to Cash Security -
(91282CGP0)

PENDING - FUTURE US
ULTRA 10YR NOTE JUN
24, effective
02/23/2024, attached
to Cash Security -
(91282CGP0)
PENDING - FUTURE US
ULTRA T-BOND JUN 24,

effective 02/23/2024,

attached to Cash
Security -
(912828P46)
PENDING - FUTURE US
ULTRA T-BOND JUN 24,

effective 02/23/2024,

attached to Cash
Security -
(912828P46)

Interest

Interest
Rate...

Interest

.06/18/2024

.06/18/2024

.06/18/2024

.06/18/2024

.06/18/2024

.06/18/2024

.06/18/2024

.06/18/2024

.| TRADE

.| TRADE

.| TRADE

.| TRADE

.| TRADE ...

.| TRADE

.| TRADE

.| TRADE

CHICAGO BOARD OF
LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF
LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF
LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF
LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF
LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF
LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF
LCZ7XYGSLJUHFXXNXD88

CHICAGO BOARD OF

LCZ7XYGSLJUHFXXNXD88

.02/23/2024 .

.02/23/2024 .

.02/23/2024 .

.02/23/2024 .

.02/23/2024 .

.03/20/2024 .

.02/23/2024 .

.02/23/2024 .

113.5000

113.5000

113.5000

113.5000

113.5000

113.8754

125.9892

125.9892

114.6094

114.6094

114.6094

114.6094

114.6094

114.6094

129.0000

129.0000

........... 7,766

........... 7,766

...... 1,834,828

........... 9,082

...... 1,834,828

........... 9,032

........... 145,600

....179,200

........ 7,000,000

,000

,000

,000

,000

,000

,000

,000
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STATEMENT AS OF MARCH 31, 2024 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
PENDING - FUTURE US
ULTRA T-BOND JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
NV o [ B 18,000 |BOND JUN 24 ........... (912828P46) ...ooevvven [ veeeeeeeees Rate........... .06/18/2024 .| TRADE ............c... LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|...... 125.9892 |..... 129.0000 |.....evvvvenee 8,438 [oeeeeiiiiiiiiiiiiiins o e e [ 54,194 |.......... 54,194 |........... 107,100 | wooeeeeeeeeeeeee [ 1,000
PENDING - FUTURE US
ULTRA T-BOND JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
NV e [ 45 o 45,000 (BOND JUN 24 ........... (912828P46) ...ooovvven [ vereeeeeees Rate........... .06/18/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|...... 125.9892 |..... 129.0000 |......evveeee 21,094 | e e e e 135,484 |........ 135,484 |........... 267,750 | weveveeeeiieiieeees [ 1,000
PENDING - FUTURE US
ULTRA T-BOND JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
NV e [ 625 |............ 625,000 [BOND JUN 24 ........... (912828P46) ...coevvven [ vereeeeeeens Rate........... .06/18/2024 .| TRADE ...........cc... LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|...... 125.9892 |..... 129.0000 |............ 202,969 |..evvvveenrnnnrninnns foeeereiiiiiins o e 1,881,726 |...... 1,881,726 |........ 3,718,750 | wevveeieeiieeeeeees e 1,000
PENDING - FUTURE US
ULTRA T-BOND JUN 24,
effective 02/23/2024,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
L Ay 8. 18,000 |BOND JIN 24 ........... (912828P46) ....oooeven | teeeeieeei.. Rate........... .06/18/2024 [TRADE ................ LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|...... 125.9892 |..... 129.0000 |.............. 8,438 |.evveviiiiiiiiiiiens foriiiiiiiiiiiiins e e o, 54194 |.......... 54,194 |........... 107,100 | ooooeeeeeeeeeeee i 1,000
1549999999. Subtotal - Long Futures - Replication (954,930) 7,207,7% 7,207,794 27,230,050 XXX XXX
1579999999. Subtotal - Long Futures (774,643) 4,418,927 7,207,794 11,626,722 36,976,333 XXX XXX
FUTURE S&P500 EMINI
ESMA ..ooooie [ 540 |....... 140,163,639 |JIN 24 ................. Equity Portfolio .... | Schedule D . |Equity/Index |.06/21/2024 .[CVE .................. LCZ7XYGSLJUHFXXNXD88  |.03/11/2024 .|...5,191.2459 |...5,308.5000 |............. (6,750) [+evvveveeennnnnnnnnnn oo [ e ... (3,165,861)].... (3,165,861)|........ 6,372,000 {0002 ....cooonnnfernninnininne 50
FUTURE S&P500 EMINI
=33 R ) R 1,042,800 |JIN 24 ... Equity Portfolio .... | Schedule D . |Equity/Index |.06/21/2024 .[CVE .................. LCZ7XYGSLJUHFXXNXD88  |.03/18/2024 .|...5,214.0000 |...5,308.5000 |............. (1,094) [.eeeeeiiiiieiiiiiiens o [ e e (18,900)|........ (18,900)|.....ceeeen 47,200 {0002 .......ccoeees|eeiiiinninns 50
FUTURE S&P500 EMINI
