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STATEMENT AS OF SEPTEMBER 30, 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 [ 39,241,552,446 |......covvviiiinii [ 39,241,552,446 |.......... 34,222,722,698
2. Stocks:
2.1 Preferred StOCKS ..ottt [ 105,792,190 [.oooceceeeerrceeerneees Joeeeeieirines 105,792,190 |...cocvevneneee 90,972,469
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiie e [reerenniens 2,449,842,088 |.........c.c..c... 2,360,762 |........... 2,447,481,326 |............ 2,329,760,590
3. Mortgage loans on real estate:
B RISt HENS Lo [ 662,425,431 [.ooovoviiceiceeis o 662,425,431 |.......cccvnve 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
ENCUMDIANCES) ..ottt sennenes |eseserereennens 64,077,277 [oveeeeererricciinies e 64,077,277 |..oovvnne. 60,785,548
4.2 Properties held for the production of income (less
s ENCUMDIANCES) ..ovvreeiieiiieecieeeieiniees [oeeeiriieinieas 152,284,954 |....oooviiiicreecnenes e 152,284,954 |............... 190,992,979
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......vvieieeiiieteteteeeee et sttt s es st sesesessesessseseseseseaes [ereeeseeneneseneeea 878,801 | [ 878,801 .o 9,808,624
5. Cash($ .oooon (1,214,508,408) ), cash equivalents
[CJ— 5,028,481,972 ) and short-term
investments ($§ ... 102,462,177 ) oo [ 3,916,435, 741 | oo 3,916,435,741 |........... 2,528,365,790
6. Contractloans (including $ oo Premium NOtES) ...... |eeieeieeieeeeiceieiceiiee e [ [
7. Derivatives .............. . 947,020 |. . 947,020 |. ..3,575,554
8. Otherinvested @sSets .........cccoiiiiriiiiiiiiecec e [ 10,707,039,535 |.....covvenecee 27,668,520 |.......... 10,679,371,015 |......... 10, 133,365,645
9. ReCeiVabIes fOr SECUMEES .........cuvuiiieiiieeriieiieeeeeeses e 87,338,871 87,338,871 [.cccevennee 158,940,608
10. Securities lending reinvested collateral assets . 40,239,000 |.. 40,239,000 |.. 32,488,000
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 57,428,853, 354 57,398,824,071 |.......... 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 @CCTUET ............ccueurururrimiueieieenirieeeieiseeeseeeieas [orereennienanns 452,672,242 |......ocvvene. 3,423,636 |.....c........ 449,248,605 |................ 386,859,130
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............ 3,692,311,180 |.....cccceneeee 87,217,572 |............ 3,605,093,608 |........... 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 6,276,596,239 |.....coviiirerreeeeens [ 6,276,596,239 |............ 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 129,223,056 |.....ooveeeeveeeeeeereeeees v 129,223,056 |....ocv.... 120,681,506
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccoeveeeeees eveveeveeveeieerneens 11,279 oo e 11,279 oo,
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 439,484,733 | oo 439,484,733 |...occvee 528,144,764
18.2 Net deferred tax asset ..........coocoeevenenene ..1,014,311,813 |.. ..1,014,311,813 |.. ..1,094,860,531
19. Guaranty funds receivable or 0N dePOSit ...........c.ooiiiiiriiiiiiieieeeeeeienies [ [ [ [
20. Electronic data processing equipment and SOftWArE ............ccceueveverriireeenens freeeeeernenenes 395,945,265 |...............334,947 940 |................. 60,997,325 |..ocviennne 54,156,410
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 58,133,734 |[.cceerinne 58,133,734 [omeeeeiirciciinicis e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccoeevevevrvieees foereeerieennns 484,927,180 [..ovovveiiccieceeeceees oo 484,927,180 |.............. 459,810,055
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ..........ccccceeeeieeeeeeeveieiens freeeeeeienens 974,152,886 |................ 654,605,623 |................ 319,547,263 |............... 323,797,973
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 71,346,622,961 |............ 1,168,357,788 |........... 70,178,265,173 |.......... 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) 71,346,622,961 1,168,357,788 70,178,265,173 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 ... [ 311,219,197 | 21,916,987 |....ccccee.... 289,302,209 |.....ccccuvnvne 313,086,050
2502, C0l1AatEral oo et 17,523,125 | o 17,523,125 | 8,606,269
2503. Prepaid assesSMENTS ..o [ 273,800,668 |................ 261,078,739 |................. 12,721,929 |..ccovee 2,105,655
2598. Summary of remaining write-ins for Line 25 from overflow page ..371,609,897 |... ..371,609,897 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 974,152,886 654,605,623 319,547,263 323,797,973




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ......... 13,277,521,044 ) ...eeeeeeeeeeee ettt et 25,645,735,405 |......... 23,746,401,080
2. Reinsurance payable on paid losses and |0SS adjUStMENt EXPENSES ..........c.c.c.eveecurueueveeeecaeeeeeseseseesseesesesesessssesesesessessssssssnnas feesesseseseces 428,896,190 |.....ccocvneene 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 3,599,168,123 |........... 3,441,237,581
4. Commissions payable, contingent commissions and other similar charges . 323,423,061 |...ccvevnenee 281,553,870
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coeeviiriiiiiietiiiiieieie ettt ettt sn s s [oceeeeenees 1,664,681,876 |............ 1,536,707,661
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cvcveveviuiieieeeieieieieteeeeee et | 155,369,801 |...covvennne 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 §  ............ 1,117,000,794 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 18,435,402,506 |.......... 16,404,795,113
10, AQVANCE PIEMIUM ....oeveveeeeeeeeeeeeeee et eete e e e et et sesee e e e s s st eteseseeessseassssesesesessesesse s esesesesessaesese s asasesessaessssssasssesesnansnasasnsasssnsns [resereseneneeas 499,235,052 |................ 382,174,883
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........covriririiirieueiiiiinisesisieteteieree sttt e eeesieeas 184,667,874 |.............. 114,488,456
13.  Funds held by company Under reiNSUIANCE trEALIES ..............ccccuruiieiiiiiieeieteteeieee ettt es et b s es s s s s besesess s s ss s s ettt nereaie 5,189,577 | 32,530,901
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ........ccceiiririririiieieieiie et 34,678,004 46,006,662
15.  Remittances and items not allocated .............cccoeeuvieneciniecinicnieieas ... 10,452,468 |... ... 52,969,296
16.  Provision for reinsurance (including $  -..c.covvevucucucirnencccnenne CEMIfIEA) ... e 57,788,900 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 @ffilIAtES ..............cceveueueueieiiiiicieieiieeete ettt | 112,285,388 |................ 78,520,882
20, DEIAVALVES ..ottt ittt ettt et et a e ettt et et et e s s et s e e e et e s et et eseae sttt e bt et e s e an s es s et et et et eseas s et et et etet et esnan s et esesebesesesnan e n bt 16,562,036 |.....c.ccvneeee. 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 1,504,510,612 |................ 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 2,020,627,238 |........... 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 898, 183,087 700,246,869
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 55,596,857,197 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 55,596,857,197 |.......... 50,242,732,466
29. Aggregate write-ing for SPECIal SUIPIUS TUNGS .........coovoviviveveeieieiieeeieee ettt ettt esss e sesessan s esssesesesesesereseerere e 5,503,150 |[....cccvverrienee 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@SSIGNEd fUNAS (SUMPIUS) ......vvvieieieiieicietetetctiee et ettt et eaese et s st et sssese s ss s e sesesesssess s esesesesesesessss s ssasesesesesesnasssssssesesesesnsnaneaererenis 11,287,253,561 |............ 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 14,581,407,975 11,988,257,988
38. Totals (Page 2, Line 28, Col. 3) 70,178,265,173 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 594,542,090 |................ 463,844,873
2502. Reserve for UNCASNEA CHECKS ..........ocoooioioiieeceiee ettt ettt ae st ae e te et e eeete e et esetensseensseesesenseeeeteesaseesstesssenssafontesssteneeens 262,720,508 |............... 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 25,317,814 .o 18,744,661
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 898, 183,087 700,246,869
2901. SCOR retroactive reinSUrance ACCOUNT ..........cocoooiiieioe ettt ettt ee st eesteassaeaseeeteeeeeeeseteesetenetensstenesensns e seereeeeeeesaeens 3,009,961 |..cooovees 2,968,453
2902. Deferred gain on SAlIE/1€ASEDACK .......ocioiiiiiiiiieiccie ettt 2,493,190 |....cocvvnveen 5,298,028
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 SEPTEMBER 30, 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..... 3,581,564,395 ) ..o 3,639,522,738 |............ 3,874,503,926 |............ 5,115,867,282
1.2 Assumed (written $  ......... 36,692,198,383 ) ..o e 34,391,202,601 |........... 30,038,747,736 |.......... 40,768,891,812
1.3 Ceded (written §  ............ 2,026,291, 477 ) oo 1,813,941,409 |........... 1,930,282,535 |............ 2,471,883,296
1.4 Net (written $§ ... 38,247 471,301 ) oo s 36,216,783,930 |......... 31,982,969, 127 43,412,875,798
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 27,702,541,472 ):
2.1 DHTECE ..ttt e 2,231,284,497 |............ 2,894,023,497 |............ 3,591,956,642
2.2 ASSUIMEA ..ottt b bbbttt b ettt ... 23,301,527,158 |.......... 23,791,609,740 |...........30,425,279,347
2.3 CABM ...ttt | 1,275,179,260 |............ 1,232,484,750 |............ 1,546,579,981
... 24,257,632,395 |......... 25,453,148 487 |.......... 32,470,656,008
3. Loss adjustment @XPENSES INCUITEA ...........ceueurueuiieeicieieiieeeesesessassese e sss st s s s st sssssssesens [oceesseseaes 3,097,925,014 |............ 3,102,464,349 |............ 3,874,581, 151
4. Other underwriting @XPENSES INCUITEA ..........c.c.cviviiuiuereieiieeesesesesssssese s sssssesesesssessssesesessssssesesens [eoseeseseces 8,607,286,300 |........... 7,214,570,213 |............ 9,747,518,460
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccuiiiiiiiiiiiicceece |
6. Total underwriting deductions (LINES 2 throUGN 5) .......cccccvvurieieueriiiiiririsieieieieee s 35,962,843,709
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiriiiieieieieieeeesiseeieie e e 253,940,221 |........... (3,787,213,923)|.......... (2,679,879,822)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coeuriiiiriiiiiieiiieiiee ettt s 1,584,883,693 |............ 1,131,841,167 |............ 1,663,061,217
10. Net realized capital gains (losses) less capital gains tax of $ .........ccccccc... 5,747,421 ..o 53,082,192 4,733,865 (135,610,834)
11. Netinvestment gain (10SS) (LINES 9 + 10) ...c.cvriiiiiiieieieiiriiiesisisieieieresee st se e sssssns|ressenenens 1,637,965,884 |............ 1,136,575,032 |............ 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 § ... 232,326,046 ) ..o e (232,326,046).............. (245,020,259)(.............. (314,334,571)
13.  Finance and service charges not included in PremMiUMS ............cccoeueiiiieiucreriiniiseieeeessee e e 435,755,308 |......cccenv... 401,527,055 |...oo.vee..... 523,148,780
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 498,872,601 223,670,338 342,889,470
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 702,301,862 380,177,134 551,703,679
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 2,594,207,968 |........... (2,270,461,757)|.....ccevce. (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) ......coouiimiirimiirieericieieieieeeeeeseeeseeieeeieseee e oo 2,594,207,968 |........... (2,270,461,757)|.............. (600,725,760)
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 280,485,621 (417,792,794) (132,872,540)
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 2,313,722,347 (1,852,668,963) (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 2,313,722,347 |.......... (1,852,668,963)|.............. (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 $ ................. 20,392,556 ..230,219,291 (159,276,843)|... ..(25,370,927)
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies ... 15,443,197 |.. ...65,484,898 |... ... 79,837,109
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. ..(60,156,161)|.. ..240,804,317 |... ..191,807,992
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieereieiiiieectete ittt eae bt sss bbb sn et be b ss st s s [eeeeeenececnenns (10,948,681)|........cov.... (34,896,298)|................. 14,569,484
28.  Change in ProviSion fOr FEINSUIANCE ............cccueueiiiieieereriiieesesesesesse st ssssssse s sssssese s ssssnsssesesesas |oescseeeesenees (4,794, 775) ...cceeenenne (29,528,531)|................ (27,700,247)
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
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 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 109,664,768 (21,576,750) (21,516,000)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 2,593, 149,987 (1,791,658, 171) (256,225,808)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 14,581,407,975 10,452,825,625 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, OTRNEI TEVENUE ..ottt ettt ettt s et n s nesenas 245,498,155 |................ 360,217,872
1402. Transition service agreement iNCOME ...........cccccoivioioieeiiiieierereeiieeeeeieeeieveeeees e eseses s o0 2,860, 671 | TR 8,097,078
1403.  Retroactive reinSUranCe GaiN ...ttt et ennnteteen 433,872
1498.  Summary of remaining write-ins for Line 14 from overflow Page ..............ccceevieeuereieieeeneieeeeeseeee o (8,230,606)].....cccvnenve (22,261,689)|............... (25,425,480)
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 498,872,601 223,670,338 342,889,470
3701, Prior year COTTECTION ....ovivieieceieiiiee ettt ettt s s e 151,396,226
3702. Prior year correction tax ..(31,793,208)]..
3703. Transition obligation for postretirement benefits .........ccoooiioiiiiiiiiiiciecceeeeceeeeee e e (9,938,250)
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) 109,664,768 (21,576,750) (21,516,000)




STATEMENT AS OF SEPTEMBER 30, 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 ...........cuiiiiuciiiciieie ettt [eeesenees 37,335,452,735 |.......... 32,586,828,751 |.......... 43,879,407,561
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,768,291,515 |............ 1,135,264,036 |............ 1,686,835,783
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 702,301,862 380,177,134 551,703,679
4. TOtal (LINES 110 B) ..ottt 39,806,046, 112 34,102,269,920 46,117,947,023
5. Benefit and 10SS related PAYMENLS ..........c.ccceeieiiiiiiiereiceieee ettt en s [oesrnnas 22,366,839,621 |.......... 22.,016,012,274 |.......... 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 ..............ccccooveveveveveveccececeeenens forveeeeeens 11,334,027,710 |.......... 10,203,690,316 |.......... 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) ...ttt b bbb 197,573,009 (18,076,259) (80,686,905)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 33,898,440,340 32,201,626,332 42,993,092, 053
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 5,907,605,772 1,900,643,589 3,124,854 970
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt .23,550,223,357 |........... 13,772,477,993 |.......... 19,243,303,685
12.2 Stocks .............. ..262,022,367 |.. .. 3,430,763,728 |.. ..3,520, 158,560
12.3 Mortgage loans ... ...68,060,262 |.. ... 58,741,357 |.. ...67,806,909
12,4 REAI ESLALE ...ttt [oeaeaeeen s 47,315,788 |........conc... 52,130,982 |....occvvvennee. 28,051,851
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiiciriei ettt [eeessinessinees 368,013,112 | 853,803,272 |...covvenene 984,530,391
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccoeees |oeveeeeeiennnnens 89,230 e 1,000,503 |..coceeeereinnee (587,080)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 300,165,403
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieiiieeeeeeseveieeeeee et sneneens oeennas 24 595,889,519 |.......... 18,168,917,835 |.......... 23,843,264 ,316
13. Cost of investments acquired (long-term only):
131 BONGS .ot [oeaeeenns 28,264,938,3% |.......... 19,652,431,516 |.......... 24,352,939,980
13.2 SEOCKS ...ttt enna [ereenennnanaeaas 170,716,371 | 961,932,264 |............ 1,202,610,222
13.3 MOMGAGE I0BNS ...ttt [oesesenenennanes 16,493,529 |.....cccvneee 104,299,260 |................ 111,576,844
13.4 REAI ESLALE ...ttt ninaen [eeenna et 7,611,005 |....occovveenee. 45,273,273 |..ocviciee 18,359,794
13.5 Other iNVESIEA @SSELS ......vvuiuieiieiiieiriei ettt esennees |oesininines 1,008,580,309 |.........c...... 690,250,339 |.....ccvvnnne 993,874,155
13.6 Miscellaneous @pPlICALIONS ..............c.cccueuiuiieeiiiieieteteeceee ettt es st esnann s 151,142,150 295,780,603
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 29,468 339,608 21,605,328,801 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 (4,872,450,089) (3,436,410,967) (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 352,914,268 (339,288,587) (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 352,914,268 (339,288,587) (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 15 and 17) . |............ 1,388,069,951 |......... (1,875,055,965)|.............. (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) 3,916,435,741 795,609,440 2,528,365,790
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Portfolio investments eXChanGed ...........cccioiiiiiiiiininiieiete et [orereeeneenenns 300,458,207 |....ccconue. 595,046,869 |................ 720,081,521
20.0002. Low income housing Commitment ..........ccocoiiiiiiiiiiniiiree e enes [eeneieiereeeas 177,318,852 |.........c...... 99,736,036 |................ 160,335,031
20.0003. Income from other invested assets .......... ..163,632,523 |.. ... 32,133,575 |. .....89,465,640
20.0004. Change in receivable for securities sold .... . 101,220,819 |.. ..51,174,524 |. ...130,194,185
20.0005. Change in payable for securities acquUired ........cccoooieeiiiiininisseeeceese s [eeveieneenenene 10,860,532 | 433,854,445 |................ 244,237,352
20.0006. DoNations ... oo 19, 03T, TTT e [
20.0007. AP Timber LLC - Change in  1iability ...ccooiiiiiiiiiiiciccrnceencceesnenceeensnnenee [oreneneeernnns 2,087, 779 oiiiiiiiiciiircccnnniiis o
20.0008. Reinvestment of non-cash distributions from other invested assets .. 63,649,941
20.0009. Stock dividends received ... [ $40,600 [ 2,065,621 | 6,493,847
20.0010. Liability associated with other invested assets ... oo 2,410 | 2,410 15,605,084




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

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 SEPTEMBER 30, 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), 3, 4, 5(A-C, J-L, O-Q), 6, 7(A, B, D, E), 9(A, B, E-l), 10(D-L, N, O), 12(B-1), 13(A-I, K-M), 14(A-F), 15, 16(Off-balance-
sheet financial instruments), 17(A), 18, 19, 21(A, B, D-H), 23(B, D-K), 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 September 30, 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 $ 2,314 $ (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 $ 2,314 $ (468)
Surplus
(6) The Company’s state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 14,581 $ 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 $ 14,581 $ 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 September 30, 2024 or December 31, 2023.

2. Accounting Changes and Corrections of Errors

In 2024, the Company discovered an accounting error related to deferred ceding commission associated with an intercompany reinsurance
agreement with an affiliate totaling $151 million that should have transferred to the Company during 2021 and reported in receivables from parent,
subsidiaries and affiliates (Assets Page, Line 23) and other underwriting expenses incurred (Statement of Income Page, Line 4) by the Company.
The adjustment recorded in June 2024 included an increase to receivables from parent, subsidiaries and affiliates (Assets Page, Line 23) of $151
million, a reduction to current federal and foreign income tax recoverable and interest thereon (Assets Page, Line 18.1) of $31 million, and an
increase to unassigned funds (surplus) (Liabilities, Surplus and Other Funds Page, Line 35) of $120 million as of June 30, 2024. There was no
impact to net income in 2024 or 2023.



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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.

(in millions) 2024 2023
(1) (2 3 (1) (2 (3)

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

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

OTTI recognized 1st Quarter
a. Intent to sell $ — $ — $ — $ — $ — $ —

b. Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis 113 1 112 118 2 116

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

d. Total 1st Quarter (a+b+c) $ 113 $ 1 $ 112 $ 118 $ 2 $ 116

OTTI recognized 2nd Quarter
e. Intent to sell $ — $ — $ — $ — $ — $ —

f. Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis 172 1 171 212 5 207

g. Present value of cash flows
expected to be collected is
less than the amortized
cost basis — — — 17 3 14

h. Total 2nd Quarter (e+f+g) $ 172§ 18 171§ 229 $ 8 $ 221

OTTI recognized 3rd Quarter
i. Intentto sell $ — $ — $ — $ — $ — $ —

j. Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis 54 — 54 133 5 128

k. Present value of cash flows
expected to be collected is

less than the amortized
cost basis — — — — — —

I.  Total 3rd Quarter (i+j+k) $ 54 $ — $ 54 $ 133 $ 5 $ 128

OTTI recognized 4th Quarter
m. Intent to sell $ — $ — $ —

n. Inability or lack of intent to
retain the investment in the
security for a period of time
sufficient to recover the
amortized cost basis 87 — 87

0. Present value of cash flows
expected to be collected is
less than the amortized

cost basis — — —
p. Total 4th Quarter (m+n+o) $ 87 $ — $ 87
g. Annual Aggregate Total

(d+h+l+p) $ 2 $ 15

3.  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
CusIP 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

4. 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.

6.1
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

As of September 30, 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 September 30, 2024, the aggregate amount of unrealized losses related to LBASS was less than $1 million. 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 September 30, 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 September 30, 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) September 30, December 31,
2024 2023

The fair value of that collateral and of the

portion of that collateral that it has sold or

repledged $ 2,033 $ 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) September 30, 2024 December 31, 2023
Amortized Fair Amortized Fair
Cost Value Cost Value
Securities lending
(@) Open $ — $ — $ — $ —
(b) 30 days or less 931 931 1,027 1,026
(c) 31to 60 days 96 96 105 105
(d) 61 to 90 days 14 14 6 6
(e) 91to 120 days 11 11 — —
(f) 121to 180 days 38 38 181 180
(g) 181 to 365 days 20 20 28 28
(h) 1to2years 107 108 48 47
(i) 2to3years 30 30 — —
(j) Greater than 3 years 785 785 456 456
(k) Subtotal (sum of a through j) $ 2,032 $ 2,033 $ 1,851 $ 1,848
(I)  Securities received —_ —_ —_ —
(m) Total collateral reinvested (k+l) $ 2,032 $ 2,033 $ 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 September 30, 2024, the Company had invested assets with a fair value of $2.03
billion, which included $923 million of investment grade bonds and money market funds with remaining maturities greater than one
year. 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.

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.

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.

6.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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

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

7. Investment Income

C. The gross, nonadmitted and admitted amounts for interest income due and accrued:

(in millions)

September 30, December 31,
Interest Income Due and Accrued 2024 2023
1. Gross $ 453 3% 390
2. Nonadmitted $ 4 3 3
3. Admitted $ 449 $ 387

8. Derivative Instruments
A. Derivatives under SSAP No. 86 — Derivatives
8. The Company did not have open option contracts with financing premiums due as of September 30, 2024 or December 31, 2023.
B.  Derivatives under SSAP No. 108 - Derivative Hedging Variable Annuity Guarantees - Not applicable.
9. Income Taxes

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

(in millions) (1) (2) (3)
(Col 1-2)
9/30/2024 9/30/2023 Change
1. Current Income Tax
(a) Federal $ 280 $ (418) $ 698
(b) Foreign — — —
(c)  Subtotal (1a+1b) $ 280 $ (418) $ 698
(d) Federal income tax on net capital gains (losses) 6 49 (43)
(e) Utilization of capital loss carry-forwards — — —
(f) Other — — —
(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ 286 $ (369) $ 655

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) 9/30/2024 12/31/2023 Change
Total DTAs $ 2,065 $ 2,072 $ 7
Total DTLs 1,051 977 74
Net DTAs (DTLs) $ 1,014 $ 1,095 $ (81)
Tax effect of unrealized gains (losses) 21
Surplus adjustments — including stock option forfeitures (2)
Change in net deferred income tax relating to the provision s (62)

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 September 30:

Effective Effective

($ in millions) 2024 Tax Rate 2023 Tax Rate

Provision computed at statutory rate $ 546 21.0 % $  (466) 21.0 %
Tax credits (142) (5.5) (267) 12.0
Stock Based Compensation (27) (1.0) (5) 0.2
Tax exempt interest deduction (16) (0.6) (15) 0.7
Adjustment of prior years (permanent piece only) (12) (0.5) 190 (8.5)
Intercompany dividends 6) 0.2) (13) 0.6
LLC income (2) (0.1) (35) 1.6
Tax effect of nonadmitted assets (2) 0.1) (8) 0.3
Other 9 0.3 14 (0.7)

Total statutory income taxes $ 348 13.3 % $ (605) 272 %

Federal and foreign income taxes incurred $ 286 11.0 % $ (369) 16.6 %
Change in net deferred income taxes 62 2.3 (236) 10.6

Total statutory income taxes $ 348 13.3 % $ (605) 272 %

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
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Company, an affiliate of the Corporation, whose purpose is to efficiently manage cash and cash equivalents for its member companies. Each
member company has an undivided interest in the underlying assets of the Short term pool per the Operating Agreement of Allstate Short Term
Pool, LLC. The value of net assets that is the basis for current transactions and each share is determined daily by the Short term pool
custodian. As of September 30, 2024, the Company'’s reported investment in the Short term pool was $3.27 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) 09/30/2024
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 $ 3,266
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 — Not applicable.

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.

All SCA Investments

1.  The following tables contain information about the Company’s investments in foreign insurance and non-insurance SCA entities:

($ in millions) September 30, 2024
Percentage
of SCA Gross Admitted Nonadmitted
SCA Entity Ownership Amount Amount Amount

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

ATL, Inc. 100.0 % $ 2 $ — $ 2
c. SSAP No. 97 8b(iii) entities

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

Allstate Insurance Company of Canada ("AICC") 100.0 % 1,069 1,069 —
e. Total SSAP No. 97 8b entities (except 8b(i) entities)

(b+c+d) $ 1,071 $ 1,069 $ 2
f. Aggregate Total (a+e) $ 1,07 $ 1,069 $ 2

December 31, 2023

Percentage
of SCA Gross Admitted Nonadmitted
SCA Entity Ownership Amount Amount Amount
a. SSAP No. 97 8a entities % $ — 3 - 3 —
b. SSAP No. 97 8b(ii) entities
ATL, Inc. 100.0 % $ 2 $ — $ 2
c. SSAP No. 97 8b(iii) entities
AFC 100.0 % — — —
d. SSAP No. 97 8b(iv) entities
AICC 100.0 % 902 902 —
e. Total SSAP No. 97 8b entities (except 8b(i) entities)
(b+c+d) $ 904 $ 902 $ 2
f. Aggregate Total (a+e) $ 904 $ 902 $ 2

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

(in millions) September 30, 2024
NAIC
Disallowed
Entities
Type NAIC Valuation
of Date of NAIC Response Method,
NAIC Filing to Valuation Received Resubmission
SCA Entity Filing* the NAIC Amount Y/IN Required Y/N Code**
a. SSAP No. 97 8a entities $ —
b. SSAP No. 97 8b(ii) entities $ —
c. SSAP No. 97 8b(iii) entities —
d. SSAP No. 97 8b(iv) entities
AlCC Sub-2 9/9/2024 1,069 Y N
e. Total SSAP No. 97 8b entities (except 8b(i)
entities) (b+c+d) $ 1,069
f. Aggregate Total (a+e) $ 1,069
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December 31, 2023

NAIC
Disallowed
Entities
Type NAIC Valuation
of Date of NAIC Response Method,
NAIC Filing to Valuation Received Resubmission
SCA Entity Filing* the NAIC Amount Y/N Required Y/N Code**
a. SSAP No. 97 8a entities $ —
b. SSAP No. 97 8b(ii) entities $ —
c. SSAP No. 97 8b(iii) entities —
d. SSAP No. 97 8b(iv) entities
AlICC Sub-2 9/5/2023 902 Y N
e. Total SSAP No. 97 8b entities (except 8b(i)
entities) (b+c+d) $ 902
f. Aggregate Total (a+e) $ 902

*

*%

S1 — Sub-1, S2 - Sub-2 or RDF — Resubmission of Disallowed Filing

| — Immaterial or M-Material

Investments in ATL, Inc. and AFC were not admitted, therefore, they were excluded from Sub 2 filings requirements in 2024 and 2023.

11. Debt - Not applicable.

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A. Defined Benefit Plan

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

(in millions) Special or
Pension Postretirement Contractual Benefits
Benefits Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
a. Service cost $ — $ — $ — $ — $ — $ —
b. Interest cost — — 3 3 — _
c. Expected return on plan assets — — — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses — — (10) (13) — —
f.  Prior service cost or credit — — — (8) — —
Gain or loss recognized due to a settlement
g. or curtailment — — — — — —
h Total net periodic benefit cost $ — $ — $ (7 $ (18) $ — $ —

13. Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

J.

Cumulative unrealized gains and losses increased unassigned funds
December 31, 2023, respectively.

by $1.79 billion and $1.55 billion as of September 30, 2024 and

14. Liabilities, Contingencies and Assessments

G. All Other Contingencies

Legal and regulatory proceedings and inquiries

Claims related proceedings

The Company is defending 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. In one such lawsuit, Revival Chiropractic v. Allstate Insurance
Company, et al. (M.D. Fla. filed January 2019), 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 held 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. On May 24, 2024, the Eleventh Circuit entered an order dismissing
plaintiff's class certification appeal and directing the federal district court to enter summary judgment in favor of Allstate. On July 2, 2024,
the federal district court entered judgment in Allstate's favor.

The Company is defending putative class actions pending in multiple states alleging that the Company underpays total loss vehicle
physical damage claims on auto policies. The alleged systematic underpayments result from the following theories: (a) the third-party
valuation tool used by the Company as part of a comprehensive adjustment process is allegedly flawed, biased, or contrary to applicable
law; and/or (b) the Company allegedly does not pay sales tax, title fees, registration fees, and/or other specified fees that are allegedly
mandatory under policy language or state legal authority. The Company is currently defending the following lawsuits: Kronenberg v.
Allstate Insurance Company and Allstate Fire and Casualty Insurance Company (E.D.N.Y., filed December 2018); Durgin v. Allstate
Property and Casualty Insurance Company (W.D. La., filed June 2019); Golla v. Allstate Insurance Company (N.D. Ohio filed June 2023);
Bibbs v. Allstate Insurance Company and Allstate Fire and Casualty Insurance Company (N.D. Ohio filed August 2023); Hail v. Allstate
Property and Casualty Insurance Company (State Court of Habersham Co., Ga. filed December 2023); Katz v. Esurance Property and
Casualty Insurance Company and National General Insurance Company (E.D.N.Y. filed February 2024); Jarrett-Kelly v. Direct General
Insurance Agency, Inc. (Circuit Court of Pulaski Co., Ark. filed May 2024); and Schott v. Allstate Insurance Company and Allstate
Property and Casualty Insurance Company (M.D. Ga. filed October 2024). No classes have been certified in any of these matters.

Other proceedings

The Company is defending a lawsuit in the U.S. District Court for the Southern District of California, Chavez v. Allstate Northbrook
Indemnity Company, filed February 2022, where plaintiffs generally allege that Allstate’s Shelter in Place Payback program provided
insufficient premium relief in response to the reduction in driving in California during the state’s COVID-19 stay-at-home restrictions in
2020 and 2021. Plaintiffs seek damages that include additional premium refunds and punitive damages. On June 25, 2024, the court
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issued an order granting plaintiffs’ motion for class certification. The Company continues to defend the litigation and oppose plaintiffs’
allegations.

The Company had an investigatory hearing before the California Insurance Commissioner concerning the private passenger automobile
insurance rating practices of Allstate Insurance Company and Allstate Indemnity Company in California. The investigatory hearing was
captioned: In the Matter of the Rating Practices of Allstate Insurance Company and Allstate Indemnity Company. Pursuant to the Notice
of Hearing issued by the California Insurance Commissioner, the California Insurance Commissioner was investigating: (1) whether
Allstate has potentially violated California insurance law by using illegal price optimization; (2) how Allstate implemented any such
potentially illegal price optimization in its private passenger auto insurance rates and/or class plans; and (3) how such potentially illegal
price optimization impacted Allstate’s private passenger auto insurance policyholders. Pursuant to an agreement between the Company
and the California Department of Insurance, the matter was dismissed on September 17, 2024.

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

Derivative financial instruments

1.

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

risk
(in millions) Assets Liabilities

September 30, December 31, September 30, December 31,

2024 2023 2024 2023

a. Swaps $ 46 $ 105 $ 629 $ 533
b. Futures 598 308 2,698 185
c. Options — 15 — —
d. Total (a+b+c) $ 644 $ 428 $ 3,327 $ 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 third 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 third 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 $ 2 $ 2 $ —
2023
Book Value Cost of
NAIC Number of of Securities Securities
Description Designation Transactions Sold Repurchased Gain (Loss)
Unaffiliated common stocks 2 $ 3 $ 3 $ —

20. Fair Value Measurements

A

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

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

O

)

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) September 30, 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 $ — $ 712 $ 25 $ — $ 737
SVO-identified investments 257 — — — 257
Bank loans — — 67 — 67
Hybrid securities — 48 — — 48
U.S. Special revenue and special
assessment obligation — — 3 — 3

Total bonds 257 760 95 — 1,112

Perpetual preferred stocks
Industrial and miscellaneous — 40 10 56 106

Unaffiliated common stocks

Industrial and miscellaneous 205 25 24 277 531
Mutual funds 45 — — — 45
Total unaffiliated common stocks 250 25 24 277 576

Cash equivalents
Money market mutual funds 825 — — — 825

Derivative assets

Foreign currency contracts — 1 — — 1
Credit contracts — — — — —
Total derivative assets — 1 — — 1

Total assets at fair value/NAV $ 1,332 $ 826 $ 129 $ 333 $ 2,620

b. Liabilities at fair value
Derivative liabilities

Foreign currency contracts $ — $ (16) $ — $ — $ (16)
Credit contracts — — — — —
Total derivative liabilities — (16) — — (16)

Total liabilities at fair value $ — $ _ (16) $ — $ — $ (16)

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

U.S. Special revenue and special
assessment obligation — — — — —

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 $ 131 (20) $ (1) $ 3
Industrial and miscellaneous 25 — — (2) —
Hybrid securities — — — — —
U.S. Special revenue and special
assessment obligation — 7 — (2) —
Perpetual preferred stocks
Industrial and miscellaneous 3 — — — —
Redeemable preferred stocks
Industrial and miscellaneous — — — — —
Unaffiliated common stocks
Industrial and miscellaneous 23 2 — — 1
Total assets $ 121 $ 140 (20) $ (5) $ 4
(continued)
Ending
balance as of
Description Purchases Issuances Sales Settlements 09/30/2024
Bonds
Bank loans $ 45 $ — (132) $ (29) $ 67
Industrial and miscellaneous 75 — (73) — 25
Hybrid securities 5 — (5) — —
U.S. Special revenue and special
assessment obligation — — — 2) 3
Perpetual preferred stocks
Industrial and miscellaneous 7 — — — 10
Redeemable preferred stocks
Industrial and miscellaneous — — — — —
Unaffiliated common stocks
Industrial and miscellaneous — — (2) — 24
Total assets $ 132 $ — (212) $ (31) $ 129
(in millions) Total gains Total gains
Beginning Transfers Transfers and (losses) and (losses)
balance as of into out of included in net included in
Description 01/01/2023 Level 3 Level 3 income surplus
Bonds
Bank loans $ 494 $ 43 (179) $ (11) $ 14
Industrial and miscellaneous 8 30 — 9) 1
Hybrid securities — — — — —
U.S. Special revenue and special
assessment obligation — — — — —
Perpetual preferred stocks
Industrial and miscellaneous 9 — (7) — —
Redeemable preferred stocks
Industrial and miscellaneous — 1 — — —
Unaffiliated common stocks
Industrial and miscellaneous 30 — (2) (1) (2)
Total assets $ 541 $ 74 (188) $ (21) $ 13
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(continued)

Ending
balance as of
Description Purchases Issuances Sales Settlements 09/30/2023

Bonds

Bank loans $ 56 $ — $ (110) $ (57) $ 250

Industrial and miscellaneous 64 — (64) — 30

Hybrid securities 2 — 2) — —

U.S. Special revenue and special

assessment obligation — — — — —

Perpetual preferred stocks

Industrial and miscellaneous — — — — 2
Redeemable preferred stocks

Industrial and miscellaneous — — — — 1
Unaffiliated common stocks

Industrial and miscellaneous — — (1) — 24
Total assets $ 122 $ — $ (177) $ (57) $ 307

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 into Level 3 during the first nine months of 2024 included a situation
where an asset no longer utilized NAV as a practical expedient and was reclassified to Level 3. Transfers into Level 3 during the first nine
months of 2023 also included situations where securities were written down utilizing price where the inputs have not been corroborated to
be market observable resulting in the securities being classified as Level 3.

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

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

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

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

Level 2 measurements

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

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

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

Level 3 measurements

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

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

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

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

All information related to derivatives measured and reported at fair value is presented above.
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Presented below are the aggregate fair value estimates and admitted values of financial instruments:

Financial assets

(in millions) September 30, 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 $ 38,798 $ 38,282 $ 6,802 $ 31,737 $ 259 $ — $ —
LBASS $ 977 $ 960 $ — $ 866 $ 111 $ — $ —
Preferred stocks $ 106 $ 106 $ — $ 40 $ 10 $ 56 $ —
Unaffiliated common stocks $ 576 $ 576 $ 250 $ 25 $ 24 $ 277 $ —
Mortgage loans on real estate $ 625 $ 662 $ — $ — $ 625 $ — $ —
Cash equivalents $ 5,028 $ 5,028 $ 3,333 $ 1,695 $ — $ — $ —
Short-term investments $ 103 $ 102 $ 51 $ 44 $ 8 $ — $ —
Derivatives $ 3 $ 1 $ 2 $ 1 $ — $ — $ —
Other invested assets:
Low income housing tax
credit ("LIHTC") property
investments $ 1477 $ 1,477 $ — $ — $ 1,477 $ — $ —
Affiliated collateral loans $ 142 $ 142 $ — $ — $ 142 $ — $ —
Residual tranche securities $ 31 $ 21 $ — $ 31 $ — $ — $ —
Affiliated surplus notes $ 25 $ 25 $ — $ — $ 25 $ — $ —
Securities lending reinvested
collateral $ 40 $ 40 $ — $ 40 $ — $ — $ —
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,
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.
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The fair value of free-standing exchange listed derivatives in Level 1 is based on unadjusted quoted prices for identical assets in active
markets the Company can access. The fair value of derivatives in Level 2 is based on the valuation methods described in Part A4 of this note.

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

The fair value of affiliated surplus notes and collateral loans in Level 3 is based on discounted cash flow calculations using current interest
rates for instruments with comparable terms.

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

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

(in millions) September 30, 2024
Not
Practicable
Aggregate Statement (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) NAV Value)
Securities lending collateral $ 2,021 $ 2,021 $ — $ 2,021 $ — $ — $ —
Derivatives $ 25 $ 17 $ 9 $ 16 $ — $ — $ —
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.

D. The Company was able to estimate the fair value of all its financial instruments in 2024 and 2023.

E. Investments in certain common and preferred stocks measured and reported at NAV in the Assets page and presented in the table in Part A1
are generally not redeemable with the issuing corporation and cannot be sold without approval of the managing members. Distributions of
income are usually received from the sale of the common stock or the liquidation of the underlying asset or assets of the issuing corporation
over the life of these investments, typically 3-7 years. The Company had $15 million of remaining commitments to invest in these investments
over their remaining lives.

Other ltems

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 Israel/Hamas conflicts, supply chain disruptions and labor shortages. These factors
should be considered when comparing the current period to prior periods.

Transfer of Investments

During 2018, the Company transferred limited partnership investments with a book/adjusted carrying value of $1.70 billion and cash of $12
million to AIMCO Private Fund Il, LLC (“AIMCO II"). Since the transfer of the assets did not meet the conditions of a sale per SSAP No. 103R,
Transfer and Servicing of Financial Assets and Extinguishments of Liabilities, the assets of AIMCO Il are directly reported in the Company’s
financial statements. In 2021, additional assets were transferred into AIMCO |l prior to the sale of Allstate Life Insurance Company, a former
subsidiary. As of September 30, 2024, AIMCO Il consisted of limited partnership investments with a book/adjusted carrying value of $2.01
billion, cash equivalents of $77 million and cash of $15 million and were included in the Company’s assets.

Events Subsequent

An evaluation of subsequent events was made through November 11, 2024 for the Annual Statement issued on November 13, 2024. There were
no significant subsequent events requiring adjustment to or disclosure in the financial statements.

Reinsurance

A

Unsecured Reinsurance Recoverables

The Company had unsecured reinsurance recoverables that exceeded 3% of the policyholders surplus of $408 million with National Flood
Insurance Program (NAIC Group Code 0000, FEIN AA-9992201) and $322 million with New Jersey Unsatisfied Claim and Judgment Fund
(NAIC Group Code 0000, FEIN AA-9991160) as of September 30, 2024 and December 31, 2023, respectively.

Reinsurance Assumed and Ceded

1. The maximum amount of return commission which would have been due to reinsurers if they or the Company had canceled all of the

Company's reinsurance, or if the Company or reinsurers had canceled all the Company's insurance assumed with the return of unearned
premium reserve was as follows:

September 30, 2024

(in millions) Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ 17,532 $ — $ 962 $ 313 $ 16,570 $ (313)
b. All other 41 4 — — 41 4
c. Total (a+b) $ 17,573 $ 4 $ 962 $ 313 $ 16,611 $ (309)
d. Direct unearned premium reserve $ 1.95 billion
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December 31, 2023

Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ 15,221 $ — $ 762 $ 248 $ 14,459 $ (248)
b. All other 58 14 — — 58 14
c. Total (a+b) $ 15,279 $ 14 $ 762 $ 248 $ 14,517 $ (234)
d. Direct unearned premium reserve $ 2.01 billion

24. Retrospectively Rated Contracts and Contracts Subject to Redetermination

C.

The amount of net premiums written by the Company in the nine months ended September 30, 2024 and 2023 subject to retrospective rating
features was $6.84 billion and $5.92 billion, respectively. These amounts represented 17.9% and 17.4% of total net premiums written in the
nine months ended September 30, 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 September 30, 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.

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

(in millions) September 30, December 31,
2024 2023
Balance as of January 1 $ 27,188 $ 24,150
Incurred related to:
Current year 27,703 35,892
Prior years (347) 453
Total incurred 27,356 36,345
Paid related to:
Current year 14,425 20,902
Prior years 10,874 12,405
Total paid 25,299 33,307
Balance $ 29,245 $ 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 $4.29 billion and $5.40 billion for the nine months ended September 30,
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 $(347) million and $453 million as a result of
the reestimation of unpaid losses and loss adjustment expenses for the nine months ended September 30, 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 $1.41 billion and $1.59 billion was included as a reduction of loss reserves as of September 30, 2024
and December 31, 2023, respectively.

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 SEPTEMBER 30, 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 12/31/2022
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 06/21/2024
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 68508 .... |.....cccc. foverevreenns |one. ... YES....
ALLSTATE FINANCIAL SERVICES, LLC .... 151 N. 8TH ST, SUITE 450 LINCOLN, NE 68508 .... |......ccccc. ovevenee. ... YES....
444 \|. LAKE STREET, SUITE 4500 CHICAGO, IL
ALLSTATE INVESTMENT MANAGEMENT COMPANY ......coiviriiririeirineicicieenens 0606 .......ooeeeeceeeeeeieieeeeeieeee e eeseseeeeeeenens [eveneniees |oreeeeenes oo ... YES....
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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? ...............c.ccooiiiiiin. Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amoOuNt: ..........coouiiiiiiiiiiii e S e
INVESTMENT
11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
11.2 If yes, give full and complete information relating thereto:
$18,165,679 BONDS ON DEPOSIT WITH STATE; $96,118,016 TOTAL PLEDGED COLLATERAL; $68,592,907 LETTER STOCK OR
SECURITIES RESTRICTED TO SALE; $1,109,200 RESTRICTED PUERTO RICO SECURITIES ......c.cociiiiiiiiiiieeecicieeeeee e
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
13.  Amount of real estate and mortgages held in short-term investments: ..................... .
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21

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

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

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

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccooceeieiieiiieneenne
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. .........ccocoiiiiiiiiiiii e

7.1

1,704,875, 295

480,958,056
2,185,833 351

1,873.822.929

452,096,567
2,305,919 497

LOLLLe e

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

..2,032,631,476
..2,031,965,423

............ $ .. 2,020,627,238
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20.

21.
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Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

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

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

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

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
. 00000 AA-3191298 ANTARES REINSURANCE COMPANY L IMITED LBl .|Unauthor ized




STATEMENT AS OF SEPTEMBER 30, 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 forre 51,019,874 |.............. 53,033,533 |..cccceenve 25,039,236 |.............. 28,750,687 |............. 30,918,030 |............. 32,552,820
2. Alaska ......cccocoeeeeee . AK | [ IS 22,858,937 |............. 24,900,671 |............. 12,775,229 |.............. 14,239,498 |............. 15,092,642 |.............. 12,551,407
3. Arizona......ociiit. AZ e [N ISR 24,595,518 |.............. 29,021,139 |............. 13,621,594 |.............. 17,850,791 |.............. 23,791,536 |.............. 23,880,387
4. Arkansas ... . AR s [ I 19,266,569 |............. 21,140,189 |............ 11,992,211 |............. 17,146,113 |............. 12,570,108 |............. 15,892,529
5. California .......cccceceeece.. CA | [ T 566,520,453 |............ 620,757,501 |........... 335,963,126 |........... 431,085,198 |............ 625,198,546 |............ 647,171,044
6. Colorado ....... L. ....47,621,084 |.. ....53,023,691 |.. ....32,454 797 |.. ....36,170,861 |.. ....38,327,807 |.. ....44 243,486
7. Connecticut .......c.e..e... CT |oeeenn [N ISR 88,628,605 |............. 89,830,788 |............. 39,138,447 |............ 44,568,846 |............. 56,695,981 |............. 56,519,058
8. Delaware ............cc.ec.... DE |eeeiis [ I 10,159,911 [ 11,841,597 |............... 9,437,297 |.............. 12,652,823 |.............. 55,699,326 |.............. 75,164,247
9. District of Columbia .....DC |-......... Lo e 7,337,165 |..ccoenee 8,457,369 |...cocvene. 3,016,911 | 4,768,018 |............... 3,104,787 |............... 3,584,200
10.  Florida .....ccocovevviiens FL [ [ T 254,365,412 |........... 296,390,128 |........... 182,529,541 |............ 268,701,026 |........... 487,513,244 |............ 411,179,087
11.  Georgia . .. GA L. 141,632,893 |. ..146,831,796 |.. ... 90,029,069 |.. .. 113,763,284 |.. ..128,582,296 |.. ..100,932,507
12.  Hawaii ... LLHE [ T 110,962,888 |............ 98,909,080 |.............. 70,676,319 |............ 214,195,361 |............ 135,739,641 |............ 170,505,056
13. Idaho..... LD [ Lo e 7,592,637 |............... 8,188,688 |.............. 5,156,795 |..cocveveene 4,886,240 |............... 4,893,729 |.cococvee 4,263,350
14, lNOIS ..o | I RO [ T 118,709,114 |............ 121,720,840 |............ 85,646,960 |............ 106,164,087 |............ 263,049,639 |............ 306,971,808
15. Indiana ......cccccoeeenne IN e Lo forre 30,808,260 |.............. 34,891,193 | 20,255,636 |............. 22,111,620 |.............. 41,636,952 |............. 40,445,624
16. lowa ...... A L. .. 3,487,425 |.. ..3,887,111 |.. 1,424 127 |. ..2,191,990 |.. .. 1,831,144 |.. .. 2,532,379
17. Kansas .. L KS Lo forriis 10,312,176 |............. 10,853,417 |.............. 4,319,380 |...cocvneen 5,250,278 |....cocvee. 5,079,923 |....ccooe. 5,460,525
18. Kentucky ... CKY e [ ESUS FT 37,087,592 |.............. 37,337,564 |.............. 17,295,756 |............. 26,863,897 |............. 23,777,834 |............. 29,991,994
19.  Louisiana ........c.ccoceeene LA [ [ T 176,234,280 |............ 186,008,337 |.............. 83,519,882 |........... 121,151,325 |............ 137,291,908 |............ 189,142,755
20. Maine ....ccooeveeiies ME [ooenee. Lo e 7,871,657 |.coeenee. 8,728,438 |............... 7,168,126 |............... 4,109,526 |............... 3,233,462 |.............. 3,857,022
21. Maryland ....... ... MD L. 172,100,178 |.. 172,704,193 |.. 84,517,220 |.. 96,590,025 |.. ... 80,414,126 |.. .78,423,863
22. Massachusetts . L MA | Lo frorrd 92,260,706 |.............. 86,939,248 |............ 59,894,211 |............. 63,659,251 |............ 64,628,156 |.............. 60,173,550
23. Michigan ....... ML e Lo forrin 27,118,845 |.............. 40,330,678 |.............. 24,207,883 |............. 34,886,047 |............ 280,284,775 |............ 311,345,097
24. Minnesota .........cccccune MN [ Lo forriis 14,620,635 |............. 19,385,359 |............. 11,641,259 |............. 16,124,465 |.............. 28,767,989 |............. 39,299,812
25.  MissisSippi ....ccccceeriene MS | Lo forrin 28,983,801 |..cocnveeee. 33,310,418 |.............. 14,059,306 |............. 17,265,765 |.............. 25,622,413 |............ 29,225,212
26. Missouri .... ...MO |. L. 13,123,718 |.. 14,482,812 |.. . 7,911,627 |.. 10,114,571 |.. .37,442,669 |.. .33,402,606
27. Montana .... W MT e Lo e 3,285,036 |.....cooc..... 4,055,981 |.............. 1,984,772 | 2,563,543 |..cococvnnn 8,391,176 |............... 6,145,517
28. Nebraska .. .NE | Lo e 5,284,319 |....ccoene. 5,942,124 |.............. 4,849,465 |............ 2,856,260 |.............. 6,952,633 |................ 7,173,387
29. Nevada ... NV o Lo forriis 16,374,654 |.............. 23,032,615 | 22,986,461 |.............. 32,470,054 |............. 49,845,763 |............. 53,313,433
30. New Hampshire .......... NH [ [ I 11,120,914 ... 11,817,234 | 5,148,453 |.............. 5,118,789 |...ccocne. 7,375,521 .o 6,302,309
31. New Jersey ...... N. . . .19,035,818 |.. 21,022,151 |. ..553,013,628 |.. ..511,353,620
32. New Mexico ................NM [.......... [N ISR 15,521,665 |.............. 17,498,185 |.............. 10,235,086 |............. 12,799,475 |............. 21,028,013 |............ 36,384,693
33. New YorK ....cccoeeveeee. NY [ [ IR 584,055,936 |........... 594,195,494 |............ 395,576,059 |........... 420,669,8% |............ 895,765,801 |............ 859,273,853
34. North Carolina ............NC |[.......... [ IS 78,873,192 |.............. 83,556,654 |............. 38,002,434 |............. 42,948,487 |.............. 45,786,900 |.............. 45,040,715
35. North Dakota ..............ND [.......... Lo oo 9,800,749 |....cocoee. 9,623,353 |............... 4,048,150 |.............. 5,447 847 | 3,043,441 | 3,934,311
36. Ohio ...ccceenee L. 68,699,899 |.. .73,618,783 |.. .36,505,506 |.. 51,585,762 |.. .85,834,388 |.. .92,570,575
37. Oklahoma ........c.eoee... OK [ [ IS 20,305,713 oo 23,049,840 |............... 9,506,690 |............. 11,860,696 |............... 8,362,314 |............. 14,114,879
38. Oregon ........ccceceeeeeeen. OR [ [N ISR 28,152,461 |.............. 33,264,398 |.............. 18,966,247 |.............. 20,441,873 |............. 27,387,263 |.............. 38,270,803
39. Pennsylvania ............PA |[........ [ IR 127,869,321 |............ 141,323,428 |.............. 70,861,559 |............. 88,879,647 |............ 240,544 457 |............ 263,225,673
40. Rhodelsland .............Rl  |eoeeee. [N ISR 20,442,815 |............. 21,581,055 |............... 8,026,376 |.............. 13,085,710 |............. 12,739,632 |............ 11,015,989
41. South Carolina . ...SC L. .98,708,217 |.. ..101,591,908 |.. .63,703,927 |.. 61,364,342 |.. ..107,061,030 |.. 75,131,874
42. South Dakota ... .SD | Lo e 8,342,236 |............... 8,102,876 |............... 4,793,037 |......c......... 6,123,924 |.............. 8,747,496 |............... 5,893,436
43. Tennessee ... TN e Lo forre 54,349,802 |............ 59,206,260 |.............. 31,585,449 |........... 46,432,083 |............. 39,079,125 |............ 56,021,619
44, TexXas ....ccccevveveviie TX e [ IS 72,868,486 |............. 74,527,533 |.............. 30,590,753 |............. 21,841,800 |............. 50,876,715 |.............. 30,714,975
45, Utah ...ccoocoeeeeeeeee. UT e [ IS 17,314,176 |............. 22,007,194 |............. 10,840,134 |............. 18,805,692 |.............. 14,934,550 |.............. 19,923,092
46. L. ..3,935,337 | 4,103,487 |.. .. 2,266,769 |.. ..6,155,443 |.. .. 2,157,361 |.. .. 1,732,044
47. Virginia ....c.oooeveeveeeee . VA e [ IR 137,402,288 |............ 143,009,442 |.............. 67,356,986 |.............. 69,704,770 |............. 82,460,180 |............. 77,801,528
48. Washington ............... WA |......... [ IS 83,183,717 | 92,537,201 |............. 79,460,347 |.............. 74,964,929 |........... 114,216,606 |............ 131,737,776
49. West Virginia ............. WV | [ IS 15,225,938 |.............. 16,422,327 |.............. 5,967,298 |............... 6,693,171 |..ccocvee. 9,074,260 |.............. 10,702,142
50.  Wisconsin ......ccoeeeee. W e [ IS 12,878,235 |............. 15,383,288 |.............. 9,292,902 |.............. 9,655,719 |.............. 47,220,221 |.............. 59,380,508
51. Wyoming L. .. 2,288,957 |.. ..2,817,0083 |.. ..540,345 |.. ..821,099 |.. ..573,249 |.. ..729,783
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 ......oooeeeeeeee MP N o i e [ [ [
57. Canada 312,171
58. Aggregate Other Alien OT 116,176
59. Totals XXX 3,581,564,39%5 3,815,173,436 2,205,857,102 2,789,979,938 5,053,742,327 5, 147,028,306
DETAILS OF WRITE-INS
58001. Other alien ....ccocovvvcifonnnns XXX oo |oeeeeeeieeeieerenes [ [ 34134 | o 79,713 oo 116,176
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 34,134 79,713 116,176
(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

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

(other than their state of domicile - see DSLI)

10

5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
authorized to write surplus lines in the state of domicile
6. N - None of the above - Not allowed to write business in the state
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

The Allstate Corporation (DE)
FEIN# 36-3871531

1
[ I I I 1
Allstate Insurance Company (IL)

Allstate Financial Insurance Holdings Corporation (DE) Alistate Insurance Holdings, LLC (DE) NAIC Code 19232 Kennett Capital, Inc. (DE) _ Alistate Non-Insurance Holdings, Inc. (DE) L Allstate International Holdings, Inc. (DE)
FEIN# 36-4303658 FEIN# 26-1972435 FEIN# 52-2145989 FEIN# 52-2065391 FEIN# 52-2065397
FEIN# 36-0719665
American Heritage Life Insurance Company (FL) Allstate Fire and Casualty Insurance Company (IL) Alistate County Mutual Insurance Company (TX) ) . .
Ll NAIC Code 60534 Ll NAIC Code 29688 L NAIC Code 29335 . Pullm:gNircgis_lznoghLZI}%(DE) SquareTrad:ETﬁfrsg_ﬁozrggggy Inc. (DE) L Allstate India Private Limited (IND)
FEIN# 59-0781901 FEIN# 94-2199056 FEIN# 36-6091380
Allstate Indemnity Company (IL) Allstate New Jersey Insurance Company (IL) Pullmam QOZB, LLC (DE) SquareTrade, Inc. (DE)
l NAIC Code 19240 ] NAIC Code 10852 FEIN# 84-2056352 FEIN# 94-3340669
FEIN# 36-6115679 FEIN# 36-4181960
—
American Heritage Service Company (FL) | | Alstate Property and Casually insurance Company (IL) | | Alstate New Jersey Property and Casualy insurance Company (NJ) TDC Brown Deer JV, LLC (DE) | CE Care Plan Corporation (DE) | | squareTrade Protection Solutions, Inc. (DE)
FEIN# 59-2276596 FEIN# 363341779 FEIN# 22-2395915 FEIN# 88-3268476 FEIN# 26-3914081 FEIN# 45-1531873
E.R.J. Insurance Group, Inc. (FL) ASMI Auﬁ;rcslgagcigggpany (L Encompass Ins“ﬁ:fggoénpf:ggcg New Jersey (IL) TDC Brown Deer Owner, LLC (DE) Complete Product Care Corporation (DE) SquareTrade Limited (GBR)
. FEIN# 59-2604709 N oce B oce FEIN# 88-3466379 N FEIN# 26-3914003 N
FEIN# 85-4052492 FEIN# 30-0154464
| Esurance Holdings, Inc. (DE) ECMI Auto Insurance Company (IL) || Encompass Property and Casually Insurance Company of New Jersey (IL) PIAA, LP (DE) | iCracked Japan Inc. (JPN) | SquareTradeGo, Inc. (DE)
FEIN# 20-5305981 FEIN# 37-1788397 FEIN# 81-2519511
FEIN# 85-4080461 FEIN# 20-3843581
Esurance Insurance Company (IL) ESMI Auto Insurance Company (IL) Alistate North American Insurance Company (IL) . "
H NAIC Code 25712 NAIC Code 16962 ! NAIC Code 11110 CBRE GIP US Fs;fﬁ;‘ggg’ggéﬁé‘;‘“v A), LP (DE) L ST P’°";‘§$g‘gg‘;‘ﬂgg°" (OE)
FEIN# 73-0486465 FEIN# 85-4058034 FEIN# 36-4442776
| | Bourance Insurance Company of New Jersey (1) | | | Encompass Insurance Holdings, LLC (DE) n Allstate Northblook Indemnity Company (1) CBRE GIP US Feeder Vehicle (ALLINV B), LP (DE) L Protection Plan Group, Inc. (DE)
FEIN# 42-0301440 FEIN 30-0988865 FEIN# 36-2099368 FEIN# 37-1802064 FEIN# 82-1617277
Esurance Property and Casually Insurance
Ll Company (IL) 1 Hmzi'l‘g é“;" o Company (IL) L Allstate Texas Lloyd's, Inc. (TX) NBInv Riverside Cars1, LLC (DE) SquareTrade Australia Pty, Ltd (AUS)
NAIC Code 30210 o%e FEIN# 75-2236534 FEIN# 61-1778486 u
EEIN# 22-2853625 FEIN# 01-0657022
Esurance Insurance Services, Inc. (DE) Encompass Indemnity Company (IL) Allstate Texas Lioyd's (TX) NBInv Riverside Management, LLC (DE) SquareTrade Canada, Inc. (CAN)
] FEIN# 26-0034575 u NAIC Code 15130 NAIC Code 26530 1 FEIN# 36-4826210 M
FEIN# 59-2366357 FEIN# 75-6378207
Encompass Independent Insurance Company (IL) Allstate Vehicle and Property Insurance Company (IL) .
Comesco Insurance Company (IL) NAIC Code 11251 — NAIC Code 37907 L] Allstate Insurance Company of Canada (CAN) L SquareTrade Europe Limited (MLT)
M NAIC Code 17482 FEIN# 01-0657011 FEIN# 04-2680300
Encompass Insurance Company (IL) Castle Key Insurance Company (IL) . .
i i || NAIC Code 10358 - NAIC Code 30511 || Alistate Life Insurance Company of Canada (CAN) |_| SquareTrade European Services AS (NOR)
First Colonial Insurance Company (FL) FEIN# 52-1952957 FEIN# 36-3586255
I NAIC Code 29980
FEIN# 59-2773658
Encompass Insurance Company of America (IL) Castle Key Indemnity Company (IL) Esurance Insurance Company of Canada (CAN) SquareTrade Insurance Services, Inc. (DE)
1 NAIC Code 10071 - NAIC Code 10835 - — FEIN# 45-4883784
National General Holdings Corporation (DE) FEIN# 36-3976913 FEIN# 36-4181959
FEIN# 27-1046208
Encompass Insurance Company of Massachusetts (MA)) Encompass Floridian Indemnity Company (IL)
NAIC Code 12154 || NAIC Code 11996 || PAFCO Insurance Company (CAN) | SquareTrade Japan GK (JPN)
FEIN# 04-3345011 FEIN# 20-1110680
Encompass Property and Casualty Company (IL) Encompass Floridian Insurance Company (IL) .
- NAIC Code 10072 - NAIC Code 11993 - Pembridge Insurance Company (CAN) L SquareTrade Europe BV (BEL)
FEIN# 36-3976911 FEIN# 20-1110782
North Light Specialty Insurance Company (IL)
- NAIC Code 13167 L Ivantage Insurance Brokers Inc. (CAN)
FEIN# 26-2331872

Boxes shaded represent affiliates Boxes in bold represent
added since prior period insurance companies

@ Denotes company which is affiliated but not owned



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Alistate Non-Insurance Holdings, Inc. (DE)

Allstate Insurance Company (IL)
NAIC Code 19232

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

% Queenland Citrus Pty Ltd (AUS) ‘

FEIN# 26-1875142

Road Bay Investments, LLC (DE)

FEIN# 85-2042736

SM202 Development LLC (DE)

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 ...................... . 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 ..........cceeee [.oeeen 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 ................ |..... 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 Allstate Insurance Holdings, LLC . | 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 .

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

Ivantage Insurance Brokers Inc. ..... . . Allstate Insurance Company of Canada ....... Ownership..
Ivantage Select Agency, Inc. .......ccceeeeiiens PR | EUN DU NIA....... Allstate Non-Insurance Holdings, Inc. ..... Ownership..
Kennett Capital, Inc. ... ..|The Allstate Corporation .... . | Ownership..
LeadCloud, LLC .... . |Arity 875, LLC ..... .. | Ownership..
. | Ownership..

..| 36-4480339 ..
52-2145989 ..
46-1171303 ..

. 0008 ...|Allstate Insurance Group .

UV OO 38660 ....|35-1492884 .. MIC General Insurance Corporation National General Holdings Corp. .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

.. |84-0982643 .. COMPANY +eeeeeeeeeeeeeee e e e Integon National Insurance Company ......... Ownership .100.000 ...|The Allstate Corporation
. [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
I 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 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 SEPTEMBER 30, 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 Pty Ltd .. 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 SEPTEMBER 30, 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 .

...| 88-3466379 .. TDC Brown Deer Owner, LLC .........cceeeeeenennns . e Allstate Insurance Company ...........cceee... Ownership.. ..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. ........
TDC City Center (Phase I1), LLC Allstate Insurance Company .

Ownership..
Ownership..

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

...|81-4727823 .. TDC City Center, LLC .ooeeeeeeeeeeeeeeieieeeeeees . .......DS........| Allstate Insurance Company .................... Ownership.. ..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

.| Integon Indemnity Corporation ... . | Ownership.. 100.000 ... | The Allstate Corporation .
National General Management Corp ............ Ownership.. .100.000 ...|The Allstate Corporation
Allstate Insurance Company .................... OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|The Allstate Corporation

..[20-5835314 ..
61-1702800 ..

[ Asterisk | Explanation |




STATEMENT AS OF SEPTEMBER 30, 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 L VS 143,390 [ 5931 | (16.1)

2.1 AIIEA LINES .ot e 234,849 . 81,536 | 4.7 | 73.1

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 ........................... ..1,478,874,832 |.. ..745,368,398 |..

5.1 Commercial multiple peril (non-liability pOrtion) .............ccccoeeueveieieeeeceeeforrrccenenne 86,391,534 |.........c...... 39,751,670

5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 24,628,263 |......ccoconc.. 11,873,013

6. MOrtgage QUAraNLY .........cc.ociiiiiiiiiiceceeee e [

8. OCBAN MANNE ...ttt ettt ee et sesess s s et s e s sessss s s ssesesesoesee e s sneaenens 182,557 | 58,149

9.1 INIANA MAMINE ..eoieiiiiieiie ettt 33,073,096 |....cccoenvve 10,619,979

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 621,728 oo 8,007 | 1.3 [ 18.8
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 ...........ccocooiiiiiinii i [
15.9  Other NEAIN ..ot e e [
16. WOrKErs' COMPENSALION .......c.ooveuiieuiieeiieeeieteeeteeeteeeteeesee et eae e sese e ettt sae s snenene oeesesenseseneesennens 178,269
17.1  Other liability = OCCUITENCE .......c.oveveeeeeeeeceeeieieieteieeee et 57,741,631 | 84,230,337
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 .......c.eveuiriiiieieieeeieeeseeeieeee e e 110,805 | 6,316,839 |....ccoeein 5,700.8 |.cooiiine 21,387.2
18.2  Products liability - ClaimS-mMade ..........cccoiiiiiiiiiiieeeeee e e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) ..............ccoeeo.]oeeeeerernnene 103,325,036 |.....cco.c... 101,561,924 ..o 98.3 [ 64.9
19.2  Other private passenger auto liability ...............cccceoevevevereececeeeieieeeeeeeee e 679,040,134 |.....cccoo. 594,522,712 oo 87.6 |oeeeeeeeeee 90.6
19.3  Commercial auto no-fault (personal injury protection) ............cccceeeeeeeeeeeeesfoirrnnccenns 1,863,285 | (8,005,571)|...ccvveeiiicnnne (429.6) ... 77.3
19.4  Other commercial auto liability ............cococvevevivereverieiieeeieciee e e 107,802,985 |................ 109,267,078 oo 101.4 | 109.3
21.1  Private passenger auto physical damage ............cccovrirereereeninerersseee s 822,651,619 |....ccc...... 292,651,234 | 35.6 | oo 4.7
21.2  Commercial auto physical damage ............c.cceueeeeiererereeeeeeeeee e e 31,376,664 |.........c...... 11,648,292 |..oooie K7 I 73.0
22. AIFCTaft (Al PEIIIS) ..o e [eeee e [eree e
23. FIABIY vttt e 1,228 | 105,822 |...cooviccne 8,618.2 [ (11.1)
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. ) 945,144 (93) 0.0 0.0
35. Totals 3,639,522,738 2,231,284,497 61.3 74.7

DETAILS OF WRITE-INS

3401, ldentity theft ..o e 945,144 | () 0.0 |oeereeeeeeeeees 0.0
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) 945,144 (93) 0.0 0.0

13




STATEMENT AS OF SEPTEMBER 30, 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. L AB2 9,644 |.. ...24,043
2.1 ATIEA LINES ...ttt e 11,759 | 97,944 | 459,532
22 LY LB o) (SN o 1= | ol o o T P OO PP TP
2.3 Federal flood ..........ccoiiiiiiiii e [ 79,277,896 |.....coovnvee 210,024,704 |.....ccevenee 195,677,421
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 547,808,763 |............ 1,483,950,632 |............ 1,504,791,850
5.1  Commercial multiple peril (non-liability POTtON) ...........cococveveveveieeceiiieieieteeee e e 21,543,156 |..ccccooeeencee 75,874,226 |...oooceene 95,767,015
5.2  Commercial multiple peril (liability POrtION) ..........ceveueriiriririeieieteiereere st e 5,451,721 | 20,367,862 |..ccevernnne 28,571,707
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 69,668 |.........ccveenne. 191,990 | 219,929
9.1 INIANA M@MNE ...ttt bttt sttt e bt b ettt st et nne e nans [eresaenesanne s 11,676,990 |..ccovoveneee 33,798,451 | 36,539,867
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 ... e 223,230 [ooiiin 589,361 [ 645,550
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. WOTKEIS' COMPENSALION .........ocveiuieieiieteeeieeceeceeie et ete e st seses s s s s sesesesesessssasesssesesesessssasans|ereseseneenssenssteneteneenennnns |oeeseseneeenenessssesesennneenes oeeenesessneesennnens (39,263)
171 Other liability = OCCUITEINCE .........oeveeveiiieieie ettt sens [eebeb s 20,179,898 |..cccoovvennne 57,061,415 | 59,398, 126
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 33,583,197 |.ooeeee 101,869,823 |.......c.co.c.. 106,937,066
19.2  Other private passenger auto ADIIILY .............cccoueiiueueuereiieieieteieiee et e 229,690,280 |........c....... 685,043,024 |............... 668,689,908
19.3  Commercial auto no-fault (personal injury ProteCtion) .............cccceevevevevevererceeeeeeieieeeeeeseeeseeesenenene feeeeenenenenesneneenes 29, 129 oo 495,087 |.. ... 12,097,986
19.4  Other commercial QU0 lIADIIILY .........c.cririririiiieicicii s 50,834,653 212,308,861
21.1  Private passenger auto phySical AMAGE ...........ccccvevieviueueueuiiieeeisie et e 281,549,422 |................ 830,760,799 |...cooeueeene 822,117,936
21.2  Commercial auto phySiCal dAMAGE ........c.ccviururveiiieieieieieiieee ettt sanaes .. 1,158,067 |.. ... 16,913,094 |.. ... 55,533,991
22. F Lot =i =1L oY= ) O Y K KPR RPN
23. FIAIIEY e e [ 585 [ 2,371
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 105,430 |oeooeeiee 1,057,837 |oeeeeene 2,040,913
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 4,022,074 |...oooceenne 11,625,385 |...ccoovneeee 12,231,022
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 345,966 924,664 991,963
35. Totals 1,239,549,217 3,581,564,395 3,815,173,436
DETAILS OF WRITE-INS
3401, 1dentity Thefl e 345,966 |.....coovveeinnne 924,664 |.......coovvvennne 991,963
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) 345,966 924,664 991,963
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STATEMENT AS OF SEPTEMBER 30, 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 |....coeev 2,157,346 |..cocoee 93,214 | 2,250,560 |..ccuenvne 3,135,689 [..ooein 69,750 |.corennee 2,100,502 |............. 5,305,941 | 475,208 |.ooeceeeee 55,770 | 530,978
2. 2022 ..o .3,736,331 |.... .. 1,436,113 |. ..5,172,444 |.... .. 1,864,300 |. 186,819 |.... ..2,051,120 |.. ... 2,102,334 |.... .. 184,840 |.. e 1,221,011 ... ..3,508,185 |.. ....230,303 |.... ..156,558 |.. ....386,861
3. Subtotals 2022 + Prior ..........c....foeerecne 8,554,158 |............ 3,643,808 |........... 12,197,967 |............. 4,021,646 280,083 |.coeenee 4,301,679 |..ccevnnne 5,238,023 |..ccccooiee 254,590 |..ccveenvne 3,321,513 ... 8,814,126 .o 705,511 [ 212,328 | 917,839
4. 2023 s 9,250,884 |.............. 5,738,788 |............ 14,989,672 |............. 5,311,436 |...ccocon 1,260,136 |.....c...... 6,571,572 |...cccoeenv 4,026,585 709,315 |............ 2,417,356 |............. 7,153,256 |...covvvvinne 87,138 (1,351,982)|............ (1,264,844)
5. .. .... 1,540,169 10,873,251 |.. ....9,264,608 |.... 963,906 |.. ... 5,738,868 15,967,382 |.. 792,649 (1,139,654)]..
6. 2024 ..ol XX i [ b XK e b XK el XXX i [ 14,425,020 14,425,020 |........... XXX o 7,884,434 |.............. 5,393,087 13,277,521 |............ XXX [ XXX
7. 17,805,042 9,382,597 27,187,639 9,333,082 15,965,189 25,298,271 9,264,608 8,848,340 11,131,955 29,244,903 792,649 (1,139,654) (347,005)
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. 45 2. (12.1) 3. (1.3)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (2.9)




STATEMENT AS OF SEPTEMBER 30, 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|
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|
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|
1 9 2 8 2 2 0 2 4 5 0 5 0

o
—

0 3

0 3

0 0 3
o 0 3

o
— T E—
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STATEMENT AS OF SEPTEMBER 30, 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 aSSet ... o 238,852,012 |................ 238,852,012
2505. Advances ...94,261,286 |... ...94,261,286 |...
2506. OPEB prepaid benefits .....coooooiieiiiiccececcceeece s o 38,453,750 |..ccveviennnne 38,453,750
2507. Accounts receivable from sale of SECUrities ..o oo 42 849 | 42 849 | e
2597.  Summary of remaining write-ins for Line 25 from overflow page 371,609,897 371,609,897

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 12,217,678 12,277,654
2505, DEIIVATIVE CASN .iiiiieiiiiiiict ettt bttt bt b bt b bbbt et b bt b bbbttt es st b esenans eesesesesnenaeens 8,559,786 |....ccccovvnee 1,679,810
2506.  SECUITTIES TENAING .viviviiieiiieieieeeee ettt e et et e s st e s e s ese e se e st esesesesenesenssesesenens [oaesenennsnsesenas 8,267,893 |....cccvevnne 8,473,233
2507.  Retroactive reinsurance reSErve CEABU ..ottt s e se s sns [oenstnieseseansens (3,727,543)|...cocveee (3,686,036)
2597.  Summary of remaining write-ins for Line 25 from overflow page 25,317,814 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.  (Loss) 0n sale 0f SUDSTAIAIY ..oooiieeeececececc et [oreseseseseseseaeaeas (206,556)|................ (15,405,451)|....coco....... (15,419,512)
1405. Allocated share of loss on sale of fixed assets (2,086,004)].. ... (3,942 ,551)]... ... (6,924 ,173)
1406.  Fines and PeNAITIiBs ......cccociiuiiieieieicecetct ettt ettt ettt st (5,938,046)|................. (2,913,687) (3,081,794)
1497.  Summary of remaining write-ins for Line 14 from overflow page (8,230,606) (22,261,689) (25,425,480)
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STATEMENT AS OF SEPTEMBER 30, 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 . ... 13,382,587 |... ... 17,228,416
3. Current year change in ENCUMDIANCES .............cccoviviviueuetetieiieeteeeseteteseseaees st et esesesesessss s st esasesesesessassssssesesesesesssnasssasssesesesessanas |oeesesesseenenene (5,771,582) ... 30,851,063
4. Total gain (I0SS) ON GISPOSAIS .........cveveviueeieiiiieteteteeeeee et et et e seae e e sttt esess s sas st esesessasasss s ssesesesessssasasssesesessssassnsssssenas [eoeseseeanenenneas 4,836,389 |.....c.coec. 15,167,881
5.  Deduct amounts reCeived ON AISPOSAIS ...........cccovoveueveveueeeiiieieseteteteaeae et e et se e s ee ettt esesesessasassssesesesesesssssssssesesesessasnnans |oeeeeseseeeaenens 47,315,788 |.....coeeve. 57,608,263
6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e
7. Deduct current year’s other than temporary impairment recognized ..
8. Deduct CUITENt YEAr'S AEPIECIALION .........cvcvveeeececeeeete e ececeeteteeeeeeseaeee s s s sasaeeesesessssassesesesesssssessesessssssssesesasssasassssssssanssanansnnanns [oesesesasscsesesans 9,477,726 |...ccvvneee. 16,809,019
9. Book/adjusted carrying value at the end of current period (LINeS 142+3+4-5+6-7-8) ........ccocvovevrveueuereeeeeeieeeieseeeseseeseeesenenes oeseeeneeeenna 217,241,082 |....cvvennnn 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) 217,241,032 261,587,152
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 ime OF ACQUISITION .........c.oiiieeeeeeee ettt s e s s eseaeasasassesesesesesnanasnnannn |oeeseesseesnnnens 14,483,955 |............... 110,602,400
2.2 Additional investment made after acquisition . el 2,009,574 | 1,123,997
3. Capitalized deferred interest and other ............. (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 . e el 68,060,262 |................. 67,806,909
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I S 622,076 |..ooeeeeeenne 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) 662,425,431 714,614,240
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 585,933,484 |................ 441,647,562
2.2 Additional investment made after acquisition . U IR 619,997,560 |.......c....... 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. ACCTUAI OF QISCOUNT ...ttt et s e s et s s saea et e s es s ssseeeses s s asaesesesesssassssesesasssassnsesesssssnansesesassssansssesansasansnsns |eeescsseesenanasacaes 415,349 [ 262,488
5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes (20,681,198)|....ccvcvnene 47,749,582
6. Total gain (I0SS) ON GISPOSAIS ........cvveececeeeeieicececeeee et eeeseeeteteeesesaeaesese s s s s aeaese s s s sssssesesesssssssssesessssssssssesassssansssssesanssananannnns [oesesesassaeeesens 1,907,667 |... ..(41,555,996)
7. Deduct amounts received on disposals . SR ORORRR 524,185,824 |............ 1,016,030,602
8. Deduct amortization of premium and depreciation .................. I SRR 125,299,133 | 196,291,098
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene 16,355,897 |...coovvnne 56,393,043
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 22,247,995 | 20,201,853
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. .10,707,039,535 |... 10,174,843,728
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e i [ 27,668,520 |................ 41,478,083
13.  Statement value at end of current period (Line 11 minus Line 12) 10,679,371,015 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 28,794,315,192 |.......... 26,597,052,449
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 74,871,207 ..o 85,386,488
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceueviiiiieirereieiieiesisesesetssesssse sttt sssssesese s st ssses et st st sssesesese st sssssebesesassssnsesesassns [eessesscecesees 272,124,516 |...occceeee (22,316,114)
5. Total gain (I0SS) ON QISPOSAIS ........c.cueuiriiiieieieieieeete ettt tese ettt et e et s esesesesesesese s et et et esese e e s ssssesesesesenesennsnsesesens [oeseeeniusnanns 100,172,585 |... ...64,955,510
6. Deduct consideration for bonds and stocks disposed of . I A 24,019,007,125 |........... 23,677,339,851
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 54,324,043 |................ 94,645,393
8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............ceueueuruiiiniiirisieieieteseie sttt sesesesens e [oeeeeeneaseenenens 4,704,280 |................ 21,623,004
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 25,594,375 | 61,112,504
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 4,107,968 |......cocveveeee 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 41,797,186,725 |.......... 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) 41,794,825,962 36,643,455,758
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

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

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 [ 21,248,656,69 |............ 8,202,911,348 |........... 8,311,518,055 |.............. (684,154,345)].......... 19,630,524,869 |.......... 21,248,656,696 |.......... 20,455,895,644 |.......... 17,596,047,309
2 NN [ - SO O SRS PPURSTSTRRI RUSRR 14,955,556,266 |............ 1,869,835,563 |............... 900,946,435 |........cconve 32,972,819 |......... 14,626,694,767 |.......... 14,955,556,266 |.......... 15,957,418,214 |.......... 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 2,339,762,59% |............... 281,540,226 |............... 245,091,108 |.....cccvvenve 79,131,328 |............ 2,071,300,151 |............ 2,339,762,59% |............ 2,455,343,042 |............ 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 1,211,928,386 |............... 266,410,496 |............... 169,791,337 oo (50,167,915)|............ 1,349,256,083 |............ 1,211,928,386 |............ 1,258,379,630 |............ 1,310,813,964
5. NAIC B () ittt b et [rr e 156,861,485 |................ 16,960,559 |......cocccunveee 35,201,584 |....coeenee. 12,154,529 |................ 191,963,041 |............... 156,861,485 |......coc... 150,774,990 |............... 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 161,058 1,555,381 2,951 1,573,468 592,928 161,058 3,286,956 19,883,045
7. Total Bonds 39,912,926,488 10,639,213,574 9,662,551,469 (608,490, 116) 37,870,331,839 39,912,926,488 40,281,098,476 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 15,932,570 .o [ [ 179,775 [ 15,752,795 |, 15,932,570 |ovierinne. 16,112,345 | 15,213,470
TO. NAIC 3 bbb bbb bbbt b ettt [sere s 22,357 /475 ...t [t [ 1,909,996 |......cornevne 22,176,425 |...ccueenee. 22,357,475 |.....ccoeunee. 24,267,471 | 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 |...ccocveunnene 2,879,880 |...ccocveunnene 2,879,880 |...coocveunene 2,879,880
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 58,650,875 2,000,028 1,881,591 52,856,534 58,650,875 62,532,493 51,953,348
14, Total Preferred STOCK ..ot 99,820,799 2,000,028 3,971,363 93,665,634 99,820,799 105,792,190 90,972,469
15. Total Bonds and Preferred Stock 40,012,747,287 10,641,213,602 9,662,551,469 (604,518,753) 37,963,997,473 40,012,747,287 40,386,890, 666 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:
NAIC1 $ coreerenne. 522,455,082 ; NAIC2 $ .oovveveecn 509,590,948 : NAIC 3 $ oooveveereerereeeeeieeenns NAICA $ oo i NAIC5 $ e, 7,500,000 ; NAICE $eoveoreeeerereeeereeae




STATEMENT AS OF SEPTEMBER 30, 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 102,462,177 XXX 101,499,782 854,125 119,303
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 ACGUINET ..........c.ceiiiieieeeececeee ettt ettt ea st sese s s s s s e st et eseasas s s sesesesesnanas [eeeeeanenneas 190,816,468 |................ 207,568,646
3. ACCTURN OF GISCOUNL ....eetiececectetete e caetee e eaeeeeeesea e eseseeeeseesesesesee e s seseeeeeeee e aeseseseeee s aeseseeee e e e aeseseseees s e snsesesessansesesesessansnns [orseessanacicicenes 2,900,204 |...oooierienne 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.c.eeeiieeeieeeeeeeeei et eteteee e et e st et eae s s st s et et eseaessa s s s s et esesessssssssassesesesesssssssssssesesesesnas |oeeeeseseseessenensennaes 9,195 | (267,410)
6. Deduct consideration reCeived ON ISPOSAIS ................ceueuiuiiiieieieiiteteteseeseestese et sesse s s ssesesesesessssesssssasesesesesssssssssasesesesesnanas |oeesesesennnens 191,801,844 |................ 583,180,911
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieeeie et etceee ettt ettt s eae e st e s et b esese s s es et e sesesesesess s st st esesesesessssasesssssasesesesssnas |oeseesesssssenenenenaes 25,605 |..oooeeeeeeeeieeeene 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) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 102,462,177 |.ooeeeeneee 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) 102,462,177 100,563,759
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STATEMENT AS OF SEPTEMBER 30, 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 .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 1,046,046
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 2,564,041

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 FECOGNIZEA ............cvveiieciieeiieeteeee e e teese it e st ss st es st ss e s s s e s st ess s s st et s s s s e s esss s s s e e e s s s es s e s s s e s s s e s ssesssaesassessssesnaes | ehessiesnsieseeas 2,829,929
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 3,444,265
AAMIOTEIZAtION ...ttt s s s s o8 e e s s A A e s £ s e e SR e R SRR HeE R R AR R R SRR h SRR sttt e eeseetneennea (1,520,471)
................ (10,477,348)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes (15,615,017)

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) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees (15,615,017)

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 4,740,732
3.12 Section 1, COlUMN 15, PHIOT YEAN .......cvcvevieeeeeeeveeereseeieeeeeeeesetesessesnenes ereseeesessesenens 9,043,720 .....c.ccoene. (4,302,988)
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 1,148,263
1,279,242 ... (130,979) ..o (4,433,968)

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 5,888,995
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 (4,433,968) ................. (4,433,968)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 32,683,793
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......evvveeeeeeieieeeteteee ettt easnnes feseseneaeaesees 22,360,830
4.23 SSAP NO. 108 AQJUSIMENLS ........ocevviveretieieieeee et teteteteeeee et et sesesees seeeteseaeeaeseseeseseseseeanaene eaeassessesesess 22,360,830
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 SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

GoIs

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ... . [Cash Secur i ty-TREASURY NOTE .. 1.AIF ...1,200,000 |... .. 1,190,955 |............ 1,230,656 |08/27/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 .... 91282C-KX-8 . | TREASURY NOTE . 1.A .. .... 1,190,955 .... 1,235,063

FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 25,207,900 |.....ovenn 25,368,674 |........... 25,612,606 (08/27/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 .......cco. [oreeeevmnmmnnininininnns fovveennninnnnns (92,560)| 91282C-JX-0 . | TREASURY NOTE .........covvrrrrnnnnnnns 1A i [ 25,368,674 |........... 25,705, 166
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............ Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 25,000,000 |........... 25,169,950 |........... 25,401,368 | 08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 .....cooee [oeeriiiiiiiieeieiiees forieieeeies (91,797)|91282C-JX-0 . [ TREASURY NOTE .......cccuvreeeeeiiinns 1A e [ 25,169,950 |........... 25,493,165
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 25,105,900 |........... 24,906,361 |........... 25,747,279 | 08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 .......cco. [ereeeernnmmnninniiniinns fovveenininnnnns (92,186)) 91282C-KX-8 . | TREASURY NOTE ........coovvirriinnnnnns 1A i [ 24,906,361 |........... 25,839,464
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 24,686,200 |........... 24,863,389 |........... 25,316,857 | 08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 .....cooee [eeeriiiiiiiieeieiiees foeieeeies (90,645)| 91282C-KX-8 . [ TREASURY NOTE .......cccevveeeeeriinas 1A e [ 24,863,389 |........... 25,407,501
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 25,000,000 |........... 25,182,259 |........... 25,638,673 | 08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 ......cco. [eeeeeeremmmnninnniininns fovveenineinnnns (91,797)) 91282C-KX-8 . | TREASURY NOTE ........coovvrriinnnnnnns 1A i [ 25,182,259 |........... 25,730,470
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING .......... Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 7,200,000 |............ 7,253,302 |..ceveennnn 7,383,938 (08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 ......cooe [eerriiiiiiiiieieiiiees foriieeeeees (26,437)| 91282C-KX-8 . [ TREASURY NOTE .......cccevrveeeeiiinas A e [ 7,253,302 | 7,410,375
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Security-WI TREASURY BOND ..... TAIF i [ 25,393,200 |........... 15,024,226 |........... 13,893,850 |08/27/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 .......cco. [oeeeeeemnnmnnnnniiniinns fovverniiinnnnns (93,241)[912810-SP-4 . | WI TREASURY BOND .........evvvvrvvnnns 1A i [ 15,024,226 |........... 13,987,090
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............ Cash Security-WI TREASURY BOND ..... TAIF i [ 26,024,600 |........... 20,102,509 |........... 20,173,131 (08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 .....coooe [eeeriiiiiiiieeceiiees foeieeeiees (95,559)912810-TF-5 . | Wl TREASURY BOND ........ccevveeennnee 1A e [ 20,102,509 |........... 20,268,690
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 19,877,400 |........... 17,671,99% |........... 18,137,351 | 08/27/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 .......cco. [oreeeevmnmmnnininininnns fovveennninnnnns (72,987)) 912828-YS-3 . | TREASURY NOTE ........coovvrriinnnnnnns 1A i [ 17,671,995 |........... 18,210,338
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............ Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 21,941,800 |........... 18,522,094 |........... 19,621,626 |08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 .....cooee [oeeriiiiiiiieeieiiees forieieeeies (80,567) [ 912828-29-4 . | TREASURY NOTE ......oooviiiiiinenanne 1A e [ 18,522,094 |........... 19,702,194
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
. |Cash Security-TREASURY NOTE ..
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............ Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 26,286,000 |........... 24,949,069 |........... 24,466,515 | 08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 .....coooe [eeeriiiiiiiieeceiiees foeieeeiees (96,519)| 91282C-FF-3 . [ TREASURY NOTE .......cccuvveeeeeiiinns 1A e [ 24,949,069 |........... 24,563,034
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 25,633,400 |........... 24,789,313 |........... 25,092,695 |08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 ......cco. [eeeeeeremmmnninnniininns fovveenineinnnns (94,123)[ 91282C-GM-7 . | TREASURY NOTE ....oooevveieiiiieieienns 1A i [ 24,789,313 |......ee.nn 25,186,817
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............ Cash Secur i ty-TREASURY NOTE ......... TATF s o 24,526,200 |........... 24,629,533 |........... 24,906,548 (08/27/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 .......cc. [oeeeeememmennnniiniinnns foreeiiiiiinnnns (90,057)) 91282C-GQ-8 . | TREASURY NOTE ........oovvvririninnnnns TA i [ 24,629,533 |........... 24,996,605
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 25,001,900 |........... 25,244,951 |........... 25,564,444 |08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 .......cco. [ereeeernnmmnninniiniinns fovveenininnnnns (91,804)) 91282C-Hi-4 . | TREASURY NOTE .........oovvrrrinnnnnnns 1A i [ 25,244,951 |........... 25,656,247
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............ Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 24,818,400 |........... 25,097,455 |........... 25,601,731 (08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 .....coooe [eeeriiiiiiiieeceiiees foeieeeiees (91,130)| 91282CKW-0 . [ TREASURY NOTE ......ccoevrveeeeiiinas 1A e [ 25,097,455 |........... 25,692,861
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i [ 16,801,200 |........... 16,691,439 |........... 17,230,419 (08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 ......cco. [eeeeeeremmmnninnniininns fovveenineinnnns (61,692)| 91282C-KX-8 . | TREASURY NOTE ........coovvririiinnnnns 1A i [ 16,691,439 |........... 17,292,111
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to

. [Cash Secur ity-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TAIF i |, 23,696,800 |........... 23,935,463 |........... 24,059,658 |08/27/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 ......ccoo fovuervuuununnnnninnnnnn Jovvevrennnnnns (87,012)[91282C-LC-3 . [ TREASURY NOTE ........eevvvvvvvvvnnnnns 1A i o, 23,935,463 |........... 24,146,670

PENDING ... 26,399,100 |... ..25,044,101 |........... 24,571,787 (08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 ... ....(96,934) [ 91282C-FF-3 . | TREASURY NOTE . ...25,044,101 ...24,668,721

PENDING .... 50,000,000 |... ..50,598,275 |...........50,765,627 [08/27/2024 ..... 12/31/2024 ... FUTURE US 5YR NOTE DEC 24 ... (183,5094)[91282C-LC-3 . | TREASURY NOTE . ...50,598,275 ... 50,949,220




SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

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

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

. [Cash Security-TREASURY NOTE ..

L'G0IS

. |Cash Security-TREASURY BOND ..

FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached

S

FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to

FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Security-UNITED STATES TREASURY|

FU ,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
[Cash Secur i ty-TREASURY BOND .........

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

............ 9,000,000

............ 1,600,000

............ 6,500,000

............ 6,100,000

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

............ 7,100,000

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

........... 15,196,800

........... 15,617,600

........... 16,464,800

........... 17,422,700

........... 26,645,200

........... 14,284,100

........... 16,425,400

........... 17,485,200

... 250,000,000 |...

15,670,600 |...

17,333,000 |...

.......... 253,949,997

............ 9,066,628

............ 1,587,940

............ 6,548,120

............ 6,054,022

............ 3,473,619

............ 7,046,485

............ 7,289,317

........... 14,306,641

........... 11,087,142

........... 11,916,388

........... 14,797,719

........... 19,210,555

........... 11,163,162

........... 14,784,789

........... 14,960,939

....253,911,653 |...

..11,908,381 |...

..14,805,827 |...

..263,828,133

.......... 253,828,133

............ 9,229,922

............ 1,640,875

............ 6,666,055

............ 6,255,836

............ 3,589,414

............ 7,281,383

............ 7,762,813

........... 14,045,168

........... 13,289,602

... 12,791,740

........... 12,788,520

........... 14,137,568

........... 18,842, 111

........... 12,961,705

... 15,741,208

........... 16,325,949

........... 17,379,332

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

FUTURE US 5YR NOTE DEC 24 ....

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ....

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ....

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

............. (22,398)

............. (12,852)

............. (26,070)

............. (15,000)

............. (28,494)

............. (29,283)

....(29,382)

............. (30,872)

............. (32,668)

............. (49,960)

............. (26,783)

....(32,499)

............. (30,798)

............. (32,785)

91282C-LC-3 .

91282C-LC-3 .

91282C-KX-8 .

91282C-KX-8 .

91282C-KX-8 .

91282C-KX-8 .

91282C-KX-8 .