=33 R () 1,591,525 |JIN 24 ... Equity Portfolio .... | Schedule D . |Equity/Index |.06/21/2024 .[CVE .................. LCZ7XYGSLJUHFXXNXDB8  |.03/27/2024 .|...5,305.0833 |...5,308.5000 |........cevvvees (75) [ o o e e (1,025)|.......... (1,025)]...ccceeeen 70,800 10002 ....ovvvvvnenn ferenniinnnnns 50
FUTURE US 5YR NOTE Interest CHICAGO BOARD OF
L R 750 foeeeennnnnne 750,000 [JUN 24 ........oeeneeee Bond Portfolio ....... Schedule D . |Rate........... .06/28/2024 .| TRADE ..........ccc... LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 106.7018 |..... 107.0156 |......eeeeeee 87,891 [oeeeeeiiiiiiiiiiinnns v e e (235,359))....... (235,3589)......... 1,050,000
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
L F 350 |ooeeeeienns 350,000 [JUN 24 .......coeeneeee Bond Portfolio ....... Schedule D . |Rate........... .06/18/2024 .| TRADE ............c... LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 110.0305 |..... 110.7969 |.....evveeeee L3 (-7 PO [ R R S (268,216)|....... (268,216)........... 743,750
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
L A [ I 36,000 |JUN 24 ...t Bond Portfolio ....... Schedule D . |Rate........... .06/18/2024 .| TRADE ............c... LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 110.0305 |..... 110.7969 |...evvvvnnnee 2,813 [oeeiiiiiiiiiiiiiiiees o e e e (27,588)|........ (27,588)]............ 76,500
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
L F 134 o 134,000 |JIN 24 ... Bond Portfolio ....... Schedule D . |Rate........... .06/18/2024 .| TRADE ............c... LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 110.0305 |..... 110.7969 |.....evveeeee 10,469 [..ovvvveiiiieiiiiiins foes e e e (102,688)....... (102,688)]........... 284,750
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
L A N R, 15,000 |JUN 24 ................. Bond Portfolio ....... Schedule D . |Rate........... .06/18/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXD88  |.03/25/2024 .|..... 110.5781 |..... 110.7969 |...evvvvnnnee TAT2 [oiiis e o o e (3,281)).......... (3,281)].ccceeenes 31,875
FUTURE US ULTRA 10YR Interest CHICAGO BOARD OF
L0) {1 F L 4,000 [NOTE JUN 24 ........... Bond Portfolio ....... Schedule D . |Rate........... .06/18/2024 .| TRADE ...........ce... LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|...... 113.4022 |..... 114.6094 |.............l (B3) [ fooeeieiieis o e e (4,469)|.......... (4,469)]............ 11,200
FUTURE US ULTRA T- Interest CHICAGO BOARD OF
NV o [ U P 20,000 |BOND JUN 24 ........... Bond Portfolio ....... Schedule D . |Rate........... .06/18/2024 .| TRADE ............c... LCZ7XYGSLJUHFXXNXD88  |.02/23/2024 .|..... 125.9877 |..... 129.0000 |.....cevveeee [CIR<7£5) ) R IR RUUUUUUUUUUUUUU R N (60,247))........ (60,247)]........... 119,000
FUTURE US ULTRA T- Interest CHICAGO BOARD OF
N4 ......... K .. BOND JUN 24 ... |Bond Portfolio ....... Schedule D . |Rate... .06/18/2024 .| TRAE ... LCZ7XYGSLJUHFXXNXD88 |.02/23/2024 .|..... 125.9877 |..... 129.0000 L (28,125) | [ e e o, (180,740)|........ (180,740)|...........357,000
1609999999. Subtotal - Short Futures - Hedging Other 108,626 (4,068,374)[  (4,068,374) 9,164,075
1649999999. Subtotal - Short Futures 108,626 (4,068,374) (4,068,374) 9,164,075
1679999999. Subtotal - SSAP No. 108 Adjustments
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 180,288 4,418,927 4,418,927 9,746,283
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108
1709999999. Subtotal - Hedging Other 108,626 (4,068,374)|  (4,068,374) 9,164,075
1719999999. Subtotal - Replication (954,930) 7,207,794 7,207,79% 27,230,050
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STATEMENT AS OF MARCH 31, 2024 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
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (666,017) 4,418,927 3,139,421 7,558,348 46,140,408 XXX XXX
BESNning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

Financial or Economic Impact of the Hedge at the End of the Reporting Period

Interest rate futures are used to change the duration of the bond porfolio and hedge against the increase or decrease in the interest rates.
Equity futures provide an offset to decreases in equity MATKELS. ....ieeuieiuiiiuiiiiii e e e e e e e e e e e e e e e ea e e e e eannnes
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STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 4,527,292 (40,484) 4,527,292 1,059,497 (1,548,874) 1,059,497 46,140,408 46,140,408
BANK OF AMERICA, N.A. .... BATYDEB6GKMZ0031MB27 . |... Y ....(352,664)]... ... (352,664))...