91282C-KX-8 .

91282C-HC-8 .

912810-RC-4 .

912810-RH-3 .

912810-RX-8 .

912810-RZ-3 .

912810-SA-7 .

912810-TA-6 .

912810-TN-8 .

912810-TR-9 .

912810-TT-5 .

912810-T7-5 .

TREASURY NOTE .

TREASURY NOTE .......ceeeennnn

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

TREASURY NOTE .......cceeennne

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

TREASURY NOTE .......ceeeennnn

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

TREASURY NOTE .......cceeennnn

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

TREASURY BOND ....covvernnnnne

TREASURY BOND ........ceeeeeee

TREASURY BOND ...

TREASURY BOND ........ceeeeee

TREASURY BOND ....covvernnnnne

TREASURY BOND ........ceeeeeee

TREASURY BOND ....covvernnnnns

UNITED STATES TREASLRY ...

TREASURY BOND ........ceeeeee

TREASURY BOND .....ceeeeennnns

253,911,653

.......... 253,949,997

............ 9,066,628

............ 1,587,940

............ 6,548,120

............ 6,054,022

............ 3,473,619

............ 7,046,485

............ 7,289,317

........... 14,306,641

........... 11,937,142

... 11,908,381

........... 11,916,388

........... 14,797,719

........... 19,210,565

........... 11,163,162

... 14,805,827

........... 14,784,789

........... 14,960,939

.......... 254,746,100

.......... 254,746,100

............ 9,262,969

............ 1,646,750

............ 6,689,922

............ 6,278,235

............ 3,602,266

............ 7,307,453

............ 7,777,813

........... 14,073,662

........... 13,318,885

... 12,821,122

........... 12,819,301

........... 14,170,236

........... 18,892,070

........... 12,988,488

...15,773,708

........... 16,356,747

........... 17,412,117
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STATEMENT AS OF SEPTEMBER 30, 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 ....

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

. [Cash Security-TREASURY BOND ..

. |Cash Security-TREASURY NOTE ..

. [Cash Security-TREASURY NOTE ..

FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to

FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Security-WI TREASURY NOTE .....
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Security-WI TREASURY NOTE .....
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to

FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to

FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
[Cash Secur i ty-TREASURY NOTE .........

........... 21,162,100

........... 26,229,000

........... 18,579,400

............ 4,617,300

........... 15,736,200

........... 17,000,000

........... 16,378,100

........... 23,602,200

........... 23,755,100

........... 21,472,700

........... 24,509,800

........... 24,509,800

........... 24,350,700

........... 24,949,400

........... 24,350,700

........... 16,580,700

........... 21,969,300

28,354,800 |...

24,473,100 |...

25,508,300 |...

........... 17,943,536

........... 20,702,777

........... 15,195,102

............ 3,842,615

........... 13,001,576

........... 14,332,241

........... 15,044,525

........... 24,632,610

........... 24,789,032

........... 21,793,559

........... 24,851,778

........... 24,833,191

........... 24,705,783

........... 25,301,063

........... 24,687,253

........... 15,010,939

........... 20,202,729

..29,447,975 |...

..24,79,007 |...

..24,775,502 |...

...28,899,745

........... 18,158,074

........... 22,351,000

........... 15,832,406

............ 3,045,447

........... 13,446,460

........... 14,526,367

........... 15,450,435

........... 24,233,743

........... 24,390,734

........... 22,047,262

...24,747,465

........... 24,784,577

........... 24,784,577

........... 24,622,744

........... 25,228,132

........... 24,622,744

........... 16,260,744

... 24,839,351

........... 21,317,945

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 .....

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 .....

FUTURE US 2YR NOTE DEC 24 ....

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ....

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ..........

FUTURE US 2YR NOTE DEC 24 ....

FUTURE US 2YR NOTE DEC 24 ..........

...(53,165)

............... (39,679)

............... (49,179)

............... (34,836)

............... (29,505)

............... (31,875)

............... (30,709)

............... (44,254)

............... (44,541)

............... (40,261)

...(45,887)

............... (45,956)

............... (45,956)

............... (45,658)

............... (46,780)

............... (45,658)

............... (31,089)

... (47,997)

............... (41,192)

912810-UC-0 .

91282C-BL-4 .

91282-CS-8 .

91282C-CS-8 .

91282C-DJ-7 .

91282C-DJ-7 .

91282C-DJ-7 .

91282C-EP-2 .

91282C-FV-8 .

91282C-FV-8 .

91282C-FV-8 .

91282C-FY-2 .

91282C-FY-2 .

91282C-FY-2 .

91282C-GB-1 .

91282C-GB-1 .

91282C-GB-1 .

91282C-GM-7 .

91282C-HC-8 .

91282C-HC-8 .

TREASURY BOND ...

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

W1 TREASURY NOTE .........

W1 TREASURY NOTE .........

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

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

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

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

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

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

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

TREASURY NOTE .

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

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

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

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

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

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

TREASURY NOTE .

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

... 20,447,975

........... 17,943,536

........... 20,702,777

........... 15,195,102

............ 3,842,615

........... 13,091,576

........... 14,332,241

........... 15,044,525

........... 24,632,610

........... 24,789,032

........... 21,793,559

...24,796,007

........... 24,851,778

........... 24,833,191

........... 24,705,783

........... 25,301,063

........... 24,687,253

........... 15,010,939

... 24,775,502

........... 20,202,729

...28,952,910

........... 18,197,753

........... 22,400,180

........... 15,867,242

............ 3,954,104

........... 13,475,966

........... 14,568,242

........... 15,481,144

........... 24,277,997

........... 24,435,275

........... 22,087,524

...24,793,353

........... 24,830,533

........... 24,830,533

........... 24,668,401

........... 25,274,912

........... 24,668,401

........... 16,291,833

...24,887,348

........... 21,359,138
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

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

€'60IS

PENDING ...

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

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

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

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

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

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

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

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

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

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

PENDING ...

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

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

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

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

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

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

PENDING ....

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

. [Cash Security-TREASURY NOTE ..

. |Cash Security-TREASURY NOTE ..

. [Cash Security-TREASURY NOTE ..

FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached

S

FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to

FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 2YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 10YR NOTE DEC 24,
effective 08/27/2024, attached to

FUTURE US 10YR NOTE DEC 24,
effective 08/27/2024, attached to
[Cash Secur i ty-TREASURY NOTE .........

........... 17,664,800

........... 20,000,000

........... 22,662,200

........... 19,482,300

........... 20,636,600

........... 20,970,400

........... 20,000,000

........... 50,000,000

........... 24,481,700

........... 15,713,200

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

............ 4,000,000

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

............... 400,000

........... 25,312,000

........... 25,000,000

........... 22,188,000

17,664,700 |...

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

25,000,000 ...

........... 17,472,644

........... 20,403,238

........... 23,777,682

........... 19,828,153

........... 19,861,440

........... 20,167,974

........... 19,249,156

........... 50,151,700

........... 24,748,180

........... 15,235,268

............ 2,440,566

............ 3,644,658

............ 3,503,862

............... 400,441

........... 25,344,742

........... 25,707,976

........... 22,900,953

..17,470,801 |...

..5,604,654 |...

..25,787,902 |...

... 17,747,503

......... 17,747,604

......... 21,083,594

......... 23,890,031

......... 20,537,845

......... 20,952,598

......... 21,291,509

......... 20,306,250

......... 51,615,235

......... 25,272,574

......... 16,110,940

....5,981,445

.......... 2,563,477

.......... 3,881,406

.......... 3,649,844

............. 47,125

......... 26,395,671

......... 26,070,314

...26,070,314

......... 23,137,925

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/31/2024

12/19/2024

12/19/2024

12/19/2024

12/19/2024

12/19/2024

12/19/2024

FUTURE US 2YR NOTE DEC 24 ....

FUTURE US 2YR NOTE DEC 24 .....ccco [oeriiiiiiiieiiiiiiens

FUTURE US 2YR NOTE DEC 24 .......cc. |oeeeeiiiiiieieiiens

FUTURE US 2YR NOTE DEC 24 .....cccc [oeeiniiiiiiiiiiiiens

FUTURE US 2YR NOTE DEC 24 .......cc. [oeeeeiiiiiieieiiens

FUTURE US 2YR NOTE DEC 24 .....cccc [oeeiniiiiiiiiiiiiens

FUTURE US 2YR NOTE DEC 24 .......cc. [oeeeeiiiiiieieiiens

FUTURE US 2YR NOTE DEC 24 .....cccc [oeriiiiiiiiiiiiiinns

FUTURE US 2YR NOTE DEC 24 .......cc. |oeeeeiiiiiieieiiens

FUTURE US 2YR NOTE DEC 24 .....ccco [oeriiiiiiiieiiiiiiens

FUTURE US 2YR NOTE DEC 24 .......cc. |oeeeeiiiiiieieiiens

FUTURE US 2YR NOTE DEC 24 ....

FUTURE US 2YR NOTE DEC 24 .......cc. [oeeeeiiiiiieieiiiees

FUTURE US 2YR NOTE DEC 24 .....cccc [oeeiniiiiiiiiiiiiens

FUTURE US 10YR NOTE DEC 24 ......... |oeceeiiiiiieieiiiens

FUTURE US 10YR NOTE DEC 24 ......... |oeeeeiiiiiieniiiiinns

FUTURE US 10YR NOTE DEC 24 ......... |eeceeciiiiiieieiiiens

FUTURE US 10YR NOTE DEC 24 ......... |oeeeeiiiiiieniiiiinns

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US 10YR NOTE DEC 24 ......... |ooeeeeiuiiiiiiiiinnnnns

....(33,121)

.............. (33,122)

.............. (37,500)

.............. (42,492)

.............. (36,529)

.............. (38,694)

.............. (39,320)

.............. (37,500)

.............. (93,750)

.............. (45,903)

.............. (29,462)

....(13,125)

............... (7,500)

.............. (15,859)

............... (1,813)

............ (114,695)

............ (113,281)

(113,281)

............ (100,539)

91282C-HJ-3 .

91282C-HJ-3 .

91282C-JJ-1 .

91282C-JJ-1 .

91282C-JJ-1 .

91282C-Jz-5 .

91282C-J2-5 .

91282C-JZ-5 .

91282C-KC-4 .

91282C-KC-4 .

91282C-KF-7 .

91282C-DJ-7 .

91282C-DJ-7 .

91282C-HC-8 .

91282C-K0-3 .

91282C-K0-3 .

91282C-K0-3 .

91282C-K0-3 .

91282C-K0-3 .

91282C-KQ-3 .

TREASURY NOTE .

TREASURY NOTE .......ceeeennnn

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

TREASURY NOTE .......cceeennne

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

TREASURY NOTE .......ceeeennnn

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

TREASURY NOTE .......cceeennnn

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

TREASURY NOTE .......ceeeennnn

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

TREASURY NOTE .

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

TREASURY NOTE .......ceeeennnn

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

TREASURY NOTE .......ceeeennnn

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

TREASURY NOTE .......ceveennnn

TREASURY NOTE .

TREASURY NOTE ......oeeeennne.

...17,470,801

........... 17,472,644

........... 20,403,238

........... 23,777,682

........... 19,828,153

........... 19,861,440

........... 20,167,974

........... 19,249, 156

........... 50,151,700

........... 24,748,180

........... 15,235,268

.... 5,604,654

............ 2,440,566

............ 3,644,658

............ 3,503,862

............... 400,441

........... 25,344,742

........... 25,707,976

...25,787,902

........... 22,900,953

...17,780,625

17,780,725

21,121,004

23,932,523

20,574,374

20,991,292

21,330,829

20,343,750

51,708,985

25,318,477

16,140,403

.... 5,994,570

....... 2,569,102

....... 3,888,906

....... 3,665,703

.......... 418,938

26,510,366

26,183,595

...26,183,5%

23,238,464
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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 ....

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

. [Cash Security-TREASURY NOTE ..

. |Cash Security-TREASURY NOTE ..

FUTURE US 10YR NOTE DEC 24,
effective 08/27/2024, attached to

FUTURE US ULTRA 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA T-BOND DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA T-BOND DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA T-BOND DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA T-BOND DEC 24,
effective 08/27/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA T-BOND DEC 24,
effective 08/27/2024, attached to

FUTURE US 10YR NOTE DEC 24,
effective 08/30/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 10YR NOTE DEC 24,
effective 08/30/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US ULTRA 10YR NOTE DEC 24,
effective 08/30/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 09/03/2024, attached to
Cash Security-US TREASURY N/B ......
FUTURE US 5YR NOTE DEC 24,
effective 09/03/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 09/03/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 09/04/2024, attached to

. [Cash Security-WI TREASURY BOND .....

FUTURE US 5YR NOTE DEC 24,
effective 09/04/2024, attached to
[Cash Secur i ty-TREASURY BOND .........

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

............... 900,000

............ 1,200,000

............ 8,300,000

............ 1,100,000

............ 5,200,000

............ 1,200,000

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

............... 400,000

............... 100,000

........... 30,347,700

........... 29,652,300

............... 400,000

........... 17,733,500

........... 18,344,800

........... 13,921,700

........... 19,433,800

...3,000,000 |...

...4,700,000 |...

19,187,100 |...

............ 2,998,001

............... 899,427

............ 1,199,236

............ 8,204,718

............ 1,099,300

............ 5,196,691

............ 1,050,416

............ 1,750,693

........... 20,375,417

........... 29,671,582

............... 399,745

........... 14,969,874

........... 18,284,705

........... 13,867,565

........... 12,092,708

3,003,310 |...

..11,959,696 |...

....3,128,438

............ 3,153,867

............... 946,160

............ 1,261,547

............ 8,725,699

............ 1,156,418

............ 5,466,703

............ 1,083,797

............ 1,806,328

... 4,244,871

........... 18,877,218

........... 31,004,376

............... 420,516

........... 14,657,847

........... 18,185,716

........... 13,800,973

... 13,221,860

........... 12,035,293

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/27/2024 .....

08/30/2024 .....

08/30/2024 .....

08/30/2024 .....

09/03/2024 .....

09/03/2024 .....

09/03/2024 .....

09/04/2024 .....

09/04/2024 .....

12/19/2024 .....

12/19/2024 .....

12/19/2024 .....

12/19/2024 ...

12/19/2024 .....

12/19/2024 ...

12/19/2024 .....

12/19/2024 ...

12/19/2024 .....

12/19/2024 .....

12/19/2024 .....

12/19/2024 ...

12/19/2024 .....

12/19/2024 ...

12/19/2024 .....

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 .....

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US ULTRA 10YR NOTE DEC 24 .

FUTURE US ULTRA 10YR NOTE DEC 24 .

FUTURE US ULTRA 10YR NOTE DEC 24 .

FUTURE US ULTRA 10YR NOTE DEC 24 .

FUTURE US ULTRA 10YR NOTE DEC 24 .

FUTURE US ULTRA 10YR NOTE DEC 24 .

FUTURE US ULTRA T-BOND DEC 24 .....

FUTURE US ULTRA T-BOND DEC 24 .....

FUTURE US ULTRA T-BOND DEC 24 .....

FUTURE US ULTRA T-BOND DEC 24 .....

FUTURE US ULTRA T-BOND DEC 24 .....

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US ULTRA 10YR NOTE DEC 24 .

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ...

FUTURE US 5YR NOTE DEC 24 ..........

....(13,504)

....(36,719)

............. (137,513)

............... (67,360)

............... (51,119)

....(70,453)

............... (71,358)

91282C-K0-3 .

91282C-KN-0 .

91282C-KN-0 .

91282C-KN-0 .

91282C-KN-0 .

91282C-KN-0 .

91282C-KN-0 .

91282C-CV-1 .

91282C-CV-1 .

91282C-CV-1 .

91282C-CV-1 .

91282C-CV-1 .

912810-8U-3 .

91282C-HZ-7 .

91282C-KN-0 .

912810-RB-6 .

91282C-GJ-4 .

91282C-GJ-4 .

912810-8J-8 .

912810-TB-4 .

TREASURY NOTE .

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

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

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

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

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

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

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

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

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

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

TREASURY NOTE .

TREASURY BOND .............

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

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

US TREASURY N/B ..........

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

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

W1 TREASURY BOND ...

TREASURY BOND .............

....3,003,310

............ 2,998,001

............... 899,427

............ 1,199,236

............ 8,294,718

............ 1,099,300

............ 5,196,691

............ 1,050,416

............ 1,750,693

....4,114,128

........... 20,375,417

........... 29,671,582

............... 399,745

........... 14,969,874

........... 18,284,705

........... 13,867,565

... 11,959,696

........... 12,092,708

.... 3,142,031

............ 3,169,336

............... 950,801

............ 1,267,734

............ 8,768,496

............ 1,162,090

............ 5,493,516

............ 1,003,172

............ 1,821,953

.... 4,281,590

........... 19,014,731

........... 31,228,738

............... 422,578

........... 14,722,962

........... 18,263,076

........... 13,852,092

... 13,292,313

........... 12,106,651
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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 ....

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

. [Cash Security-TREASURY NOTE ..

. |Cash Security-TREASURY NOTE ..

. [Cash Security-TREASURY NOTE ..

FUTURE US 5YR NOTE DEC 24,
effective 09/04/2024, attached

o

FUTURE US ULTRA T-BOND DEC 24,
effective 09/05/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 5YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 5YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 5YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 5YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 10YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 10YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 10YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 10YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 10YR NOTE DEC 24,
effective 09/06/2024, attached to

FUTURE US 10YR NOTE DEC 24,
effective 09/06/2024, attached to
Cash Secur i ty-TREASURY NOTE .........
FUTURE US 5YR NOTE DEC 24,
effective 09/13/2024, attached to
Cash Security-US TREASURY N/B ......
FUTURE US 5YR NOTE DEC 24,
effective 09/13/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 5YR NOTE DEC 24,
effective 09/13/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE US 5YR NOTE DEC 24,
effective 09/13/2024, attached to
Cash Secur i ty-TREASURY BOND .........
FUTURE S&P500 EMINI DEC 24,
effective 09/16/2024, attached to
Cash Security-US TREASURY N/B ......
FUTURE US ULTRA 10YR NOTE DEC 24,
effective 09/17/2024, attached to

FUTURE US ULTRA T-BOND DEC 24,
effective 09/17/2024, attached to
[Cash Secur i ty-TREASURY NOTE .........

............... 300,000

........... 20,727,600

........... 20,654,900

........... 20,283,500

........... 20,587,700

........... 17,746,300

........... 23,613,300

........... 23,517,700

............... 510,600

........... 23,704,100

........... 24,197,700

........... 18,167,900

........... 11,892,800

........... 20,000,000

........... 19,939,300

............ 1,991,750

............... 800,000

11,379,100 |...

24,456,600 |...

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

............... 262,604

........... 14,914,928

........... 12,128,754

........... 15,030,533

........... 15,327,679

........... 16,602,223

........... 20,128,727

........... 20,067,336

............... 543,882

........... 20,487,490

........... 25,033,057

........... 15,002,866

............ 7,877,229

........... 13,393,328

........... 14,962,529

............ 1,694,374

............... 700,277

.. 11,625,785 |...

..24,972,931 |...

..1,008,727 |...

...11,738,253

............... 270,949

........... 16,286,551

........... 12,073,434

........... 14,799,083

........... 15,061,190

........... 17,371,964

........... 19,042,836

........... 18,793,031

............... 494,524

........... 20,790,163

...25,324,045

........... 25,460,519

........... 17,448,991

............ 8,470,368

........... 14,592,189

........... 13,904,117

............ 1,720,333

....2,102,578

............... 722,531

09/04/2024 .....

09/05/2024 .....

09/06/2024 .....

09/06/2024 .....

09/06/2024 .....

09/06/2024 .....

09/06/2024 .....

09/06/2024 .....

09/06/2024 .....

09/06/2024 .....

09/06/2024 .....

09/06/2024 .....

09/06/2024 .....

09/13/2024 .....

09/13/2024 .....

09/13/2024 .....

09/13/2024 .....

09/16/2024 .....

09/17/2024 .....

09/17/2024 .....

12/31/2024 ...

12/19/2024 .....

12/31/2024 ...

12/31/2024 ...

12/31/2024 .....

12/31/2024 ...

12/31/2024 ...

12/19/2024 ...

12/19/2024 .....

12/19/2024 .....

12/19/2024 .....

12/19/2024 ...

12/19/2024 .....

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/31/2024 ...

12/20/2024 ...

12/19/2024 .....

12/19/2024 .....

FUTURE US 5YR NOTE DEC 24 ....

FUTURE US ULTRA T-BOND DEC 24 .....

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US 10YR NOTE DEC 24 .........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE US 5YR NOTE DEC 24 ..........

FUTURE S&P500 EMINI DEC 24 .........

FUTURE US ULTRA 10YR NOTE DEC 24 .

FUTURE US ULTRA T-BOND DEC 24 .....

....(41,783)

............... (75,842)

............... (74,478)

............... (75,595)

............... (65,162)

............. (106,998)

............. (106,565)

................ (2,314)

............. (107,409)

(110,819)

............. (109,646)

............... (66,710)

............... (43,669)

............... (73,437)

............... (73,215)

................. 8,050

....(10,313)

91282C-KI-0 .

91282C-CV-1 .

912810-8H-2 .

912810-85-8 .

912810-SW-9 .

912810-TC-2 .

912828-5M-8 .

912810-8D-1 .

912810-TJ-7 .

912810-TL-2 .

91282C-CB-5 .

91282C-KT-7 .

91282C-KU-4 .

912810-Q5-0 .

912810-RT-7 .

912810-SW-9 .

912810-8X-7 .

912810-Q-1 .

91282C-KN-0 .

91282C-CV-1 .

TREASURY NOTE .

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

TREASURY BOND .............

TREASURY BOND .............

TREASURY BOND .............

TREASURY BOND .............

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

TREASURY BOND .............

TREASURY BOND .............

TREASURY BOND .............

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

TREASURY NOTE .

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

US TREASURY N/B ..........

TREASURY BOND .............

TREASURY BOND .............

TREASURY BOND .............

US TREASURY N/B ..........

TREASURY NOTE .

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

... 11,525,755

............... 262,604

........... 14,914,928

........... 12,128,754

........... 15,080,533

........... 15,327,679

........... 16,602,223

........... 20,128,727

........... 20,067,336

............... 543,882

........... 20,487,490

...24,972,931

........... 25,033,057

........... 15,092,866

............ 7,877,229

........... 13,393,328

........... 14,952,529

............ 1,694,374

... 1,998,727

............... 700,277

...11,780,036

............... 273,293

........... 16,362,660

........... 12,149,276

........... 14,873,511

........... 15,136,785

........... 17,437,126

........... 19,149,834

........... 18,899,595

............... 496,838

........... 20,897,572

... 25,434,864

........... 25,570, 165

........... 17,515,701

............ 8,514,036

........... 14,665,626

........... 14,067,332

............ 1,712,283

....2,112,891

............... 728,781
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

FUTURE S&P500 EMINI DEC 24,
effective 09/19/2024, attached to

PENDING ... . [Cash Security-US TREASURY N/B ...... 1.A0F .. ...2,024,475 |... L 1,722,213 ...l 1,748,466 |09/19/2024 ... 12/20/2024 ..... FUTURE S&P500 EMINI DEC 24 .. ... 8,050 |912810-Qli-1 . | US TREASURY N/B .... 1.A .. ... 1,722,213 .... 1,740,416
FUTURE S&P500 EMINI DEC 24,
effective 09/20/2024, attached to

PENDING ........oee. Cash Security-US TREASURY N/B ...... TATF i o, 2,305,100 |............ 1,960,940 |............ 1,990,866 |09/20/2024 ..... 12/20/2024 ..... FUTURE SE&P500 EMINI DEC 24 ......... [oeeeveviiiiiiiiniininns forveeninnnnnnnnns 9,200 (912810-QW-1 . [US TREASURY N/B .................eeeen TA i [ 1,960,940 |............ 1,981,666
FUTURE US 5YR NOTE DEC 24,
effective 09/24/2024, attached to

PENDING ............. Cash Secur i ty-TREASURY BOND ......... TATF s o 21,018,700 [....ceeeee. 14,906,470 |........... 17,379,838 | 09/24/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 .......cc. [oeeeeememmennnniiniinnns foreeiiiiiinnnns (77,178)[912810-SC-3 . | TREASURY BOND .....evvvvvvvvviniinninnns TA i [ 14,906,470 |........... 17,457,016
FUTURE US 5YR NOTE DEC 24,
effective 09/24/2024, attached to

PENDING ........ee.. Cash Secur i ty-TREASURY BOND ......... TATF i o, 21,717,700 |eevvenenes 11,959,910 |........... 12,694,674 (09/24/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 .......cco. [ereeeernnmmnninniiniinns fovveenininnnnns (79,745)| 912810-85-8 . | TREASURY BOND ..........ceeeeeeeeennnns 1A i [ 11,959,910 |........... 12,774,418
FUTURE US 5YR NOTE DEC 24,
effective 09/24/2024, attached to

PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TATF s o 15,068,800 |........... 12,721,524 |........... 13,252,303 [09/24/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 .......co. [oeeeeevemmmenninniiiinns foveiiiiiiinnnns (55,331)[91282C-DY-4 . | TREASURY NOTE .....ccooeeiiiiiiiiiinnns TA i [ 12,721,524 |........... 13,307,634
FUTURE US 5YR NOTE DEC 24,
effective 09/24/2024, attached to

PENDING ........oee. Cash Secur i ty-TREASURY NOTE ......... TATF i o, 21,061,900 |........... 19,996,228 |........... 21,154,046 (09/24/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 ......cco. [eeeeeeremmmnninnniininns fovveenineinnnns (77,337)) 91282C-HT-1 . | TREASURY NOTE ........oovriiriinnnnnnns 1A i [ 19,996,228 |........... 21,231,383
FUTURE US 5YR NOTE DEC 24,
effective 09/24/2024, attached to

PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TATF s o 21,132,900 |........... 20,066,050 |........... 21,225,357 | 09/24/2024 ..... 12/31/2024 ..... FUTURE US 5YR NOTE DEC 24 .......cco. [oeeeeeeemmmnnnnnnininnns foeeeiiiiiinnnns (77,597 91282C-HT-1 . | TREASURY NOTE .......ooovviiiiinnnnnnns TA i [ 20,066,050 |........... 21,302,954
FUTURE S&P500 EMINI DEC 24,
effective 09/25/2024, attached to

PENDING ........oee. Cash Secur i ty-TREASURY NOTE ......... TATF i o, 43482175 |........... 46,060,001 |........... 46,078,663 |09/25/2024 ..... 12/20/2024 ..... FUTURE SE&P500 EMINI DEC 24 ......... [oeeeevviiiiiiiiiiiiinns forveenininnnnns 172,500 (91282C-KU-4 . | TREASURY NOTE .........eevvvvvvnvnnnnnns 1A i [ 46,060,001 |........... 45,906, 163
FUTURE US 10YR NOTE DEC 24,
effective 09/25/2024, attached to

PENDING ............. Cash Secur i ty-TREASURY BOND ......... TATF s o 22,151,600 |........... 15,201,163 |........... 14,931,564 |09/25/2024 ..... 12/19/2024 ..... FUTURE US 10YR NOTE DEC 24 ......... [eeeeeeeeniiinininiiinnns feeeeiiinnnnns (100,374)| 912810-ST-6 . [ TREASURY BOND ........cceeeeeerenennnns TA i [ 15,201,163 |........... 15,031,938
FUTURE US 10YR NOTE DEC 24,
effective 09/25/2024, attached to

PENDING ........oee. Cash Secur i ty-TREASURY BOND ......... TATF i o, 20,348,400 |........... 21,674,742 |........... 19,707,744 | 09/25/2024 ..... 12/19/2024 ..... FUTURE US 10YR NOTE DEC 24 ......... [oeeeeevininnininiininns ferveenniinnnnns (92,204)[912810-TL-2 . | TREASURY BOND ........evvvvmmunnnnnnnnne 1A i [ 21,674,742 |........... 19,799,948
FUTURE US 10YR NOTE DEC 24,
effective 09/30/2024, attached to

PENDING ............. Cash Secur i ty-TREASURY NOTE ......... TATF i [, 42,500,000 |........... 45,074,311 |[........... 44,856,544 109/30/2024 ..... 12/19/2024 ..... FUTURE US 10YR NOTE DEC 24 ......... [oeeeevennennnnnnnnnnns Jovviiiniinnnns (54,005) | 91282C-KU-4 . | TREASURY NOTE 45,074,311 |[........... 44,910,549

9999999999 - Totals 2,524,470, 268 2,563,312, 256 XXX XXX XXX (8,204,323) XXX XXX XXX 2,524,470,268 2,571,516,579
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STATEMENT AS OF SEPTEMBER 30, 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 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cocooiiiiiiiiceeeeeeeeeeeeeee e 30 oo 38,514,278 | 36 | 22,016,123 | 36 | 12,897,989 |[....eveiieeeeececceeies e [ 30 [ 38,514,278
Add: Opened or Acquired Transactions................cccceveveveeereenenenneeceenenenens 83 | 57,365,268 |......coeveeeeeeeeeene A 55,492,002 |..coovieeieeeeeee 14 |, 5,684,823,018 ..o oo e 274 oo, 5,797,680,377
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............ccccocveionioncncniforiii XXX v oo o, XXX v oo o, XXX vveieeiees oo o, XXX e ooy e, XXX eeveeieens froreeeie s
Less: Closed or Disposed of Transactions..............cccceeJoeecciinnnncccnns T 73,863,423 |...oooeveeeeee A 64,610,225 |...ooveeeeeeeeeeee 1083 |............ 3,173,250, 739 oo e o 257 | 3,311,724 ,388
Less: Positions Disposed of for Failing Effectiveness

L0741 C=Y - V) N O RO N RO N RO N OO OO AU OO OO U URURURUR WEUROR U PP O URURORPR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX XXX XXX XXX XXX
Ending Inventory 36 22,016,123 36 12,897,989 47 2,524,470,268 47 2,524 ,470,268
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STATEMENT AS OF SEPTEMBER 30, 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, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens (15,615,017)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 4,740,732

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s (10,874,285)

Part D, SECHON 1, COIUMN B ......vueuireereireerceeeeeeeeeseesesseeseeseesees e e e e ee e ee e e e s s e s es s e e e e e e e e e et e s e s ss s e s esseennanes eesessessesscnniens 5,687,751

Part D, SECHON 1, COIUMN 7 ....uiuieeeeereeeeeece e eee e es s esees e e e e e e e e s e a2 s st s et e e esstnas eesesssssseaions (16,562,036)

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

Part A, Section 1, Column 16 (15,615,017)

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas (6,451,568)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (22,066,585)

Part D, SECHON 1, COIUMN O ..ot ee s s ees s e ee e e e s s e s s e et es e e e esseenines eesessesssssennions 3,110,144

Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (25,176,729)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uiuuiuuieiiiiiieiieirete et se b ss ettt eniee | sosessesinsinsneas 2,281,551
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 51,876,105
Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinia 54,157,655
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF SEPTEMBER 30, 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 PriOT YEAI ........coiiiiiiiiiieeee et
Cost of cash eqUIVAIENES ACQUITEA ..........oouiiiiiiee et b e e e e e e et e e st e ese e e s e e sae e s e enaeenbeenbeenseeneeeneenn
ACCTUAD OF AISCOUNL ... e e e e e e s e e e e e e e e e e anenns
Unrealized valuation iNCre@s@/(AECIEASE) ........uiiuiiiiiii ittt ettt ettt b et e b ettt e st e saeesaeesheesbe e be e bt enbeannesnnesneesreas
Total gain (I0SS) ON GISPOSALS ........eeiiiiieie ettt ettt et e e st e eaeeea e e s st e s e e s e easeeaeeemeees e e ese e s e e st enseenseanseeneeeneesneenneennen
Deduct consideration reCeived ON AISPOSAIS ..........ciuiiiuiiiiiiiiie ettt b e et e e bt e besaeesaeesaeesaeesbeesbeenbeebeennennne
Deduct amortization Of PrEMIUM ........o oottt ettt h e e bt e s bt e bt e bt et e em et ea et saeesheesbeeabe e bt enbeennesneesanesneas

Total foreign exchange change in book/adjusted Carrying ValUE .............cocoiiiiiiiiiiieiieeee et

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 @MOUNLS ..........ouiiiieee ettt e bt b e b e e e e e st e es e e es e e es e e naeeneenneenseenseaneens

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

............ 3,565,713,080
.......... 65,116,401, 158
................. 59,537,945
....................... (72,610)
...................... 205,224
........... 63,713,302,824

5,028,481,972

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

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

3,565,713,080

S108
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location

2 3 Additional

Book/Adjusted Investment

Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
IPC @ Hudson (formerly GLDC) CJHUASON e e 01/01/1968 .......... S0 FO P FO R URSPPPP ISP PRSPPI 3,436,439
Rochel le/Greenfield Data Center .. .| Rochel le .. ... 11/29/2007 .. . | VARIOUS .. . 277,483
West Plaza Building ....... . | Nor thbrook ...05/01/1986 .. . | VARIOUS .. .. 1,389,913
Pescadero Ranch ... Tracy ...... ... 10/09/2018 .. . | VARIOUS .. .. 45,546
Joseph Vineyard . |Bradley ... 09/10/2020 .......... VARIOUS 143,585
Sandstone Ranch [ e RS 05/01/2021 .......... VARIOUS .. neteeteetetete et et et et eete et eeeeeeneenaeneeneenesnennasnesneens |reneeneennssneenesneenaennseneenaes |reneeneeneenaennesneeneeneennenneen |ooeenaesneeneeneenaennseneeneenaens Joaeenesnessnseneenesnaenns 511,965
0199999. Acquired by Purchase 5,804,932

0399999 - Totals

5,804,932
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 ......ceevvuvennnns TR AT - . . . crrrrerereneee o2 o 1,872
Cour thouse Apartments VWiheaton ...01/26/2023 .. [ JWM Cour thouse Apartments, LLC .....|[....
Sunshine Enterprise, LLC - 29 N.
29 N Wacker .......oooovvvvieniinnnnnn, Chicago ...08/27/2024 .. |Wacker R 9,882,579 |... ,631 |...... 8,929,823 |......coeeennnns R R 9,003,454 |..... 11,171,165 U R 2,167,712 |...... 2,167,712 |...... 2,006,071 |...... 1,559,698
Pooler Retail .... |Pooler ...09/18/2024 .. I 44,921,361 |......... 107,056 |..... 33,491,122 |......... 122,232 o 33,475,945 |..... 36,144,623 N P 2,668,678 |...... 2,668,678 |...... 2,740,774 |......... 843,280
0199999. Property Disposed 54,803,940 180,686 42,420,945 122,232 42,479,399 47,315,788 4,836,389 4,836,389 4,746,848 2,404,850

0399999 - Totals

54,803,940 180,686 42,420,945 122,232

(122,232)

42,479,399

47,315,788

4,836,389

4,836,389

4,746,848 2,404,850
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STATEMENT AS OF SEPTEMBER 30, 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 ... SAN PEDRO R . ... 07/01/2024 .......... |.. ....20,249,358
400017 ... FEDERAL WAY . . ... 20,663,891
123730 ... COMMACK ... ... 237,6% |.... ... 14,031,450
125001 ... VARIOUS ... ...14,483,955|.... ... 176,106 |.... ... 45,561,662
0599999. Mortgages in good standing - Commercial mortgages-all other 14,483,955 676,758 100,506, 362
0899999. Total Mortgages in good standing 14,483,955 676,758 100,506,362
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 Totals

14,483,955 676,758 100,506, 362
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

400008 HOUSTON .o [, L R N 06/11/2019 .....|...... 07/31/2024 .....|........ 11,500,000 [.evvvvvevevnnrrennnns fooveiiiiiiiiiiiiiiins e e [ e e 11,500,000 |........ 11,500,000 [.vvvvvvevernenrnrenns forviiiiiiiiiiiiiiiins foeeee
123668 . B TSI R RN |1 SRR APPSR 09/04/2019 ... 08/07/2024 +.36,580,000 |.oevvviiiiiiiiiiiiins feniiiiiiiiiiiiiiii o e e f 36,580,000 |........ 36,580,000 |....
400016 . . | SAN PEDRO . . . e Lo 04/14/2022 ... 07/29/2024 .. 13,457,865 |.... P PP PPPPPP PPN 13,457,865 |........ 13,457,865 |....
0199999 Mortgages closed by repayment 61,537,865 61,537,865 61,537,865
123525 ... .. | EDINA . 04/10/2015 ... ... 339,047 |.... 339,047 |... ... 339,047 |....
123600 SEATTLE . ... 06/30/2017 496,184 |. . .
123627 SUGAR LAND ... ....04/27/2018 132,499
123667 SACRAMENTO ....10/04/2019 82,360
123669 OLATHE ..... ....10/31/2019 168,273
123677 DAYTON .. ....10/23/2019 . 230,064
123674 CLEVELAND . ... 1170172019 190,716
123682 GALLATIN .. ...12/19/2019 .

123692 NASHVILLE .

...04/15/2020 .

123695 NORTH HILLS ....07/15/2021 51,824
123699 HENDERSON . ... 07/07/2021 .5,516
123700 GAINESVILLE .. ...07/30/2021 35,696

123707 ... . | ROCKLIN 09/29/2021 ...
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STATEMENT AS OF SEPTEMBER 30, 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
123697 LAKEWOOD ...vvvvvvvvvinninniiiiniiiiiiininnnns 10/01/2021
12369 ... LINTHICUM e 10/27/2021
123716 . ... | SPRING HILL .. ...12/15/2021
123713 . ... | SALT LAKE CITY . ...01/14/2022
123736 . . | CANTON . ...06/23/2023
128737 . VARIOUS .. 06/27/2023

0299999 Mortgages with partial repayments

2,406,067

(565)

2,405,502

2,405,502

0599999 - Totals

63,943,932

(565)