BARCLAYS BANK PLC .........
GOLDMAN SACHS INTERNAT |ONAL

G5GSEF7VJP5170UK5573 .
W22LROWP2 [HZNBB6KS28 .

21,190,000 | ..

(276,447)
(263,255)

206,021 |...

(276,447)...
(263,255))...

206,021 |...

.. 551,153

Y.
. Y.
GOLDMAN SACHS BANK USA ...... ... KD3XUN7CBT14HNAYLUO2 . Y. . 188,991 . (1,151,812) . 188,991 (1,151,812))...
JPMORGAN CHASE BANK, N.A. .. . THBGLXDRUGQFUS7RNES7 . Y. . 1,360,000 . 1,278,891 ....(705,619) .. 1,278,891 | ... ... (705,619))... .. 292,540
MORGAN STANLEY CAPITAL PARTNERS .... 17331LVCZKQKX5T7XV54 . |... Y 1,272,008 |... .. (1,515,968)|... 1,272,008 (1,515,968)).... . 175,184
0299999999. Total NAIC 1 Designation 2,550,000 4,452,358 (4,265,765) 246,021 4,452,358 (4,265,765) 246,021 2,288,939 1,018,876

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 2,550,000 8,979,650 (4,306,250) 4,773,313 5,511,855 (5,814,639) 1,305,517 48,429, 347 47,159,283
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 8,979,650 (4,306,250)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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)

BANK OF AMERICA, N.A. e e e e e e e e e e e e e e e e e BATYDEBBGKMZOO3MB27 . [ Cash....ceeeereeeeeeeenniieeeeeenieeeeeenieeeeeenniees | vnnneneennnnneeeeen | CASH Lo e e e e eennne e e eees [ e e e e e 260,000 [+eeeeeeeeeniieeeeeeenaan 260,000 [+eeeeeeeeenieeeeeeenann 260,000 |...

GOLDMAN SACHS BANK USA KD3XUN7C6T 14HNAYLUO2 .. .. 980,000 |... ... 980,000 |... .. 980,000

MORGAN STANLEY CAPITAL SERVICES LLC 17331LVCZKQKX5T7XV54 .. 230,000 230,000 230,000

GOLDMAN SACHS INTERNATIONAL ... . W22LROIP2IHZNBBBKS28 .. 260,000 ... 260,000 260,000

JPMORGAN CHASE BANK, N.A. (CME) . LCZ7XYGSLJUHFXXNXD8S .. 912 .9,948,958 .. 10,000,000 .9,987,221 |....10/31/.

JPMORGAN CHASE BANK, N.A. (CME) . LCZ7XYGSLJUHFXXNXD88 .. | TREASURY NOTE 912828-J2-7 TREASURY NOTE .. . 20,441,778 .. 21,000,000 .. 20,840,917 |....02/15/2025 ..

GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 912828-U2-4 TREASURY NOTE .. . 15,495,176 .. 16,500,000 15,934,930 |....11/15/2026 ..

GOLDMAN SACHS AND COMPANY (CME) .. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY NOTE 91282C-AE-1 TREASURY NOTE .. . 21,637,970 .. 27,000,000 .. 22,368,479 |....08/15/2030 ..

0199999999 - Total 69,253,883 76,230,000 70,861,547 XXX XXX
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 (I, VorIV)
BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 .. | Cash... CASH .. .1,190,000 |... .1,190,000 |... .|

JPMORGAN CHASE BANK, N.A.

THBGLXDRUGQFUSTRNED7 ..

Cash

.1,360,000

.1,360,000

0299999999 - Total

2,550,000

2,550,000
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STATEMENT AS OF MARCH 31, 2024 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| in VM-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 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF MARCH 31, 2024 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 (Line 9 for Separate Accounts)
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
CUSIP 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 Po ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
....................... I Tl [ O T Y e Y T,
9609999999. Subtotal - Cash (Schedule E Part 1 type) 27,453,000 27,453,000 XXX
9999999999 - Totals 27,453,000 27,453,000 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ (5,035,000) Book/Adjusted Carrying Value § -.eovoveveienennnnns (5,035,000)
2. Average balance for the year  Fair Value $ 32,326,355 Book/Adjusted Carrying Value $ ... 32,326,355
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ .......... 27,453,000 NAIC2 $ ..o NAIC3 $ .o NAIC4 $ .o NAIC5 $ .o NAICE $ oo