63,943,367

63,943,367
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STATEMENT AS OF SEPTEMBER 30, 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 AFFINITY ASIA PACIFIC FUND V LP . . | SINGAPORE .SGP..........] AFFINITY EQUITY PARTNERS .... . e |22 1271172018 L 3... . 4,324,200 ... 1.050
000000-00-0 . ..|AFFINITY ASIA PACIFIC FUND IV .... Singapore AFFINITY EQUITY PARTNERS .... ..08/16/2013 . .3 . 499,620 |..
000000-00-0 . ..| AMERRA-ANDROMEDA CO-INVEST |1, LP .. NEW YORK ... AMERRA CAPITAL MANAGEMENT LLC .. 11/19/2019 . .. 50,000 |..
000000-00-0 . ..| ARES CORPORATE OPPORTUNITIES FUND IV . Los Angeles Ares Management LLC .......... .. 11/06/2012 . ..20,9%6 |..
000000-00-0 . ..| ASTERION INDUSTRIAL INFRA FUND I, FCR MADRID ...... ASTERION INDUSTRIAL PARTNERS . 11/722/2019 . .. 55,50 |..
000000-00-0 . ..| AURORA EQUITY PARTNERS V LP . LOS ANGELES AURORA CAPITAL GROUP ... ..06/10/2016 . ..60,768 |..
000000-00-0 . ..|BOPA1 LP BLACKROCK OPPORTUNISTIC NEW YORK ... BLACKROCK ............ ..07/21/2016 . .398,980 |.. ..10,010,729
000000-00-0 ......... BLUE ROAD CAPITAL LP NEW YORK ... ..|Blue Road Capital .. o[- 11705/2015 ... 417,789 ...
000000-00-0 ......... BRC NATIONAL PECAN CO-INVEST LP NEW YORK ... ..|Blue Road Capital . |....11/06/2015 ... ... 2,765,183 |...
000000-00-0 ......... BROOKF IELD INFRASTRUCTURE FUND IV-B LP ... .. |NEW YORK ... ..| BROOKF IELD ASSET MANAGEMENT ... . [--..09/13/2019 ... ... 3,875,617 |...
000000-00-0 ......... BROOKF IELD INFRASTRUCTURE FUND | I-B LP . [ NEW YORK ... ..| BROOKF IELD ASSET MANAGEMENT ... . |....07/07/2016 ... ... 4,642,786 |...
000000-00-0 ......... BLACKSTONE TACTICAL OPPORTUNITIES FUND I11 LP . .. |NEW YORK ... ..| BLACKSTONE GROUP . [--..02/08/2019 ... ..23,391,699 |...
000000-00-0 CA ENERGY INVESTMENT PARTNERS LP . | HOUSTON .| JACO OIL CO ... 11/12/2019 ... , ... 31,612 |...
000000-00-0 . ..| GCM GROSVENOR - ALLSTATE INSURANCE COMPANY LP . NEW YORK GROSVENOR CAPITAL MANAGEMENT .. 11/14/2013 . . 753,257 |.. .. 16,043,439
000000-00-0 GPC PARTNERS CO-INVESTMENT (CHICO) LP GREENWICH .. ..| GALLATIN POINT CAPITAL LLC .... [o0-06/04/2018 L |eeeiees e e e 3,486
000000-00-0 CMP GERMAN OPPORTUNITY FUND 111 LUXEMBOURG . .| CMP CAPITAL MANAGEMENT-PARTNERS . ....06/12/2017 ... ... 101,475
000000-00-0 . ..|CPP Il SOUTHEAST GEN COINVESTMENT LP . WASHINGTON . THE CARLYLE GROUP ...........eee. ..02/20/2015 . LB | e
000000-00-0 . ..| CENTER ROCK CAPITAL PARTNERS FUND | LP . ROLLING MEADOWS CENTER ROCK CAPITAL PARTNERS ..04/27/2018 . . 342,089 |.. .. 12,314,336
23280%-10-3 ......... [CYPRIUM INVESTORS IV LP .....covvvvvrnnnnns Cleveland ..... Cyprium Partners ... ..12/30/2013 . . 221,726 |.. 1,580,352
000000-00-0 . ..|DIGITAL BRIDGE SMALL CELLS HOLDINGS, LLC . BOCA RATON . DIGITAL BRIDGE ..... ..11/06/2015 . 89,939 e
000000-00-0 . ..|ENTREPRENEURIAL EQUITY PARTNERS FUND | LP CHICAGO .. ENTREPRENEURIAL EQUITY PARTNERS LP ..07/15/2019 . .550,237 |.. 1,102,850
000000-00-0 . ..|EPIRIS FUND Il B LP ..... LONDON EPIRIS GROUP ..... ..03/12/2018 . .. 85,859 |.. 4,700,010
000000-00-0 . ..|EQUISTONE PARTNERS EUROPE LONDON Equistone Partners Europ ..06/26/2015 . .248,373 |.. 1,552,288
000000-00-0 ENERGY SPECTRUM PARTNERS VI ... |DALLAS ... ..|ENERGY SPECTRUM PARTNERS .... o[- 12/04/2014 ... ... 458,745 |...
000000-00-0 ENERGY SPECTRUM PARTNERS VIII LP ... . |DALLAS ... .| ENERGY SPECTRUM PARTNERS .... ....01/25/2019 ... ....585,670 6,842,296 |...
000000-00-0 . ..|EVERSTONE CAPITAL PARTNERS |11 MUMBAI EVERSTONE CAPITAL ....... ..08/14/2015 . .260,096 |.. 357,404
000000-00-0 . ..|EXCELLERE CAPITAL FUND 11 .. DENVER EXCELLERE PARTNERS LLC . ..10/03/2016 . AT7,206 | e
000000-00-0 . ..|EXCELLERE CAPITAL FUND I ... Denver EXCELLERE PARTNERS LLC . ..10/03/2011 . . 3,721,221
000000-00-0 . ..|FRAZIER HEALTHCARE GROWTH BUYOUT FUND IX LP SEATTLE .. FRAZIER HEALTHCARE PARTNERS ..02/27/2019 . 615,125
000000-00-0 . ..|GALLATIN POINT CAPITAL PARTNERS LP GREENIICH GALLATIN POINT CAPITAL LLC . ..03/02/2018 . . 3,824,735
000000-00-0 . ..|GAMUT INVESTMENT FUND I, L.P. . NEW YORK Gamut Capital .... ..02/29/2016 . .402,316 |.. 6,046,754
000000-00-0 . ..| GLENDOWER CAPITAL KLEIN CO-INVE LONDON ... GLENDOWER CAPITAL . ..07/11/2019 . .531,095 |.. ... 223,022
000000-00-0 . ..|GTCR FUND XIT LP ..eevvvvnnnnee .. | CHICAGO .. GTCR ..eeeeeeees ..05/04/2018 . . 1,687,466 |.. .. 12,235,091
000000-00-0 . ..|HKW CAPITAL PARTNERS V LP ... . | NEW YORK HKW MANAGEMENT .. ..07/26/2018 . 172,52 |.. ...629,816
000000-00-0 IMM ROSEGOLD 1V ALPHA-2 PRIVATE EQUITY FUND ... .. | SEQUL ...| INM PRIVATE EQUITY, INC. . . |....09/27/2019 ... 2,841,786 |...
000000-00-0 KKR ASIAN FUND 11 LP . [NEW YORK ... .| KOHLBERG KRAVIS & ROBERTS ... ....02/12/2018 ... . 5,535,147 |...
000000-00-0 . ..[LIVINGBRIDGE 6 LP .. LONDON ... LIVINGBRIDGE EP LLP ..11/16/2016 . . 138,274 |.. 1,468,194
000000-00-0 LITTLEJOHN FUND IV ... ... |Greenwich .. ..|Littlejohn & Co. ... [eeei06/18/2010 o |eeeeeee e e [ 5,889 1,475,482 |...
000000-00-0 LS POWER FUND IV FEEDER 1 LP . [ NEW YORK ... .|LS POWER ....11/27/2018 ... ... 115,869 3,622,732 |...
000000-00-0 . ..|LSV SPECIAL OPPORTUNITIES DOMESTIC FUND V LP NEW YORK LGK ADVISORS, LP ..06/28/2017 . .. 41,188 |.. 1,887,146
000000-00-0 . ..|MIDDLEGROUND PARTNERS | LP .. . |LEXINGTON MIDDLEGROUND CAPITAL . ..08/09/2019 . . 4,756,893 |.. 5,009,499
000000-00-0 . ..[NG CAPITAL PARTNERS Il LP . |Lima ... NEXUS GROUP ......... ..07/22/2013 . . 224,650 |.. 1,950,987
000000-00-0 NGP BRAVO CO-INVEST LLC IRVING ..|NATURAL GAS PARTNERS . . |....06/27/2015 ...
000000-00-0 ......... NGP Natural Resources XI LP .... IRVING ... ..|NATURAL GAS PARTNERS ... o[- 11705/2014 ... ... 1,421,083 |...
000000-00-0 ......... NGP NATURAL RESOURCES XI1 LP .. IRVING ... ..|NATURAL GAS PARTNERS ... |- 1172072017 ... ...6,876,989 |...
000000-00-0 ......... NGP X1 MIDSTREAM COINVEST LLC IRVING ... .| NATURAL GAS PARTNERS . ....10/27/2016 ... .. 1,633,180 |...
000000-00-0 . ..|NOVAQUEST PRIVATE EQUITY FUND | LP RALEIGH QHP CAPITAL LP .. .. 11/05/2019 .
000000-00-0 . ..[NQ PE PROJECT KIT, LP ..ovvvvvrinnnnns RALEIGH .. QHP CAPITAL LP .. ..06/28/2018 .
000000-00-0 ODYSSEY INVESTMENT PARTNERS FUND V LP .. NEW YORK ..| ODYSSEY PARTNERS ... . |....07/07/2014 ...
000000-00-0 MIP 1V OLIVIA PARTNERS LP ... .. |NEW YORK ... .| MACQUARIE INFRASTRUCTURE PARTNERS .... ....10/29/2019 ...
000000-00-0 . ..|ONCAP IV LP .| TORONTO .. ONCAP ..12/19/2016 .
000000-00-0 PCP_MASTER HAMBURGER HOLDING COMPANY, LLC CHICAGO .. .[PGIM PRIVATE CAPITAL ... ...10/02/2017 ...
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000000-00-0 PLATINUM EQUITY CAPITAL PARTNERS IV LP .... BEVERLY HILLS .. .| PLATINUM EQUITY PARTNERS .... . eeeens |22 1172872016 ... . ... 2,106,464 |... ...0.550
000000-00-0 . ..|PLATINUM EQUITY CAPITAL PARTNERS V LP ..... BEVERLY HILLS PLATINUM EQUITY PARTNERS . ..12/2172019 . 0.180
000000-00-0 . ..|PARTNERS GROUP CLIENT ACCESS 15,LP INC/DYNACAST . ST PETER PORT PARTNERS GROLP ........ 20172672015 .. feeeees B e 31888 [ [ ..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 VII LP HOUSTON .. QUANTUM ENERGY PARTNERS ..08/22/2017 . . . 0.970
000000-00-0 . ..|SILVER LAKE PARTNERS V LP ... MENLO PARK . SILVER LAKE PARTNERS ..06/12/2018 . .112,029 |.. 0.310
000000-00-0 . ..|SK CAPITAL PARTNERS I LP .. New York SK Capital Partners .. ..08/26/2011 . .. 32,437 |.. 4.580
000000-00-0 . .. SK CAPITAL PARTNERS IV-A LP . NEW YORK SK CAPITAL PARTNERS .. ..02/16/2015 . 119,690 |.. 2.560
000000-00-0 . .. SK CAPITAL PARTNERS V-A LP NEW YORK SK CAPITAL PARTNERS .. ..10/09/2018 . .886,482 |.. 1.340
000000-00-0 SILVER LAKE I11, LP .. [Menlo Park . ..|Silver Lake Partners ... . |...10722/2007 ...
000000-00-0 SL SPV-2 LP . [MENLO PARK . .| SILVER LAKE PARTNERS ....02/22/2019 ...
000000-00-0 . ..| SYCAMORE PARTNERS, LP New York SYCAMORE PARTNERS .. ..07/10/2012 . .. 50,004 |..
000000-00-0 SYCAMORE PARTNERS 11, LP . [NEW YORK ... ..| SYCAMORE PARTNERS .. . |--..04/10/2018 ... . 1,115,267
000000-00-0 TILLRIDGE GLOBAL AGRIBUSINESS PARTNERS Il LP .. IRVING .| TILLRIDGE CAPITAL PARTNERS LLC .. ....06/11/2017 ... ... 345,412 ..9,160,858 |...
000000-00-0 . L TRIDENT VILP oo GREENWICH .. STONE POINT CAPITAL ................ ..00/12/2014 . . 156,909 |.. 1,606,011
000000-00-0 . ..| TRILANTIC CAPITAL PARTNERS V EUROPE ST PETER PORT TRILANTIC CAPITAL PARTNERS EUROPE . ..02/13/2015 . .389,818 |.. 3,102,566
000000-00-0 . ..|BRC VANGUARD CO-INVEST LP ... NEW YORK ... BLUE ROAD CAPITAL . ..12/29/2016 . .. 79,178 |.. ...620,754
000000-00-0 . ..|VISTA EQUITY PARTNERS FUND |1 . San Francisco VISTA EQUITY PARTNEI ..11/04/2008 . .. 726 |.. 1,073,960
000000-00-0 . ..|VISTA EQUITY PARTNERS FUND IV LP ... San Francisco VISTA EQUITY PARTNERS .. ..10/14/2011 . .155,049 |.. 6,178,857
000000-00-0 VISTA EQUITY PARTNERS FUND |V PARALLEL LP .. | SAN FRANCISCO ... ..| VISTA EQUITY PARTNERS . |-...12/30/2016 ... ...821,633 |...
000000-00-0 Dawson Portfolio Finance 3 LP .... . | TORONTO ..| DAWSON PARTNERS ....10/30/2019 ... 2,378,904 |...
000000-00-0 . ..|WINDROSE HEALTH INVESTORS V LP ... NEW YORK WINDROSE HEALTH INVESTORS ... ..04/08/2019 . ...300,478
000000-00-0 ASCENDENT CAPITAL PARTNERS |11 LP CENTRAL .. ...| ASCENDENT CAPITAL PARTNERS LIMITED . |--..01721/2020 ... . 4,060,402 |...
000000-00-0 ANTHELION FUND | LP NEW YORK ... .| ANTHELION CAPITAL PARTNERS LLC .. ....02/11/2020 ... . 1,026,132
000000-00-0 . ..|DC FRONT RANGE HOLDINGS | LP .. BOCA RATON . DIGITAL BRIDGE ........ ..03/05/2020 . 108,542 |..
000000-00-0 SUMMIT PARTNERS GROWTH EQUITY FUND X-A LP ... BOSTON ..|SUMMIT PARTNERS LP ... . |...08/17/2020 ...
000000-00-0 CRAYHILL PRINCIPAL STRATEGIES FUND I1 LP . NEW YORK ... .| CRAYHILL CAPITAL MANAGEMENT LP .. ....03/16/2020 ... ... 709,687 .. 2,648,481 |...
000000-00-0 . ..| AMERICAN PACIFIC GROUP FUND | LP ......... LARKSPUR . AMERICAN PACIFIC GROUP . ..04/17/2020 . . 2,582,204 |.. 3,418,893
000000-00-0 . ..| ODYSSEY INVESTMENT PARTNERS FUND VI LP . NEW YORK ODYSSEY PARTNERS ...... ..04/20/2020 . 142,004 |.. 6,742,063
000000-00-0 . ..|RRG SUSTAINABLE WATER IMPACT FUND LP . LOS ANGELES RRG CAPITAL MANAGEMENT . ..07/21/2020 . .502,916 |.. 2,934,010
000000-00-0 . ..|CREST ROCK FUND I-A LP . DENVER ...... CREST ROCK PARTNERS .. ..10/23/2020 . . 1,214,251 |.. 7,382,290
000000-00-0 EPIC FUND 11, SLP .. | LUXEMBOURG . .| CASTIK CAPITAL . |--..12/03/2020 ... .... 504,839 .. 9,420,653 |...
000000-00-0 Dawson Portfolio Finance 4 LP . . | TORONTO .. ..| DAWSON PARTNERS ....11/25/2020 ... ....822,386 7,717,249 |...
000000-00-0 . .| JLC GREENSKIES CO-INVEST LP .... CHICAGO .. L. JLC INFRASTRUCTURE ..12/31/2020 . .. 93,085 |..
000000-00-0 ......... MIDDLEGROUND PISTON CO-INVEST LP ... LEXINGTON .. LKY.. ..|MIDDLEGROUND CAPITAL . o |- 1172572020 ... ....5,503
000000-00-0 ......... MONTAGU VI LP . LONDON .GBR..........|MONTAGU PRIVATE EQUITY LLP .... ....04/01/2021 ... ... 339,778 .. 4,601,905 |...
000000-00-0 . ..[STRIPES V LP ... NEW YORK STRIPES GROUP ... ..01/19/2021 . ..1,253,454 |.. 1,882,844
000000-00-0 SIXTH STREET FUNDAMENTAL STRATEGIES PARTNERS LP . ..| SIXTH STREET .|....01727/72021 ... ,892,007 ..15,010,371 |...
000000-00-0 ......... BTOF TICONDEROGA CO-INVEST DE LP . [NEW YORK ... ..| BLACKSTONE GROUP ... o |-..08/17/72021 ... .. 27,174,346 |...
000000-00-0 ......... ENCAP ENERGY TRANSITION CO-INVESTMENT FUND | .. HOUSTON ..|ENCAP [NVESTMENTS . . [....08/10/2021 ... ... 2,121,230 |...
000000-00-0 ENCAP ENERGY TRANSITION FUND | HOUSTON .. .| ENCAP INVESTMENTS . ....03/10/2021 ... . .. 5,649,129 |...
000000-00-0 . ..|EMK CAPITAL PARTNERS I LP .. LONDON ... EMK CAPITAL ......... ..02/01/2021 . .360,702 |.. 6,912,316
000000-00-0 . ..| THOMA BRAVO FUND XIV LP ...... CHICAGO .. THOMA BRAVO PARTNERS . ..04/15/2021 . . 3,072,794 |.. 7,501,210
000000-00-0 PROVIDENCE STRATEGIC GROWTH EUROPE LP .. PROV IDENCE . ..| PROVIDENCE STRATEGIC GROWTH ... . [-...06/10/2021 ... 2,126,904 |...
000000-00-0 ASTERION INDUSTRIAL INFRA FUND 11 FCR .. MADRID ... ..| ASTERION INDUSTRIAL PARTNERS .. ....07/28/2021 ... .... 3,586,309 ... 6,375,682 |...
000000-00-0 . ..[GTCR FUND XITT LP v [0 70 Y R | R c1 1 B, ..00/07/2021 . .5,287,100 |.. .. 16,927,954
000000-00-0 . ..|LEEDS EQUITY PARTNERS VII LP NEW YORK LEEDS EQUITY PARTNERS .. ..00/08/2021 . . 2,896,096 |.. 9,747,644
000000-00-0 . ..|MOUNTAINGATE CAPITAL FUND 11 LP . DENVER MOUNTAINGATE CAPITAL MANAGEMENT LP ..08/25/2021 . .965,536 |.. .. 13,123,634
000000-00-0 . ..|PGIM CAPITAL PARTNERS VI LP . CHICAGO .. PGIM PRIVATE CAPITAL ......... ..09/22/2021 . ..2,925,554 |.. .. 14,536,399
000000-00-0 . ST VILP e PALO ALTO SYMPHONY TECHNOLOGY GROUP ..07/23/2021 . . 122,402 |.. 1,164,409
000000-00-0 . ..|EMBER INFRASTRUCTURE FUND I-A LP NEW YORK EMBER INFRASTRUCTURE . ..00/16/2021 . . 1,185,504 |.. 4,218,382
000000-00-0 . ..|MIDDLEGROUND PARTNERS I LP ....... LEXINGTON MIDDLEGROUND CAPITAL . 1171572021 . 1,611,119 .. ... 230,344
000000-00-0 NOVAQUEST PRIVATE EQUITY FUND I LP .. . | RALEIGH .| QHP CAPITAL LP ...10/16/2021 ... .. 2,884,642 7,659,146 |...
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000000-00-0 COMVEST SPECIAL OPPORTUNITIES FUND LP .. WEST PALM BEACH ... .| COMVEST PARTNERS ....10/08/2021 ... . 2,521,221 ... 6,624,905 |... ...9.930
000000-00-0 . ..| GALLATIN POINT CAPITAL PARTNERS |1 LP GREENIICH GALLATIN POINT CAPITAL LLC . .. 12/29/2021 . .. 10,378,232 4.360
000000-00-0 . .| SKCP V SIRONA CO-INVEST LP .....cccevnnnnn NEW YORK SK CAPITAL PARTNERS .. B V8 1172 R O R N Rt N | R AN 4.850
000000-00-0 APOLLO INFRASTRUCTURE OPPORTUNITIES FUND |1 LP .. .. |NEW YORK ... ..| APOLLO MANAGEMENT ... . |--..12/06/2021 ... 9,195,874 |... ... 1.000
000000-00-0 CARLYLE CREDIT OPPORTUNITIES FUND II LP ... . | WASHINGTON . .| THE CARLYLE GROUP ....12/14/2021 ... ... 6,451,385 |... ... 0.450
000000-00-0 . ..[MONTAGU+ SCSP ....vvvvvvvvrininnnnns LONDON ... MONTAGU PRIVATE EQUITY LLP . ..12/02/2021 . 1,844,675 0.990
000000-00-0 5TH CENTURY PARTNERS FUND | LP CHICAGO .. ..| 5TH CENTURY PARTNERS . |....08/28/2022 ... ... 1,919,309 |...
000000-00-0 BLACKSTONE TACTICAL OPPORTUNITIES FUND SONGS CO-INVEST LP ... . [NEW YORK ... .| BLACKSTONE GROUP ....03/30/2022 ... . 2,888,714 ...327,720 |...
000000-00-0 . ..|CCMP CAPITAL INVESTORS I11 CV L.P. NEW YORK CCMP CAPITAL ADVISORS ..03/25/2022 . ....6,474 |.. ...217,740
000000-00-0 . ..[LYRIC CAPITAL ROYALTY FUND II LP NEW YORK ... LYRIC CAPITAL MANAGEMENT . ..03/25/2022 . .869,484 |.. .. 14,508,716
000000-00-0 . ..|CORAL TREE PARTNERS LP .. LOS ANGELES CORAL TREE PARTNERS ..05/06/2022 . .193,845 |.. .. 21,025,905
000000-00-0 . ..| TPG RISE CLIMATE LP ..... FORT WORTH . TPG CAPITAL ...vvvvnnes ..06/14/2022 . .105,713,231
000000-00-0 . ..|GSP ARB CO-INVEST FUND LP ... NEW YORK ... GARNETT STATION PARTNERS . ..05/27/2022 .
000000-00-0 ACTIVATE CAPITAL PARTNERS |1 LP .... ... | SAN FRANCISCO ... ..| ACTIVATE CAPITAL . |--..06/14/2022 ...
000000-00-0 AIOF 11 POMODORO CO-INVEST LP ... . | NEW YORK ... .| APOLLO MANAGEMENT ....06/28/2022 ... .
000000-00-0 . ..| ADVENT INTERNATIONAL GPE X LP . BOSTON ... ADVENT INTERNAT | ONAL ..09/26/2022 . . 1,784,744 |.. ..18,101,143
000000-00-0 . ..|GTCR STRATEGIC GROWTH FUND | ..... CHICAGO GTCR .oveeeeeeeieeees ..09/29/2022 . ..65,025 |..
000000-00-0 SUMMIT PARTNERS GROWTH EQUITY FUND XI LP . BOSTON ... ..|SUMMIT PARTNERS LP ... . |--..00/29/2022 ... . 1,451,023
000000-00-0 QHP MILKY WAY SPV LP ... RALEIGH .| QHP CAPITAL LP .. ....09/12/2022 ...
000000-00-0 . ..| STORY3 RECOVER I11 LP ... LOS ANGELES .. STORY3 CAPITAL .. ..08/17/2022 .
000000-00-0 CENTER ROCK CAPITAL PARTNERS FUND |1 LP . [ROLLING MEADOWS ... ..| CENTER ROCK CAPITAL PARTNERS .. |- 1272172022 .. . 3,162,634 .. 22,589,195 |...
000000-00-0 EPIRIS FUND |11 B LP LONDON ... .|EPIRIS GROUP ....11/25/2022 ... .... 254,760 .. 37,682,864 |...
000000-00-0 . ..|EPIRIS FUND |11 CO-INVESTMENT A LP ... LONDON ... EPIRIS GROUP ..... .. 11/25/2022 . .. 23,783 |.. 4,822,370
000000-00-0 . ..|PLATINUM EQUITY CAPITAL PARTNERS VI LP . BEVERLY HILLS PLATINUM EQUITY PARTNERS . . 12/12/2022 . . 3,900,802 |.. .. 17,637,725
000000-00-0 . ..| ICON INFRASTRUCTURE PARTNERS VI LP . LONDON ICON INFRASTRUCTURE PARTNERS .. 12/19/2022 . . 1,621,891 |.. .. 14,824,694
000000-00-0 . ..[NQ PE PROJECT COLOSSEUM CO-INVEST LP . RALEIGH .. QHP CAPITAL LP oeeeeeeeennns ..10/06/2022 . ....1,829 |.. .... 29,089
000000-00-0 . ..|MONARCH CAPITAL PARTNERS VI LP ... NEW YORK MONARCH ALTERNATIVE CAPITAL ..02/13/2023 . . 2,100,000 |.. .. 13,650,000
000000-00-0 . ..|SK CAPITAL PARTNERS VI LP ... NEW YORK SK CAPITAL PARTNERS .. ..01/19/2023 . ..61,306 |.. ..30,009, 157
000000-00-0 . ..|GENERATION IM SUSTAINABLE SOL LONDON ... GENERATION INVESTMENT ..02/03/2023 . ..3,299,359 |.. .. 13,025,641
000000-00-0 . ..|BROOKFIELD INFRASTRUCTURE FUND V LP .. NEW YORK BROOKF IELD ASSET MANAGEMENT ... ..05/25/2023 . 192,446 |.. .. 16,594,285
000000-00-0 GSP 4.0 FUND LP . | NEW YORK ... ..| GARNETT STATION PARTNERS . |....02/06/2023 ... . 6,056,963 .6,395,433 |...
000000-00-0 ARCLINE CAPITAL PARTNERS |11 LP SAN FRANCISCO ... .| ARCLINE INVESTMENT MANAGEMENT ... ....04/28/2023 ... . 9,469,967 .. 16,845,699 |...
000000-00-0 . ..|BLACKSTONE TACTICAL OPPORTUNITIES FUND IV LP NEW YORK ... BLACKSTONE GROUP ... ..06/28/2023 . ..5,429,045 |.. .. 17,925,606
000000-00-0 . ..|GTCR EVERGREEN FUND I/B LP CV . CHICAGO GTCR ....... ..04/04/2023 . .. 28,241 |.. 2,055,311
000000-00-0 . ..[VMED PLATFORM Il SLP LYON ... ARCHIMED .. ..06/16/2023 . . 4,008,211 |.. .. 21,586,550
000000-00-0 . ..[NEOS PARTNERS | LP .... SAN DIEGO NEOS PARTNERS . ..05/26/2023 . . 3,813,506 |.. .. 11,836,032
000000-00-0 . ..| SUNSTONE PARTNERS |11 LP .. SAN MATEO SUNSTONE PARTNERS .. ..06/12/2023 . . 1,779,875 |.. .. 22,432,380
000000-00-0 . ..| CHARLESBANK CREDIT OPPORTUNITY FUND I LP NEW YORK CHARLESBANK CAPITAL PARTNERS ..00/06/2023 . . 3,220,640 |.. .. 15,550,304
000000-00-0 . ..|PX3 PARTNERS CLEAN LP ...covvvviiiiiiiiiiiieees LONDON ... PX3 PARTNERS ........ ..09/27/2023 . 06,166,454 | e
000000-00-0 SANDBROOK CL IMATE INFRASTRUCTURE FUND | LP .. STAMFORD ... ..| SANDBROOK CAPITAL .. . |--..08/25/2023 ... 1,511,084 .. 32,874,897 |...
000000-00-0 BASALT INFRASTRUCTURE PARTNERS IV LP . ST PETER PORT ... .| BASALT INFRASTRUCTURE PARTNERS .. ....10/13/2023 ... . 5,569,412 .. 16,835,457 |...
000000-00-0 . ..|KLAR PARTNERS |1 SCSP LONDON ...... KLAR PARTNERS .... ..10/30/2023 . . 332,009 |.. .. 26,714,122
000000-00-0 LS POWER EQUITY PARTNERS V LP . NEW YORK ... ..|LS POWER ... 1270472023 ... ..3,352,593 .. 29,029,530 |...
000000-00-0 MAIN POST GROWTH CAPITAL 111 LP . SAN FRANCISCO ... .|MAIN POST PARTNERS ....10/25/2023 ... . 2,559,157 .. 31,358,550 |...
000000-00-0 . ..| THANOS SIDECAR LP ....cceeeeinnnnns NEW YORK ... BROOKF IELD ASSET MANAGEMENT B (77002 T ) O R e L
000000-00-0 . ..|VICTOR CAPITAL PARTNERS FUND |1 LP ... NEW YORK VICTOR CAPITAL PARTNERS .. 12/19/2023 . ..2,334,269 |.. .. 26,535,665
000000-00-0 . ..| DECARBONIZATION PARTNERS | DELAWARE FEEDER A LP . NEW YORK BLACKROCK ... ..10/31/2023 . . 2,207,765 |.. .. 30,393,263
000000-00-0 . ..|CARLYLE CREDIT OPPORTUNITIES FUND I11 LP . .. | WASHINGTON . THE CARLYLE GROUP . .. 12/31/2023 . .. 52,524 |.. .. 20,965,982
000000-00-0 . L[ RMINVESTCO [l LLC wevvvvvvvvviiinnnnnes . |NASHVILLE SEVEN HILLS CAPITAL .. .. 1173072023 . .630,855 |.. 1,921,494
000000-00-0 . ..| AMERICAN PACIFIC GROUP FUND 11 LP LARKSPUR . AMERICAN PACIFIC GROUP . ..01/20/2024 . . 249,370 |.. .. 33,390,559
000000-00-0 . ..|BBMA CO-INVEST LP ....ovvvvinrinnnnnnnns NEW YORK LEEDS EQUITY PARTNERS ..... ..01/02/2024 . . 781,385 |.. 1,919,116
000000-00-0 . ..| CRAYHILL PRINCIPAL STRATEGIES FUND 11 LP NEW YORK CRAYHILL CAPITAL MANAGEMENT LP ..01/17/2024 . . 6,669,769 |.. .. 19,772,587
000000-00-0 ......... BD-CAPITAL FUND 2 LP LONDON ..| BD-CAPITAL ...05/13/2024 ... .. 3,752,654 .. 20,734,064 |...
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000000-00-0 ......... DB DINO HOLDINGS | LP ... BOCA RATON . .| DIGITAL BRIDGE ....06/11/2024 ... . 3,187,381 11,119,233 ...
000000-00-0 . ..| GIP PEGASUS FUND LP .. NEW YORK GLOBAL INFRASTRUCTURE PARTNERS ..05/29/2024 .
000000-00-0 . ..|EMK CAPITAL PARTNERS | . LONDON ... .GBR. EMK CAPITAL oveieeiiiieeeeeee ..06/17/2024 .
000000-00-0 . ..|PACP CARTA CO-INVEST LP ...... MANHATTAN BEACH . CA.. PACIFIC AVENUE CAPITAL PARTNERS . ..05/24/2024 .
000000-00-0 ......... ARCTOS SPORTS PARTNERS FUND |1 LP .. . | DALLAS ..| ARCTOS PARTNERS . |-...04/23/2024 ... .
000000-00-0 ......... PEPPERTREE CAPITAL FUND X QP LP CHAGRIN FALLS ... .. | PEPPERTREE CAPITAL MANAGEMENT ... .|....06/30/2024 ... . 5,258,260
000000-00-0 ......... SDC DIGITAL INFRASTRUCTURE OPPORTUNITY FUND IV LP .... NEW YORK ..|SDC CAPITAL PARTNERS . |-...04/02/2024 ... .... 125,000
000000-00-0 ......... CHUSA 11, INC, MBK - PROJECT TRANSFORMERS ... SEOUL ..|MBK PARTNERS ....04/27/2016 ... 641
000000-00-0 . ..|CRCP I CO-INVEST (WAM) LP ..... ROLLING MEADOWS L. CENTER ROCK CAPITAL PARTNERS ..08/30/2024 . .. 15,270,000
000000-00-0 . ..|KAINOS GF HOLDINGS FEEDER LP .. DALLAS ...... LTX KAINOS CAPITAL ..... ..08/27/2024 . .. 19,252,936
000000-00-0 . ..|NB CAPITAL SOLUTIONS CO-INVEST (AQUILA) LP . NEW YORK ... CNY.L NEUBERGER BERMAN ..08/28/2024 . .. 20,505,772
000000-00-0 . ..|PARTNERS GROUP CLIENT ACCESS 44A LP ........ ST PETER PORT .GGY. PARTNERS GROUP ... ..08/16/2024 . 2,702,874 .. 37,297,126
000000-00-0 ASTERION INDUSTRIAL INFRA PARTNERS |11 FCR .. MADRID .ESP.......... | ASTERION INDUSTRIAL PARTNERS .. .|....07/18/2024 ... . .. 36,829,658 |...
000000-00-0 EIP FLAGSHIP FUND II1 LP NEW YORK ... .| ENERGY IMPACT PARTNERS ....08/22/2024 ... 3 ..45,000,000 |...
000000-00-0 . ..|FRAZIER HEALTHCARE GROWTH BUYOUT FUND XI LP SEATTLE .. WAL FRAZIER HEALTHCARE PARTNERS ..09/20/2024 . .3 .. 28,500,000
000000-00-0 . ..|SKY ISLAND CAPITAL Il LP .. DALLAS ... SKY ISLAND CAPITAL ... ..07/12/2024 . .3 .. 28,500,000
000000-00-0 .........| TPG RISE CLIMATE |1 LP .... FORT WORTH . .| TPG CAPITAL ...09/30/2024 ... 3 .100,000,000 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 57,731,581 185,050, 131 1,650,634,920
000000-00-0 BLACKCHAMBER REAL ESTATE OPPORTUNITY FUND LP .. WASHINGTON ... .| BLACKCHAMBER PARTNERS ....12/24/2019 ... ... 122,265 4,526,064 |...
000000-00-0 . ..|BLACKSTONE REAL ESTATE PARTNERS EUROPE V LP NEW YORK BLACKSTONE GROP ......... ..06/15/2017 .
000000-00-0 ......... HSRE BRIGHTVIEW CO-INVESTMENT LP CHICAGO ..|HARRISON STREET ADVISORS LLC .. .|-...12/05/2019 ...
000000-00-0 ......... NORTH HAVEN REAL ESTATE FUND VII GLOBAL .. New York ... .| MORGAN STANLEY REAL ESTATE GROUP .. .|....07/22/2009 ...
000000-00-0 ......... WESTBROOK REAL ESTATE FUND VII .. |New York ... .| Westbrook Partners . |-..-12/03/2007 ...
000000-00-0 ......... WESTBROOK REAL ESTATE FUND VIII .... . [New York ... ..[Westbrook Partners ... L. 1272272011 ... 2,069,069 |...
000000-00-0 ......... WESTBROOK REAL ESTATE FUND X LP .... NEW YORK ... ..|WESTBROOK PARTNERS ... .|....07/18/2016 ... .. 4,951,689 |...
000000-00-0 ......... BREG SAVANNAH INDUSTRIAL FUND, LP DENVER ... ..|BROE REAL ESTATE GROUP . .|....08/29/2021 ...
000000-00-0 ......... DERMODY PROPERTIES INDUSTRIAL FUND 11 LP ... .| DERMODY PROPERT IES .|-...05/07/2021 ... ... 104,177
000000-00-0 ......... ML-A1 VENTURE 5 LLC WHIPPANY ... .|METLIFE INVESTMENT MANAGEMENT LLC . ...07/0172021 ... .... 325,000
000000-00-0 . ..|BC CO-INVEST CTP-I LP ... WASHINGTON . BLACKCHAMBER PARTNERS .. 12/21/2021 . 2,978,680 |..
000000-00-0 . ..| CAPROCK LOGISTICS DEVELOPMENT VENTURE LP . NEWPORT BEACH CAPROCK PARTNERS ..11/19/2021 . 1,660,000 |..
000000-00-0 . ..|ELMTREE U.S. NET LEASE FUND IV LP . ST. LOUIS .. ELMTREE FUNDS .... ..10/28/2021 . ....8,149 |..
000000-00-0 ......... FOCUS SENIOR HOUSING FUND 11 LP .... ..|FOCUS HEALTHCARE PARTNERS LLC . .|....06/09/2022 ... 10,143,771
000000-00-0 ......... MSP GP FUND 111 LP .. | MONTGOMERY STREET PARTNERS . .|-...09/30/2022 ... ....917,699
000000-00-0 ......... BC FUND Il CO-INVEST INDUSTRY LP ... . | WASHINGTON . .. | BLACKCHAMBER PARTNERS .|....02/23/2024 ...
000000-00-0 ......... BC FUND |l CO-INVEST TUSK Il LP WASHINGTON . .. | BLACKCHAMBER PARTNERS .. . |-...02/23/2024 ...
000000-00-0 ......... DERMODY PROPERTIES INDUSTRIAL FUND IV LP . .. | DERMODY PROPERT IES .|....03/08/2024 ...
000000-00-0 ......... DP AIC RENO ALP HOLDINGS LP . .| DERMODY PROPERT IES . |-...04/04/2024 ...
000000-00-0 .........|HS DIGITAL | LP CHICAGO .. .| HARRISON STREET ADVISORS LLC .. ...08/30/2024 ... . , .. 43,535,995 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 16,464,005 33,714,025 229,598,479
000000-00-0 ......... SM202 .. PHOENIX ©.iiiiiiiiiiciiii e CBRE Global Investors .........ccccveevviiiiinniniiiiiniiniininns Joveniene s veveeenns fonn .10/30/2020 ...
000000-00-0 ......... TBR ONE RIVERSIDE .. Jacksonville .... .| TriBridge Residential .|-...02/04/2022 ...
000000-00-0 ......... TOC Brown Deer .. | Milwaukee .| Transwestern Development Company .|....10/20/2022 ...
000000-00-0 ......... TDC 15TH STREET LLC ..ierrniiieeirnnnneaeeennniseeeennnnaseeeennnnaeaaees WASHINGTON ...oieeeienienierinnniaeees Transwestern Development Company ..........oeeeeeeeresneerernnns Joovmennnes sneeeeees ...06/21/2021 ...
2299999. Joint Venture Interests - Real Estate - Affiliated
000000-00-0 ......... BLACKSTONE PROPERTY PARTNERS EUROPE - LO LP ... . | NEW YORK ... ..|BLACKSTONE GROUP ... .|-...08/22/2018 ...
000000-00-0 ......... ARCLIGHT ENERGY PARTNERS FUND VII LP BOSTON ..| ARCLIGHT PARTNERS .. .|....02/21/2020 ... . 1,735,133
000000-00-0 ......... SROA CARDINAL CO-INVEST 2 LP .. WEST PALM BEACH ... .| SROA CAPITAL ....11/26/2021 ... ....623,894
000000-00-0 . ..|SROA CAPITAL FUND VIII LP ... WEST PALM BEACH SROA CAPITAL ..... ..11/23/2021 . . 1,671,529 |.. 1,525,398
000000-00-0 CRAYHILL CO-INVEST FUND T11 LP ...iiiiieeiiiiiiiiniaeeaeirnnianeeeenennnns NEW YORK ... .| CRAYHILL CAPITAL MANAGEMENT LP .. ...05/24/2022 ... ... 1,437,535 ... 84,522 |...
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000000-00-0 MONTECITO MEDICAL OFFICE FUND IV (INSTITUTIONAL) LP .... NASHVILLE .. .| MONTECITO MEDICAL . ....02/15/2024 ... ... 3,922,730 .. 27,977,547 |...
000000-00-0 . ..[MATRIX HOLDINGS |1 DE LP .. NEW YORK BLACKSTONE GROUP ..06/28/2024 . . 1,900,183 |.. .. 12,113,061
000000-00-0 . ..| TPG AG ESSENTIAL HOUSING FUND 111 LP . FORT WORTH . TPG CAPITAL ......... ..05/21/2024 . . 1,200,000 |.. ..27,000,000
000000-00-0 .........|WCP NEWCOLD I11 LP . | STAMFORD ... .| WESTPORT CAPITAL PARTNERS ...09/27/2024 ... .. 49,659,279 |... .. 25,500,000 |...
2599999. Joint Venture Interests - Other - Unaffiliated 49,659,279 12,424,475 98,586,964 XXX
000000-00-0 . ..|AIC COLLATERAL LOAN (CLO 16 REFI) . Dover .. ALLSTATE INSURANCE COMPANY .. ..07/10/2024 . ..23,000,000 100.000
000000-00-0 . ..|AIC COLLATERAL LOAN (CLO 17 REFI) . Dover . ALLSTATE INSURANCE COMPANY . ..07/22/2024 . .. 18,647,475 100.000
000000-00-0 ......... AIC COLLATERAL LOAN (CLO 18 REFI) .... Dover ... .| ALLSTATE INSURANCE COMPANY ... ...07/22/2024 ... .. 23,242,500 |... 100.000
3099999. Collateral Loans - Affiliated 64,889,975 XXX
000000-00-0 . ..| AEGON LIHTC FUND 58 LLC ... CEDAR RAPIDS . AEGON USA REALTY ADVISORS ..07/15/2019 . .(59,814)|.. 6,577,149
000000-00-0 . ..|BOSTON FINANCIAL INSTITUTIONAL TAX CREDITS XLIX . BOSTON ...... BOSTON FINANCIAL ... ..10/18/2018 . ..66,593 |.. 1,389,204
000000-00-0 ......... CREA CORPORATE TAX CREDIT FUND XXVI, LLC Indianapolis . e 0871172012 o e e L (1,288) [ [ 4,584 |...
000000-00-0 ......... CREA CORPORATE TAX CREDIT FUND 57 LLC INDIANAPOLIS ... |- 12/22/72017 . ... 732,202 |...
000000-00-0 ......... CREA CORPORATE TAX CREDIT FUND 61, LLC .... INDIANAPOLIS ... . |....06/27/2018 ...
000000-00-0 ......... CREA CORPORATE TAX CREDIT FUND 66, LLC .... INDIANAPOLIS . . . [....01/03/2019 ...
000000-00-0 ......... RBC TAX CREDIT EQUITY NATIONAL FUND 28 LP .. | CLEVELAND ..|RBC CAPITAL MARKETS .. . |-..10712/2018 ...
000000-00-0 ......... RED STONE EQUITY - 2017 NATIONAL FUND L.P. .... ... | CLEVELAND ..|RED STONE EQUITY PARTNERS ... . [--..10702/2017 ...
000000-00-0 ......... RED STONE EQUITY - 2018 NATIONAL FUND L.P. .... ... | CLEVELAND ..|RED STONE EQUITY PARTNERS ... . |.-..07727/2018 ... .... 289,619
000000-00-0 ......... RED STONE EQUITY - 2019 NATIONAL FUND L.P. . . | CLEVELAND .| RED STONE EQUITY PARTNERS ... ...04/26/2019 ... .... 339,263
000000-00-0 . ..|RED STONE EQUITY FUND 75 LP .....evvvvvnnnnnen CLEVELAND .. RED STONE EQUITY PARTNERS .235,018 |..
000000-00-0 . ..|USA INSTITUTIONAL TAX CREDIT FUND LXXXIV LP Greenwich .. Richman Group .... .129,600 |..
000000-00-0 . ..|RAYMOND JAMES TAX CREDIT FUND 42 LLC . ST PETERSBURG RAYMOND JAMES TAX CREDIT FUNDS, .
000000-00-0 ......... RAYMOND JAMES TAX CREDIT FUND 43 LLC . ST PETERSBURG ... ..| RAYMOND JAMES TAX CREDIT FUNDS, INC. ... . |....06/17/2018 ...
000000-00-0 ......... RAYMOND JAMES TAX CREDIT FUND 44, LLC ST PETERSBURG ... ..|RAYMOND JAMES TAX CREDIT FUNDS, INC. ... . |....08/28/2017 ...
000000-00-0 ......... RAYMOND JAMES TAX CREDIT FUND 37, LLC St Petersburg ... ..| RAYMOND JAMES TAX CREDIT FUNDS, INC. ... . |....06/09/2011 ...
000000-00-0 ......... BOSTON FINANCIAL INSTITUTIONAL TAX CREDITS 52 LP .. BOSTON .| BOSTON FINANCIAL ... . |--..08/16/2020 ... ... 1,820,356 |...
000000-00-0 ......... CREA CORPORATE TAX CREDIT FUND 74 LLC INDIANAPOLIS . . . |....01/06/2020 ... ... 2,864,092 |..
000000-00-0 ......... BOSTON FINANCIAL INSTITUTIONAL TAX CREDITS 53 LP .. BOSTON ... ..|BOSTON FINANCIAL ... . [---.10729/2020 ... ...4,786,100 |...
000000-00-0 ......... BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 54 LP .... BOSTON ... ..|BOSTON FINANCIAL ... . |....08/15/2021 ... ... 2,886,113 |...
000000-00-0 AEGON LIHTC FUND 62 LLC CEDAR RAPIDS .... .| AEGON USA REALTY ADVISORS ...04/15/2021 ... ... 2,567,680 |...
000000-00-0 . ..|CREA CORPORATE TAX CREDIT FUND 85 LP . INDIANAPOLIS . CREA .oooeviiieiies 06/21/2021 2,773,044
000000-00-0 . ..|BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 56 LP . BOSTON ... BOSTON FINANCIAL ... 03/25/2022 ..10,165,070
000000-00-0 . ..|RAYMOND JAMES TAX CREDIT FUND 50 LLC ............ ST PETERSBURG RAYMOND JAMES TAX CREDIT FUNDS, 06/01/2022 .. 24,938,744
000000-00-0 . ..|BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 57 LP . BOSTON ... BOSTON FINANCIAL ... ..10/26/2022 ... .. 24,762,364
000000-00-0 .........|RAYMOND JAMES TAX CREDIT FUND 54 LLC .. | ST PETERSBURG .| RAYMOND JAMES TAX CREDIT FUNDS, ...00/24/2024 ... |.eeuun et ].one. ..40,000,000 |... .. 38,077,329 |... ..
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 40,000,000 1,224,495 130,351,499 XXX
000000-00-0 CREA STATE KENOLIO APARTMENTS, LLC ... INDIANAPOLIS ... ....12/14/2018 ... .. (4,89) ...387,138 |... 100.000
000000-00-0 . ..|R4 CLIIGA ACQUISTION LLC .. NEW YORK ... R4 CAPITAL ..10/30/2020 ... .. 14,000 |.. 178,533 ..38.350
000000-00-0 . ..|ALLIANT TAX CREDIT FUND 104 LP- CA STATE CREDITS .. WOODLAND HILLS . ALLIANT CAPITAL . ..03/31/2021 ... ... 385 |.. . 21,580 ..21.200
000000-00-0 ......... RBC COMMUNITY INVESTMENTS STATE TAX CREDIT FUND 114 LP ... CLEVELAND ..|RBC CAPITAL MARKETS .. . |-..06/11/2021 ... ....(10,082) ...592,762 |... 100.000
000000-00-0 ......... RBC COMMUNITY INVESTMENTS STATE TAX CREDIT FUND 113 LP ... CLEVELAND .. ..|RBC CAPITAL MARKETS .. . |....06/11/2021 ... ...(220,845) ... 1,483,773 |...
000000-00-0 ......... R4 REGA ACQUISITION LLC NEW YORK ... ..|R4 CAPITAL . |...07/01/2021 ... ....400,000 ... 5,835,775 |...
000000-00-0 ......... RAH CORPORATE PARTNERS FUND 57 LLC - SC STATE . GREAT NECK .... ..|REGIONS BANK . |-...09/30/72021 ... ... 11,908 |...
000000-00-0 ......... RJTCF 48 STATE TAX CREDIT FUND LLC ST PETERSBURG ..|RAYMOND JAMES TAX CREDIT FUNDS, INC. ... . [--..00723/2021 ... ...187,220 |...
000000-00-0 WNC INSTITUTIONAL TAX CREDIT FUND 51 LP STATE CA IRVINE ... .| UNC & ASSOCIATES ... ....08/20/2021 ... .. (881,867) 1,861,9% |...
000000-00-0 . ..|BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 56 LP MO STATE . BOSTON BOSTON FINANCIAL ..03/26/2022 . 21,976) [ e 3,423

000000-00-0

WINC INSTITUTIONAL TAX CREDIT FUND 52 LP CA STATE

IRVINE ...

.| WNC & ASSOCIATES ...

...03/17/2022 ...

...(315,262)

.. 1,204,164 |...
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000000-00-0 ......... CREA CORPORATE TAX CREDIT FUND 89 LP INDIANAPOLIS . ....01/04/2022 ... ....(29,119) ...841,476 |...
000000-00-0 . ..|BOSTON FINANCIAL INSTITUTIONAL TAX CREDIT 57 LP CA STATE . BOSTON ... BOSTON FINANCIAL ..10/26/2022 . .. (3,108)].. 3,856,698
000000-00-0 . ..|ALLIANT TAX CREDIT FUND 117 LP CA STATE .......ccvvveeees .. | WOODLAND HILLS . ALLIANT CAPITAL ... ..06/23/2023 . . 119,845 |.. 3,237,477
000000-00-0 ......... RBC COMMUNITY INVESTMENT STATE TAX CREDIT FUND SC 124 .._| CLEVELAND .|RBC CAPITAL MARKETS .. ...10/27/2023 ... (1,349) ... 116,023 |...
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated (847,537) 19,909,946
00140P-AC-9 .. AINCO 2020-11A SUB CLO . 0. .CYM. TRANSFER .. 01/01/2022 . . 187,766 |..
00140J-AB-5 . ..[AIMCO CLO 19 LTD. ........ .10 ... LJEY.........JAimco CLO 19 Ltd. . e - .6. ... ..09/30/2024 ... 1,565,081 |...
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 1,555,031 187,766
6099999. Total - Unaffiliated 165,409,897 231,753,355 2,129,081,809
6199999. Total - Affiliated 64,889,975 1,770,544 2,503,154
6299999 - Totals 230,299,872 233,523,899 2,131,584,963
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
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000000-00-0 ..... ACTIS ENERGY 4 LP LONDON ... ... | ACTIS CAPITAL ....02/02/2017 ...|....08/09/2024 ...|..........3,832 [... .. R R R R 3,832
000000-00-0 ..... AMERRA-ANDROMEDA CO-INVEST 11, LP . NEW YORK . .| AMERRA CAPITAL MANAGEMENT LLC .. .. 11/19/2019 . .09/30/2024 .. .100,000 ..100,000 |.
000000-00-0 ..... ARES CORPORATE OPPORTUNITIES FUND IV . Los Angeles .| Ares Management LLC ............ .. 11/05/2012 . .08/12/2024 .. 48,160 |.
000000-00-0 ..... ASTERION INDUSTRIAL INFRA FUND I, FCR MADRID ... ASTERION INDUSTRIAL PARTNERS ... 11/22/2019 . .07/15/2024 .. .991 |,

000000-00-0 ..... ATLAS CAPITAL RESOURCES 11 L.P. GREENNICH .. .| ATLAS HOLDINGS ... '...06/13/2014 . .08/27/2024 ..

798 |.

000000-00-0 ..... AXA SECONDARY FUND V ............ SAINT HELIER . | ARDIAN i .08/08/2024 .. 12,737 | . 12:737
000000-00-0 ..... BASALT INFRASTRUCTURE PARTNERS LP . St Peter Port . | BASALT INFRASTRUCTURE PARTNERS . . .08/14/2024 .. ,445, . |---- 2,445,884 |.... 2,445,884
000000-00-0 ..... BOPA1 LP BLACKROCK OPPORTUNISTIC ... . | NEW YORK . | BLACKROCK ...07/21/2016 ...)....09/03/2024 ...]..... 1,332,442 |... R 1,332,442 |..... 1,332,442 |...

BLACKSTONE TACTICAL OPPORTUNITIES FUND III”

000000-00-0 ..... .. |NEW YORK ... ... | BLACKSTONE GROUP . ....02/08/2019 ...|....08/06/2024 ...|......... 4,716 |...

000000-00-0 ..... CA ENERGY INVESTMENT PARTNERS LP ... | HOUSTON .. .| JACO OIL CO . 11/12/2019 . .09/25/2024 .. .507,538

000000-00-0 ..... GPC PARTNERS CO-INVESTMENT (CHICO) LP ....... GREENNICH .. ....| GALLATIN POINT CAPITAL LLC ... ....06/04/2018 ...|....07/26/2024 ...|....... 228,471 |ccvriiiiiiiiis Joniiiiniinin fenniiineeenn e e [ e 223,471 |....... 223,471 R

000000-00-0 ..... CMP GERMAN OPPORTUNITY FUND I11 ............... LUXEMBOURG .... ... | CMP CAPITAL MANAGEMENT-PARTNERS ......... |....06/12/2017 ...|....09/27/2024 ...|.......407,726 |.cc.oeerreeeiiis |enniineeeeiis feeeiiiieeeees oo oo o e 407,726 |....... 405,520 J U (2,208)f...

000000-00-0 ..... CROSS OCEAN AVIATION FUND | DEL FEEDER LP .. | GREENWICH .| CROSS OCEAN PARTNERS .........cccoviuiinnnen .. 1171472017 L .L..00/26/2024 ...l 814,201 i i i [ [ [ e 614,201 |....... 614,201 ..
CONCESSION INVESTMENT HOLDINGS LLC, PROJECT

000000-00-0 ..... LONGHAUL ... |NEW YORK ... ....| IFM INVESTORS ....05/03/2016 ...|....08/14/2024 ...|.... 6,320,600 |... wees |-... 6,320,600 |.... 6,320,600 ...