E11




STATEMENT AS OF MARCH 31, 2024 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 (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP 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 Po 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 ... 12,659,506 |.. ... 12,659,506 |....... 12/31/2025 ...
85749P-10-1 .........| STATE STREET CL INST LIQUID RSV ..287,651,422 |.. ..287,712,924 |....... 12/31/2025 ...
249027-D4-4 ......... | DENTSPLY INTERNATIONAL INC ... 1,997,888 |.. .... 1,999,072 |....... 04/04/2024 ...
34965G-DH-6 FORTUNE BRANDS HOME & SECURITY INC . ... 14,952,795 |.. ... 14,963,067 |....... 04/17/2024 ...
13639C-D3-6 CANADIAN NATIONAL RAILWAY COMPANY ... 4,296,164 |.. .... 4,298,708 |....... 04/03/2024 ...
50221F-DC-5 LSEGA FINANCING PLC ...... ... 23,696,183 |.. ... 23,710,595 |....... 04/12/2024 ...
67705A-D8-4 .........| OGLETHORPE POWER CORP .... ... 3,289,527 |.. .... 3,291,431 |....... 04/08/2024 ...
67705A-DR-2 .........| OGLETHORPE POWER CORP . . 3,034,087 |.. . 3,035,665 04/25/2024
23102U-EA-6 .........[ CUMMINS INC . 9,496,787 |.. . 9,503,970 05/10/2024
23102U-DF-6 ......... [ CUMMINS INC 17,452,873 |.. 17,463,454 04/15/2024
30217H-DII-5 ......... | EXPERIAN FINANCE PLC .. . 2,487,510 |.. . 2,489,024 04/30/2024
30217H-D5-4 ......... | EXPERIAN FINANCE PLC .. 13,184,068 |.. 13,192,065 04/05/2024
91842J-D3-0 .........| VW CREDIT INC .... 3,761,593 |.. .... 3,763,845 |....... 04/03/2024 ...
0234D4-DK-5 ......... [ AMCOR FINANCE (USA) INC .... ... 25,314,377 |.. ... 25,329,896 |....... 04/19/2024 ...
30217H-DB-1 EXPERIAN FINANCE PLC .. .... 9,978,850 |.. .... 9,984,917 |....... 04/11/2024 ...
6708K2-DH-5 OGE ENERGY CORPORATION ... 14,655,047 |.. ... 14,663,021 |....... 04/17/2024 ...
50221F-DQ-4 LSEGA FINANCING PLC ... 11,204,033 |.. ...11,210,756 |....... 04/24/2024 ...
28621A-D1-2 ELEVANCE HEALTH INC ... 49,969,450 |.. ...50,000,000 |....... 04/01/2024 ...
78355A-D2-7 RYDER SYSTEM INC. ...21,283,940 |.. ...21,296,722 |....... 04/02/2024 ...
23102U-DS-8 ......... [ CUMMINS INC ... 4,978,215 |.. .... 4,981,389 |....... 04/26/2024 ...
50221F-E1-8 .........[ LSEGA FINANCING PLC ... 14,922,780 |.. 14,931,375 05/01/2024
29251U-D1-3 ......... [ ENBRIDGE (US) INC . 9,744,014 |.. . 9,750,000 04/01/2024
71112J-D8-4 .........| PEOPLES GAS LIGHT AND COKE COMPANY .... 27,748,833 |.. 27,765,545 04/08/2024
71855A-D3-5 .........[ PHILLIPS 66 ... 19,981,800 |.. ... 19,993,867 |....... 04/03/2024 ...
97670R-D2-8 .........| WISCONSIN GAS CO .. ... 17,841,537 |.. ... 17,852,292 |....... 04/02/2024 ...
68236A-DA-5 ONE GAS INC .. .... 4,990,040 |.. .... 4,993,088 |....... 04/10/2024 ...
71855A-D8-4 PHILLIPS 66 ..... ...21,963,172 |.. ...21,976,344 |....... 04/08/2024 ...
67018B-DJ-0 NTT FINANCE AMERICAS INC .... 9,968,540 |.. .... 9,974,689 |....... 04/18/2024 ...
959806-D1-3 WESTERN UNION CO .. ... 17,489,395 |.. ... 17,500,000 |....... 04/01/2024 ...
13639C-D5-1 CANADIAN NATIONAL RAILWAY COMPANY ... 44,147 402 |.. ... 44,173,431 |....... 04/05/2024 ...
23102U-DH-2 ......... [ CUMMINS INC ... 12,901,245 |.. ... 12,909,059 |....... 04/17/2024 ...
13639C-E2-7 .........| CANADIAN NATIONAL RAILWAY COMPANY ... . 1,492,149 |.. . 1,492,973 05/02/2024