000000-00-0 ..... CPP 11 SOUTHEAST GEN COINVESTMENT LP WASHINGTON . .| THE CARLYLE GROUP ... ...02/20/2015 . .07/22/2024 ...|... 13,459,967 . |--- 13,459,967 |... 13,459,967

000000-00-0 ..... DANIELE HOLDCO LLC ... CHICAGO .. .| ENTREPRENEURIAL EQUITY PARTNERS LP . .09/30/2024 ...|... 45,297,385 . |- 45,297,385 |... 45,297,385

000000-00-0 ..... EPIRISFUND |1 B LP .. LONDON - |EPIRIS GROUP .....ceeriieeenne .09/26/2024 .. .(17,198) JR IR (17,198)f........ 21,814
000000-00-0 ..... EQUISTONE PARTNERS EUROPEAN FUND 1V London . |Equistone Partners Europe . .08/22/2024 .. 2,046,456 . |--.. 2,046,456 |.... 1,789,680
000000-00-0 ..... EQUISTONE PARTNERS EUROPEAN FUND V LONDON . |Equistone Partners Europe . .07/11/2024 .. 1,940,632 1,940,632 |.... 1,796,950

000000-00-0 ..... EQUISTONE PARTNERS EUROPEAN FUND VI .. .::07/09/2018 ...|....00/13/2024 ...).

LONDON ... . | EQUISTONE PARTNERS EUROPE ...

oo (99.334)]... Lo (99.334)..o... (98.663)
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000000-00-0 ..... ENERGY SPECTRUM PARTNERS VIII LP ...
000000-00-0 ..... EVERSTONE CAPITAL PARTNERS |1 LLC .
000000-00-0 ..... FIMI' OPPORTUNITY FUND V
000000-00-0 ..... GRIDIRON ENERGY, LLC .
000000-00-0 ..... GTCR FUND XI LP
IMM ROSEGOLD IV ALPHA-2 PRIVATE EQUITY FUND
000000-00-0 ..cee [ arrreeeamiiiiiee et SEOUL ..
000000-00-0 ..... JADE . | Shanghai .
G5319*-10-8 ..... KREOS CAPITAL IV ... London

. [DALLAS ...
Mumbai
Tel-Aviv
NEW YORK .
CHICAGO

.| ENERGY SPECTRUM PARTNERS
Everstone Capital ......
FIMI Opportunity LTD
.| LS POWER
.| GTCR

....01/25/2019 ...|....07/02/2024 ...|.
... 12/22/2011 .
....08/16/2012 . .00/16/2024 ..

..05/10/2017 . .08/21/2024 ..
...09/02/2014 ...|....09/18/2024 ...|.

. |--.- 4,072,810 |.... 4,072,810 |...
. 76,065
, 944,009
B 3 559,510 |.... 3,559,510
JR IR 994,844 |....... 994,844 |...

.07/19/2024 ..

944 099
3,559,510
...004,844 |...

IMM PRIVATE EQUITY, INC. ..... oo |--..00/27/2019 ...|....00/12/2024 ...|.... 2,372,871 |..
Jade Invest ..... .08/20/2024 .. . 150,046
. |Kreos Capital .. .09/25/2024 .. . 195,612

. |- 2,372,871 |.... 2,372,871 |...
.. 150,046
174,212

(21, 400)

000000-00-0 ..... LIVINGBRIDGE 6 LP .. LONDON . |LIVINGBRIDGE EP LLP ... ..11/16/2016 . .09/27/2024 .. .314,648 . E 332,434 .. 17,786

000000-00-0 ..... MATLIN PATTERSON GLOBAL OPP FUND 111 LP ..... New York . .| MATLINPATTERSON GLOBAL ADVISORS LLC ... [....07/30/2007 ...|....09/30/2024 ...|. .. RO JRRT IR RN (2,001)f...

000000-00-0 ..... MIP I11 US ENERGY HOLDINGS Il LP .............. NEW YORK MACQUARIE INFRASTRUCTURE PARTNERS ....... ....06/09/2017 ...1....00/06/2024 ...|... 11,755,804 |......coviiviis Joormriiniennii foevniiineeennns foenniiiiinnenns oo [oeeeiiiiien ... 11,755,604 ... 11,755,604 |..oenvviiieeins | | oo
NORTH HAVEN PRIVATE EQUITY ASIA IV VISION

000000-00-0 ..... INVESTORS LP .. | NEW YORK . ....|Morgan Stanley Private Equity Asia ..... ....08/06/2014 ...|....08/12/2024 ...|.... 3,832,841 |... .. R e ... 3,832,841 |.... 3,832,841 |...

000000-00-0 ..... NG CAPITAL PARTNERS |1 LP ... . |Lima .| NEXUS GROUP ... ....07/22/2013 ...|....09/26/2024 ...|....... 287,029 |... .. RO R I 287,029 |....... 287,029 |...

000000-00-0 ..... NGP BRAVO CO-INVEST LLC IRVING ... NATURAL GAS PARTNERS ....05/27/2015 ...|....09/30/2024 ...|........ 50,737 |... .. R [T 50,737 |........ 50,737 |...
000000-00-0 ..... NGP Natural Resources XI LP IRVING .| NATURAL GAS PARTNERS ..11/05/2014 . .09/30/2024 .. 1 692,746 1,692,746 1,692,746
000000-00-0 ..... OAK HILL CAPITAL PARTNERS |V ONSHORE LP ..... [ STAMFORD . .| OAK HILL PARTNERS ... ..07/28/2017 . .07/09/2024 .. .. 33,997 . 33,997
000000-00-0 ..... ODYSSEY INVESTMENT PARTNERS FUND V LP ....... NEW YORK . .| ODYSSEY PARTNERS ... ...07/07/2014 ...|....08/21/2024 .. |...... 177,528 |ooeeriiiiiiiiii | e | e e [ 177,523 [ 177,523

CHICAGO
HOUSTON ..
Stamford .
CENTRAL ..

...04/21/2017 ...|....08/02/2024 ...|.
.| Quantum Energy Partners . .08/28/2024 ..
.| PHC CORPORATE FINANCE & RECOVERY . . .09/20/2024 ..
.| SAIF Partners .........occcoeeeeeiiiiinneens ....08/27/2010 ...|....07/09/2024 ...|.

000000-00-0 ..... PRUDENTIAL CAPITAL PARTNERS V, LP
000000-00-0 ..... ROCKCLIFF CO-INVESTMENT PARTNERS, LP
000000-00-0 ..... SPT CAPITAL INTERNATIONAL, LTD.
000000-00-0 ..... SAIF PARTNERS IV
BAIN CAPITAL DISTRESSED AND SPECIAL
000000-00-0 ..... SITUATIONS 2013 ..
000000-00-0 ..... SEGULAH IV, LP ...
000000-00-0 ..... STERLING CAPITAL PARTNERS II, LP
000000-00-0 ..... STERLING CAPITAL PARTNERS |11 .
000000-00-0 ..... TEAYS RIVER INVESTMENTS LLC .

TILLRIDGE GLOBAL AGRIBUSINESS PARTNERS 1 LP
000000-00-0 ..cee [ rrreeeeaiiiiinee et IRVING ..o TILLRIDGE CAPITAL PARTNERS LLC ........... ....05/11/2017 ...|....00/00/2024 ...|........ 14,421 [ e e
000000-00-0 ..... TRILANTIC CAPITAL PARTNERS IV, LP .... New York ... NY.........| TRILANTIC CAPITAL PARTNERS ...10/22/2007 ...|....07/12/2024 ...|....... 114,554 |...
000000-00-0 ..... TRILANTIC CAPITAL PARTNERS V EUROPE ST PETER PORT GGY........ [TRILANTIC CAPITAL PARTNERS EUROPE .09/19/2024 ..
000000-00-0 ..... WAYZATA OPPORTUNITIES FUND II1, LP Wayzata .. .|Wiayzata Partners . . .08/15/2024 ..
000000-00-0 ..... WHISPS HOLDINGS LP ... |DALLAS ... ....[KAINOS CAPITAL .... ....04/18/2019 ...|....09/30/2024 ...|...
000000-00-0 ..... CRAYHILL PRINCIPAL STRATEGIES FUND Il LP ... |NEW YORK ... .| CRAYHILL CAPITAL MANAGEMENT LP ... ...03/16/2020 ...|....08/13/2024 ...

PGIM PRIVATE CAPITAL .. 251,732 |...

1,069,276

1,069,276 |.
943 |

1,069,276
. 49,433

....|BAIN CAPITAL ...

. | Segulah Advisor
.|Sterling Partners
.|Sterling Partners ...
.| TEAYS RIVER MANAGEME!

. [Boston
Stockholm
Westport .
Westport .
ZIONSVILLE .

....10/17/2012 ...|....07/10/2024 ...|.
..04/28/2008 . .07/30/2024 ..
....09/30/2008 . .09/05/2024 ..
....09/30/2008 . .09/05/2024 ..
...07/01/2015 ...|....09/11/2024 ...|.

. (92,124)

.. 59,802
.441,398 |...

59,802 |.

........................................................ 14,421 [ 14,421 [ e e
P IO 114,554 |....... 114,554 |...
ceeennn (1,810)).000 (2,242)
... (2,851,782)].. (2 851 782)
.. 18,222,533 |... 18,222,533 |...

E P O 207,495 |....... 207,495
000000-00-0 ..... AVES SPECIAL OPPORTUNITIES FUND | LP ......... CHICAGO .. .| AVES CAPITAL MANAGEMENT .... ....00/23/2020 . .09/30/2024 ...|... 31,660,733 ...31,660,733 |... 31,660,733
000000-00-0 ..... STRATEGIC VALUE CAPITAL SOLUTIONS FUND LP .. | GREENWICH .| STRATEGIC VALUE PARTNERS ....09/16/2020 . .09/24/2024 .. .286,820 ... 286,820
000000-00-0 ..... MONARCH CAPITAL PARTNERS V LP .................. NEW YORK ... .| MONARCH ALTERNATIVE CAPITAL . e |- 11702/2020 ... |....08/14/2024 ...|....... 181,933 |... .. RO , 181,933 |...
BAS153-LN-0 ..... DAVIDSON KEMPNER DIST OPP FUND LP ............. NEW YORK DK MANAGEMENT PARTNERS LP ................. ....11/02/2020 ...|....07/01/2024 ...|.... 9,540,803 |.....oevrieiiis Joriniininennns |enniiiiieenns feeenniiiiinnees foeeeniiiieeens o o 9,540,803 |.... 9,540,803

SIXTH STREET FUNDAMENTAL STRATEGIES PARTNERS

000000-00-0 ..... DALLAS ... ... [ SIXTH STREET ...01/27/2021 ...|....00/01/2024 ...|.... 6,494,864 |... .... 6,494,864 |.... 6,494,864 |...
000000-00-0 ..... PORTFOL IO PRENDI LP .. .| NEW YORK . .|LYRIC CAPITAL MANAGEMENT .. .09/30/2024 .. .. 7,951,449 |.... 7,951,449

000000-00-0 ..... PROVIDENCE STRATEGIC GROWTH EUROPE LP
000000-00-0 ..... LEXINGTON CAPITAL PARTNERS VII ........ New York .
000000-00-0 ..... ASTERION INDUSTRIAL INFRA FUND 11 FCR MADRID

000000-00-0 ..... MOUNTAINGATE CAPITAL FUND |1 LP ............... DENVER ...

PROVIDENCE . .| PROVIDENCE STRATEGIC GROWTH
.|Lexington Partners .......... .09/26/2024 ..
ASTERION INDUSTRIAL PARTNERS ... .00/27/2024 ..

.| MOUNTAINGATE CAPITAL MANAGEMENT LP ..::08/25/2021 oo |-...09/13/2024 ... |.

.09/27/2024 .. .. 1,088
149,574
. 15,227

. 3.320.383 | ..

3,300,383 | .

APOLLO INFRASTRUCTURE OPPORTUNITIES FUND 11
000000-00-0 ..... LP e NEW YORK ... ....| APOLLO MANAGEMENT ... ....12/06/2021 ...|....09/03/2024 ...|....... 450,341 |... JR IR 450,341
000000-00-0 ..... CARLYLE CREDIT OPPORTUNITIES FUND Il LP ..... [WASHINGTON . . .| THE CARLYLE GROUP ... ... 1271472021 . .09/27/2024 .. . 932,663 ..932,663 |.
000000-00-0 ..... MONTAGU+ SCSP ......eveeeeennies LONDON ...... <eeue.. | MONTAGU PRIVATE EQUITY LLP .09/25/2024 .. .14

000000-00-0 ..... BIP I11 RIDE CO-INVESTMENT LP . ST PETER PORT . | BASALT INFRASTRUCTURE PARTNERS . .07/09/2024 .. 21 394 .(18,.215) ..

000000-00-0 ..... EPIRIS FUND 111 B LP ............ LONDON ... . |EPIRIS GROUP ... . . .08/22/2024 .. .. 161 1,966 |..
000000-00-0 ..... EPIRIS FUND 111 CO-INVESTMENT A LP ... LONDON ... . |EPIRIS GROUP ... .. 11/25/2022 ... )....09/26/2024 ... |. (12 988)|.eeeeeiiinees [ e [ e e | (12,988))...... 836,630 ... 849,618
BLACKSTONE TACTICAL OPPORTUNITIES FUND IV LP
000000-00-0 ... [ .ieieiiiii s NEW YORK ..vvvvvvvnnniiiiiiiiiiiinns foeeees Yoo BLACKSTONE GROWP ......eeveveeeeeeeiieeee ....06/28/2023 ...|....09/16/2024 ...|....... 156,814 [oooveeeeninnes o o o o e e 156,814 |....... 156,814 [oovveeeeniiinns o o i




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... CHARLESBANK CREDIT OPPORTUNITY FUND I 11 LP . |NEW YORK . . ....| CHARLESBANK CAPITAL PARTNERS ... ....00/06/2023 ...|....08/13/2024 ...|....... 286,333 |... e 20022 286,333 |l 286,333 |...
000000-00-0 ..... PX3 PARTNERS CLEAN LP LONDON ... . |PX3 PARTNERS .......covvvvernnnns ..09/27/2023 . .09/19/2024 .. .. 38,067 . 39,905
000000-00-0 ..... BASALT INFRASTRUCTURE PARTNERS IV LP ST PETER PORT . | BASALT [INFRASTRUCTURE PARTNERS . ..10/13/2023 . .09/19/2024 .. .216,277 276,277

000000-00-0 ..... KLAR PARTNERS |1 SCSP . LONDON . | KLAR PARTNERS ..10/30/2023 . .08/07/2024 .. . 440,402 446,977
000000-00-0 ..... LS PONER EQUITY PARTNERS ... |NEW YORK . .|LS POWER ......... .. 12/04/2023 . .08/01/2024 .. .. 47,146 . 47,146
000000-00-0 ..... CARLYLE CREDIT OPPORTUNITIES FUND IT1LP ... | WASHINGTON . .| THE CARLYLE GROUP ... 12/3172023 . .08/23/2024 .. .. 52,524 . 52,524

000000-00-0 ..... CRAYHILL PRINCIPAL STRATEGIES FUND |11 LP .. | NEW YORK ... .| CRAYHILL CAPITAL MANAGEMENT LP '...01/17/2024 . .07/25/2024 .. 221,244

000000-00-0 ..... DB DINO HOLDINGS I LP ... BOCA RATON . .|DIGITAL BRIDGE . .09/27/2024 .. . ....1 691,440 |.... 1,691,440
000000-00-0 ..... NORTHLEAF THOR CO- INVEST! TORONTO .. NORTHLEAF CAPITAL .07/26/2024 .. ....... 764,537 |.......764,537
000000-00-0 ..... GIP PEGASUS FUND LP ........ NEW YORK ... .| GLOBAL INFRASTRUCTURE PARTNERS . .07/18/2024 .. o |--.- 1,309,421 ... 1,321,651
000000-00-0 ..... PACP CARTA CO-INVEST LP MANHATTAN BEACH .| PACIFIC AVENUE CAPITAL PARTNERS ...06/24/2024 . .08/30/2024 .. . |--.. 1,606,146 |.... 1,606, 146

:...12/01/2006 . .08/19/2024 ..
..04/27/2016 . .09/30/2024 ..
...07/01/2020 ...|....09/27/2024 ...].

000000-00-0 EQT V FUND .. St Peter Port ...
000000-00-0 . CHUSA I, INC, .. |SEOWL ..
BAS134-RN-4 ..... ACADIAN INTL SMALL CAP FUND ...........ccceee. BOSTON

1 ) (1)
6,630,473 |... ... 6,630,473 |...

.| ACADIAN ASSET MANAGEMENT LLC ...

€03

1999999. Joint Venture Interests - Common Stock - Unaffiliated 192,084,984 197,677,772 | 198,079,740 404,700 (2,782) 2,890,937
000000-00-0 ..... HSRE BRIGHTVIEW CO- INVESTMENT LP CHICAGO .. HARRISON STREET ADVISORS LLC ... ....12/05/2019 ...[....07/25/2024 ...]....... 284,763 |... . 284,763
000000-00-0 ..... LONE STAR FUND VI ... Dallas ... .| Lone Star Funds = 12/22/2011 . ....00/30/2024 .|

(6,443)|.
000000-00-0 ..... ML-AI" VENTURE 3, LLC . o |
000000-00-0 ..... NORTH HAVEN REAL ESTATE FUND VI GLOBAL
000000-00-0 ..... RANCHO PRESIDIO LAND PARTNERS LLC ..
000000-00-0 ..... SEASONS RESIDENTIAL HOLDINGS, LLC .

WHIPPANY .
.. |New York .
. [LOS ANGELE!
DENVER ...

. |METLIFE INVESTMENT MANAGEMENT LLC
.| MORGAN STANLEY REAL ESTATE GROUP .
.| TRUAMERICA MULTIFAMILY ..

.| REDPEAK PROPERTIES .....

.07/31/2024 ..
.09/26/2024 ..
.09/24/2024 ..
.09/30/2024 ..

.. 73,500
. 113,083
. 113,750

000000-00-0 ..... STARWOOD CAPITAL HOSPITALITY FUND Il Greenwich .| STARWOOD CAPITAL GROUP .08/01/2024 .. .646,458

000000-00-0 ..... TRUAMERICA PROPERTIES Il LLC ..... Los Angeles .| TruAmerica Multifamily .. .00/11/2024 .. . 194,268 ,
000000-00-0 ..... ELMTREE U.S. NET LEASE FUND IV LP . ST. LOUIS .| ELMTREE FUNDS .............. .09/30/2024 .. ,922,406 1,922,406
000000-00-0 ..... MSP GP FUND I11 LP ....eveeinnnis DALLAS ... .| MONTGOMERY STREET PARTNERS .07/03/2024 .. ...3,514
000000-00-0 ..... BLACKSTONE PROPERTY PARTNERS LP . NEW YORK . .| BLACKSTONE GROUP ... .09/27/2024 .. . 74,009

000000-00-0 ..... DERMODY PROPERTIES INDUSTRIAL FUND IV LP . . RENO .::03/08/2024 ...|....08/15/2024 ...|.

.. .... | DERMODY PROPERTIES .. I .. ceee |- L. 1, 288 558 1,288,558 |... I
2199999. Joint Venture Interests - Real Estate - Unaﬁiliated 3,425,701 4,714,259 4,707,816 (6,443) (6,443)
000000-00-0 ..... NBInv AP7 LLC CHELAN ... DIRECT e e e e e ....03/10/2020 ...|....08/14/2024 ...|....... 382,854 |... .. e |- 382,854

000000-00-0 ..... TDC CITY CENTER LLC ..... PHOENIX . .| Transwestern Development Company . . |....07/01/72021 . .09/30/2024 ..

000000-00-0 ..... White Oak Real Estate 2017- . Westerwl e .. .. oo White Oak GP oevvveeiiiiiiiiiie e ....11/07/2017 ...|....08/28/2024 ...|. .. .. ceee |-

2299999. Joint Venture Interests - Real Estate - Aff|||ated 391 264 391,264

000000-00-0 ..... [BLACKSTONE PROPERTY PARTNERS EUROPE ~ LO LP [NEN YORK ..veoveoveeveeeeeennnes | N JBLACKSTONE GROUP -....voveeveeeeeeeennennanees [....03/22/2018 ...]....09/25/2024 ...]....... 104,234 |.eeeeeeiinis oo o fooeeiiiine feeeeeeeiins foerrenniieeeeenn feenns 104,234 |........ 85,299 ....... [QETCE)] TR RN (18,935)]-cvuueeeeeeannn
2599999. Joint Venture Interests - Other - Unaffiliated 104,234 104,234 85,299 (18,935) (18,935)

.| DIRECT
.| DIRECT
.| DIRECT
.| DIRECT
.| DIRECT

Dover
Dover
Dover
Dover
Dover

000000-00-0 ..... AIC COLLATERAL LOAN (AINCO) ...
000000-00-0 ..... AIC COLLATERAL LOAN (AIMCO) REF
000000-00-0 ..... AIC COLLATERAL LOAN (AINCO) ......
000000-00-0 ..... AIC COLLATERAL LOAN (AINCO CLO 16)
000000-00-0 ..... AIC COLLATERAL LOAN (AIMCO CLO 17)

.07/17/2024 ..
.07/22/2024 ..
.08/20/2024 ..
.07/10/2024 ..
.07/22/2024 ..

.369,977
.. 16,667
27,600,000
.. 22,937,500
.. 18,437,000

..369,977 |. ,
. |-eenn.. 16,667 |........ 16,667

... 27,600,000 |... 27,600,000
... 22,937,500 ... 22,937,500
.. 18,437,000 |... 18,437,000

686,224
383,177
347,624

000000-00-0 ..... AIC COLLATERAL LOAN (AIMCO CLO 18) ........... [Dover .. .. ....|DIRECT ... ....09/08/2022 ...|....07/22/2024 ...|... 22,621,000 |... .. T weee |... 22,621,000 ... 22,621,000 |... N O 458,485

3099999. Collateral Loans - Affiliated 91,982,144 91,982,144 | 91,982,144 1,875,510
PNC REAL ESTATE TAX CREDIT CAPITAL

000000-00-0 ..... INSTITUTIONAL FUND 46 . |Portland ....|PNC TAX CREDIT CAPITAL ....06/15/2011 ...|....09/19/2024 ...|.

000000-00-0 ..... AEGON LIHTC FUND 62 LLC . CEDAR RAPIDS . .| AEGON USA REALTY ADVISORS ... ...04/15/2021 ...|....07/22/2024 ...].

3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
55953A-AE-8 MAGNE_2014-8A CLO . .

64120V-AB-9 ..... |NEUB 2014-17A SUB .
75888C-AE-2 ..... REG19 2022-1h SUB CLO

. | TRANSFER ...
. | VARIOUS ...
. | BNP CAPITAL MARKETS ...

....01/01/2022 ...|....08/08/2024 ...|.
..01/01/2022 . .08/21/2024 .. ,200,
...02/17/2022 ...|....00/05/2024 ...|.... 2,646,611 |...

2,506,125

o |2 200,256 .
| 20646611 |.... 4,113,550 |...

o,
O

1,466,939 |.... 1,466,939 |...

826711-AC-9 ... SPEAK 2021-10A SUB CLO ...eoeeeeeeieiiiiiiinnnn (PPN RPN CYM......... TRANSFER ...eevveeiiiiiiiiiiiiiiiiiiiiiiiieees ....01/01/2022 ...|....08/21/2024 ...|.... 2,970,655 |................ |...... (154,185).cevveeeeiiiinee |ooeeeieieeeeeens oo (154,185)].ccvveveeieannns |ouee 2,816,470 |.... 3,116,490 |........ceeeeees [onnnns 300,020 |....... 300,020 |....... 258,936
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 7,923,904 (154, 185) (154, 185) 7,769,719 9,904,698 2,134,979 2,134,979 258,936
6099999. Total - Unaffiliated 203,605,591 (154, 185) (154, 185) 210,332,752 | 212,844,321 385,765 2,125,804 2,511,569 3,157,706
6199999. Total - Affiliated 92,373,409 92,373,409 [ 92,373,409 1,894,505