23102U-DN-9 ......... [ CUMMINS INC . 4,981,250 |.. . 4,984,308 04/22/2024
6708K2-DF-9 .........| OGE ENERGY CORPORATION ... 14,659,634 |.. 14,667,644 04/15/2024
67018B-DB-7 .........| NTT FINANCE AMERICAS INC .. 17,712,814 |.. . 17,723,397 |....... 04/11/2024 ...
67018B-DG-6 .........| NTT FINANCE AMERICAS INC ... ... 17,200,924 |.. . 17,211,271 ... 04/16/2024 ...
92930V-D9-1 .........| WEC ENERGY GROUP INC ... 4,342,083 |.. .... 4,344,669 |....... 04/09/2024 ...
70962A-DC-7 .........| PENSKE TRUCK LEASING CO LP ... 1,413,704 |.. ... 1,414,601 |....... 04/12/2024 ...
08465R-D9-9 BERKSHIRE HATHAWAY ENERGY CO ... 5,989,098 |.oeeiiiiiieiiiieees 5,992,693 |....... 04/09/2024 ...
68236A-D1-5 ONE GAS INC ..... ... 24,984,775 |.. ...25,000,000 |....... 04/01/2024 ...
249027-DJ-1 DENTSPLY INTERNATIONAL INC ... 18,937,933 |.. ... 18,949,756 |....... 04/18/2024 ...
65478J-DC-5 ......... | NISOURCE INC ... 18,757,098 |.. ...18,768,176 |....... 04/12/2024 ...
71855A-DA-9 .........[ PHILLIPS 66 . 4,441,185 |.. . 4,443,826 04/10/2024
03948G-DA-8 .........| ARCHER DANIELS MIDLAND 54,891,760 |.. 54,924,788 04/10/2024
42824E-DA-0 .........| HP ENTERPRISE CORP .. 11,976,360 |.. 11,983,350 04/10/2024
68236A-DK-3 .........] ONE GAS INC .6,976,095 |.. . 6,980,645 04/19/2024
08465R-D8-1 ......... | BERKSHIRE HATHAWAY ENERGY CO ... 19,966,720 |.. 19,979,000 04/08/2024
02343B-DK-0 .........[ AMCOR FLEXIBLES NA INC ... 24,515,376 |.. ... 24,532,104 |....... 04/19/2024 ...
12636C-0G-2 .........| CRH AMERICA FINANCE INC . ... 12,164,596 |.. ...12,171,889 |....... 04/16/2024 ...
68236A-DP-2 ONE GAS INC ...ovvvniinnnnens ... 11,961,304 |.. ... 11,969,172 |....... 04/23/2024 ...
05916R-D4-1 BALTIMORE GAS AND ELECTRIC CO ... 24,973,600 |.. ... 24,988,583 |....... 04/04/2024 ...
912797-HH-3 TREASURY BILL .. ... 57,736,320 |.. ... 57,737,537 |....... 05/02/2024 ...
912797-HG-5 .........| TREASURY BILL .. .. 124,561,925 |.. ..124,560,823 |....... 04/25/2024 ...
912796-CX-5 .........| TREASLRY BILL .. 29,925,429 |.. 29,925,252 04/18/2024
912797-H0-3 .........| TREASURY BILL .. 94,471,639 |.. 94,471,741 05/09/2024
912797-HF-7 .........| TREASLRY BILL .. ..119,825,364 |.. .. 119,823,965 04/11/2024
912797-N-8 .........| TREASLRY BILL .. 49,890,220 |.. 49,890,125 04/16/2024
912797-JL-2 .........| TREASLRY BILL .. 79,988,400 |.. 79,988,261 04/02/2024
912797-GZ-4 .........| TREASLRY BILL .. ... 99,956,740 |.. ... 99,955,986 |....... 04/04/2024 ...
61747C-71-5 .........] MRGN STNLY INSTI LIQ PRM CL INS .. ... 25,472,749 |.. ... 25,476,844 |....... 12/31/2025 ...
4812A0-36-7 JPMORGAN PRIME CL CAPITAL .... ... 18,825,682 |.. ... 18,827,431 |....... 12/31/2025 ...
649521I-ET-6 NEW YORK LIFE GLOBAL FUNDING ... 4,977,041 |.. .... 4,999,626 |....... 06/06/2024
69371R-R8~1 PACCAR FINANCIAL CORP ... v 4,975,791 |.. oo 4,999,882 |....... 06/13/2024 .......
30231G-BH-4 EXXON MOBIL CORP .....covsinirinsninsmnninmnnninnnnninnininsmsmmesononis i fseiceesiees coeeseeeeees focesissisesseesseens 4,897,566 |....ooiiiiiiiinnnnnnns 4,988,947 |....... 03/19/2025 .......
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STATEMENT AS OF MARCH 31, 2024 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 (Line 9 for Separate Accounts))
2

1 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
904764-BN-6 ......... [ UNILEVER CAPITAL CORP .... .... 4,909,627 |.. .... 4,957,583 [....... 08/12/2024 ...
58933Y-AR-6 MERCK & CO INC .......... ... 4,896,522 |.. .... 4,991,007 [....... 02/10/2025 ...
576290-CE-8 .........| MASSMUTUAL GLOBAL FUNDING 11 ... .... 5,329,628 |.. .... 5,358,819 [....... 06/22/2024 ...
341081-FK-8 .........| FLORIDA POWER & LIGHT CO . 4,977,391 |.. . 5,000,000 06/01/2024
46625H-KC-3 .........| JPMORGAN CHASE & CO . 4,909,562 |.. . 4,987,475 01/23/2025
857477-AN-3 .........| STATE STREET CORP . 4,927,985 |.. .5,003,721 12/16/2024
63743H-FC-1 ......... [ NATIONAL RURAL UTILITIES COOPERATI .... .... 4,854,962 |.. ... 4,932,015 |[....... 02/07/2025 ...
084659-AT-8 .........| BERKSHIRE HATHAWAY ENERGY CO ... .... 4,936,687 |.. .... 5,035,703 |[....... 04/15/2025 ...
438516-BI-5 .........| HONEYWELL INTERNATIONAL INC .... 4,938,150 |.. .... 4,990,219 |[....... 08/15/2024 ...
90327Q-D8-9 ......... | USAA CAPITAL CORP .....ovvviiiiiiiiiiiieiiiiiiiiiiinnieneeeseeennnnsenneenees | feeeiiecies e feeeeicccce 4,905,339 |.. .... 4,903,764 [....... 05/01/2025 ...
037833-AS-9 APPLE INC .ttt [ e e [ 4,989,812 |.. .... 5,008,384 [....... 05/06/2024 ...
023135-CE-4 AMAZON.COM INC .... ... 4,896,434 |.. .... 4,999,267 |[....... 04/13/2025 ...
14913R-2V-8 CATERPILLAR FINANCIAL SERVICES COR . .... 4,904,481 |.. ....5,000,810 |....... 05/13/2025 ...
40139L-AF-0 .........| GUARDIAN LIFE GLOBAL FUNDING ... 4,987,492 |.. ... 4,998,711 [....... 05/06/2024 ...
747525-AT-0 .........| QUALCOMM NCORPORATED . 4,981,757 |.. . 4,999,812 05/20/2024
459200-JY-8 .........| INTERNATIONAL BUSINESS MACHINES CO . 13,951,608 |.. 13,986,530 05/15/2024
37331IN-AH-4 .........| GEORGIA-PACIFIC LLC ... . 7,873,370 |.. . 7,949,560 03/01/2025
67066G-AL-8 .........[ NVIDIA CORPORATION . 1,345,438 |.. . 1,349,075 06/14/2024
62954W-AH-8 ......... [ NTT FINANCE CORP . 4,976,097 |.. . 5,006,338 07/26/2024
440452-AG-5 ......... [ HORMEL FOODS CORPORATION .......eoovieviriiiiiiiiiiiiiinienieniiesineinnnnnnnnenneenen [ eeiieiiees e [eeeeccee e 5,972,999 |.. .... 5,089,121 [....... 06/03/2024 ...
06368L-GU-4 .........| BANK OF MONTREAL .... 8,687,890 |.. .... 8,697,262 |....... 12/12/2024 ...
14913U-AK-6 CATERPILLAR FINANCIAL SERVICES COR . .... 5,008,300 |.. .... 5,000,000 |....... 02/27/2026 ...
06405L-AE-1 BANK OF NEW YORK MELLON CORP/THE . ... 15,011,507 |.. ...15,000,000 |....... 03/13/2026 ...
24422E-XL-8 JOHN DEERE CAPITAL CORP . ... 10,005,570 |.. ...10,000,000 |....... 03/06/2026
05565E-CL~7 .........| BMW US CAPITAL LLC .... 7,008,190 |.. .... 7,000,000 |....... 04/02/2026 ...
91282C-ER-8 ......... | TREASURY NOTE ... 74,655,015 |.. 74,993,220 05/31/2024
91282C-EK-8 ......... | TREASURY NOTE ...ooiiiiiiiiaiiiiieiiniinii e sneseeseenns | i feeeeieeeiees aeeeeeinens e ... 49,884,455 |.. ... 49,003,821 |....... 04/30/2024 ...
9609999999. Subtotal - Cash (Schedule E Part 1 type) 2,033,602, 657 2,035,746, 200 XXX
9999999999 - Totals 2,033,602, 657 2,035,746,200 XXX