6299999 - Totals 295,979,000 (154,185) (154,185) 302,706,160 [ 305,217,729 385,765 2,125,804 2,511,569 5,062,211
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-PT-9 ......... TREASURY BOND ... 09/06/2024 ..... Various .... 75,356,814 |. ....68,226,900 |... 220,162 |1.A ... .
912810-RH-3 ......... TREASURY BOND ... 07/26/2024 ..... MORGAN STANLEY .. 225,775 |. 278,600 |... 1.A ...
912810-RP-5 ......... TREASURY BOND ... 09/06/2024 ..... BNP CAPITAL MARKETS .. .... 29,890,574 |. .... 35,549,300 |... 1.A ...
912810-RU-4 ......... TREASURY BOND ... 08/30/2024 ..... MORGAN STANLEY .... 19,645,700 |. .... 24,852,000 ... 1A ...
912810-RY-6 ......... TREASURY BOND ... 09/06/2024 ..... BNP CAPITAL MARKETS .. .... 25,118,750 |. ....31,720,600 |... 1.A ...
912810-SK-5 ......... TREASURY BOND ... 09/06/2024 ..... Various N 1.A ...
912810-TB-4 ......... TREASURY BOND ... 09/06/2024 ..... HSBC SECURITIES, INC. ........... .... 19,950,493 |. .... 31,358,300 |... 1.A ...
912810-TU-2 ......... TREASURY BOND ... 09/06/2024 ..... BANK OF AMERICA/MERRILL LYNCH ....30,078,161 |. ....29,010,800 |... 1A ...
912810-TV-0 ......... TREASURY BOND ... 08/30/2024 ..... NOMURA SECURITIES INTERNATIONAL INC . ... 29,347,945 |. ... 26,942,100 |... 1.A ...
912810-TW-8 . ..| TREASURY BOND . 09/06/2024 BANK MONTREAL / NESBITT BURNS .29,753,848 |. . 27,352,000 |. 1.A
912810-TX-6 . ..| TREASURY BOND . 09/06/2024 Various ... .30,404,911 |. .30,235,100 | 1.A
912810-UA-4 . ..| TREASURY BOND . 09/06/2024 BANK MONTREAL / NESBITT BURNS . 54,232,736 |. . 49,895,800 |. 1.A
912810-UB-2 ......... TREASURY BOND ... 09/06/2024 ..... BANK MONTREAL / NESBITT BURNS ... .... 29,763,485 |. .... 27,826,500 |... 1.A ...
912810-UC-0 ......... TREASURY BOND ... 09/06/2024 ..... MITSUBISHI UFJ SECURITIES (USA) . .... 30,092,735 |. .... 28,974,500 |... 1.A ...
912810-UD-8 ......... TREASURY BOND ... 08/30/2024 ..... Various .... 38,309,293 |. .... 39,235,300 |... 1.A ...
912828-68B-1 ......... TREASURY NOTE ... 08/16/2024 ..... DEUTSCHE BANK AG ... 1A ...
912828-V9-8 ......... TREASURY NOTE ... 09/06/2024 ..... Various 1.A ...
912828-Y9-5 ......... TREASURY NOTE ... 09/06/2024 ..... Various ... N 1.A ...
91282C-AV-3 ......... TREASURY NOTE ... 09/06/2024 ..... Various ... ... 75,028,771 |. ....88,070,200 |... 1.A ...
912820-CB-5 TREASURY NOTE ... 09/06/2024 ..... GOLDMAN, SACHS & C0. .... 74,885,813 [. .... 84,709,300 ... 1A ...
91282C-DJ-7 . .. | TREASURY NOTE . 09/06/2024 Various ... . 74,975,523 |. . 87,205,000 |. 1.A
91282C-EP-2 . .. | TREASURY NOTE . 09/06/2024 Various . 74,643,369 |. . 78,535,300 |. 1.A
91282C-FF-3 . ..| TREASURY NOTE . 09/06/2024 Various ... . 75,164,834 |. .80,027,700 |. 1.A
912820-FJ-5 . .. | TREASURY NOTE . CITADEL SECURITIES LLC . . 73,719,239 |. . 75,865,900 |. . 19,648 [ 1.A
91282C-FL-0 . ..| TREASURY NOTE . JPMORGAN CHASE & CO. . .59,086,184 |. .58,129,700 |. ,006,152 | 1.A
912820-FT-3 ......... TREASURY NOTE ... 08/30/2024 ..... CITADEL SECURITIES LLC . ... 73,905,923 |. .... 73,099,800 |... ,001,149 | 1.A ...
91282C-GL-9 ......... TREASURY NOTE ... 09/06/2024 ..... 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 3,082,610 [ceeeeeeeennaeeeeenes 3,079,300 |... 1.A ...
912820-GM-7 ......... TREASURY NOTE ... 08/30/2024 ..... Various ... ..., 74,654,620 |. ....76,740,100 |... 1A ...
91282C-HC-8 ......... TREASURY NOTE ... 09/06/2024 ..... Various .... 14,576,490 |. ....76,198,600 |... 1.A ...
91282C-HF-1 ......... TREASURY NOTE ... 08/30/2024 ..... HSBC SECURITIES, INC. .. .... 59,338,902 |. .... 59,434,200 |... 1A ...
91282C-HT-1 TREASURY NOTE ... 08/30/2024 ..... Various .... 74,676,077 |. .... 74,788,400 |... 1.A ...
91282C-Hii-4 . .. | TREASURY NOTE . 08/01/2024 DEUTSCHE BANK AG . 25,250,942 |. .25,001,900 |. 1.A
91282C-JJ-1 . .. | TREASURY NOTE . 08/30/2024 Various . 49,221,807 |. . 47,076,200 |. 1.A
912820-J0-5 ......... | TREASURY NOTE . 08/12/2024 Various ... . 29,953,693 |. .30,027,000 |. 1.A
91282C-JX-0 . ..| TREASURY NOTE . 08/01/2024 JPMORGAN CHASE & CO .50,546,170 |. .50,207,900 |. . 10,915 [ 1.A
912820-JZ-5 . .. | TREASURY NOTE . 08/30/2024 Various ......cceeeeeeens . 74,685,763 |. . 74,149,200 |. 153,134 | 1.A
91282C-KC4 ......... TREASURY NOTE ... 07/31/2024 ..... CITADEL SECURITIES LLC . ... 24,754,250 |. .... 24,481,700 |... ..435,415 | 1.A ...
912820-KQ-3 ......... TREASURY NOTE ... 08/30/2024 ..... Various ... 134,975,924 |. ... 130,749,500 |... ,396,803 [1.A ...
912820KT-7 ......... TREASURY NOTE ... 07/31/2024 ..... HSBC SECURITIES, INC. .. .... 24,989,677 |. .... 24,456,600 |... ..186,431 |1.A ...
912820-KU-4 ......... TREASURY NOTE ... 09/06/2024 ..... Various ... .. 124,213,267 |. ,382,523 [1.A ...
91282CKW-0 ......... TREASURY NOTE ... 08/30/2024 ..... Various ... ..704,825 |1.A ...
912820-KX-8 ......... TREASURY NOTE ... 07/24/2024 ..... Various ... . . . 749,849 |1.A ...
91282C-LB-5 ......... TREASURY NOTE ... ...08/13/2024 ..... Various ... .... 15,035,352 |. .... 15,000,000 |... ...8,322 [1.A ...
91282C-LC-3 ......... TREASURY NOTE ... ...08/30/2024 ..... Various .. 1,248,174,800 |. .. 1,239,794,300 |... ,801,836 | 1.A ...
91282C-LD-1 . ..| TREASURY NOTE . 07/31/2024 JPMORGAN CHASE & CO .50,382,813 |. .50,000,000 |. 1.A
91282C-LF-6 . ..| TREASURY NOTE . 09/30/2024 Various 160,861,083 |. 159,222,400 |. 1.A
91282C-LK-5 . ..| TREASURY NOTE . 09/13/2024 Various ... 583,368,762 |. 579,581,500 |. 1.A ..
912820-LL-3 ......... TREASURY NOTE ... 09/30/2024 ..... MORGAN STANLEY ... iuuuuiiiiiiuuini i i ettt s s st ieui e e e s eeai s e s e eesnisseesssennnsesssannnssessesnnnnsens [oesenssnnsssernnsnnnsessrnnnnnsnsee |oeressnnssssrnsnnnsnnes 9,950,000 . .... 10,000,000 |... 1.A
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91282C-LN-9 ......... TREASURY NOTE ... eeeee e e eee 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 eennnnneeeennnnnnns | seeevnnsinnnns Jonnnd 09/30/2024 ..... RBC DOMINION SECURITIES .. ..199,328,125 |. ...200,000,000 |... .19,231 (1A Z ...
912810-0A-9 ......... US TREASURY /B ettt srnni s snnan e s snsnnnssssnnnns | aeeeennnnnnenes [oouand 09/05/2024 ..... Various 355,438 |. 383,000 |... ...4,512
912810-00-4 ......... US TREASURY /B .. e et et e e e ee e e e e e nne e e e e ennne e e e eennnneeeeennnnnneneennnnn | seeernnniinnees Joennad 09/06/2024 ..... BNP CAPITAL MARKETS .. .... 19,901,376 |. .... 18,851,300 |... .. 262,215
912810-SJ-8 ......... W1 TREASURY BOND ... R PR R 09/06/2024 ..... JPMORGAN CHASE & CO. . I ... 25,121,336 |. .... 35,641,000 |... ... 54,478
912820-GS-4 ......... W1 TREASURY NOTE ....eeeeuiueseeimnnnnseernnnnnsseernnnnsaseernennnsseennnnnnssseennnnnnsseernnnnnsseeennnns | seeeresssnsnnes |oennnd 09/10/2024 ..... V@I OUS ettt e et et e e e e et e s e e e ee s e e s e e ensseeeeeennsaneeenennaaeeeeennnnnteeerennnnneeeennnnnaas [eeteernnnnasteernnnnnserennnnnaanes [reeernnnnaeeeeeennnnnn 59,171,671 | 58,867,100 [...ccvvveniiiiiiininns 953,217
0109999999. Subtotal - Bonds - U.S. Governments 4,687,434,530 4,722,702,400 19,194,186
13063E-CK-0 ......... CALIFORNIA (STATE OF) eeveeneeeeennieeeeeenneeeeeeeenn s e e eeennneseeeennnnneeeeennnneeeeennnnnneeeenns | sevevnnniinnnns Jonnad 08/28/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eereeeeeeeeeie e e e e e e e e e eeee e e e eene e e e eemnne e e eeennnneeeeeee eeeennnnseeeennnnnaseeennnnnnenees Joemmnnnanneennnnannees 5,703,050 |.eevvuniiieinnniens 5,000,000 |...
13063E-CL-8 ......... CALIFORNIA (STATE OF) eeeeeeiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeees [ eeeeeeaaeennens [ 08/28/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 16,275,509 |. .... 13,965,000 |...
13063E-DE-3 ......... CALIFORNIA (STATE OF) eevveeneeeeemnnueeeeeemnneeeeeeennseeeeennaeeeeeennnneeeeennnnneeeennnnnneeeennn | severnnniinnens Jonnnd 08/28/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... e 10,367,640 [oeeeieeeiiiiieeeeeee 9,000,000 |...
13063E-DF-0 ......... CALIFORNIA (STATE OF) eeeeiiiiiiiiiiiiiiiieiieeeeeeeecceeeeeceeceeceeeeceeceeeeeeeeeeeeeeeeeeeeneeeeneneeeees [ eeeeeeaaeaeness [ 08/28/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 29,136,250 |. ....25,000,000 ...
25476F-E9-5 ......... DISTRICT OF COLUMBIA (WASHINGTON D ....eeeeeeeeneeeeemnnieeeeemnnneeeeeennneeeeernnnneeeeennnnnnees | oevvvvnnninnnns Joennad 09/11/2024 ..... SEIBERT, BRANFORD INC. . 20210,106,280 [o.eeeieeeeniiieeeeees 9,000,000 |...
25476F-F2-9 ......... DISTRICT OF COLUMBIA (WASHINGTON D ...uuuniivirrnniiiiiiiinierciniis e eernnnseesnnnnnssesnnnnnnnees | aeeeeennnnnenes fonnid 09/11/2024 ..... SEIBERT, BRANFORD INC. . ... 13,981,375 |. .... 12,500,000 |...
57582T-Ad-1 ......... MASSACHUSETTS (COMMONNEALTH OF ) ..eeeeeeeeeeeeeeeeeeie e e e eeeeee e e e eernne e e e eenene e e eeennnnneeeenne | oeevvnnnnnnnnes Jonnnd 09/05/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 17,135,550 |. .... 15,000,000 |...
57582T-AK-8 . .. | MASSACHUSETTS (COMMONWEALTH OF) . 09/05/2024 BANK OF AMERICA/MERRILL LYNCH . 30,527,550 |. .27,000,000 |.
60412A-L6-8 . ..| MINNESOTA (STATE OF) . 08/13/2024 BANK OF AMERICA/MERRILL LYNCH 23,286,291 |. .19,615,000 |.
60412A-L7-6 . ..|MINNESOTA (STATE OF) . 08/09/2024 BANK OF AMERICA/MERRILL LYNCH . 48,858,228 |. . 43,250,000 |.
60412A-L8-4 ......... MINNESOTA (STATE OF) .eeereeeeeeennneeeeeenneeeeeemnnaeeeeemnnnaeeeernnnneeeennnnneeeennnnnnneeeenns | sevvvnnniinnnns Jonnnd 08/07/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 50,389,133 |. .... 43,755,000 |...
60412A-P9-8 ......... MINNESOTA (STATE OF) .evvverniiiiiiiieieeiiiie s eecinii s errais s e errnn s e snnnnns s ssnnnnnsnsenns | aeeeeennnnenes founnd 08/16/2024 ..... RBC DOMINION SECURITIES .. .... 20,460,674 |. ... 17,335,000 |...
60412A-T4-5 ......... MINNESOTA (STATE OF) eeereneeeeennneeeeeennneeeeeemnniaeeeeemnnnaeeeennnnneeeennnnnneseennnnnnneeeenns | sevvrnnniinnnns Jonnad 08/09/2024 ..... JPMORGAN CHASE & CO. ...... .... 21,938,643 |. .. 18,620,000 |...
60412A-U2-7 ......... MINNESOTA (STATE OF) .evvverniiiiiiiis e einiie s eereri s errais s e ennnn s s snnnnn s s ssnnnnnssssenns | aeeeennnnnenes fouand 08/13/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
93974E-3B-0 ......... WASHINGTON (STATE OF) .. PN SO 09/18/2024 ..... TRUIST BANK U
93974E-76-6 ......... WASHINGTON ST ...iiiiuuunniiiiiuuiiiesiiiuiiseeecississseseesnnnseesseesnnsseessesnnssessessnnnseserennnnnes | aeeeeensnnnenes |ousnsd 07/09/2024 ..... MORGAN STANLEY ... ituuuiiiiiiuuiii i i ittt s s s e ieui s e e s eeuii s e s e eesnisssesseennneesesannnssessesnnnnsens [oosressnnssssensnnnsssssrnnnnnensee |ooressnnssnsrnnnnnnnnes 6,249,347 [ 5,535,000 J...cuvuiiiiiiiniiiiiiins 76,106
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 322,028,891 280,365,000 148,683
05914G-FL-7 ......... BALTIMORE CNTY MD .eevveiiiiiiiiie e eennns s snnnn s ssnnnnnns | aeeeeennnnneees [onnnd 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 7,460,843 |..oovviniiiiiiiiins 6,750,000 |...
05914G-FM-5 ......... BALTIMORE CNTY MD .o e e e eeee e e e e e e e e e e e e e e e e e ennne e e e e ennnneneeennnnnns | oeeevnnnninnnes Joennnd 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 14,473,592 |. .... 12,885,000 |...
05914G-FN-3 ......... BALTIMORE CNTY MD .eevveiiiiiiiiie e eennns s snnnn s ssnnnnnns | aeeeeennnnneees [onnnd 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 14,714,668 |. .... 12,905,000 |...
05914G-HD-3 ......... BALTIMORE CNTY MD .o e e e eeee e e e e e e e e e e e e e e e e e ennne e e e e ennnneneeennnnnns | oeeevnnnninnnes Joennnd 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 4,900,959 [...eevvrniaeieeinnnnns 4,405,000 |...
05914G-HE-1 BALTIMORE CNTY MD .eevveiiiiiiiiie e eennns s snnnn s ssnnnnnns | aeeeeennnnneees [onnnd 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 5,233,706 |eevvvnniiiiiininnnnnns 4,630,000 |...
05914G-HF-8 . ..| BALTIMORE CNTY MD .. 07/10/2024 BANK OF AMERICA/MERRILL LYNCH 5,586,523 |. 4,870,000 |.
373046-D9-9 . .. | GEORGETOWN TEX INDPT SCH DIST . 08/02/2024 PIPER JAFFRAY INC. 2,473,876 |. 2,150,000 |.
373046-E2-3 . .. | GEORGETOWN TEX INDPT SCH DIST . 08/02/2024 PIPER JAFFRAY INC. 2,867,750 |. 2,500,000 |.
373046-E3-1 . ..| GEORGETOWN TEX INDPT SCH DIST . PIPER JAFFRAY INC. 2,287,160 2,000,000
373046-E4-9 . .. | GEORGETOWN TEX INDPT SCH DIST . PIPER JAFFRAY INC. 1,993,600 1,750,000
373046-E5-6 ......... GEORGETOWN TEX INDPT SCH DIST ... 08/02/2024 ..... PIPER JAFFRAY INC. ... 1,811,568 [..oovvveiiiiiiinnnnns 1,600,000 |...
373046-F4-8 ......... GEORGETOWN TEX INDPT SCH DIST . 08/02/2024 ..... PIPER JAFFRAY INC. ... 6,484,380 |.eevuuiiiiiiiiins 6,000,000 |...
414005-2T-4 ......... LA T I = PP [SUUUUURRRUUUIN RN 07/11/2024 ..... MORGAN STANLEY 5,047,290 |oeevvnnniiiiiiniins 4,500,000 |...
414005-2U-1 ......... HARRIS ONTY TEX - eeeeee e e e eee e e e e e e e e e e e e e e e e e e e nn e e e e e e e e e eennnnneeeennnnnns | oeeevnnnninnnes Joennad 07/11/2024 ..... MORGAN STANLEY .. 4,827,788 | 4,250,000 |...
414005-30-9 ......... LA T I = PP [SUUUUURRRUUUIN RN 07/18/2024 ..... Various 7,686,617 |.oovvvveniiiiiiiinnnns 6,820,000 |...
414005-3R-7 . .. |HARRIS CNTY TEX 07/11/2024 ..... MORGAN STANLEY 4,543,800 |eevvuniieeiniiinns 4,000,000 |...
544647-JH-4 ......... |LOS ANGELES CALIF UNI SCH DIST 09/26/2024 RBC DOMINION SECURITIES 3,930,777 |. 3,420,000 |.
544647-4J-0 . .. |LOS ANGELES CALIF UNI SCH DIST 09/26/2024 RBC DOMINION SECURITIES .. 2,857,000 |. .. 2,500,000 |.
544647-K-7 . ..|LOS ANGELES CALIF UNI SCH DIST .. 09/26/2024 RBC DOMINION SECURITIES . 13,213,328 |. .11,600,000 |.
720424-F9-6 . ..|PIERCE CNTY WASH SCH DIST NO 10 TA 09/25/2024 RBC DOMINION SECURITIES 3,055,050 |. 2,700,000 |.
720424-G2-0 . ..|PIERCE CNTY WASH SCH DIST NO 10 TA 09/25/2024 RBC DOMINION SECURITIES 3,282,377 |. 2,915,000 |.
720424-G3-8 ......... PIERCE CNTY WASH SCH DIST N0 10 TA ... 09/25/2024 ..... RBC DOMINION SECURITIES .. U 3,202,313 [.oeeeeeiieeeeeiinnans 2,860,000 |...
720424-G4-6 ......... PIERCE CNTY WASH SCH DIST NO 10 TA .iuuuuiiiiiiiiniiiiiiiiniiiiiiiennsissirssnssesrrssnsnssnrnsnnnnes | aeeerensnnnenes |ousnsd 09/25/2024 ... RBC DOMINION SECURITIES ..eevuuuniiiiiuuunniiiiiuuiniesiiunnseesessuunsesseesnnnsseessssnnnsessrennnnnness  [oosresssnseseennsnnsssssnnnnnnensee |oeressnnssesrennnnsnees 4,697,823 |.evvuiiiiiiiiiinns 4,250,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 126,632,787 112,260,000
43233K-AG-9 ......... |BAYCAHE HEALTH SYSTEM L.ieuriiiiiiiinii i iiiii st s s e i s e s e i e e s s e enai e e e s e ennaneeenees | ..................... 08/21/2024 ..... T P R PPPPTTI 60,641,350 |...oviiiiinnnniinnns 55,000,000 J..euuiiiiiininiiiiiiiiiiieeees
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43233K-AH-T7 ......... BAYCARE HEALTH SYSTEM .. e eeeeee e e e eeeee e e e eeene e e e e ee e e e e emne e e e e ennnn e e e eennnnneeeenns | oeeevnnnnnnnnes Joennnd 08/21/2024 ..... MORGAN STANLEY ....60,909,975 |. ....52,500,000 ... 1.C FE
153476-JJ-6 ......... CENTRAL FLA EXPWY AUTH SR LIEN ..evvviniiiiiiiiiiiicciieeecceii e ecenniineeees | eeeeeennnnneees fonnnd 07/31/2024 ..... O O R RN 2,185,020 |.eevvunniiiiiiiiinns 2,000,000 |...
153476-K-3 ......... CENTRAL FLA EXPWY AUTH SR LIEN ..oeeeieeeeeeee e e e e eeen e e ee e e e eennnneeees | eeevvnnniinnnns Jeennid 07/31/2024 ..... JPMORGAN CHASE & C0. rreeeeeeennu e e eeenn e e eeemeie e e e eenen e e eeemnnn e e e eemnnnneeeennnnnaeeeennnnn reeennnnaaeeeennnnnneeeennnnnnerees Joemnnnannreemnnnnnnnees 2,214,100 |eeeennieeeinniens 2,000,000 |...
153476-JL-1 ......... CENTRAL FLA EXPWY AUTH SR LIEN ..evvviniiiiiiiiiie i nenninneeens | aeeeeennnineees fonnndd 07/31/2024 ..... JPMORGAN CHASE & CO. . .... 11,356,500 |. ....10,000,000 ...
153476-JU-9 ......... CENTRAL FLA EXPWY AUTH SR LIEN «.eeeeeieeeeeeee e e e e e e een e e e ee e e eennnneeeeee | evevvnnnninnnes Jeennid 07/31/2024 ..... JPMORGAN CHASE & CO. . .... 34,319,100 |. ....30,000,000 ...
16104P-HN-8 ......... CHARLOTTE N C STORMWATER REV ....iiiiiiiiiiiiiiiiii e sevnn s ennnnnnnees | aeeeeenninnenes fonnnd 08/23/2024 ..... Lo S PR R KON 1,778,715 [ 1,500,000 ...
16104P-HP-3 ......... CHARLOTTE N C STORMWATER REV ....eeeeeeiieeeeeeee e e e eeen e e eeenn e e e eenne e e eennne e e eennnnnees | oevevnnnninnnns Jonnnd 08/23/2024 ..... WELLS FARGO ... 6,173,732 |. 5,245,000 |...
16104P-HO-1 ......... CHARLOTTE N C STORMWATER REV ....iiiiiiiiiiiiiiiiiie e cevnn e ennnnnnnees | aeeeeennnineees fonnnd 08/23/2024 ..... Lo S PR R KON 1,175,140 [oooeviiiiiiiiiinnnnns 1,000,000 |...
16104P-HR-9 ......... CHARLOTTE N C STORMWATER REV ....eeeeeeiieeeeeeee e e e eeen e e eeenn e e e eenne e e eennne e e eennnnnees | oevevnnnninnnns Jonnnd 08/23/2024 ..... WELLS FARGO ... 3,543,124 | 3,020,000 |...
16104P-HS-7 . ..| CHARLOTTE N C STORMWATER REV .. 08/23/2024 WELLS FARGO 1,168,420 |. 1,000,000 |.
16104P-HT-5 . ..| CHARLOTTE N C STORMWATER REV .. 08/23/2024 WELLS FARGO 1,160,780 |. 1,000,000 |.
16104P-HU-2 . ..|CHARLOTTE N C STORMWATER REV .. 08/23/2024 WELLS FARGO 1,151,330 |. 1,000,000 |.
16104P-HV-0 ......... CHARLOTTE N C STORMWATER REV ....eeeeeeiieeeeeeee e e e eeen e e eeenn e e e eenne e e eennne e e eennnnnees | oevevnnnninnnns Jonnnd 08/23/2024 ..... 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 1,637,007 [ooeeeeeeeieeeeeinnnnns 1,430,000 |...
16104P-HI-8 ......... CHARLOTTE N C STORMWATER REV ....iiiiiiiiiiiiiiiii e cennn e sesnnnnnnees | aeeeeenninnenes fonnnd 08/23/2024 ..... Lo S PR R KON 1,707,360 [.ooevvvvenniiiiinnnnns 1,500,000 ...
16104P-HX-6 ......... CHARLOTTE N C STORMWATER REV ....eeeeeeieeeeeeeeie e e e eeeen e e e eenn e e e eenne e e eennne s e e eennnnnees | oevevnnnninnnns Jonnnd 08/23/2024 ..... WELLS FARGO et e eeeeeete e e e eeeeee e e e e e meee e s e e emnne e e e e mnnna e e eeemnnneeeeemnnnnseeennnnnnseeennnn  |reernnnnaseeeennnnnaeeeennnnnnerees Joermnnaanreemnnnnaneees 1,133,610 [ooeeeeeeiieeieeinennns 1,000,000 |...
67756C-GC-6 ......... CLEVELAND CLINIC HLTH SYS OBLIG GR ....ecvvvveniiiiiiiiniiiiiiiinieeciniissesrnninseeeennnnnnenenns | eeeeeennnineens fonnidd 07/09/2024 ..... TRUIST BANK ... 42,898,531 |. .... 38,150,000 |...
24916P-MJ-3 ......... DENVER COLO CITY & CNTY BRD WT ..eeeeeeeeeeeeeeeee e e ceene e e eeen e e e eenn e e e eennen e e ennnnnes | eevevnnnninnnes Joonnnd 09/25/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eereeeeeeeeeie e e e e e e e e e eeee e e e eene e e e eemnne e e eeennnneeeeeee eeeennnnseeeennnnnaseeennnnnnenees Joemmnnnanneennnnannees 4,769,648 |.....eiiieeiiiins 4,250,000 |...
24916P-MK-0 ......... DENVER COLO CITY & ONTY BRD WT ..oeiiiiiiiiiiiiiiiiie e eeecrenii v ernnnnnnes | oeeeeennnnneees fonnnd 09/25/2024 ... BANK OF AMERICA/MERRILL LYNCH ...evvvrniiiiiiiiie i ernsi e ssrnnnisnnens oeernnninnesrnnsisnsernsnnnnees oo, 5,803,460 |...cvvuniiiiiiinnnnnnns 5,200,000 |...
24916P-MD-6 ......... DENVER COLO CITY & CNTY BRD WTR CO ... 09/25/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... AT AT | 2,750,000 |...
24916P-NE-4 DENVER COLO CITY & CNTY BRD WTR CO ... 09/25/2024 ... BANK OF AMERICA/MERRILL LYNCH ...evvvrniiiiiiiiie i ernni s srnnnisnnens oeernnsinnnsernsisnsernnnnnnees e, 1,778,765 |. 1,565,000 |...
24916P-MF-1 . ..| DENVER COLO CITY & CNTY BRD WTR CO 09/25/2024 BANK OF AMERICA/MERRILL LYNCH 1,932,288 |. 1,700,000 |.
24916P-MG-9 . .. |DENVER COLO CITY & CNTY BRD WTR CO 09/25/2024 BANK OF AMERICA/MERRILL LYNCH 1,360,716 |. 1,200,000 |.
24916P-MH-7 . .. |DENVER COLO CITY & CNTY BRD WTR CO 09/25/2024 BANK OF AMERICA/MERRILL LYNCH 6,192,120 |. 5,500,000 |.
64990A-TK-1 . .| DORMITORY AUTHORITY OF STATE OF NE MORGAN STANLEY ..... . 12,606,910 |. . 11,225,000 |.
64990A-TL-9 . ..| DORMITORY AUTHORITY OF STATE OF NE MORGAN STANLEY .. . 13,701,305 |. 12,015,000 |.
30382V-AX-4 ......... INOVA HEALTH SYSTEM FOUNDATION ...evvniiiiiininiiiiiiiis e cinii e e s s ennnis s ssnnnnisssenns | sveeeeesennnnes [oeeend 08/05/2024 ..... JPMORGAN CHASE & CO. . .... 90,402,000 |. ....80,000,000 ...
19648F-XY-5 ......... INTERMOUNTAIN HEALTHCARE INC . eeeeeeeeeeeei e e eeeeeee e e e e eeese e e e eenne e e e ernnna e e e eennnneeeeennnn | cneeeessnnnnnns [oeeens 07/17/2024 ..... RBC DOMINION SECURITIES ...eeeeeeeeeeee e e e eeenne s e e e eenn e e e e eenns e e e eeemns e e e e eennnseeesnnnnnnaees reeennnnaaeeermnnnnseeeennnnnaenees Joemnnnannreemnnninnnees 3,700,190 [oeeeeeeenniaeeeeens 3,250,000 |...
469487-VP-4 ......... JACKSONVILLE FLA .o ciiii e seeni s s snnan s s e nnnnn s s snnnnnnns | aeeeeennnnnenes [ouand 08/14/2024 ..... RBC DOMINION SECURITIES ..cevvueniiiiiiiiiieeiiiiii e e et s cerii e e s esnn e s s srnni e s nennnnneees [oesrnnnnnsessnnnnnnssssnnnnnnnees Jormniinnnnnnnn, 3,689,140 |..eovvnniiiiiiininnns 3,250,000 |...
469487-V0-2 ......... JACKSONVILLE FLA e e eeeee e e e ee e e e e e e e e e e e e e e e enn e e e e ennnneeeennnnnnes | seeevnnnninnnns Joonnnd 08/14/2024 ..... RBC DOMINION SECURITIES ...eeeeeeeeeeeeeeeeeeen s e e e eeenie s e e eeenn s e e e eennnn e e e eennnaneeeeennnnnnaes [oeeernnnnneeeermnnnaneeernnnnnneees Jreernnnnneeeeennnnnenes 3,614,310 |ooiiiiis 3,150,000 |...
469487-VR-0 ......... JACKSONVILLE FLA .o ciiii e seeni s s snnan s s e nnnnn s s snnnnnnns | aeeeeennnnnenes [ouand 08/14/2024 ..... RBC DOMINION SECURITIES .. R 4,400,000 |...
469487-VS-8 JACKSONVILLE FLA e e eeeee e e e ee e e e e e e e e e e e e e e e enn e e e e ennnneeeennnnnnes | seeevnnnninnnns Joonnnd 08/14/2024 ..... RBC DOMINION SECURITIES .. 3,164,643 |oooveeiieeiiiies 2,700,000 |...
469487-VT-6 . ..| JACKSONVILLE FLA 08/14/2024 RBC DOMINION SECURITIES 2,187,000 |. 1,875,000 |.
469487-VU-3 . .. | JACKSONVILLE FLA 08/14/2024 RBC DOMINION SECURITIES 3,482,250 |. 3,000,000 |.
469487-VV-1 . ..| JACKSONVILLE FLA 08/14/2024 RBC DOMINION SECURITIES 2,605,365 |. 2,250,000 |.
469487-VII-9 . ..| JACKSONVILLE FLA 08/14/2024 RBC DOMINION SECURITIES 4,897,403 |. 4,250,000 |.
469487-VX-7 . ..| JACKSONVILLE FLA 08/14/2024 RBC DOMINION SECURITIES 5,442,693 |. 4,750,000 |.
469487-VY-5 ......... JACKSONVILLE FLA e e et e e e e ee e e e een e e e e eenne e e e e enn e e e eennnneeeennnnnnns | seeevnnnninnnns Joennnd 08/14/2024 ..... RBC DOMINION SECURITIES .. L1 A28,225 1,250,000 |...
469487-VZ-2 ......... JACKSONVILLE FLA .o ciiii e seeni s s snnan s s e nnnnn s s snnnnnnns | aeeeeennnnnenes [ouand 08/14/2024 ..... RBC DOMINION SECURITIES .. 1,808,368 [....ccvvvnniiiiinnnnns 1,600,000 |...
469487-A-6 ......... JACKSONVILLE FLA e e eeeee e e e ee e e e e e e e e e e e e e e e enn e e e e ennnneeeennnnnnes | seeevnnnninnnns Joonnnd 08/14/2024 ..... RBC DOMINION SECURITIES .. 2,856,967 |eevruniieeiniiins 2,540,000 |...
469487-1B-4 ......... JACKSONVILLE FLA .o ciiii e seeni s s snnan s s e nnnnn s s snnnnnnns | aeeeeennnnnenes [ouand 08/14/2024 ..... RBC DOMINION SECURITIES .. 2,014,866 |......ccevvnnnniininns 1,800,000 |...
469487-1C-2 ......... JACKSONVILLE FLA e e eeeee e e e ee e e e e e e e e e e e e e e e enn e e e e ennnneeeennnnnnes | seeevnnnninnnns Joonnnd 08/14/2024 ..... RBC DOMINION SECURITIES .. 2,450,778 |eeveeeieeieiiees 2,200,000 |...
469487-WD-0 ......... JACKSONVILLE FLA .o ciiii e seeni s s snnan s s e nnnnn s s snnnnnnns | aeeeeennnnnenes [ouand 08/14/2024 ..... RBC DOMINION SECURITIES .. 5,534,300 [....ccvvvnniiiiiinnnnns 5,000,000 |...
469487-1IE-8 ......... JACKSONVILLE FLA ... ...08/14/2024 ..... RBC DOMINION SECURITIES .. 6,184,688 |....coeeverenieeeeene 5,610,000 |...
469487-WF-5 ......... JACKSONVILLE FLA ...08/14/2024 ..... RBC DOMINION SECURITIES .. 7,985,349 |. 7,325,000 |...
46613S-Ril-2 . ..| JEA FLA ELEC SYS REV . 09/18/2024 JPMORGAN CHASE & CO. . 4,467,240 |. 4,000,000 |.
466138-RX-0 . ..| JEA FLA ELEC SYS REV . 09/18/2024 JPMORGAN CHASE & CO 4,367,094 |. 3,850,000 |.
466135-RY-8 . ..| JEA FLA ELEC SYS REV . 09/18/2024 JPMORGAN CHASE & CO 8,312,053 |. 7,250,000 |.
466138-RZ-5 ......... JEA FLA ELEC SYS REV iivuiiiiiiiiiiiiiiiiiiiiniiiiuiisssciriiinsessessnnnseessesnnnssessesnnnssessesnnns | aeeeeensnnnenes |ousnsd 09/18/2024 ..... JPMORGAN CHASE & CO. . 5,215,635 [....ciiviiiiiiiiinnnns 4,500,000 |...
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466135-SA-9 ......... JEA FLA ELEC SYS REV e eeee e e e e ee s e e e een e e e e e e e e e ennan e e eennnnnneeeennnns | aeeevnnnninnnes Jonnnd 09/19/2024 ..... JPMORGAN CHASE & C0. evreueeeeennieeeeeennie e e e eeenne e s e e eennne s e eeennnna e e eeennnnseeeernnnnaeeennnnn [oeeernnnnneeeermnnnnnneernnnnnneee Joeernnnnnneeeennnnneneee 8,825,285 |oooiiiiiiiiiiiiis 3,700,000 |...
466138-SB-7 ......... JEA FLA ELEC SYS REV oereiniiiiiiiicc e sennn e snnnnn s snnnnns | aeeeeenninneees foannd 09/19/2024 ..... JPMORGAN CHASE & CO. . 2,335,000 |...
466138-SC-5 ......... JEA FLA ELEC SYS REV e eeeee e e e e ee s e e e e e e e e e e e e e ennan e e e eennnnnneeeennnns | aeeevnnnninnnes Jonnnd 09/18/2024 ..... JPMORGAN CHASE & C0. erreeeeeeeeneaeeeeeenie e e e eeenne e e e eeennne e e eeennnaa e e eeennnnaeeeennnnnaeeennnnn [oeeernnnnanreermnnnaaeeeennnnnaeees [reeennnnneeeeennnnnaees 2,300,746 |oueriiiiiiiiiiiiinnes 2,015,000 |...
466138-SD-3 ......... JEA FLA ELEC SYS REV eereiiiiiiiii e sennn e sssnnn s snnnnns | aeeeennninnenes foannd 09/18/2024 ..... T O R RO 1Y (04 [+ I EO . 1,650,000 ...
466138-SL-5 ......... JEA FLA ELEC SYS REV e eeeee e e e e ee s e e e e e e e e e e e e e ennan e e e eennnnnneeeennnns | aeeevnnnninnnes Jonnnd 09/18/2024 ..... JPMORGAN CHASE & C0. evveueeeeeenneeeeeienne e e e eeennee s e eeennne e e eeennnaa e e eeennnnsaeeennnnnaeeennnnn [oeeernnnnnereermnnnaneeermnnnnnenee Joeeennnnneeeeennnnnenes 4,842,972 | 4,140,000 |...
466138-SM-3 ......... JEA FLA ELEC SYS REV eereiiiiiiiii e sennn e sssnnn s snnnnns | aeeeennninnenes foannd 09/18/2024 ..... JPMORGAN CHASE & CO. . R 1,740,000 |...
466138-SN-1 ......... JEA FLA ELEC SYS REV e eeeee e e e e ee s e e e e e e e e e e e e e ennan e e e eennnnnneeeennnns | aeeevnnnninnnes Jonnnd 09/18/2024 ..... JPMORGAN CHASE & C0. rreeeeeeennu e e eeenn e e eeemeie e e e eenen e e eeemnnn e e e eemnnnneeeennnnnaeeeennnnn reeennnnaaeeeennnnnneeeennnnnnerees Joemnnnannreemnnnnnnnees 1,750,830 [.oeeeeeeeieeieeinnnnns 1,500,000 |...
495290-FF-0 ......... KING CNTY WASH SWR REV ...ciiiveiiiiiiiiiiiiee it srerrri e srnnn s snnnnnnes | eeeeeennnnneees fonnsd 07/25/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 55,399,048 [. .... 47,610,000 |...
546399-TG-1 ......... LOUISIANA PUB FACS AUTH REV ....eeeeieeeeeeeeeenneeeeeeneieeeeeenneeeeernnnneeeernnnnneeennnnnnnees | oeeevnnniinnnns Jonnnd 08/23/2024 ..... JPMORGAN CHASE & C0. rreeeeeeeenneeeeeeenie e e e eeenne e e e e eennne s e eeennna e e eeennnnaeeeennnnnaeeennnnn [oeeernnnnaeeeermnnnnneeeennnnnneeee [reeennnnnneeeennnnnenee 1,456,143 |iiis 1,300,000 |...
546399-TK-2 . .. [LOUISIANA PUB FACS AUTH REV . 08/23/2024 JPMORGAN CHASE & CO 1,200,000 |.
546399-TL-0 . ..|LOUISIANA PUB FACS AUTH REV . 08/23/2024 JPMORGAN CHASE & CO 1,150,000 |.
546399-TM-8 . .|LOUISIANA PUB FACS AUTH REV . 08/23/2024 JPMORGAN CHASE & CO 1,100,000 |.
546399-TN-6 LOUISIANA PUB FACS AUTH REV ....eeeeieeeeeeeeeenneeeeeeneieeeeeenneeeeernnnneeeernnnnneeennnnnnnees | oeeevnnniinnnns Jonnnd 08/23/2024 ..... JPMORGAN CHASE & C0. rreeeeeeeeeneeeeeeenne e e e eeenne e e e e eennne s e eeennna e e eeennnnaeeeernnnnaeeennnnn [oeeernnnnneeeermnnnaneeeennnnnnneee Joeeennnnaneeeennnnnenes 2,433,848 |oiiiiiis 2,125,000 |...
546399-TP-1 . .. [LOUISIANA PUB FACS AUTH REV ....ciiiieiiiiiiiiiiiiiieciiiiseeecinii e ssnnnii s sessnnsns s snnnnnnnes | oeevennninenens foansd 08/23/2024 ..... JPMORGAN CHASE & C0. evvvueniiiiiiiiiiiiiiiii et e e e e s s e rses s s s rnann e s snnnns [oeeernnninnnenrnnnnnnnesnnnnnnees [oevrnnnnnneeenn 0,414,478 |, 4,750,000 |...
546399-TQ-9 ......... [LOUISIANA PUB FACS AUTH REV ...eeereeieieeeniieeeeeeeeie e e e e emniee e e eeeen e e e eeennneeeeernnnneeeenne | sevsnnnnensnnns [oaees 08/23/2024 ..... JPMORGAN CHASE & C0. rreeeeeeeenieeeeeeeene e e e eeeene e e e e eennne s e eeennnaa e e eeemnnnaeeeemnnnnaeeennnnn [oeeernnnnaereermnnnaneeermnnnnaeees Jreeennnnneeeeennnnneees 2,088,882 |oeiiiiiiiiiiiiiiinnens 2,230,000 |...
546399-TR-7 . .. [LOUISIANA PUB FACS AUTH REV ....cciivruiiiiiiiiiiisiiciiiin s scrrii s ssrnnii s sennnns s sssnnnnnnnes | eeeeennnneenns fonnnd 08/23/2024 ..... L O R RO 07+ T o7 S FE . 3,300,000 |...
546399-TS-5 .. | LOUISIANA PUB FACS AUTH REV ... e eeeeeie e e e eeee e e e e eeei e e e eennie e e e e ennne e e e eemnnnnneeenne | cennnnnnennnnnn [oeeend 08/23/2024 ..... JPMORGAN CHASE & C0. eereueeeeennieeeeeeenie e e e e eeene e s e eeennne s e eeennnaaseeeennnnnaeeeennnnnnaeeennnnn [oeeernnnnnnseermnnnaneeeennnnnneees Jreeennnnnneeeennnnnnees 2,074,905 |ooiiiiiiiiiiiiinns 1,845,000 |...
546399-TT-3 LOUISIANA PUB FACS AUTH REV ...euiiiiiiiiiiiiiiiiiiis e s s s srnni s snnnnnssesnnnnnnnees | aeeeeennnnneens founnd 08/23/2024 ..... T R R RSP o) (- I < T FO . 1,770,000 |...
546399-TU-0 LOUISIANA PUB FACS AUTH REV ....eeeeieeeeeeeeeenneeeeeeneieeeeeenneeeeernnnneeeernnnnneeennnnnnnees | oeeevnnniinnnns Jonnnd 08/23/2024 ..... JPMORGAN CHASE & CO. . 2,083,752 [.eeeeeeeieeeeeinnnnns 1,830,000 |... CFE ..
546399-TV-8 LOUISIANA PUB FACS AUTH REV ...uuiiiiiiiiiiiiiiiiiis e sescrnii e srnnni s snnnnnssessnnnnnnees | aeeeeennnnneees fonnnd 08/23/2024 ..... JPMORGAN CHASE & CO. . 2,433,376 [.oooviiiniiiiiiiinnnns 2,200,000 |... CFE ..o
546399-TI-6 . .. |LOUISIANA PUB FACS AUTH REV ... 08/23/2024 JPMORGAN CHASE & CO 1,905,976 |. 1,730,000 |.
603827-N8-5 . .. | MINNEAPOLIS & ST PAUL MINN MET ARP 07/25/2024 WELLS FARGO 3,035,628 |. 2,870,000 |.
603827-N9-3 . .. [MINNEAPOLIS & ST PAUL MINN MET ARP 07/25/2024 WELLS FARGO 3,733,065 |. 3,500,000 |.
603827-P2-6 . .. |MINNEAPOLIS & ST PAUL MINN MET ARP WELLS FARGO .10,746,200 |. .10,000,000 |.
603827-P3-4 . . MINNEAPOLIS & ST PAUL MINN MET ARP WELLS FARGO . 15,904,899 |. . 14,680,000 |.
603827-P4-2 MINNEAPOLIS & ST PAUL MINN MET ARP ...oiivviiiiiiiiiiiiiecciiiineeecrnni s esenninsnesnnnnnnnneeenns | aeeeeennninenes fonnnd 07/25/2024 ..... WELLS FARGO ... .... 11,360,890 |. .... 10,415,000 |...
603827-P5-9 MINNEAPOLIS & ST PAUL MINN MET ARP ...eeeeeeeeeeeeeeiee e e e eeeee e e e eeeene e e e eennne e e e eennnnneeeenne | oevvvnnnninnnns Joennid 07/25/2024 ..... WELLS FARGO ... .... 10,998,800 |. ....10,000,000 |...
603827-P6-7 MINNEAPOLIS & ST PAUL MINN MET ARP ...ciiiviiiiiiiiiiiisiiciiiiis s crnni e srnnnisseennnnnnnsnsenns | oeeeeennnineees fonnnd 07/25/2024 ..... WELLS FARGO ... ... 12,074,929 |. .... 10,995,000 |...
64972J-dM-1 . .| NEW YORK CITY TRANSITIONAL FIN AUT e eeee e e eeen e e eeenn e e eennnes | eevvviniiinnens [eennad 07/18/2024 ..... SAMUEL A. RAMIREZ & COMPANY, ... 23,301,390 |. ....21,000,000 ...
64972J-IN-9 .. | NEW YORK CITY TRANSITIONAL FIN AUT eeeniiiiiiiiiiiciiiii e cevni s cnnninees | eennnnneneeenns [oonesd 07/18/2024 ..... SAMUEL A. RAMIREZ & COMPANY, ... 22,477,800 |. ....20,000,000 ...
64972J-JX-7 NEW YORK CITY TRANSITIONAL FIN AUT .o eeeee e e e eeen e e e eemne e e eennn e eennnns | eevernnnnnenes Jeennnd 07/18/2024 ..... SAMUEL A. RAMIREZ & COMPANY, INC. eerreieeeeeeeneeeeeeene e e e e eeee e e e e eenn e e e e enn e e e eennnnns eeernnnnaeeeennnnaeeeennnnaerees Jernnninnreennnnaaeees 5,687,350 |eevvuniieeininiens 5,000,000 |...
64972J-KK-3 . ..[NEW YORK CITY TRANSITIONAL FIN AUT 07/18/2024 SAMUEL A. RAMIREZ & COMPANY, . 44,215,000 |. . 44,215,000 |.
64972J-KN-7 . ..|NEW YORK CITY TRANSITIONAL FIN AUT 07/18/2024 SAMUEL A. RAMIREZ & COMPANY, 4,875,000 |. 4,875,000 |.
662851-05-8 . ..|NORTH TEX TWY AUTH REV .... 09/06/2024 BANK OF AMERICA/MERRILL LYNCH ... 5,673,250 |. 5,000,000
66285I-06-6 . ..|NORTH TEX TWY AUTH REV . 09/06/2024 BANK OF AMERICA/MERRILL LYNCH 1,003,809 |. ..875,000 |.
662851-Q7-4 . .|NORTH TEX TWY AUTH REV . 09/06/2024 BANK OF AMERICA/MERRILL LYNCH 7,529,730 |. 6,500,000 |.

66285l1-R2-4 .........
66285l1-R3-2 .........
662851-R4-0 .........
66285-R5-7 .........
66285l1-R6-5 .........
66285-R7-3 .........
6628511-85-6 .........
6628511-86-4 .........
362762-0Z-2 .
362762-RA-6 .
677581-Ji-1 . .
677581-JX-9 .........

.. | NORTHEAST GEORGIA HLTH SYS
.. | NORTHEAST GEORGIA HLTH SYS
.| OHIO (STATE OF) ..

NORTH TEX TWY AUTH REV ....
NORTH TEX TWY AUTH REV ....
NORTH TEX TWY AUTH REV ....
NORTH TEX TWY AUTH REV ....
NORTH TEX TWY AUTH REV ....
NORTH TEX TWY AUTH REV ....
NORTH TEX TWY AUTH REV ....
NORTH TEX TWY AUTH REV

OHIO (STATE OF) ..

09/06/2024
09/06/2024
09/06/2024
09/06/2024
09/06/2024
09/06/2024

...09/06/2024
...09/06/2024

07/17/2024
07/17/2024
08/14/2024
08/14/2024

BANK OF AVERICA/MERRILL LYNCH ...
BANK OF AMERICA/MERRILL LYNCH ...
BANK OF AVERICA/MERRILL LYNCH ...
BANK OF AMERICA/MERRILL LYNCH ...
BANK OF AVERICA/MERRILL LYNCH ...
BANK OF AMERICA/MERRILL LYNCH ...
BANK OF AVERICA/MERRILL LYNCH ...
BANK OF AMERICA/MERRILL LYNCH ...

BANK OF AMERICA/MERRILL LYNCH
BANK OF AMERICA/MERRILL LYNCH
WELLS FARGO ...
WELLS FARGO ...

500,229 |.
.... 14,536,990 |.
..... 5,684,800 |.

.... 29,551,379 |.
.... 15,929,480 |.

. 18,638,800 |.
. 19,438,480 |.
2,916,027 |.
2,541,946 |.

445,000 |...
.... 13,000,000 |...
..... 5,000,000 |...

....26,205,000 |...
.... 14,000,000 |...

.17,000,000 |
.17,000,000 |.
2,550,000 |.
..... 2,200,000 |...
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677581-JY-7 ......... OHIO (STATE OF) eeeeerneeeeeemnnieeeeerenieeeeemnnnaeeeernnnnaseeeennnneeeeennnnnneeeennnnnnseeennnnnnees | seeevnnniinnnns Jonnad 08/14/2024 ..... WELLS FARGO ... 2,733,682 |oeeveneeieeeiiies 2,340,000 |... 1.B FE
677581-J2-4 ......... OHIO (STATE OF) eeenii s [ eeeeeneannaenns [ooend 08/14/2024 ..... WELLS FARGO ... 2,952,150 [..oovvvvenniiiiinnnnns 2,500,000 |...
677581-KA-7 ......... OHIO (STATE OF) .eeeeeneeeeeemnniaeeeeernneeeeeeeennaeeeernnnaeeeeennnneeeeennnnnneeeennnnnnseeennnnnnnes | seevvnnniinnnns Joennad 08/14/2024 ..... WELLS FARGO ... 03,525,090 |eeeinieieinies 3,000,000 |...
677581-KB-5 ......... OHIO (STATE OF) e s [ eeeeeeeanaanens [oonnd 08/14/2024 ..... WELLS FARGO ... 22,342,320 |oeeiiiiii 2,000,000 |...
677650-PT-7 ......... OHIO ST WTR DEV AUTH REV ... e et e e e e ee e e e e e e e e ee e e eennnn e e eennnns | oeeevnnniinnnes Jennid 09/18/2024 ..... STIFEL CAPITAL MARKETS .. 17,259,300 |. .. 15,000,000 |...
70870J-EQ-7 ......... PENNSYLVANTA ECONOMIC DEV FING ....uviiiirnieiiiiiiiiinieniiiiisseeccnnis s ernsne e ennnnnssssnnnnns | aeeeeennnnneens fonnid 08/12/2024 ..... B. C. ZIEGLER AND COMPANY .. N
73358X-MY-5 ......... PORT AUTHORITY OF NEW YORK AND NEW .....iieeieeeeieeeenieeeeeenne e e eeeeenn e eeeenneeeeeennnnneee | oevevnnnninnnes Jonnnd 09/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 1,720,905 |oveeeieeiiiieeeeenes 1,500,000 |...
73358X-MZ-2 ......... PORT AUTHORITY OF NEW YORK AND NEW .....coiiiiiiniiiiiiiiiiiiniiriiiinnencinnisnesrrniisnesnnnnnnnnes | eeeeeennnnneens fonnnd 09/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 2,278,180 [ouiiiiiinnnnnieenns 2,000,000 |...
73358X-NA-6 ......... PORT AUTHORITY OF NEW YORK AND NEW .....eieeeeeneieeemnieeeeeenee e e eeeeene e e eeennneeeeennnneees | oevvvnnnninnnns Joennnd 09/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 3,840,090 |eevvunniiieiniiins 3,390,000 |...
73358X-NB-4 . .. |PORT AUTHORITY OF NEW YORK AND NEW 09/26/2024 BANK OF AMERICA/MERRILL LYNCH 2,816,225 |. 2,500,000 |.
73358X-NC-2 . .. | PORT AUTHORITY OF NEW YORK AND NEW 09/26/2024 BANK OF AMERICA/MERRILL LYNCH . 24,335,520 |. .22,000,000 |.
73358X-NJ-7 . .. |PORT AUTHORITY OF NEW YORK AND NEW 09/26/2024 BANK OF AMERICA/MERRILL LYNCH . 20,742,240 |. . 18,960,000 |.
73358X-NK-4 ......... PORT AUTHORITY OF NEW YORK AND NEW .....eeeeieeeieieeemnie e e eeenee e e eeeeene e eeennne e e eeennnnnees | oevevnnininnnns Joennnd 09/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 24,916,544 |. .... 22,590,000 |...
73358X-NL-2 ......... PORT AUTHORITY OF NEW YORK AND NEW .....coiiiiiiiiiiiiiiiiiiiiirciiiin i eesrnniisnesnnnnnnnnes | eeeeeennnnnenns fonnid 09/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .... 18,799,053 |. .... 16,900,000 |...
735389-2A-5 ......... PORT OF SEATTLE INCL SEATTLE TACOM ..evrveueeeeemenneeeeeemnneeeeeennneeeeeennnnaeeeeennnneeeeennnnes | oeeevnnnnnnnees Joennnd 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .. 11,990,527 | ....11,280,000 |...
735389-28-3 ......... PORT OF SEATTLE INCL SEATTLE TACOM ...eevvnniiiiiiiiiiiiiiiiiiieeiiiiis e eecnnieeeecennneesennnnnns | eeeeeennnnneees fonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 5,555,187 |ovvvveniiiiiiiiis 5,180,000 |...
735389-2C-1 ......... PORT OF SEATTLE INCL SEATTLE TACOM ..eereeueeeemeeeeeeeeemeneeeeeennieeeeeennnneeeeeennnneeeeennnnnes | oevevnnnnnnnens Joonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 8,641,200 [oeeveeeennieeeeeens 8,000,000 |...
735389-2D-9 .........|PORT OF SEATTLE INCL SEATTLE TACOM .....oiiiiiriiiiiiiiiiiiiiiiiiiin e cinri e srnnni s essennnnneees | eernnnneeeeenns [ooned 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 11,169,244 |. .... 10,265,000 |...
735389-2E-7 . .|PORT OF SEATTLE INCL SEATTLE TACOM ..eeeeuieeeineieeeeeeneneeeeeemnneeeeeennneeseeennnnneneeennnnnes | ceevvnnninnnnns Joennnd 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ..11,086,272 |. ..10,130,000 |...
735389-2F-4 PORT OF SEATTLE INCL SEATTLE TACOM ...eevvnniiiiiiiiiiiiiiiiiiieeiiiiis e eecnnieeeecennneesennnnnns | eeeeeennnnneees fonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 6,867,728 |. 6,235,000 |...
735389-X9-4 . ..|PORT OF SEATTLE INCL SEATTLE TACOM 08/02/2024 BANK OF AMERICA/MERRILL LYNCH 1,739,693 |. 1,625,000 |.
735389-Y2-8 . ..|PORT OF SEATTLE INCL SEATTLE TACOM 08/02/2024 BANK OF AMERICA/MERRILL LYNCH 1,362,663 |. 1,250,000 |.
735389-Y3-6 . ..|PORT OF SEATTLE INCL SEATTLE TACOM 08/02/2024 BANK OF AMERICA/MERRILL LYNCH 1,384,200 |. 1,250,000 |.
735389-Y5-1 ..|PORT OF SEATTLE INCL SEATTLE TACOM BANK OF AMERICA/MERRILL LYNCH
735389-Y6-9 . ..|PORT OF SEATTLE INCL SEATTLE TACOM BANK OF AMERICA/MERRILL LYNCH
735389-Y7-7 ......... PORT OF SEATTLE INCL SEATTLE TACOM ...eevvnniiiiiiiiiiiiiiiiiiieeiiiiis e eecnnieeeecennneesennnnnns | eeeeeennnnneees fonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
735389-Y9-3 ......... PORT OF SEATTLE INCL SEATTLE TACOM ..eereeeieeemenieeeeemnnneeeeeeneneeeeeennnneeeeennnneeeeennnnes | cevevnnnninnnes Jonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
735389-22-7 ......... PORT OF SEATTLE INCL SEATTLE TACOM ...eevvnniiiiiiiiiiiiiiiiiiieeiiiiis e eecnnieeeecennneesennnnnns | eeeeeennnnneees fonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
735389-23-5 ......... PORT OF SEATTLE INCL SEATTLE TACOM ..eereeeieeemenieeeeemnnneeeeeeneneeeeeennnneeeeennnneeeeennnnes | cevevnnnninnnes Jonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
735389-74-3 ......... PORT OF SEATTLE INCL SEATTLE TACOM ...eevvnniiiiiiiiiiiiiiiiiiieeiiiiis e eecnnieeeecennneesennnnnns | eeeeeennnnneees fonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
735389-75-0 PORT OF SEATTLE INCL SEATTLE TACOM ..eereeeieeemenieeeeemnnneeeeeeneneeeeeennnneeeeennnneeeeennnnes | cevevnnnninnnes Jonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
735389-79-2 . .. |PORT OF SEATTLE INCL SEATTLE TACOM 08/02/2024 BANK OF AMERICA/MERRILL LYNCH
735389-Y4-4 . .. | PORT SEATTLE WASH REV .. 08/02/2024 BANK OF AMERICA/MERRILL LYNCH
T44434-FA-4 . ..|PUBLIC PWR GEN AGY WHELAN ENERGY 09/18/2024 BANK OF AMERICA/MERRILL LYNCH
744434-FB-2 . ..|PUBLIC PWR GEN AGY WHELAN ENERGY 09/18/2024 BANK OF AMERICA/MERRILL LYNCH
T44434-FC-0 . ..|PUBLIC PWR GEN AGY WHELAN ENERGY 09/18/2024 BANK OF AMERICA/MERRILL LYNCH N N
T44434-FD-8 ......... PUBLIC PWR GEN AGY WHELAN ENERGY ....eeeeeeeeemnnneeeeermnnaeeeeennnneeeeennnneeeeernnnnneseennnnnnees | sevevnnnnnnnnns Joennid 09/18/2024 ..... 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 2,277,680 |oeeeeeeenniaeeeeenns 2,000,000 |...
TAA434-FE-6 ......... PUBLIC PWR GEN AGY WHELAN ENERGY ........iiiiiimmnniiiiiiiiiiiiiiiiiinnesrrnninseeeennnnssssnnnnnnnes | oeeeeennnnneees fonnid 09/18/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...evvvrniiiiiiiiie i ernni s srnnnisnnens oeernnsinnnsernsisnsernnnnnnees e, 1,318,067 [..oovvvveneiiiiiinnnns 1,145,000 |...
T44434-FF-3 ........ PUBLIC PWR GEN AGY WHELAN ENERGY ....eeeeeeeeemnnneeeeermnnaeeeeennnneeeeennnneeeeernnnnneseennnnnnees | sevevnnnnnnnnns Joennid 09/18/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeeeeie e e e e e e e e e emeee e e e e emene e e e e emnnne e e eernnnnnneees [oeeeennnnneneernnnnnneeeennnnnnnnes Joeernnnnnneeeennnnnnees 2,904,775 |oiiiiiiiiiiiiiiins 2,500,000 |...
T44434-FG-1 . ..[PUBLIC PWR GEN AGY WHELAN ENERGY .......oiiiiiirniiiiiiiiiiiiiiniiniineeeriniinessrnnnsssssnnnnnnees | oeeeennnnneenns fonnidd 09/18/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eevvneniiiiiiiii i ssrnnniienees orrernnninnnnsrnssnnnnssnnnnnnees foevennnnennneennnnnees 1,752,450 |, 1,500,000 ...
744434-FH-9 ......... [PUBLIC PWR GEN AGY WHELAN ENERGY ......eieeeeeeneeeeemnniaeeeemnnneeeeennnneeeeennnneeeeennnnneeneens | sevnninnennnnns [oreead 09/18/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeieeie e eeeeee e e e e eeee e e e e emene e e e e emnne s e eernnnnaneeee [oreeennnnneneermnnnnneeeennnnnnnnes Joeeennnnneneeennnnennes 1,402,124 | 1,210,000 |...
T44434-FJ-5 .........[PUBLIC PWR GENERATION AGY NEB .......ciiiiivmunniiiiiiiiiiieiiiiiieeecrnii e e sesnii e s seannansesesnnns | eennnnneeeeenns [ooned 09/18/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... R 2,405,000 |...
79574C-GF-4 . .| SALT RIVER PROJECT AGRICULTURAL IM ... ...09/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 9,699,390 [...eevvreniiieiinnnans 8,460,000 |...
795740-GG-2 ......... SALT RIVER PROJECT AGRICULTURAL IM ... ...09/26/2024 ... BANK OF AMERICA/MERRILL LYNCH ...evvrniiiiiiiiiii i ernsi s srnnnisneens [oeerrnninnnernnsisssernsnnenees o, 4,571,080 [oeiiiiiinniiiiinns 4,000,000 |...
79574C-GH-0 . ..[SALT RIVER PROJECT AGRICULTURAL IM 09/26/2024 BANK OF AMERICA/MERRILL LYNCH 4,978,466 |. 4,385,000 |.
79574C-GJ-6 . ..[SALT RIVER PROJECT AGRICULTURAL IM 09/26/2024 BANK OF AMERICA/MERRILL LYNCH . 27,322,890 |. . 24,500,000 |.
79574C-GN-7 . ..[SALT RIVER PROJECT AGRICULTURAL IM 09/26/2024 BANK OF AMERICA/MERRILL LYNCH 7,725,443 |. 6,750,000 |.
79625G-LG6 ......... SAN ANTONIO TEX ELEC & GAS ..iieevuuniiiiiruuniiiiiiiuiiiiiiiiinnsirsirsnsnssserssnsssssrnssnsssssennsns | aeeeeensnnnenes |oussnd 08/29/2024 ..... JPMORGAN CHASE & 0. 1ivvvuuniiiiiuuuniiiiiuunniissiusuissssissunntssssnssssesennssnsssssnennnnsessrnnsns [ooseessnnsessrnssnnsssssrnsnnssnses |oeressnnssssnnnnnnsnees 8,614,650 [....oovvviinnniiiiinns 7,500,000 |...
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79625G-MB-6 ......... SAN ANTONIO TEX ELEC & GAS ..eeereuieeeemnnneeeeennneeeeernnieseeemnnnnaeeeennnnnneeeernnnnnneeeennnns | severnnninnnns Jonnnd 08/29/2024 ..... JPMORGAN CHASE & C0. rreueeeeeneu e eeeenni e e eeeenee e e e eemen s e e eemnnneeeeemnnnneeeennnnnnaeeeennnnn reeennnnaaeeermnnnnneeeennnnnnerees Joemnnnanereemnnnnannees 6,186,565 |.....ccevvvnnnaeeeeenns 5,500,000 |... DFE ...
79625G-MC-4 ......... SAN ANTONIO TEX ELEC & GAS ..evvvviiniiiiiiiiiiieiiiiii s e seernnis s ernnn s ennnnnssssnnnnns | aeeeeennnnnenns fonnnd 08/29/2024 ..... JPMORGAN CHASE & CO. . .... 12,834,028 |. .... 11,485,000 |...
79625G-MD-2 ......... SAN ANTONIO TEX ELEC & GAS .eeereueeeeennneeeeennnaeeeeennnieeeeemnnnneseeennnnnneeeennnnnnneeennnnns | seeevnnniinnnns Jonnnd 08/29/2024 ..... JPMORGAN CHASE & CO. . .... 15,968,033 |. .... 14,360,000 |...
79625G-ME-O ......... SAN ANTONIO TEX ELEC & GAS ..evvvvieiiiiiiiiiiieiiiiiis s secrnsis s srnnne s ennnnnssssnnnnns | aeeeennnnnneees fonnnd 08/29/2024 ..... JPMORGAN CHASE & CO. . .... 11,083,400 |. ....10,000,000 ...
79625G-MA-8 ......... SAN ANTONIO TEX ELEC & GAS REV ..eeeeeeeeeeie e e eeene e e e eeene e e e e eenn e e e eenne e e eennnnneeeee | aeeevnnnninnnes Joennnd 08/29/2024 ..... JPMORGAN CHASE & C0. rreueeeeeneu e eeeenni e e eeeenee e e e eemen s e e eemnnneeeeemnnnneeeennnnnnaeeeennnnn reeennnnaaeeermnnnnneeeennnnnnerees Joemnnnanereemnnnnannees 6,799,080 [o.eeeeeeeenneeeeeens 6,000,000 |...
79768H-UN-9 ......... SAN FRANCISCO WATER ENTERPRISE ....evveniiiiiiiiiiiiiiiiiiin e esciniisssscnnnis s esernnn s sssnnnnnnsneenns | oeeeeennnnnenes fonnnd 07/18/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 43,500,000 |. .... 43,500,000 ...
735389-Y8-5 ......... SEATTLE WASHINGTON PORT OF .....eeeeeeieeeeemnnnaeeeeennnaeeeeemnnneeeeeennneeeeernnnneeeennnnnneeeenns | severnnnnnnnns Joonnid 08/02/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eereeeeeeeeeie e e e e e e e e e e e e e emee e e e e emnne e e eemnnnnnneeee [ereernnnnneneermnnnnneeeennnnnaeees Joeernnnnneeeeennnnnenes 2,888,825 |oeoiiiiiiiiiiiiiis 2,500,000 |...
837151-32-0 ......... SOUTH CAROLINA PUBLIC SERVICE AUTH ....evvveniiiiiiiiiiiiiiiiiin s essnenniessnnnnns | eeeeeennnineees fonnid 07/24/2024 ..... JPMORGAN CHASE & C0. evvvueniiiiiiiiiiiiiiiii et e s srrri s s sereis e s s rnnna e s sennns [oreernnninsrenrmnnnnnnnesnnnnnnees [oevrnnnnnnneeennnenes 1,987,974 |, 1,800,000 |...
837151-4A-4 ......... SOUTH CAROLINA PUBLIC SERVICE AUTH ...eeeeeieeeeeeeieeeeeeeeee e eeeeene e e e eeeene e e eennneneeeennnns | eevevnnnninnnes Joonnnd 07/24/2024 ..... JPMORGAN CHASE & C0. evreeeeeeennneeeeeeenne e e e eeenne e s e eeennne e e eeennna e e eeemnnneeeeemnnnnnaeeennnnn [oeeernnnnaereermnnnaneeeemnnnnnnees [reeennnnneeeeennnnnaees 2,872,487 |oeiiiiiiiiiiiiinnees 2,620,000 |...
837151-4B-2 . ..| SOUTH CAROLINA PUBLIC SERVICE AUTH 07/24/2024 JPMORGAN CHASE & CO 2,750,000 |.
837151-4C-0 . ..| SOUTH CAROLINA PUBLIC SERVICE AUTH 07/24/2024 JPMORGAN CHASE & CO 3,000,000 |.
837151-4D-8 . ..| SOUTH CAROLINA PUBLIC SERVICE AUTH 07/24/2024 JPMORGAN CHASE & CO N 2,400,000 |.
837151-4R-7 ......... SOUTH CAROLINA PUBLIC SERVICE AUTH ...eeveeieeeeeeieeeeeeeeee e e eeenee e e e eennne e e e eennnneeeennnns | oevevnnninnnns Joennnd 07/24/2024 ..... JPMORGAN CHASE & CO. . 4,626,597 |eevenneeieeinniens 4,220,000 |...
837151-4T-3 ......... SOUTH CAROLINA PUBLIC SERVICE AUTH ....eevvniiiiiiiiiiiiiiiiiin s srennisessnnnnns | eeeeeenninneees fonnnd 07/24/2024 ..... JPMORGAN CHASE & CO. . .... 10,821,600 |. ....10,000,000 ...
451446-AE-8 ......... STATE OF [DAHO SALES TAX REVENUE ...eoreeiiieiiieieeeeeeiee e e eeeeene e e eeennn e e eeennnneeeeennnnnees | oeeernnnninnnns Jonnnd 09/20/2024 ..... JPMORGAN CHASE & CO. . .... 16,662,900 |. .... 15,000,000 |...
451446-AF-5 ......... STATE OF IDAHO SALES TAX REVENUE ......evuniiiiiiiiiiiiiiiiiiin s esernnissesnnnnnnnes | eeeeeennnnneens fonnnd 09/20/2024 ..... JPMORGAN CHASE & CO. . .... 15,800,680 |. .... 14,000,000 ...
451446-AG-3 ......... STATE OF [DAHO SALES TAX REVENUE ...correiiieiiieieeeeeeieee e e e eeeene e e eeenne e e eeennneeeeeennnnees | ovevvnnnnnnnnns Jonnnd 09/20/2024 ..... JPMORGAN CHASE & CO. . .... 14,303,625 |. .... 12,500,000 |...
451446-AH-1 ......... STATE OF IDAHO SALES TAX REVENUE ......evvniiiiiiiiiiiiiiiiieniccciiin s esennnnssssnnnnnnnes | ceeeeennnnnenes fonnnd 09/20/2024 ..... JPMORGAN CHASE & CO. ..eevvvnvnnnnne .. 13,886,040 |. .... 12,000,000 ...
64985T-FV-8 ......... STATE OF NEW YORK SALES TAX REVENU ...eeeeiiieiiiiieeeeeeeee e eeeenie e eeeeeenee e e e ennneeeeennnnnes | oevevnnnnnnnes Joonnnd 09/19/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 9,815,465 |.eevvuniieeiiiins 8,605,000 |...
64985T-FII-6 STATE OF NEW YORK SALES TAX REVENU .....ouiiiiiiiiiiiiiiiiiiiiniicciriis i nescnniinnesnnnnnnns | eeeeeenninenns fonnnd 09/19/2024 ..... BANK OF AMERICA/MERRILL LYNCH .. 11,534,614 |. ..10,185,000 |...
875124-HS-1 . .| TAMPA BAY WTR FLA .. 09/11/2024 RAYMOND JAMES & ASSOCIATES, INC. 2,822,950 |. 2,500,000 |.
875124-HT-9 . .| TAMPA BAY WTR FLA 09/11/2024 RAYMOND JAMES & ASSOCIATES, INC. .. 2,811,700 |. .. 2,500,000 |.
875124-HU-6 . .| TAMPA BAY WTR FLA 09/11/2024 RAYMOND JAMES & ASSOCIATES, INC. 11,202,100 |. .10,000,000 |.
875124-HV-4 . .| TAMPA BAY WTR FLA RAYMOND JAMES & ASSOCIATES, INC. 7,000,000
875124-J6-5 . .| TAMPA BAY WTR FLA RAYMOND JAMES & ASSOCIATES, INC. 2,000,000
875124-H-3 ......... TAMPA BAY WTR FLA ot sssnna s s snnnan s senns | aeeeennnnineees [oannd 09/11/2024 ..... RAYMOND JAMES & ASSOCIATES, INC. 9,225,000 |...
875124-dJ-9 ......... TAMPA BAY WTR FLA < oeeeeeee et e e e e e e e e e e e e e e e nne e e e e e e e e e eennnnnneeenns | seeevnnnninnnes Jonnnd 09/11/2024 ..... RAYMOND JAMES & ASSOCIATES, INC. ...eeeeeeeenieeeeeeeneeeeeeemnee e e e eeenn e e e e eennnneeeennnnnneeeee [oreernnnnnereermnnnnaeeeennnnnnenes Jreernnnnnnneeennnnenees 8,952,130 |oeeiiiiiiiiiiiniinnes 3,500,000 |...
875124-K-6 ......... TAMPA BAY WTR FLA ot sssnna s s snnnan s senns | aeeeennnnineees [oannd 09/11/2024 ..... RAYMOND JAMES & ASSOCIATES, INC. ..euviiiiiiiiiiiiiiiiiie e ecenii e crsni s ennniineenes [orerrnnnnnnnesrrsssnnnesrnssnnees foeveenninnneeennen. 9,285,996 |, 4,700,000 |...
88283K-BR-8 ......... TEXAS TRANSN COMMN CENT TEX TP ..eeeeeeie e e eeee e e e eenn e e e e e e e eenn e e e eennn e e eennnnes | oevevinnninnnes Jonnnd 07/25/2024 ..... WELLS FARGO ... e 8,500,000 |...
88283K-BI-7 ......... TEXAS TRANSN COMMN CENT TEX TP ..eoiiiiiiiiiiiciiiine e seesnin s ennni e ssnnnnnnes | aeeeeennnineens fonnnd 07/24/2024 ..... WELLS FARGO ... .... 15,453,060 |. .... 14,000,000 |...
88283K-BX-5 TEXAS TRANSN COMMN CENT TEX TP ..o eeeeee e e e cenne e e e eeen e e e e e e e e eennen e e ennnnnes | aeeevnnnninnnes Joennid 07/25/2024 ..... Various ... 33,486,500 |. ...30,000,000 |...
88283K-BY-3 . ..| TEXAS TRANSN COMMN CENT TEX TP .. 07/24/2024 WELLS FARGO . 16,875,900 |. .15,000,000 |.
88283K-CF-3 . ..| TEXAS TRANSN COMMN CENT TEX TP .. 07/24/2024 WELLS FARGO 5,535,700 |. 5,000,000 |.
88283K-CG-1 . ..| TEXAS TRANSN COMMN CENT TEX TP .. 07/24/2024 WELLS FARGO 4,410,960 |. 4,000,000 |.
88283K-CH-9 . .| TEXAS TRANSN COMMN CENT TEX TP .. 07/24/2024 WELLS FARGO . 3,832,010 |. 3,500,000 |.
88285A-FW-3 . ..| TEXAS WTR DEV BRD REV ..... 09/27/2024 BANK OF AMERICA/MERRILL LYNCH . 35,852,800 |. . 32,000,000 |.
88285A-FY-9 ......... TEXAS WTR DEV BRD REV . e eeeee e e e eeeee e e eeen e e e e e e e e e e e mnn e e e eennnn e e e eennnnneeeennn | aeeevnnnninnnes Jonnnd 09/27/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ... 46,275,180 |. ....42,000,000 ...
914073-JT-9 ......... UNIVERSITY OF ARKANSAS FAYETTEVILL .eevviiiiiiiiiiiiiiiin i eeccvnineeecnnninnees | eeeevennnneens fonnidd 08/15/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... I LY N R, 3,070,000 |...
914073-KA-8 ......... UNIVERSITY OF ARKANSAS FAYETTEVILL ..eeeieeeieeieeeeeeeie e e eeeen e e e eeeee e e e eennne e e eennnnnees | oevevnnnnnnnns Jeonnid 08/15/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeeeeeeeeie e eeeeeee e e e e e e e e e emene e e e eemnnn e e e eemnnnnaneees [eeeeennnnneneermnnnnaeeeennnnnnnees Joeernnnnnereeennnnanees 2,208,880 |oveviiiiiiiiiiiinnnns 2,000,000 |...
914073-KB-6 ......... UNIVERSITY OF ARKANSAS FAYETTEVILL .eevviiiiiiiiiiiiiiiiiieeccciin e neeecvnninnees | eeeeeennninenns fonnidd 08/15/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eovvreiiiiiiiiii i rrnii s nnnnnieeees orrernnninnnsnnssnnnnssnnnnnnees foevennnnnnnneennnnnnens 1,420,575 |, 1,250,000 ...
914073-KC-4 ......... UNIVERSITY OF ARKANSAS FAYETTEVILL ..eeeieeeieeieeeeeeeie e e eeeen e e e eeeee e e e eennne e e eennnnnees | oevevnnnnnnnns Jeonnid 08/15/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...eeeeeieeeeeeeie e eeeeeee e e e e e e e e e emnne s e e e emnnneseeernnnnneeees [oeeernnnnneseermnnnnaeeeemnnnnnenes [oeeennnnneeeeennnnnnees 9,767,000 |oeeviiiiiiiiinininnns 5,000,000 |...
914073-KD-2 ......... UNIVERSITY OF ARKANSAS FAYETTEVILL .eevviiiiiiiiiiiiiiiin i eeccvnineeecnnninnees | eeeevennnneens fonnidd 08/15/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... R 3,500,000 |...
914073-KL—4 ......... UNIVERSITY OF ARKANSAS FAYETTEVILL ... ...08/15/2024 ..... 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 1,371,6% [.oeeeeeeenieieeinnnnns 1,200,000 |...
914073-KM-2 ......... UNIVERSITY OF ARKANSAS FAYETTEVILL ... ...08/15/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... AT, 752 |oveveieiiiiiiiiis 2,800,000 |...
914073-KP-5 . ..|UNIVERSITY OF ARKANSAS FAYETTEVILL 08/15/2024 BANK OF AMERICA/MERRILL LYNCH 4,209,318 |. 3,770,000 |.
914073-KQ-3 . ..[UNIVERSITY OF ARKANSAS FAYETTEVILL 08/15/2024 BANK OF AMERICA/MERRILL LYNCH 3,297,169 |. 2,965,000 |.
917567-HD-4 . .|UTAH TRAN AUTH SALES TAX REV ..... 08/29/2024 WELLS FARGO ... 1,128,800 |. 1,000,000 |.