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

FairValue $ -oovoveeevmneennnns 218,046,049
FairValue $ -ooooeeveinnennn 1,948,022,718

Book/Adjusted Carrying Value $ 216,880,298
Book/Adjusted Carrying Value $ o 1,950,433,757
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STATEMENT AS OF MARCH 31, 2024 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 ..ooovvevviiieicieies New York, New York ..........|........ ..2.200 | 92,077 | e 9,998,635 |............ 6,432,709 |.......... 69,913,909 |..
Northrim Bank - CD ................. Anchorage, Alaska .............. |......... 00400 [ 2,127 e e e e .
JP Morgan Chase * ................ New York, New York ..o foveee oo [0 12200 |ooieieiiiiiiiein293 s [ (49,842,890)(........ 125,606,517 |........ 149,493,979 |..
Bank of America, N.A. .. New York, New York ...(1,187,892,880)|... (1,181,705,897)|... (1,131,864,386)|..
BNY Mellon ...ccocccoveeee . New York, New YOrk ..ooooooooos oo oo oo oo e e 85 | 85 | 5,442,321 |..
Wells Fargo Bank, N.A. ........ Charlotte, North Carolina |...... [ oo e [ (107,735,818)|...... (123,830,287)|...... (139,250,947)|..
Wells Fargo Bank, N.A. ......... Charlotte, North Carolina ... [ Jooroovooioiiiiiis oo v, 6,942,620 |........... 6,942,620 |............ 6,393,446 |..

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 94,491 (1,328,530,248)| (1,166,554,253)| (1,039,871,678)
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 94,491 (1,328,530,248)| (1,166,554,253)| (1,039,871,678)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(1,328,530,248)

(1,166,554 ,253)

(1,039,871,678)
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STATEMENT AS OF MARCH 31, 2024 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
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
...................... TREASURY BILL 03/05/2024 04/18/2024 .......... rerreeeeennneeeeenns 29,925,252 O UUPPPPPRP | - A A
TREASLRY BILL .... ... 02/23/2024 ..04/04/2024 .. ..99,955,986 |...
TREASURY BILL .... ... 03/01/2024 . 04/11/2024 .. 119,823,965 |... 555,981
TREASLRY BILL .... ... 03/18/2024 ..04/25/2024 .. 124,560,823 |... ... 380,660
TREASURY BILL ... ... 03/28/2024 ..05/02/2024 ..
TREASLRY BILL .... .. 03/28/2024 ..05/09/2024 ..
TREASURY BILL . 02/28/2024 .. ..04/02/2024 ..
. B L2 S =L PPy .. 03/18/2024 . 04/16/2024 .. .... 102,550
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 656,353,690 2,224,517
0109999999. Total - U.S. Government Bonds 656,353,690 2,224,517
0309999999. Total - All Other Government Bonds
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 .. eeeeetee e e e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e s e e e eennna e e e e eennan e eeeennnnseeeennnnnseeeennnnnseeeennnnnseeeeennn | seennnnnnes |oennnnnnnn. 08/22/2024 04/19/2024 .......... rerrneeeeeennnneeeeeenn. 24,532,104
AMCOR FINANCE (USA) INC ... ... 03/22/2024 ..04/19/2024 .. ..25,329,8% |...
ARCHER DANIELS MIDLAND ... ... 03/27/2024 . 04/10/2024 .. ..54,924,788 |...
BALTIMORE GAS AND ELECTRIC CO . ... 03/13/2024 ..04/04/2024 .. ..24,988,583 |...
BERKSHIRE HATHAWAY ENERGY CO .. ... 03/25/2024 . 04/08/2024 .. ..19,979,000 |...
BERKSHIRE HATHAWAY ENERGY CO .. .. 03/12/2024 ..04/09/2024 .. ...5,992,693 |...
CRH AMERICA FINANCE INC ......... 03/25/2024 .. . 04/16/2024 .. . 12,171,889
CANADIAN NATIONAL RAILWAY COMPANY . 03/07/2024 .. ..04/03/2024 .. 4,298,708 .
CANADIAN NATIONAL RAILWAY COMPANY . 03/07/2024 .. ..04/05/2024 .. 44,173,431 . 166,057
CANADIAN NATIONAL RAILWAY COMPANY .... ... 03/18/2024 ..05/02/2024 .. C1A92,973 i [ 3,178
CUMMINS INC ... ... 03/07/2024 ..04/15/2024 .. .. 17,463,454 |...
CUMMINS INC ... ... 03/08/2024 . 04/17/2024 .. ..12,909,059 |...
CUMMINS INC ... ... 03/13/2024 ..04/22/2024 ..
CUMMINS INC ... ... 03/13/2024 ..04/26/2024 ..
CUMMINS INC ... 03/27/2024 . 05/10/2024 .. . .
DENTSPLY [INTERNATIONAL INC .. ... 03/21/2024 ..04/04/2024 .. 01,999,072 |...
DENTSPLY INTERNATIONAL INC .. .. 03/28/2024 . 04/18/2024 .. ..18,949,756 |...
ELEVANCE HEALTH INC .. 03/28/2024 .. . 04/01/2024 .. . 50,000,000
ENBRIDGE (US) INC .. 03/22/2024 .. . 04/01/2024 .. .9,750,000
EXPERIAN FINANCE PLC . 03/25/2024 .. ..04/05/2024 ..
EXPERIAN FINANCE PLC .... ... 03/22/2024 . 04/11/2024 ..
EXPERIAN FINANCE PLC ... 03/21/2024 ..04/30/2024 ..
FORTUNE BRANDS HOME & SECURITY INC ... ... 03/26/2024 . 04/17/2024 ..
HP ENTERPRISE CORP .... ... 03/27/2024 . 04/10/2024 ..
LSEGA FINANCING PLC .. ... 03/07/2024 ..04/12/2024 ..
LSEGA FINANCING PLC ... 03/11/2024 ..04/24/2024 .. . .
LSEGA FINANCING PLC ... 03/22/2024 . 05/01/2024 .. ..14,931,375 |...
NISOURCE INC .. 03/22/2024 ..04/12/2024 .. . 18,768,176 |...
NTT FINANCE AMERICAS INC . 03/26/2024 .. . 04/11/2024 .. 17,723,397
NTT FINANCE AMERICAS INC . 03/26/2024 .. . 04/16/2024 .. 17,211,271
NTT FINANCE AMERICAS INC . 03/13/2024 .. . 04/18/2024 ..
OGE ENERGY CORPORATION . 03/21/2024 .. ..04/15/2024 ..
OGE ENERGY CORPORATION . 03/22/2024 .. . 04/17/2024 ..
OGLETHORPE POWER CORP ... ... 03/11/2024 . 04/08/2024 ..
OGLETHORPE POMWER CORP ... 03/27/2024 ..04/25/2024 ..
ONE GAS INC ... 03/08/2024 . 04/01/2024 .. .
ONE GAS INC .... ... 03/12/2024 . 04/10/2024 .. .4,993,088 |...
ONE GAS INC .... ... 03/22/2024 .6,980,645 |...
ONE GAS INC .. 03/25/2024 . 11,959,172 |...
PENSKE TRUCK LEASING CO LP .. 03/14/2024 .. ..04/12/2024 .. 1,414,601
PEOPLES GAS LIGHT AND COKE COMPANY 03/27/2024 .. . 04/08/2024 .. 27,765,545
PHILLIPS 66 .. 03/27/2024 ..04/03/2024 .. ..19,993,867 |...
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STATEMENT AS OF MARCH 31, 2024 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
PHILLIPS 66 03/25/2024 04/08/2024 ... 21,976,344 |..
PHILLIPS 66 .... 03/26/2024 . . 04/10/2024 ...4,443,826 |..