917567-HE-2 .........

UTAH TRAN AUTH SALES TAX REV

08/29/2024

WELLS FARGO ...

858,855 |.

750,000 |...
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917567-HF-9 .........[UTAH TRAN AUTH SALES TAX REV .. eeeeeiieeie e e ceeee e e ee e e e e e e e e enn e e e e ennnn e e eennnas | eevnnnnnensnnns [oneend 08/29/2024 ..... 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 1,156,790 [oooeeeeeeieeieeinnnnns 1,000,000 |... 1.C FE
92555F-DG-4 .........[VIA MET TRAN ADVANCED TRANSN D .. N T MO 08/14/2024 ..... RBC DOMINION SECURITIES .. I 5,303,040 |..eeevniiiiiiinnnnnnns 4,870,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,633,999, 541 1,464, 120,000
68245X-AJ-8 .........[ 1011778 BC UNLIMITED LIABILITY CO .... A. 08/06/2024 BANK OF AMERICA/MERRILL LYNCH ...
68245X-AN-1 . ..] 1011778 BC UNLIMITED LIABILITY CO . 07/09/2024 WELLS FARGO ...
68245X-AT-6 . ..] 1011778 BC UNLIMITED LIABILITY CO . 09/03/2024 MORGAN STANLEY ..
83007C-AA-0 . .|6297782 LLC .... 08/14/2024 JPMORGAN CHASE & CO

.| 6207782 LLC
| 6egrre2 Lic
| 6207782 LLC .

83007C-AC-6 .
83007C-AE-2 .
83007C-AG-7 .

08/14/2024
08/14/2024
08/14/2024

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

. 19,998,600 |.
.11,000,000 |
7,499,250 |.

.20,000,000 |
.11,000,000 |
7,500,000 |.

cooo=>

817826-AE-0 7-ELEVEN INC .. 08/05/2024 ..... MORGAN STANLEY ... e e e e e eies [oreeee e e et e e e e e e e e eees [oaeeeee e e 4,147,500 f..ooooennniiiiaenns 5,000,000 |...
00287Y-DT-3 ABBVIE INC 08/05/2024 T O 5,151,000 [oooeeiiiiiiiiiiinns 5,000,000 |...
00774M-8C-8 . ..| AERCAP IRELAND CAPITAL DAC 08/05/2024 MORGAN STANLEY ..... ..5,166,600 |. ..5,000,000 |

00774M-BL-8 . ..| AERCAP IRELAND CAPITAL DAC .. 09/03/2024 RBC DOMINION SECURITIES . 29,824,200 |. .30,000,000 |

00774M-BU-6 ......... AERCAP IRELAND CAPITAL DAC ....vvviieeieiiiiiieeeeiiiee e eeieeeeeeeeineeeeeeens | Do ol 09/03/2024 ..... WELLS FARGO .... 14,765,550 |. .... 15,000,000 |...
00810G-AD-6 ......... AETHON UNITED BR LP ..eeiiiiiiiiiiiee ittt e e e sins | ceeeesininenes [onnd 09/19/2024 ..... B0 O O 7,200,000 |ouvvevreeniiirinnanns 7,200,000 |...
00846U-AQ-4 ......... AGILENT TECHNOLOGIES INC ..eeeeeneiiiiiee et eeiieeees | eeeeeniiieeees [eened 09/04/2024 ..... WELLS FARGO .... 17,975,880 |. ....18,000,000 |...
00846U-AR-2 ......... AGILENT TECHNOLOGIES INC ..eeveeniiiiiieeeiiiiiie et ssinneees | ceeneniinneees [onnd 09/04/2024 ..... L T 9,963,800 |. ....10,000,000 |...
00900L-AY-0 ......... AINMCO 2015-AA AR3 CLO .eeeeiiiiiee e einns | eeeeeniieeees [eend 08/21/2024 ..... NOMURA SECURITIES INTERNATIONAL INC . .... 15,000,000 |. .... 15,000,000 |...
00140N-AW-0 AIMCO 2020-11A ATR2 CLO ...vvveeieeiiiiiiie et innes | eeeeeiieeees [ennd 08/01/2024 ..... JPMORGAN CHASE & CO. ........ce..n. ....25,000,000 |. ....25,000,000 |...
00140J-AB-5 . .| AIMCO 2024-19A SUB CLO . 09/26/2024 BANK OF AMERICA/MERRILL LYNCH .. 1,685,031 |. .. 1,687,500 |.

022249-AU-0 . .. | ALCOA INC . 08/08/2024 BARCLAYS ... . 12,595,083 |. .11,877,000 |.

01609W-AX-0 . .| ALIBABA GROI 09/24/2024 BNP CAPITAL M .. 445,046 |. ..510,000 |.

01883L-AG-8 ALLIANT HOLDINGS INTERMEDIATE LLC . 09/12/2024 ..... MORGAN STANLEY ..8,000,000 | .. 8,000,000 |...
019576-AD-9 ......... ALLIED UNIVERSAL HOLDCO LLC ..eeeeieiiiiiie e eeins | eeeeeiiineees [eened 08/28/2024 ..... EXCHANGE 2,411,969 [, 2,400,000 |...
019576-AE-7 ......... ALLIED UNIVERSAL HOLDCO LLC ..evveieiiiiiiiesiiiiiiiie sttt ssiinene e sins | ceeeeninieeees [onnd 08/01/2024 ..... T O 2,412,000 fooeeeiiiiiiiiiennnns 2,400,000 |...
02352B-AA-3 ......... AMENTUM ESCRON CORP ...t e e einnnees | eeeeeniiiinnees [eeeeed 07/31/2024 ..... Various 7,399,700 foooeeeeniiiiiienns 7,330,000 |...

02352N-AA-7 . .| AMER SPORTS CO 07/16/2024 GOLDMAN, SACHS & CO. 3,609,000 |. 3,600,000 |.
00253X-AB-7 AMERICAN ATRLINES INC e eenes | eeeeeniiienees [eened 09/24/2024 ..... MITSUBISHI UFJ SECURITIES (USA) eeeeeneiieiiee ettt e e e [oreiee e ees [oieeee e e 1,104,672 |l 1,110,000 |...
025816-DV-8 ......... AMERICAN EXPRESS COMPANY ...etiiiieeeiiiiie e ettt innnne e | eeeeesinieeees [oend 08/05/2024 ..... MORGAN STANLEY .... 11,051,400 |. ....11,000,000 |...
025816-DIi-6 ......... AMERICAN EXPRESS COMPANY .....eeeeieeeeeie e | eeeeeniiienees [eeeed 07/22/2024 ..... MORGAN STANLEY ....10,000,000 |. ....10,000,000 |...
02665-FN-6 ......... AMERICAN HONDA FINANCE CORPORATION ......vvvrieiiiiiiiieeiiiiiiiieessiiieneeessiinnee e ssiinnnee s | eeeeeniineenes [onnd 09/03/2024 ..... U.S. BANCORP ..10,000,000 |. ..10,000,000 |...
03027X-AW-0 ......... AMERICAN TOWER CORPORATION ...08/05/2024 ..... MORGAN STANLEY ..

031162-DB-3 ......... AMGEN INC . ...07/23/2024 ..... HSBC SECURITIES, INC. ..

031162-DR-8 .
037833-BZ-2 .

.. | AMGEN INC .
..|APPLE INC .
.| ARCHROCK PARTNERS LP / ARCHROCK PA

MORGAN STANLEY .....
JPMORGAN CHASE & CO

03959K-AD-2 . WELLS FARGO .........

039653-AC-4 L PP [EPP I RO 08/12/2024 ..... JPMORGAN CHASE & CO. .

007036-PC-4 ARMT_05-6A RMBS ........eeieeeeiiiie e eenns | eeeeeniienees [eend 07/01/2024 ..... SCHEDULED PAY UP ... K
04636N-AE-3 . .| ASTRAZENECA FINANCE LLC 08/26/2024 BARCLAYS ..971,385 |.

046353-AT-5 ASTRAZENECA PLC
00206R-KG-6 ......... AT&T INC
00206R-MM-1 . | AT&T INC .....
052528-AT-3 . .. | AUSTRALIA AND NEW ZEALAND BANKING .
.| AVEN 2024 TL A 8/2044 RUBS ..

..... 5,000,000 |...
870,000 ...
1,750,000 |.
.10,000,000 |.

...... 08/05/2024 ..... [MORGAN STANLEY ..
09/05/2024 MORGAN STANLEY ..
09/05/2024 Market Axess .....
09/23/2024 GOLDMAN, SACHS & CO

.. 4,935,200 |.
797,259 |.
1,464,768 |.
.10,000,000 |.

05357#-AA-2 . . 08/06/2024 DIRECT .... 21,714,842 |. 21,714,842 |.
05357#-AB-0 ......... AVEN 2024 TL B 8/2044 RUBS .. 08/06/2024 ..... DIRECT ...

05357#-AC-8 ......... AVEN 2024 TL C 8/2044 RUBS .. 08/06/2024 ..... DIRECT

05368V-AB-2 ......... AVIENT CORP 09/05/2024 ..... JPMORGAN CHASE & CO

8,423,000 ...
...38,100,000 |...

..... 8,506,160 |.
...37,754,010 |.

053773-BJ-5 ......... AVIS BUDGET CAR RENTAL LLC/AVIS BU
067316-AF-6 ......... BACARDI LTD

09/16/2024 ..... MORGAN STANLEY ..
08/27/2024 ... Various
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05523R-AH-0 BAE SYSTEMS PLC -.eeeeeeeeeeeeeeeeeeeeeeiee e e eeeeneeeeeennnaseeeennnneeeeennnnnnseesnnnnnnseeennnnnnees | Dovereernnnnnns Jounnidd 08/27/2024 ..... BNP CAPITAL MARKETS ... eeeeeeeeeeee e e e e eee s e e e ee e e e e e enne e e e e e enne s e e eemnna s e e eennnnnnaeeennnn  eeeennnnaaeeeennnnnneeeennnnnnerees Joemmnnnanreennnniannees 5,063,750 |eevvuueieeennniens 5,000,000 |... .. 105,556 |2.A FE
05523R-AJ-6 . .| BAE SYSTEMS PLC .. 08/05/2024 MORGAN STANLEY 5,094,950 |. 5,000,000 |. . 92,535 |2.A FE ..
058498-All-6 ......... BALL CORPORATION .....eeeeeeneeeeeemnnieeeeeenee e e eeeenne e e e eennnn e e e eemnnnaeeeennnnnaeeeennnnnneneenns | seeernnninnnnes Jonnnd 09/24/2024 ..... BANK OF AMERICA/MERRILL LYNCH 445,59 |. 500,000 |... 3.AFE
05964H-BH-7 ......... BANCO SANTANDER SA ....eviiiiiiiiiiieiiiiiis s ccinii e cennii e e s esnsis s s ensnnn e s sennnnssessesnnnnsees | Dovevvvvnnnnns foonnnd 07/29/2024 ..... SANTANDER INVESTMENT SECURITIES INC .evvvnniiiiiriiiiiiiiiiie i s s snnnniens [oeernnninneernnsisssersennnnees oo, 3,000,000 fouuuiiiviinnnnnninnnnns 3,000,000 |... 3.AFE
060516-LG-2 ......... BANK OF AMERICA CORP . ...08/05/2024 ..... MORGAN STANLEY ...t e e e e e e et e e e e e e e e e e e e e e e ema s e e e e e nnn e e e e eennnnneeeeennnnnnees eeernnnnaeeeennnnnneeeennnnnaenees Joermnnaneneernnnnannees 5,083,000 [eeueeeeemnnnaeeeeens 5,000,000 |... 1.EFE
06051G-MB-2 ......... BANK OF AMERICA CORP .... ...08/12/2024 BANK OF AMERICA/MERRILL LYNCH ... ....40,000,000 [. ....40,000,000 ... 1.6 FE
06368L-8K-5 . ..|BANK OF MONTREAL ... BANK MONTREAL / NESBITT BURNS .10,000,000 |. .10,000,000 |. 1.F FE ..
06368L-8L-3 . ..|BANK OF MONTREAL ... BANK MONTREAL / NESBITT BURNS .20,000,000 |. .20,000,000 |. 1.F FE ..
06406R-BL-0 . ..| BANK OF NEW YORK MELLON CORP/THE MORGAN STANLEY .. 5,195,900 |. 5,000,000 |. 1.F FE ..
06406R-BQ-9 . .| BANK OF NEW YORK MELLON CORP/THE Jane Street Execution Services, LLC . .. 505,945 |. ..500,000 |. 1.EFE ..
06406R-BX-4 BANK OF NEW YORK MELLON CORP/THE .....eeeeeeeneeeemmnnaeeeeenniaeeeeennneeeeennnneeeeernnnneeeeeennnn | sevevnnnninnens Jonnid 07/15/2024 ..... MORGAN STANLEY .... 18,000,000 |. .... 18,000,000 |... 1.EFE
06406R-BZ-9 BANK OF NEW YORK MELLON CORP/THE 07/15/2024 ..... T ) RO KON 5,000,000 fouuriiiiinnnnniinnnnns 5,000,000 |... 1.EFE
06738E-CT-0 . .| BARCLAYS PLC ... D.. 09/03/2024 BARCLAYS ... .. 7,000,000 |. 7,000,000 |. 2.AFE ..
06738E-CU-7 ......... BARCLAYS PLC ... D.. 09/03/2024 ..... BARCLAYS ... ....10,000,000 [. ....10,000,000 ... 2.AFE
06738E-CV-5 ......... BARCLAYS PLC D.. 09/03/2024 ..... BARCLAYS ....10,000,000 |. ....10,000,000 |... 2.AFE
054989-AC-2 . .. |BAT CAPITAL CORP ABS . C.. 08/02/2024 GOLDMAN, SACHS & CO .20,729,710 |. .19,000,000 |. 2.AFE ..
055300-AN-0 . ..|BAT INTERNATIONAL FINANCE PLC ABS . D.. 07/02/2024 DEUTSCHE BANK AG ..469,280 |. ..500,000 |. 2.AFE ..
055451-AZ-1 . ..|BHP BILLITON FINANCE (USA) LTD .. D.. 08/05/2024 MORGAN STANLEY 5,061,500 |. 5,000,000 |. 1.F FE ..
05565E-CN-3 . .. |BMW US CAPITAL LLC C.. 08/07/2024 BARCLAYS . .10,000,000 |. .10,000,000 |. 1.F FE ..
05565E-CP-8 . ..[BMW US CAPITAL LLC C.. 08/07/2024 BARCLAYS . . 11,999,760 |. . 12,000,000 |. 1.F FE ..
05565E-CQ-6 . ..|BMW US CAPITAL LLC C.. 08/07/2024 BARCLAYS . 6,999,440 .. 7,000,000 |. 1.F FE ..
05565E-CR-4 . ..[BMW US CAPITAL LLC C.. 08/07/2024 BARCLAYS . 9,984,100 |. .10,000,000 |. 1.F FE ..
05565E-CS-2 . .. |BMW US CAPITAL LLC C.. 08/07/2024 BARCLAYS . .. 9,972,400 |. .10,000,000 |. 1.F FE ..
097023-CV-5 . .|BOEING CO . 07/10/2024 Various ... . 17,369,465 |. . 18,500,000 |. 2.CFE .. .
097023-DK-8 ......... BOEING CO . 07/25/2024 ..... RBC DOMINION SECURITIES .. .... 25,788,500 |. ....25,000,000 ... 2.CFE .oovennn
097023-D\-4 ......... BOEING CO 07/01/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...evvviniiiiiiiiie it srnni s rnniisneens [oeernnninnsernnsisnssssnnnnnees Joernniinnnnninn, 4,088,480 [...viiiiinnnnniiiinns 4,000,000 |... 2.CFE .ovvnnnen
097751-BX-8 ......... BOMBARDIER INC ... ...07/02/2024 ..... JPMORGAN CHASE & C0. rreeeeeeeneu e eeeenne e e e e emnee e e e eemnn e e eeemnnneeeeemnnnneeeennnnnnseeennnnnn reeennnnaaeeeemnnnaneeeennnnnnerees Joemnnnanereemnnnnannees 1,878,625 [...ccevveieeieiinnnnns 1,900,000 |... 4AFE ...
103730-BU-3 ......... BP CAPITAL MARKETS AMERICA INC .. ...08/05/2024 ..... MORGAN STANLEY 4,998,550 [.....ccvvnnniiiiinnnnns 5,000,000 |... 1.EFE
11135F-BX-8 . ..| BROADCOM INC ... 07/08/2024 BANK OF AMERICA/MERRILL LYNCH . 14,980,350 |. .15,000,000 |. 2.BFE ..
11135F-BY-6 . ..| BROADCOM  INC 08/05/2024 Various ... .23,277,140 |. .23,000,000 |. 2.BFE ..
11135F-BZ-3 . .| BROADCOM INC 07/08/2024 BNP CAPITAL MARKETS . 14,997,450 |. .15,000,000 |. 2.BFE .. .
11135F-CB-5 ......... BROADCOM INC ... 09/26/2024 ..... TD SECURITIES ....10,000,000 ... 2BFE ..ooeeens
11135F-CC-3 ......... BROADCOM INC ... 09/26/2024 ..... SUNTRUST INVESTMENT SERVICES, INC. 4,986,950 |.eevvuniiieiniiins 5,000,000 |... 2BFE .ooeneenn
11136F-CD-1 ......... BROADCOM INC ... 09/26/2024 ..... JPMORGAN CHASE & CO. ..vevvnvvvrnnnnns .. 19,958,600 |. ....20,000,000 ... 2BFE ..ooeeens
114259-AX-2 ......... BROOKLYN UNION GAS CO ... 07/15/2024 ..... WELLS FARGO . eeeeieeeeeeeeee e e e e eeeee e e e e eeene e e e eeemnne e e e eemnnnaaeeeemnnnnaeeeeennnnnseeennnnnnseeennn  [oeeernnnnnereermnnnaneeeennnnnneeee Joeeennnnneeeeennnnneees 1,282,400 |oveviiiiiiiiiiiiinnnns 7,000,000 |... 2.AFE el
114259-AY-0 ......... BROOKLYN UNION GAS CO ... 07/15/2024 ..... WELLS FARGO ... 2.AFE et
12008R-AP-2 ......... BUILDERS FIRSTSOURCE INC ...eeeeeeeeeeenie e e e eeee e e e eeene e e e e eene e e e eemn e e e eennneeeeennnnnes | aevernnniinnnes Jonnnd 09/24/2024 ..... BANK OF AMERICA/MERRILL LYNCH 3.CFE .ereennnn
120568-BD-1 ......... BUNGE LIMITED FINANCE CORPORATION ....eviiiiiiuinieiiiiiineeecniiiieeecenniie s ecnnnineseesnnnneeees | aeeeeennnineens fonnid 09/10/2024 ..... SMBC Nikko Securities America, Inc .. . .. 8,000,000 |... 2.AFE el
120568-BE-9 ......... BUNGE LIMITED FINANCE CORPORATION ......eeeeeeeeeeeeemneieeeeeenneeeeeeennneeeeeenneeeeeennnnnneeees | sevevnnnnnnnnes Joennnd 09/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH .. 14,983,200 |. ...15,000,000 |... 2.AFE
120568-BF-6 . ..|BUNGE LIMITED FINANCE CORPORATION . 09/10/2024 SMBC Nikko Securities America, Inc 4,984,200 |. .. 5,000,000 |. 2.AFE ..
127387-AN-8 . .| CADENCE DESIGN SYSTEMS INC 09/04/2024 JPMORGAN CHASE & CO. . 9,985,800 |. .10,000,000 |. 1.G FE
134429-B0-1 . .| CAMPBELL SOUP COMPANY ........ 09/30/2024 BANK OF AMERICA/MERRILL LYNCH 9,962,600 .10,000,000 |. 2BZ
136375-DR-0 CANADIAN NATIONAL RATLWAY COMPANY .....eeeeeeeeeeeeneieeeeeeeneeeeeeenneeeeeemnneeeeeennnneeeeennn | Avveceniiinnees Joenad 09/16/2024 ..... JPMORGAN CHASE & C0. rreueeeemnni e eeeennn e e eeennee e e eeemen e e eeemnnn e e eeemnnnneeeennnnnaeeennnnnn reeennnnaaeeeemnnnnneeeennnnnaerees Joemnnnanereemnnnnannees 6,986,560 |...ceeeeerrnnareeeens 7,000,000 |... 1.F FE ..
14040H-DG-7 ......... CAPITAL ONE FINANCIAL CORPORATION ...evvvuniiiiriiieiiiiiiiisierciiiis e s ernnin s eeernnnssssnnnnines | oeeeeenninneees fonnid 08/05/2024 ..... T ) RO KON 5,071,750 [oeviiiiiniiiininns 5,000,000 |... 2.AFE
143658-BR-2 ......... CARNIVAL CORP ...07/15/2024 ..... SMBC Nikko Securities America, 3.B FE
14448C-A0-7 ......... CARRIER GLOBAL CORP ...08/05/2024 ..... MORGAN STANLEY 2.BFE
14913U-AQ-3 . .. | CATERPILLAR FINANCIAL SERVICES COR 08/12/2024 BANK OF AMERICA/MERRILL LYNCH 1.F FE ..
12513G-BK-4 . .| COW LLC . 08/12/2024 BANK OF AMERICA/MERRILL LYNCH 2.CFE ..
12513G-BL-2 . .| COW LLC ... 08/12/2024 BANK OF AMERICA/MERRILL LYNCH 2.CFE ..

15679G-AC-6
808513-CD-5

CERDIA FINANZ GMBH .

CHARLES SCHIAB CORPORATION (THE) ...veveeeeessiiieeeeeiiiiieee et

09/24/2024
08/05/2024

JEFFERIES & COMPANY, INC. ........

MORGAN STANLEY .....eseeeeeeette ettt eei e

....................... 5,158,250

..... 7,075,000 |

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

..... 7,075,000 |...

4.B FE
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161175-BZ-6 ......... CHARTER COMMUNICATIONS OPERATING L .eevveeeeeeeennnieeeeemniaeeeeeennieeeeeennnneeeeennnneeeeennnns | oevevnnnninnnns Joonnnd 07/24/2024 ..... BARCLAYS .... 16,363,720 |. .... 24,200,000 ... ..116,307 |2.C FE ..........
164110-A0-4 ......... CHENIERE ENERGY PARTNERS LP ...euviiiiiiiiiiiiiciiiiie e eescnnin e snnnnnnnes | aeeeeennnnnenes fonnidd 08/05/2024 ..... MORGAN STANLEY .. 5,221,850 |eevvriiiiiiiiiins 5,000,000 |... ...29,750 |2.CFE ..........
172441-BH-9 ......... CINEMARK USA INC ... eeeeeee e e et e e e e e e e e e e e e e e e e e e e eenn e e e ennnnnneeennnn | oeeevnnnninnnns Joennnd 07/09/2024 ..... 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 4,050,000 [eeeeeeemnnnneeeeenns 4,050,000 |...
17326F-BK-3 ......... L0 T RPN [SSUUUUURRRRUUUIN RN 08/05/2024 ..... T ) RPN RN 5,046,500 |...cevuiiiiiininnnnns 5,000,000 |...
185899-AP-6 ......... CLEVELAND-CLIFFS INC ...eeeeieeeeeeee e e e e eee e e e eeene e e e e eene e e e e e enn e e e eennnneeeeennnnneeees | oeevvnnnninnnes Joennnd 08/13/2024 ..... WELLS FARGO . eeeeieeeeeeee e e e e eeeee e e e e eeene e e e e eemnee e e e e emnne e e e eemnnnnaeeeennnnnnnneennnnnnnseeennn  [oeeernnnnaneeernnnnaneeernnnnnneeee Joeeennnnneeeeennnnnnne. 4,044,438 |l 4,075,000 |...
886320-AE-3 ......... CLOUD SOFTWARE GROUP INC 07/26/2024 ..... GOLDMAN, SACHS & CO. R 7,750,000 |... .
00141Y-AA-3 ......... CLVR 2021-1A A 08/07/2024 ..... MIZUHO SECURITIES USA INC. . .... 30,028,750 |. ....30,000,000 ... 118,576
18972E-AC-9 ......... CLYDESDALE ACQUISITION HOLDINGS IN ... 08/05/2024 ..... LT RO KON 5,819,500 |..cevvuniiiiiiniinnns 5,840,000 |...
191216-CV-0 ......... COCA-COLA CO ... 08/05/2024 ..... MORGAN STANLEY 4,345,550 e 5,000,000 |...
191216-DY-3 . ..| COCA-COLA CO 08/07/2024 BANK OF AMERICA/MERRILL LYNCH 9,996,800 |. .10,000,000 |.
191216-DZ-0 . ..| COCA-COLA CO ... 08/07/2024 BANK OF AMERICA/MERRILL LYNCH .. 9,991,300 |. .10,000,000 |.
19828A-AD-9 . ..| COLUMBIA PIPELINES HOLDING COMPANY 09/03/2024 MIZUHO SECURITIES USA INC. . . 11,999,520 |. . 12,000,000 |.
19828T-AF-3 ......... COLUMBIA PIPELINES HOLDING COMPANY ... 09/03/2024 ..... MIZUHO SECURITIES USA INC. ... 3,999,800 |.evvvuuniieernnniens 4,000,000 |...
20030N-ED-9 ......... COMCAST CORPORATION .. 08/05/2024 ..... T ) RO RN 5,041,700 [oeriiiiinninniieinns 5,000,000 |...
20752T-AB-0 ......... CONNECT FINCO SARL .... ...00/11/2024 ... JPMORGAN CHASE & C0. rreeeeeeennu e e eeenn e e eeemeie e e e eenen e e eeemnnn e e e eemnnnneeeennnnnaeeeennnnn reeennnnaaeeeennnnnneeeennnnnnerees Joemnnnannreemnnnnnnnees 5,100,000 [.eeveeemnnnneeeeenns 5,100,000 |...
207597-ES-0 ......... CONNECTICUT LIGHT AND POWER COMPAN ... ...08/06/2024 ..... 0 P R KON 6,968,850 [...viiiiirinniiiiins 7,000,000 |...
21036P-BH-0 . ..| CONSTELLATION BRANDS INC MORGAN STANLEY 4,260,400
21039C-AD-6 . .. | CONSTELLIUM SE ... Various ... 3,902,813
21925D-AB-5 . .| CORNERSTONE BUILDING BRANDS INC . DEUTSCHE BANK AG 3,000,000 |. N
21979L-AB-2 CORONADO FINANCE PTY LTD 09/24/2024 ... L0 T ) RO KON 2,375,000 |.eevvrnniiiiiiniinnns 2,375,000 |...
224044-BY-2 . ..| COX' COMMUNICATIONS INC ... 07/03/2024 ..... BARCLAY S ettt et e et e e e e n e e e e e e e e e e nna e e e e e nnnn e e e e ennnnneeeeennnns reernnnnaaeeernnnaneeeennnnnaaeees Joernniaaeee e 8,306,100 |. ...10,000,000 |...
224044-CJ-4 .. | COX COMMUNICATIONS INC . 08/05/2024 MORGAN STANLEY 4,842,850 |. .. 5,000,000 |.
224044-CU-9 ......... [ COX COMMUNICATIONS INC . 08/15/2024 WELLS FARGO 9,964,700 |. .10,000,000 |.
224044-CV-7 . .| COX COMMUNICATIONS INC . 08/15/2024 WELLS FARGO ... 4,993,600 |. 5,000,000

22819K-AB-6 . .| CROWN AMERICAS LLC .
22822V-BA-8 . .. | CROWN CASTLE INC
22822V-BG-5 ......... CROWN CASTLE INC ...

08/06/2024
08/05/2024

Jane Street Execution Services, LLC .
MORGAN STANLEY ........cccevvunnnes

..814,321 |.
5,062,150 |.

5,000,000 |.