RYDER SYSTEM INC. ......
VIl CREDIT INC
WEC ENERGY GROUP INC
WESTERN UNION CO ....
WISCONSIN GAS €O .......

03/12/2024
03/21/2024
03/22/2024 .
03/28/2024 .
03/26/2024

04/02/2024 ...
04/03/2024 ...
..04/09/2024
. 04/01/2024
04/02/2024 ...

21,296,722 |..
...... 3,763,845 |..
...4,344,669 |..
. 17,500,000 |..
P O UUUROY 17,852,292 |..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 739,510, 131 1,306,487
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 739,510,131 1,306,487
1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 1,395,863,821 3,531,004
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 1,395,863, 821 3,531,004

4812A0-36-7 .......
61747C-71-5 .
BAS156-B6-1 .

JPMORGAN PRIME CL CAPITAL
MRGN STNLY INSTI L1Q PRM CL INS .
... | INDIRECT SEC LEND REINVESTMENT MMF

. | BLACKROCK TREASURY TRUST ...

03/22/2024
03/26/2024 .
03/31/2024 .

..27,453,000

09248U-55-1 . 01/01/2024 .
857492-70-6 ....... |STATE STR INSTI US GOVT CL INST . 03/31/2024 . ..12,659,506
85749P-10-1 ....... STATE STREET CL INST LIQUID RSV . 03/31/2024 . 287,651,422
90262Y-86-9 ....... UBS SLCT PRIME PREFERRED e feeeen. 03/31/2024

18,825,682 |..
..25,472,749 |..

372,062,360

8309999999. Subtotal - All Other Money Market Mutual Funds 1,517,894 736,752
...................... |ALLSTATE SHORT TERM POOL LLC ... eeeeennuneseeennnueseernnmassseemeseseesmenssseennssasseeenensaaseesnnnnasseennnnnnsseennnnnnsseeennnnnnseeennnnnasseernnnnneseeennnnnanee | onseesennns fonneeeeeees 08/31/2024 oiiiiis fooeiiiinninnniie 540 [ s foeveeiiieeeeeeeennnnn.. 1,141,085,642 [ ... 6,085,278 |oiiiienneeen..... 3,201,849
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 1,141,085,642 6,085,278 3,291,849
8609999999 - Total Cash Equivalents 2,909,011,823 7,603,172 7,559,605
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