08/01/2024 ..... BANK OF AMERICA/MERRILL LYNCH 9,933,200 |. ....10,000,000 |...
22822V-AK-T ......... CROWN CASTLE INTERNATIONAL CORP .... 07/03/2024 ..... BARCLAYS .... 14,252,100 |. .... 15,000,000 |...
126408-HU-8 ......... CSX CORP ..eeieeeeiie e nnnnes | ceeiieeeeeenns [ 08/05/2024 ..... MORGAN STANLEY ...t e e e e e e eiaes [oreeeeeeesiiee e e e e e e e e e e ees [erieeeeeeeeeaaeea e 4,987,800 |.vveeeeeeiiiieannn. 5,000,000 |...
23166M-AC-7 ......... CUSHMAN & WAKEFIELD US INC ...evviiieeiiiiiiiie sttt ssiinene e | eeeeeniineenes [onnd 08/21/2024 ..... B0 O O 2,000,313 [ooeeeriiiiiiiieis 1,850,000 |...
237194-A0-8 ......... DARDEN RESTAURANTS INC ... eens | eeeeeniiinenes [eeend 09/30/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...oeiineeriiiee e [ o 9,981,100 |. ....10,000,000 |...
23918K-AW-8 DAVITA INC 08/08/2024 ..... LT LT e 8,275,000 |..vvvvreeiiiiiiinanns 8,275,000 |...
24703D-BL-4 . .. | DELL TECHNOLOGIES INC 08/05/2024 MORGAN STANLEY 5,253,300 |. 5,000,000 |.
251526-CX-5 ......... DEUTSCHE BANK AG (NEW YORK BRANCH) ........cceoviiumiiiiiiiiiiiiiiieniiiiiceeeniiieeeeesniieeeeeenn | Do ol 09/04/2024 ..... DEUTSCHE BANK AG ... ....10,000,000 |. ....10,000,000 |...
251526-CY-3 ......... DEUTSCHE BANK AG (NEW YORK BRANCH) ........oooeiiiiiiiiiiiiiiiiiieeeeiiieceeeeiiieeeeeeiieeeeeees | Do [l 09/04/2024 ..... DEUTSCHE BANK AG ..eeeeeeitiie e ettt ettt e e e rae e e e e e sinnnees [oreeeeeeeeiiiee e e e e esinneeeeeees [orneeeeeeeineeeeean 5,000,000 |oeveereeeaiiiiennn. 5,000,000 |...
25179M-BH-5 . .| DEVON ENERGY CORPORATION .. 08/19/2024 WELLS FARGO ... 6,991,740 |. 7,000,000 |.
25243Y-BB-4 DIAGEQ CAPITAL PLC .eeeetiiiieeeeiieee et esnneeeeeeesneeeeees | Do [l 08/05/2024 ..... MORGAN STANLEY .. 4,550,400 f......ccnviiiieenns 5,000,000 |...
25278X-AV-1 .........| DIAMONDBACK ENERGY INC ...oovuvriiiiiiiiiiiiieeeiiiiie e e e sins | eeeeeennniees [ 08/05/2024 ..... MORGAN STANLEY ...5,345,250 |. ..5,000,000 |... 122,3%
253393-AF-9 .........|DICKS SPORTING GOODS INC. ....eerieeeiiiiiiieiiiiiiii et eeineee e eeines | reeeeeeeiins o 08/26/2024 ..... Millennium Advisors .. 482,333 |. 540,000 |... ...1,085
25461L-AA-0 ......... DIRECTV FINANCING LLC +eeeiiiiiiieeiiiiiee ettt e e sinns | eeeeesinineeees [oend 09/05/2024 ..... LT T 8,620,846 |....eeviiiiiiiiiinennn. 8,970,000 |... ..209,096
233331-BK-2 ......... DTE ENERGY COMPANY ...08/05/2024 ..... MORGAN STANLEY .. 5,090,300 [..ooeeeuiiiiiianns 5,000,000 |... 121,125
532457-CF-3 ......... |ELI LILLY AND COMPANY .. ...08/05/2024 ..... MORGAN STANLEY , .. 103,792
201011-B0-6 . .. | EMERSON ELECTRIC CO .. 08/05/2024 MORGAN STANLEY 5,000,000 . 12,500
26873C-AB-8 . ..|EMRLD BORROWER LP ..... 07/01/2024 Various ... e | . (4,106)
20278G-BD-9 . .| ENEL FINANCE INTERNATI 08/05/2024 MORGAN STA . ,052, K ,000,000 | . 28,412
203641-BP-2 ENTERGY LOUISIANA LLC ovoiiiiiiiee ittt sninnee e sns | ceeeeniiieeees [onnd 08/06/2024 ..... MIZUHO SECURITIES USA INC. . 4,980,950 [..ooooiiiiiiiiiiiinis 5,000,000 |...
20365T-AP-9 . o |ENTERGY TEXAS INC e nneeeeeeens | rreeeeeeins o 08/12/2024 ..... MORGAN STANLEY 4,964,200 ......ccvvieieeennns 5,000,000 |...
29379V-CD-3 .. . | ENTERPRISE PRODUCTS OPERATING LLC 08/05/2024 MORGAN STANLEY ..... 5,209,950 |. 5,000,000 |.
29379V-0G-6 ENTERPRISE PRODUCTS OPERATING LLC ..oeeieieiiieeeieiiiie e | eeeeeiiieeees o 08/01/2024 ..... MIZUHO SECURITIES USA INC. eeeeeiiinssiiieeeetiiie e e ettt eeeeeiiieeeeeeeiiee [oreeeeeeeeiiiiieeeeeeiiieeeeeeeis [oieieeeeeeiiieeee e 994,000 J.vveereeeeiiianne. 1,000,000 |...
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29379V-CH-4 ......... |ENTERPRISE PRODUCTS OPERATING LLC .. 08/01/2024 ..... MIZUHO SECURITIES USA INC. .. 6,976,410 |. .. 7,000,000 |... 1.G FE
204429-AR-6 ......... [EQUIFAX INC 08/06/2024 ..... WELLS FARGO 590,547 |. 610,000 ...
204429-AX-3 ......... [EQUIFAX INC 08/12/2024 ..... BANK OF AMERICA/MERRILL LYNCH .. 14,995,200 |. .... 15,000,000 ...
29390X-AA-2 . .. |EQUINIX EUROPE 2 FINANCING CORPORA 08/05/2024 ..... T R RO . T [+t 11| EO . 5,000,000 |...
29444U-BU-9 ......... [EQUINIX INC 08/05/2024 ..... MORGAN STANLEY ...t e e ettt e e et e e e e e e s e e e e e e e e e eene e e e e ennn s e e e ennnnnnneeeennnnnnes [oeeernnnnnnreermnnnaneeeennnnnnenee [oeeennnnneeeeennnneeees 4,702,400 |oooiiiiiiiiiiiiinnns 5,000,000 |...
20450Y-AC-3 . .. | EQUIPMENTSHARE..COM INC . 09/12/2024 ..... T R R RO 311 - (1) EO . 4,000,000 |...
29450Y-AB-5 ......... EQUIPMENTSHARECOM INC ... 07/16/2024 ..... WELLS FARGO . eeeeeeeeeeeeee e e e e emeee e e e e eeen e e e e eemnne e e e eeennaaeeeemnnnnaeeeennnnnnaseeennnnnnseeennn  [oeeernnnnnareermnnnnneeeennnnneeee Jreeennnnnneeeennnnneees 279,875 |oiiiiiiiiiiiins 4,100,000 |...
26884T-AV-4 ......... ERAC USA FINANCE LLC .... 08/05/2024 ..... T R RPPPPRE. I 1< 1R ) EO . 5,000,000 |...
29670G-AJ-1 ......... ESSENTIAL UTILITIES INC 08/08/2024 ..... RBC DOMINION SECURITIES .. ..10,000,000 |...
300400-AT-5 . ..| EVERSOURCE ENERGY ..... 08/05/2024 MORGAN STANLEY ..... 5,000,000 |.
30161N-BJ-9 . .| EXELON CORPORATION . 08/05/2024 MORGAN STANLEY .. 5,000,000 |.
30231G-BE-1 . ..| EXXON MOBIL CORP 08/05/2024 MORGAN STANLEY .. N 5,000,000 |.
31428X-BV-7 ......... FEDEX CORP ... e eeeeee e e e eeeee e e e e e s e e e e e e e e e e mne e e e e e nnnn e e e e ennnn e e e e eennnnneeeeennnnnneeens | seeevnnniinnens Jonnnd 08/05/2024 ..... 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 4,688,350 |.eevvuuiiiieiiiiins 5,000,000 |...
316773-DM-9 ......... FIFTH THIRD BANCORP .....uiiiiiriiiiiiiiiiie s cinii e eresi s reniis s ennnis s s snnnnn s ssnnnnnnnes | aeeeennnnnnenes foannd 09/03/2024 ..... RBC DOMINION SECURITIES ..eevvenniiiiiiiiieeiiiiii e e e cesiis e s cesii e e s ernn e e s snsnn s e nnnnnnneees [oesrnnnnnnesennnnnnssssnnnnnnnnees Joniinnnnnnnn, 5,000,000 fouuriiiiinnnnniininnns 5,000,000 |...
33767B-AF-6 ......... FIRSTENERGY TRANSMISSION LLC ....eeeeeeeeeeeeeieeee e e e eeeeee e e e eeene e e e e eenne e e e emnnneeeeennnnnes | oeeevnnnninnnes Jonnad 09/03/2024 ..... MORGAN STANLEY ... e e e et e e et e e e e e e e e e e e e e e e e e e e e e e ennn e e e e ennnnnnneeeennnnnnes [oeeernnnnnereermnnnaneeeennnnnneees [reeennnnneeeeennnnenees 4,991,500 |oooiiiiiiiiins 5,000,000 |...
337738-BM-9 ......... LS = R [SUUUURRRRRUUU RN 08/01/2024 ..... LS R R KRR (1 EO Y 1,000,000 |...
34417V-AA-5 ......... FOCUS FINANCIAL PARTNERS LLC ..eveeeeeeeennieeeeeeene e e e eeenie e e e e eenne e e e eemnee e e e eennnneeeennnns | eevevnnnninnens Joennid 09/10/2024 ..... RBC DOMINION SECURITIES ..
34960P-AD-3 ......... FORTRESS TRANSPORTATION AND INFRAS .....ccevvrieiiiiiiiiiiniiiiiiiiseeeciniis e eesrnni e eeennnninneenns | eeeeeennnnneees fonnid 07/02/2024 ..... JEFFERIES & COMPANY, INC.
34960P-AG6 ......... FORTRESS TRANSPORTATION AND INFRAS .....eeeeeieeeeeenneeeeeeeen e e eeeenn e e e eeennneeeeernnnnneeeeens | oeeernnnnnnnnns Joennid 07/08/2024 ..... CANTOR FITZGERALD
35908M-AD-2 FRONTIER COMMUNICATIONS CORP .....eevvvrreniiiiriiiiieiciiiis e s ciniis e ssrnnnn s sesnnnnnssesnnnnnnnees | oeeeeennnnnenns founid 08/06/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
36485M-AN-9 . .| GARDA WORLD SECURITY CORP ... 07/22/2024 BANK OF AMERICA/MERRILL LYNCH
366504-AA-6 GARRETT MOTION HOLDINGS INC ..uuvviiiiiiiiniiiiiiiiineeeciiii e ccenie e e ensnin s ennni s s ennnnnnes | aeeeeennnnneens fonnnd 07/10/2024 ..... L0 T ) RO KON 3,310,875 |.eevviiiiiiiiiis 3,240,000 |...
367398-AA-2 ......... GATES CORP ... eeeeeee e e e eeeee e e e e e e s e e e e ene s e e e e enne e e e e e nnnn e e e e ennnnneeeennnnnnaeeennnnnnneeens | seeerenniinnens Jonnnd 07/02/2024 ..... GOLDMAN, SACHS & C0. ...eeeeeerrueeeeeennu e e e eeenn e e e e eenne e e e eeenn e e e eeenna s e e eennnnnneeeeennnnnns reeennnnsaeeeemnnnaneeeernnnnnerees Joermnnaereennnnnannees 1,020,000 [-oeeeemennneeeeennnnns 1,000,000 |...
36266G-AA-5 ......... GE HEALTHCARE TECHNOLOGIES INC .....iivviviiniiiiiiiiinieiciiin e eecenii s ernnnis s snnnnnssssnnnnns | ceeeeennnnneees fonnnd 08/07/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... 4,994,050 [....ccvvunnniiiiinnnnns 5,000,000 |...
36267V-AK-9 ......... GE HEALTHCARE TECHNOLOGIES INC .....eieeeeeeeeeeeeenieeeeeemneeeeeeeeeneeeeeennneeeeeennnneeeeennnns | oevevnnnnnnnnns Jonnid 08/05/2024 ..... MORGAN STANLEY 05,326,900 |oeeeeuiiieiiiiiies 5,000,000 |...
370334-CG-7 ......... GENERAL MILLS INC ..vvveiiiiiiiiiii et eennn s cnnnn s snnnnnns | aeeeeennnnnenns [oannd 08/05/2024 ..... MORGAN STANLEY 24,959,550 |iiiiiiiiiiii 5,000,000 |...
37045X-EV-4 ......... GENERAL MOTORS FINANCIAL €O INC ....eeeeeeeeneeeeemnniaeeeeeenneeeeeeenne e e eeennnneeeeennnnneeeenne | oevevnnnninnnns Jonnnd 08/05/2024 ..... MORGAN  STANLEY ... et e e et et e e e e e e e e e e e e e e e e e mn s e e e eenna e e e e eennnnseeeennnnnnaes eeeennnnaeeeennnnnneeeennnnnnerees Joemmnnnanreernnnnannees 5,101,600 [oeeeeeeennneeeeeenns 5,000,000 |...
37045X-EZ-5 . ..| GENERAL MOTORS FINANCIAL CO INC . BNP CAPITAL MARKETS . 15,137,550 |. .15,000,000 |.
37940X-AB-8 . ..| GLOBAL PAYMENTS INC .. MORGAN STANLEY .. .. 4,617,800 |. .. 5,000,000 |.
3714H-AL-0 . ..| GNRT 2023-11A A1R CLO .. JPMORGAN CHASE & CO . 22,500,000 |. .22,500,000 |.
38141G-B2-9 ......... GOLDMAN SACHS GROUP INC/THE . GOLDMAN, SACHS & CO. ....10,000,000 |. ....10,000,000 |...
38141G-B3-7 ......... GOLDMAN SACHS GROUP INC/THE ....evvuiniiiiiiiiiiee i cevii e svni e cnnnnnseenenns | aeeeennninneens fonnnd 07/16/2024 ..... GOLDMAN, SACHS & CO. ...30,000,000 {. ....30,000,000 ...
38141G-WV-2 ......... GOLDMAN SACHS GROUP INC/THE ....eeeeeeeeeeeeee e e e e eeeee e e e ee e e e e e e e e e e eenn e e e eennnneeeeennn | oevevnnnnnnnnns Jeennid 08/05/2024 ..... MORGAN STANLEY ... et e e et e et e e e e e s e e e e e e e e e eene e e e e ennn s e e e ennnnnnneeeennnnnnes [oeeernnnnnereermnnnaneeeennnnnneees [reeennnnneeeeennnnneees 4,832,500 |oeoviiiiiiiiiiiiinnis 5,000,000 |...
38869A-AC-1 ......... GRAPHIC PACKAGING INTERNATIONAL LL ...ovvvveiiiiiiiiiiiiiiciiiiin i sescnrisnesvnnninenenns | eeeeeennnineens fonnid 08/20/2024 ..... MUFG SECURITIES AMERICAS INC ....oeeiiiuiniiiiiiiiie e e ciiii e eeeii e seeni s s cnsnn e s snnnnnnnes [oeessnnnnnnnesrnssnnnnnesnnnnnnnees foevrnnnnnneeeennnnnnens 1,706,625 |, 1,850,000 ...
398905-AQ-2 ......... GROUP 1 AUTOMOTIVE INC ..eeeeete e e e eeeee e e e e e e e eene e e e e e e e e e nn e e e e emnneneeeennnnnns | aeeevnnnnnnnnes Joennnd 08/05/2024 ..... 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 4,801,500 [o.eeeeeemennaeeeeens 4,800,000 |...
402635-AT-3 ......... GULFPORT ENERGY OPERATING CORP .......euiiiiirrinniiiiiiiiiniiiiiniiseeecrnnisssennnnnssssnnnnnsneanns | aeeeeennnnnenes founnd 09/03/2024 ..... O O R RN 4,625,000 |..eevunniiiiiinninnnnns 4,625,000 |...
41984L-AB-3 ......... HAWATTAN BRAND INTELLECTUAL PROPER ......ceerrueeeeemnneneeeeemnneeeeeenniseeeeennneeeeeennnneeeees | cevevnnnnnnnnns Jonnid 07/26/2024 ... | EXCHANGE .....eeeeeeeeeeee e e e eee e e e ee e e e e e e e e e e e e e e e ee s s e e e eennnan e e e eennnnneeeennnnns reernnnnaeeeennnnnanneeernnnaneees Jrerrniaaereern s 3,963,671 |.
404119-C0-0 01NN [SSUUUUURRRRUUU RN 08/05/2024 ..... T ) RO KON 5,101,150 |.
404119-CT-4 . ..|HCA INC WELLS FARGO ...... . 12,223,680 |. . 12,000,000 |.
404121-AK-1 . ..|HCA INC JPMORGAN CHASE & CO 4,992,700 5,000,000
404121-AL-9 . ..|HCA INC ... WELLS FARGO ...... 7,994,800 8,000,000
422185-AK-4 . .. |HEALTH CARE SERVICE CORP MUT LEG R MORGAN STANLEY . 10,234,000 |. .10,000,000 |.
423452-AH-4 .. |HELMERICH AND PAYNE INC ... WELLS FARGO ...... . 24,989,500 |. .25,000,000 |.
423452-AJ-0 ......... [HELMERICH AND PAYNE INC ...coiviiiiniiiiiiiiieeiciii e eena e s esnni e e ennnanns | eennnnneeeeenns [oonesd 09/10/2024 ..... GOLDMAN, SACHS & CO0. .... 19,976,600 [. ....20,000,000 ...
423452-AK-7 . .. [HELMERICH AND PAYNE INC ....eeeereieeeeeeene e e e eeen e e e e eeene e e e e e e e e e e ennn e e e eennnneeeeennnn | cevvvnniinnens Jonnnd 09/10/2024 ..... MORGAN  STANLEY ...t e e e et e e e e e e e e e e e e e e e e e mn s e e e eennnn e e e eennnnseeeennnnnnaes eeeennnnaeeeennnnnneeeennnnnnerees Joemmnnaanneennnniannees 9,967,000 |. ....10,000,000 |...
42824C-BR-9 ......... [HEWLETT PACKARD ENTERPRISE CO ....cevvvunniiiiiiiiiiieiiiiie e cceiii e e eesni e e sesnna e e ssnnnnnneees | eennnnneeeeenns [ooned 09/12/2024 ..... JPMORGAN CHASE & CO. . N 9,000,000 |...
42824C-BS-7 ......... HEWLETT PACKARD ENTERPRISE CO .....eeeeeeeeeeeeeenn e e e e eenee e e e eeene e e e eeen e e e e ennn e e eennnnnns | aeeevnnnninnnns Joonnnd 09/12/2024 ..... MIZUHO SECURITIES USA INC. . .... 19,990,600 |. ....20,000,000 ...
42824C-BT-5 ......... HEWLETT PACKARD ENTERPRISE €0 .....iiiiivuunniiiiiiiiiiiiiiiiiniiieiiiniinessesinnneseessnnnsesseesnnnns | aeeeresnnnnenes |ounnsd 09/12/2024 ..... JPMORGAN CHASE & CO. ......... .. 19,978,800 ). ...20,000,000 |...
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42824C-BU-2 ......... [HEWLETT PACKARD ENTERPRISE €O ...eeerreeeeeeemnueeeeennneeeeemnnaeeeeeennneseeeennnaneeeeennnnneees | sevsnnnnennenns [onees 09/12/2024 ..... JPMORGAN CHASE & CO. ......... ... 13,687,3% |. .... 13,700,000 |... 2BFE .ooeneenn
42824C-8V-0 . .. |[HEWLETT PACKARD ENTERPRISE CO ....ceevvvreniiiiiiiiiieeiiiiiii e ceiii e ecviinesscvsnii s snnnnnns | eeeeennnineenes fonnnd 09/12/2024 ..... MIZUHO SECURITIES USA INC. . ... 24,769,500 [. ....25,000,000 ...
42824C-BIi-8 ......... HEWLETT PACKARD ENTERPRISE CO .....eeeeeeeeieeeeemnn e e e eeenne e e eeeenie e e e eeene e e e ennn e e eeennnnns | ceeevnnnnnnnes Joennnd 09/12/2024 ..... JPMORGAN CHASE & C0. rreeeeeeennu e e eeenn e e eeemeie e e e eenen e e eeemnnn e e e eemnnnneeeennnnnaeeeennnnn reeennnnaaeeeennnnnneeeennnnnnerees Joemnnnannreemnnnnnnnees 9,808,600 |. ....10,000,000 |...
437076-DC-3 ......... LS 1R [SSUUUUURRRUUUI RN 08/05/2024 ..... T ) RPN RN 5,102,700 [oeriiiiinnnnniiiennns 5,000,000 |...
43734L-AA-4 ......... HOME POINT CAPITAL INC ..eeeeeeiieeeeeeeeee e e e eeen e e e eeene e e e e e e e e e ennan e e e e e nnne e e eennnnnns | oeeevnnnninnnns Joennad 08/06/2024 ..... Jane Street Execution Services, LLC ....
438516-CY-0 ......... HONEYWELL INTERNATIONAL INC ...ciiviiiiniiiiiiiiii e cciii e cnvni s eevni e sennnnnneeens | aeeeennnnnneees fonnnd 08/05/2024 ..... MORGAN STANLEY . N .. 5,000,000 |...
44107T-BC-9 ......... HOST HOTELS & RESORTS INC ...eeeeeeeeeeenieeeeeeeeee e e e eeeeee e e e eeenne e e e e ennne e e e eennnnneeeennnnnns | oeeernnnninnnns Jonnnd 08/07/2024 ..... GOLDMAN, SACHS & CO. .. 14,772,900 |. .... 15,000,000 ...
LR N o R (U R 08/05/2024 ..... MORGAN STANLEY 4,871,150 [oiiiiiiniinieeens 5,000,000 |...
44891A-DF-1 ......... HYUNDAT CAPITAL AMERICA ....eeeeeeeeeeeeie e e e eeee e e e eeene e e e eeene e e e e e e e e e eennnneeeennnnnnes | oevernnniinnnes Jonnad 09/23/2024 ..... RBC DOMINION SECURITIES .. 4,995,700 |eeveuneieeennnins 5,000,000 |...
44891A-DG-9 . .. |HYUNDAT CAPITAL AMERICA 09/23/2024 RBC DOMINION SECURITIES .10,000,000 |.
44891A-DH-7 . .. |HYUNDAI CAPITAL AMERICA ... 09/23/2024 RBC DOMINION SECURITIES .. .10,000,000 |.
451102-CG-0 . ..| ICAHN ENTERPRISES LP / ICAHN ENTER 07/23/2024 JEFFERIES & COMPANY, INC.
449934-AD-0 ......... [ IMS HEALTH INCORPORATED 09/25/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
45669E-AD-8 ......... INDX 2007-AR5 CM RMBS 07/01/2024 ..... SCHEDULED PAY UP ...
45780R-AA-9 ......... INSTALLED BUILDING PRODUCTS INC .... 07/12/2024 ..... Various
45866F-AV-6 ......... INTERCONT INENTAL EXCHANGE INC . 08/05/2024 ..... MORGAN STANLEY
46284V-AC-5 ......... IRON MOUNTAIN INC 09/05/2024 ..... JEFFERIES & COMPANY, INC.
46285M-AA-8 ......... IRON MOUNTAIN INFORMATION MANAGEME ... 07/16/2024 ..... JPMORGAN CHASE & CO. . N
476920-AA-1 ......... JETBLUE AIRWAYS CORPORATION .....eeeeeeeeeeeeeeenee e e eeennee e e e eennn e e e e eenn e e e eennnneeeeennnnnes | oevevnnnnnnnnns Joennnd 08/13/2024 ..... 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 4,073,883 |eeveeiieeiniies 4,100,000 |...
24422E-XB-0 JOHN DEERE CAPITAL CORP ..eevvieiiiiiiii e ceiii e cerii e cesni e s enni s s ennnan e s s esnnnnneeens | aeeesnnnnnnenes founnd 08/05/2024 ..... T ) RO KON 5,118,450 |.oevvuniiiiiiiiins 5,000,000 |...
24422E-X-4 . .. | JOHN DEERE CAPITAL CORP 09/03/2024 MUFG SECURITIES AMERICAS INC .10,000,000 |. .10,000,000 |.
46647P-AR-7 . ..| JPMORGAN CHASE & CO .. 08/05/2024 MORGAN STANLEY .. .. 4,888,350 |. .. 5,000,000 |.
46647P-EK-8 . ..| JPMORGAN CHASE & CO ..... 07/15/2024 JPMORGAN CHASE & CO .10,000,000 |. .10,000,000 |.
487526-AC-9 . .. |KEHE DISTRIBUTORS LLC/KEHE FINANCE Various ... 5,195,500 5,050,000
49271V-AJ-9 . .|KEURIG DR PEPPER INC ... BARCLAYS . 6,462,820 7,000,000
49271V-AP-5 KEURIG DR PEPPER INC ...evveniiiiiiiiiiiiiiiii s iecieii s ernsis s snnnn s essnnnnnssssnnnnns | aeeevennnnnenes foannd 08/05/2024 ..... MORGAN STANLEY .. 4,889,350 |..eevunniiiiiiiiinns 5,000,000 |...
494553-AD-2 ......... [KINDER MORGAN INC ...eeeeeeeeeeieene e e e e eee e e e e e e e e e e e e e e e e e e e e e enn e e e e e ennnneeeennnnn | eevsnnnnensnnns [eaeend 08/05/2024 ..... MORGAN STANLEY 5,067,100 [oeeereeeennnaeeeennns 5,000,000 |...
49456B-AZ-4 . o[ KINDER MORGAN INC ...eiiiiineiieiiiis e evn s ennna s e esnnnnnseeens | oeeeennnnnenes [ouand 07/22/2024 ..... MUFG SECURITIES AMERICAS INC 4,992,150 [...cevvvnnnniiiiinnnnns 5,000,000 |...
49456B-BA-8 KINDER MORGAN INC .....eeeeeeeeeeeeee e e e e eee e e e eeee e e e e e e e e e e e enn e e e e eennnneeeeennnnneeees | seeevnnnninnnns Jonnnd 07/22/2024 ..... BANK OF AMERICA/MERRILL LYNCH 4,977,100 [oeeeieeinnieeeeeens 5,000,000 |...
A82480-AL~4 .........[KLA CORP .oiierii ittt ssrnana s | eeennnneeeeenns [oened 08/05/2024 ..... MORGAN STANLEY 5,031,900 |eevvunniiiiiinininns 5,000,000 |...
500255-AX=2 .....ccen [KOHLS CORP .....eeeeeeieeeeeeeee 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 nnnn e e e e ennnnneeeennnnnnneees | sevssinnenennnn [ereend 07/15/2024 ..... MORGAN STANLEY .. 840,000 [eeueieeennnieeeeens 1,000,000 |...
50076P-AA-6 . ..| KRAKEN OIL & GAS PARTNERS LLC . 07/23/2024 WELLS FARGO ... 4,050,000 |. .. 4,050,000 |.
501044-DR-9 . .. | KROGER CO . 08/20/2024 WELLS FARGO . 14,999,400 |. .15,000,000 |.
501044-DS-7 . .. | KROGER €O . 08/20/2024 WELLS FARGO . 14,997,000 |. .15,000,000 |.
501044-DT-5 . .. | KROGER CO . 08/20/2024 WELLS FARGO . 14,984,250 |. .15,000,000 |.
501044-DU-2 . .. | KROGER €O . 08/20/2024 WELLS FARGO . 11,995,320 | . 12,000,000 |.
501044-DV-0 ......... KROGER €O ... eeeeeeeueeeeemnne e e eeeenne e e e e eenee e e eernnnaeeeeennnneeeeennnnnaeeeennnnneeeennnnnnneeenns | seevvenniinnens Jonnnd 08/20/2024 ..... WELLS FARGO ... .. 14,962,050 |. .... 15,000,000 |...
501044-DIi-8 ......... LR [ RN 08/20/2024 ..... WELLS FARGO ... 6,971,160 [.oviiviininnninnnns 7,000,000 |...
501044-DX-6 ......... KROGER €O ... eeeeeeeueeeeemnne e e eeeenne e e e e eenee e e eernnnaeeeeennnneeeeennnnnaeeeennnnneeeennnnnnneeenns | seevvenniinnens Jonnnd 08/20/2024 ..... WELLS FARGO ... 6,968,850 |...oeeeeeeeniaeeeeens 7,000,000 |...
502431-AM-1 ......... L3HARRIS TECHNOLOGIES INC ..ivvvveeniiiiiiiisi i ernris s nnnnns s snnnnnns | eeeeeenninneees fonnsd 08/23/2024 ..... WELLS FARGO 3,988,120 |.eevvveniiiiiiiiinns 4,000,000 |... .
502431-AN-9 ......... L3HARRIS TECHNOLOGIES INC ..eeeeeeeieeeenieeeeeeeeie e e e eeeee e e eeeee e e e e ennne e e e eennnneeeeennnnnes | oeeevnnnninnnns Joonnid 07/02/2024 ..... DEUTSCHE BANK AG ... 1,538,696 |.eeeeeeeennneeeeenns 1,900,000 |... . 15,960 [2.B FE ..........
502431-AV-1 ......... L3HARRIS TECHNOLOGIES INC ..ivvvereeiiiiiiiiisiiiciiiis i errriis s ennnns s sesnnnnnns | aeeeeennnnneees fonnnd 07/29/2024 ..... MORGAN STANLEY 9,865,100 |. ....10,000,000 ...
501680-AF-2 ......... LABL INC ...09/26/2024 ..... BANK OF AMERICA/MERRILL LYNCH ..11,982,000 |. ..12,000,000 |...
50540R-AX-0 ......... LABORATORY CORPORATION OF AMERICA .. ...08/06/2024 ..... Market Axess .. 472,270 |. 500,000 |...
50540R-AZ-5 . .. | LABORATORY CORPORATION OF AMERICA 09/16/2024 WELLS FARGO 3,997,240 |. 4,000,000 |.
50540R-BA-9 . .. | LABORATORY CORPORATION OF AMERICA 09/16/2024 WELLS FARGO ... .. 9,960,800 |. .10,000,000 |.
50540R-BB-7 . .| LABORATORY CORPORATION OF AMERICA .. 09/16/2024 BANK OF AMERICA/MERRILL LYNCH . 14,963,250 |. . 15,000,000 |.

505742-AM-8 .........

LADDER CAPITAL FINANCE HOLDINGS LL ...

09/05/2024

JEFFERIES & COMPANY, INC. ........

673,516 |.

690,000 |...
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53229K-AA-T ......... LIGHTNING POWER LLC ...eeeeenieeeeeennieeeeeeeee e e eeeene e e e eemnn e e e eemnnn e e eeernnnnneeeennnnnnnneenns | seevvnnniinnnns Jonnnd 08/23/2024 ..... Various ... .... 19,965,000 |. .... 19,900,000 ... ...3,424 [3.CFE ..........
538034-AN-9 ......... LIVE NATION ENTERTAINMENT INC ..eevvviniiiiiiiiie i ernni e ssnnnninneenns | eeeeeenninneees fonnnd 09/24/2024 ... LT RO KON 1,017,756 [oooeveiiiiiiiiiinnnnns 1,020,000 ... . 14,675
539830-CC-1 ......... LOCKHEED MARTIN CORPORATION ...eeereeeeeeeenneeeeeenne e e e eeeie e e e eeenne e e e e eenn e e e eennnnnneeeeennn | oeevvnnnnnnnnns Joennnd 08/05/2024 ..... 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 5,058,050 |.eevvuniiieinniiens 5,000,000 |... .. 116,875
548661-EQ-6 ......... LOWES COMPANIES INC ..vvvniiiiiiniiiiiiiiiis e s renii s eenni s s snnnne s snnnnnnnes | aeeeeennnnnenes fouand 08/05/2024 ..... T R ROPPPPE . T 1<+ 1Y 1s1) B EO . 5,000,000 |...

55955K-AL-8 ......... MAGNE_29-R ..o e | eeeeeniinenees [eend 08/14/2024 ..... MORGAN STANLEY .. ....33,800,000 |...
563571-AN-8 ......... MANITOWOC COMPANY INC (THE) w.vvveeeiiiiiieesiiiiiiiie e ettt ssiiene e siinene e sins | eeeeeniinneees [oend 09/06/2024 ..... Various e 5,125,000 ...
571903-B0-5 ......... MARRIOTT INTERNATIONAL INC ...eveeieeeiiiiie e eees | eeeeesiiieeees [eened 08/05/2024 ..... MORGAN STANLEY 5,044,900 ......cccnviiiiennnns 5,000,000 |...
571903-BR-3 ......... MARRIOTT INTERNATIONAL INC ....vvviieiiiiiiiiee sttt siinen e e | ceeeeniineeees [onnd 08/08/2024 ..... JPMORGAN CHASE & CO. . .. 24,924,500 |. ....25,000,000 |...
571903-BS-1 ......... MARRIOTT INTERNATIONAL INC ...eveiieeeiiiiie e | ceeeeniiienees [eened 08/08/2024 ..... JPMORGAN CHASE & CO. . K ....10,000,000 |...
576291-35-7 . .. | MASSMUTUAL. GLOBAL FUNDING 11 09/10/2024 JPMORGAN CHASE & CO. . . 14,979,450 |. . 15,000,000 |.
576485-AH-9 . .. | MATADOR RESOURCES CO . 09/20/2024 BANK OF AMERICA/MERRILL LYNCH 5,000,000 |. 5,000,000 |.
808541-AC-0 . .| MATIV HOLDINGS INC ... 09/24/2024 JPMORGAN CHASE & CO. . 4,550,000 |. 4,550,000 |.
577128-AC-5 MATTHENS INTERNATIONAL CORPORATION .....ceiiuiiiiiieeeiiiiiie et eeeiies | eeeeeniiiinees [eeeed 09/23/2024 ..... TRUIST BANK et e e e sinne e e e ees [ereeee e e e eeins [oeeeeeeeeineeeeeenn 5,625,000 [l 5,625,000 ...
58013W-FJ-8 MCDONALDS CORPORATION ....vvteeeeeeiiiieee e ettt e e e e sinnes | ceeeesinneeees [oend 08/05/2024 ..... 0T O PR N - | 5,000,000 |...
58769J-AT-4 . .. | MERCEDES-BENZ FINANCE NORTH AMERIC 07/29/2024 Var ious .10,000,000 |
58769J-AV-9 ......... MERCEDES-BENZ FINANCE NORTH AMERIC .......cooiiiiiiiiiiiiiiiiiiieiiiiiiieecsiiieneessiieeeeeessens | o ol 07/29/2024 ..... RBC DOMINION SECURITIES ...uuvvtieeeeiiiiteee e ettt e e e e s s [orbneeesssinn e e e s s sinnreessss [obbeeaeessnneeaaeeas 5,000,000 |..vvevreeiiniiiinanns 5,000,000 |...
30303-85-4 ......... META PLATFORMS INC ...t eineeee e | eeeeesiiienees [eened 08/07/2024 ..... BANK OF AMERICA/MERRILL LYNCH ....oeiineeeieiie e o e o 9,980,700 |. ....10,000,000 |...
303031-8T-2 ......... L B PP [EPP O RO 08/07/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ....10,000,000 |...
303031-8U-9 ......... META PLATFORMS INC ... | eeeeesiiienees [eeeed 08/07/2024 ..... MORGAN STANLEY K ....10,000,000 |...
303031-8V-7 ......... META PLATFORMS INC ...ttt sinenee e | ceeeeninneeees [oend 08/07/2024 ..... JPMORGAN CHASE & CO. . .... 14,940,150 |. .... 15,000,000 |...
30303-8i-5 META PLATFORMS INC ... eineeee e | eeeeeniiienees [eeeed 08/07/2024 ..... JPMORGAN CHASE & CO. . ... 24,892,000 |. ...25,000,000 |...
505017-BE-3 . .. |MICROCHIP TECHNOLOGY INCORPORATED 08/05/2024 MORGAN STANLEY .. .. 5,094,350 |. ..5,000,000 |
505112-BV-4 . ..|MICRON TECHNOLOGY INC 08/05/2024 MORGAN STANLEY .. 5,428,600 |. 5,000,000 |.
61747Y-FA-8 . ..| MORGAN STANLEY ... 08/05/2024 MORGAN STANLEY .. 5,066,900 |. 5,000,000 |.
61747Y-FS-9 . .. | MORGAN STANLEY 07/17/2024 MORGAN STANLEY .. ..6,000,000 | 6,000,000 |
61747Y-FT-7 . .| MORGAN STANLEY ... 07/17/2024 MORGAN STANLEY .. .11,000,000 |. .11,000,000 |.
626717-AP-7 MURPHY OIL CORPORATION ....eeeeeeeeeiie et einns | ceeeeniiienees [eeeed 09/19/2024 ..... JPMORGAN CHASE & CO. .eeeeeieeeee ettt e e eirnnees [orneeee e et e e e e e e e e es [ereeee e e 7,000,000 |-ooenriiiiaeeiiiens 7,000,000 |...
637432-PC-3 ......... |NATIONAL RURAL UTILITIES COOPERATI ... RBC DOMINION SECURITIES .. .... 19,849,800 |. ....20,000,000 |...
63861C-AG-4 . .| NATIONSTAR MORTGAGE HOLDINGS INC JPMORGAN CHASE & CO. . ..9,150,000 | .. 9,150,000 |
639057-AS-7 . .. NATWEST GROUP PLC .. RBS SECURITIES INC . 15,000,000 |. . 15,000,000 |.
62886H-BP-5 . ..|NCL CORPORATION LTD JPMORGAN CHASE & CO .12,000,000 | .12,000,000 |
64083Y-AA-9 . .| NESCO HOLDINGS 11 INC BARCLAYS ... . 11,047,625 |. . 11,798,000 |.

641062-BI-5 . .| NESTLE HOLDINGS INC.

. MORGAN STANLEY
64110L-AV-8 ......... NETFLIX INC

5,000,000 |.

...... 08/05/2024 ..... [MORGAN STANLEY .....5,000,000 |...
649840-Cli-3 ......... NEW YORK STATE ELECTRIC & GAS CORP .......eeieeiiiiiiiiie et [ eeeeeiiiennes [eend 08/01/2024 ..... MUFG SECURITIES AMERICAS INC e 6,000,000 |...
65158N-AD-4 ......... NEWMARK GROUP INC ...ttt e e e e e | ceeeeniiieeees [oend 08/20/2024 ..... Various .... 16,085,851 |. .... 15,825,000 |...
62912X-AF-1 ......... NGPL PIPECO LLC e einnnee e | eeeeeniiieeees [eeeed 08/23/2024 ..... MORGAN STANLEY ..10,002,600 |. ..10,000,000 |...
65473P-AL-9 ......... LS PPN [ETP TP PO 08/06/2024 ..... Jane Street Execution Services, LLC .... 550,000 |...
65505P-AA-5 NOBLE FINANCE 11 LLC «evveeeeeeiiiie e ennneee e | eeeeeniiienees [eened 08/08/2024 ..... MORGAN STANLEY ... e e e nnes [orneeeeesiiee e e e e esireeeeeeeins [oneeeeeeeeeeeeeeee 4,171,600 L 4,050,000 |...
655663-AC-6 . .. | NORDSON' CORPORATION ... MORGAN STANLEY .. .10,000,000 |.
655844-CR-7 . .. | NORFOLK SOUTHERN CORPORAT ION MORGAN STANLEY .. 5,000,000
665859-AX-2 . .| NORTHERN TRUST CORPORAT ION MORGAN STANLEY .. 5,000,000
67077M-BA-5 NUTRIEN LTD B 08/05/2024 ..... MORGAN STANLEY .. 5,045,500 |..ccviiiiieiiiies 5,000,000 |...
674599-EH-4 ......... OCCIDENTAL PETROLEUM CORPORATION ....eeeiiuiiiiiieeeiiiiiiiee e st e s ssiinneees | eeeeeninieeees [oend 07/23/2024 ..... L T 6,996,080 |...vvvreeiiiiiiinanns 7,000,000 |...
674599-EJ-0 ......... OCCIDENTAL PETROLEUM CORPORATION .....eeieeiiiiiieeeiiiie e et eeiieeees | eeeeeniiinnnes [eeeed 07/23/2024 ..... Var ious ....20,017,300 |. ....20,000,000 |...
674599-EK-7 OCCIDENTAL PETROLEUM CORPORATION ... Various .... 15,020,700 |. .... 15,000,000 |...
674599-EL-5 . ..| OCCIDENTAL PETROLEUM CORPORATION BANK OF AMERICA/MERRILL LYNCH ..2,988,630 | ..3,000,000 |
678858-BY-6 . .| OKLAHOMA GAS AND ELECTRIC COMPANY . MIZUHO SECURITIES USA INC. .10,148,800 |. .10,000,000 |.
68235P-AN-8 ONE GAS INC U.S. BANCORP .. 15,240,600 |. .. 15,000,000 |...
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682691-AC4 ......... ONEMAIN FINANCE CORP ......eeeeeeeneeeeemnnieeeeeeenne e e eeeennaeseeennnneeeeennnnnneeeeennnnnneeeennnns | sevevnnniinnnns Jonnnd 09/25/2024 ..... TRUIST BANK 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 enn e e e e eennaa e e e eennnnaeeeennnnnnaeeens  |reeennnnaaeeeennnnnneeeennnnnaenees Joernnnnanneennnniaaeees 3,380,813 |oeeveeiieeiiiiies 3,650,000 |... 3BFE .covnnnnnn
682691-AG-5 ......... ONEMAIN FINANCE CORP ....vveiiiiiriiiiieiiiii s e e scisi e seerii s s ssssis e s esnnnn s s snnnnnnssssnnnnns | oeeeeennnnenes fouand 08/14/2024 ..... 0 R R KON 4,900,000 [oeuriiiiinnnnninnnnns 4,900,000 |...
682680-AU-7 ......... ONEOK INC ..t eeeeee e e et e e e e e e e e e e e e e e e e ennne e e e eemnnneeeeennnnnaeeeennnnnneneenns | seevrnnniinnens [onnad 08/05/2024 ..... 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 4,983,100 |eevvuneieeinnniens 5,000,000 |...
682680-CB-7 ......... L0 1R [N RN 09/10/2024 ..... JPMORGAN CHASE & CO. . .. 19,992,800 |. ....20,000,000 ...
682680-CD-3 ......... ONEOK INC .. eeeeeee e e e e e e e e e e e e e e e mne e e e e ennn e e e eennnn e e eeennnnnneeeennnnnneeeenns | seeernnniinnens Jonnnd 09/10/2024 ..... GOLDMAN, SACHS & C0. ...eeeeeeereieeeeeennie e e e eeene e e e e eenae s e e e eennne e e e eennnaseeeeennnnnneeeennnnnns [oeeeennnnaneeermnnnaaeeeennnnnneees Jreeennnnneeeeennnnaeees 6,969,480 |, 7,000,000 |...
683879-AD-2 ......... OPTICS BIDCO SPA .vvvieiiiiiiiiiiieeiieii e e et e e e s e e s eanaa e s s ennnan e s s eennnneeses | aeeeennnnnnenes [ouand L0 I =y (0 ) RO~ o'oY (S FO Y 2,818,000 |...
683879-AF-7 ......... OPTICS BIDCO SPA «.eeeeeeeeeeee e e e eeese e e e e e e e e e e e e e e e e e ennn e e e e eennnneeeeennnnneeeennnnnneeees | seeernnniinnnes Jonnnd 07/01/2024 ..... 3,494,000 |...
68389X-BF-1 ......... ORACLE CORP 08/15/2024 ..... L0 T R RO 7 1< < <1< T FE . 6,500,000 |...
68389X-BQ-7 ......... ORACLE CORPORATION ... 08/15/2024 ..... GOLDMAN, SACHS & C0. ...eeeeeeereeeeeeeenne e e e eeene e e e e eene e e e e e enne e e e eennnaneeeeennnnnneeeennnnnns [oeeeennnnneeeermnnnaneeeennnnnnenee Joeeennnnneeeeennnnnaees 2,100,870 |oeeriiiiiiiiiiiiinnes 3,500,000 |...
68389X-BZ-7 . ..| ORACLE CORPORATION . 07/10/2024 Various ........... .10,705,000 |.
68389X-CP-8 . ..| ORACLE CORPORATION . 08/05/2024 MORGAN STANLEY .. ..5,000,000 |.
68389X-CT-0 . ..| ORACLE CORPORATION . 09/25/2024 JPMORGAN CHASE & CO N .10,000,000 |.
67103H-AN-7 ......... OREILLY AUTOMOTIVE INC ..eeeeeeeeeeeenee e e e eeen e e e e e e e e e e e e e eemnne e e e e mnn e e e emnnnnneees | aevevnnnninnnes Joennnd 08/12/2024 ..... JPMORGAN CHASE & CO. . ... 19,956,400 |. ....20,000,000 ...
68902V-AK-3 ......... OTIS WORLDIWIDE CORP ...vveeeeiiriinieeieiiii e e ceeiii e e s cennis e s e esnnss e s sennnn e s sennnnn e sssnnnnnns | aeeeeenninnenes Jouand 08/23/2024 ..... MORGAN STANLEY .. .. 18,091,150 |. ....20,000,000 ...
694308-KT-3 ......... PACIFIC GAS AND ELECTRIC COMPANY P IO 09/03/2024 ..... BARCLAYS 6,966,330 |eevruuiiieiniiins 7,000,000 |...
70137W-AN-8 ......... PARKLAND CORP R 08/12/2024 ..... GOLDMAN, SACHS & C0. .....eeevevnnen 4,425,000 |. 4,425,000 |...
70510L-AA-7 . ..| PEBBLEBROOK HOTEL LP . BANK OF AMERICA/MERRILL LYNCH
709599-BI-3 . .. | PENSKE TRUCK LEASING CO LP MORGAN STANLEY ..
T13448-E2-7 . L|PEPSICO INC .eevveeeee MORGAN STANLEY

T1376L-AF-7 ......... PERFORMANCE FOOD GROUP INC ....eviiieeeiiiiiiee et siineeee e | ceeneniiineees [onnd 09/04/2024 ..... WELLS FARGO

T1424V-AB-6 ......... PERMIAN RESOURCES OPERATING LLC ......vveieeeeiiiiiiee e eeeins [ eeeeeniininees [eennd 07/29/2024 ..... JPMORGAN CHASE & CO. .
716973-AE-2 ......... PFIZER INVESTMENT ENTERPRISES PTE ...ccovuiiiiiiiiiiiiiiiieeciiiiice e esiiineeees | eeeeeniiieeees [onnd 08/05/2024 ..... MORGAN STANLEY
718547-AU-6 ......... L L SRR UURRRUURRROUUIY [PPPPPPROPR R 09/09/2024 ..... TD SECURITIES .... ...22,000,000 |...

..10,000,000 |...

...... 09/09/2024 .....[TD SECURITIES .... .
..... 4,000,000 |...

T18547-AY-8 ......... PHILLIPS 66 CO ...

71880K-AB-7 ......... a1 TR UUUURRUUUTURIRUUUUURIY [PPPPPPROPPPR VR 09/10/2024 ..... WELLS FARGO ...

720186-AR-6 ......... PIEDMONT NATURAL GAS COMPANY INC ....vvviiieeiiiiiiiiee it ssiinnneessnn | eeeeeniineeees [onnd 08/12/2024 ..... TD SECURITIES . ....10,000,000 |...
72650R-BM-3 ......... PLAINS ALL AMERICAN PIPELINE LP .....evviiiiiiiiiee e eeeins | eeeeeiiiinees [eend 08/05/2024 ..... MORGAN STANLEY ...t e e e e e e nnes [orneeeeeeiieee e e e esineeeeeeeins [oneeeeeeeeneeeeeee 4,701,000 [ 5,000,000 |...
693475-BX-2 . .| PNC FINANCIAL SERVICES GROUP INC ... MORGAN STANLEY ..... 5,000,000 |.

PNC CAPITAL MARKETS LLC
WELLS FARGO ......

693475-BZ-7 . ..|PNC FINANCIAL SERVICES GROUP INC (
69352P-AT-0 . ..|PPL CAPITAL FUNDING INC .........
T4834L-BE-9 ......... QUEST DIAGNOSTICS INCORPORATED

.10,000,000 |

MORGAN STANLEY ..
T4834L-BF-6 ......... QUEST DIAGNOSTICS INCORPORATED ......eeveeesiuuriiresesniiiieeeesiiiieeeeessiiieee e s s ssinneeeesssnneees | ceensssisnneens [oned 08/15/2024 ..... WELLS FARGO .... 15,000,000 |...
74834L-BG4 ......... QUEST DIAGNOSTICS INCORPORATED .......ceeeeeiuuiieeeeeiiiiieeeeeeiiiie e e e e eiiiee e e e e eiiiee e e e e einnees | eeeeesiiinenees [eeeed 08/15/2024 ..... JPMORGAN CHASE & CO. . ..10,000,000 |...
75041V-AC-8 ......... RADIOLOGY PARTNERS INC ...eeeiiiiiiiiiieiiiiiie ettt e e | eeeeeninieeees [oend 08/01/2024 .....
75513E-CA-7 ......... RAYTHEON TECHNOLOGIES CORPORATION .....eeeiiieeeieiiiieee e eeeiiieee e [ eeeeeiiiinees [eeed 08/02/2024 ..... WELLS FARGO ...
760759-BB-5 REPUBLIC SERVICES INC 08/05/2024 MORGAN STANLEY
76774L-AB-3 . ..|RITCHIE BROS AUCTIONEERS INC 07/02/2024 Jane Street Execution Services, LLC .
775109-DE-8 . .| ROGERS COMMUNICATIONS INC 08/05/2024 MORGAN STANLEY .....

78016H-2V-5 ROYAL BANK OF CANADA 08/05/2024 ..... MORGAN STANLEY

..... 5,104,900 |. 125,000,000 |..

78016H-ZX-1 ROYAL BANK OF CANADA ... 07/15/2024 ..... RBC DOMINION SECURITIES .. .... 15,000,000 |. .... 15,000,000 |...
78016H-22-6 . ..|ROYAL BANK OF CANADA ... 07/15/2024 RBC DOMINION SECURITIES .10,000,000 | .10,000,000 |

780153-BV-3 ......... ROYAL CARIBBEAN CRUISES LTD . 08/02/2024 ..... LT T 4,511,500 fooeeeeiiiiiiiies 4,500,000 |...
780153-Bi-1 ......... ROYAL CARIBBEAN CRUISES LTD . 09/16/2024 ..... MORGAN STANLEY 4,559,750 |.eeeuiiiiiiiiiiiies 4,550,000 ...
78351G-AA-3 ......... LN = o 1 PR [PPSO RO 09/05/2024 ..... B0 O O 3,200,000 |..vvvvreeiiiiiiinanns 3,200,000 |...
78409V-BJ-2 ......... SEP GLOBAL INC ... enns | eeeeeniiienees [eend 08/05/2024 ..... MORGAN STANLEY ...t e e e e e eians [oreeeeeeeeiee e e e e e eien e e e e ees [oraneeeeeeeeaaeeee e 4,670,050 |..vveereeeiiiiiennn. 5,000,000 |...
78525C-AA-3 ......... B S 10 PP [P RO 09/26/2024 ..... BT = I I O 4,050,000 |..vvvvreeiiiiiiinanns 4,000,000 |...
785592-AX-4 SABINE PASS LIQUEFACTION LLC .ooveeeeeiiiieeeee e eeinns | eeeeeiiiienes [eeed 08/20/2024 ..... WELLS FARGO ... K ..5,000,000 |...
79588Y-AA-T . .| SAMARCO MINERACAO SA .......... 09/30/2024 DIRECT .......... .. 137,990 |. .. 146,206 |.

80281L-AU-9 SANTANDER UK GROUP HOLDINGS PLC ....eeeeeieiiiiieeeeeeiiiiieeeeeiiiieeeeeeiiieeeeeeeiieeeeeeeieeees | Do o 09/04/2024 ..... SANTANDER INVESTMENT SECURITIES INC . ..10,000,000 |. ..10,000,000 |...
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817565-CF-9 ......... SERVICE CORPORATION INTERNATIONAL ...eeveeieeeeenneeeeeenne e e eeeene e e e eeenn e e e eemnne e e eeennnnns | oeeevnnnnnnnnns Jonnnd 09/24/2024 ..... Jane Street Execution Services, LLC .... 690,000 |... 3.CFE .ereennnn
817565-CH-5 ......... SERVICE CORPORATION INTERNATIONAL ...eevveeniiiiiiiinieeiiinii e e cceii e ecvni e eennnis s ssnnnnnns | aeeeeennnnneens founnd 09/12/2024 ..... Various .. 7,300,000 |...
822582-CD-2 ......... [ SHELL INTERNATIONAL FINANCE BV ..eeeeuieeeeiennieeeeenniaeeeeemnnneeeeemnnneeeeeennnnneeeennnnnneeeeene | Devernnnonneens foenead 08/05/2024 ..... MORGAN STANLEY ... e e e eeee e e et e e e e e e s e e e e e e e e e eene e e e e ennn e e e e ennnnnnneeeennnnnnes [oeeernnnnnaeeermnnnaneeeennnnnneeee [oeeennnnneeeeennnneeees 4,551,800 |oooiiiiiiiiiiiiis 5,000,000 |...
824348-BT-2 . .. | SHERWIN-WILLIAMS COMPANY (THE) 08/07/2024 WELLS FARGO ......
82453A-AB-3 . .. | SHIFT4 PAYMENTS LLC/FIN ... 08/12/2024 GOLDMAN, SACHS & CO
82620K-BE-2 . .| SIEMENS FINANCIERINGSMAATSCHAPPIJ .. 08/05/2024 MORGAN STANLEY .....
78454 -AX-8 SMENERGY €O -eeeeee e e e e eeee 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 e nnn e e e e ennnn e eeennnnnnneees | sreerenniinnnes Jennnd 07/18/2024 ..... JPMORGAN CHASE & CO. . 5,450,000 |.eevvnnniiieinnnins 5,450,000 |...
78454 -AY-6 B = U [SSUUUUURRRRUUUIN RPN 07/18/2024 ..... O O R RN 2,100,000 fouuriiiiinnnniiinnnns 2,100,000 |...
83283II-AE-3 SMYRNA READY MIX CONCRETE LLC . 09/20/2024 ..... MORGAN STANLEY 1,616,250 [..oeeeveeneeeeinnnnns 1,500,000 |...
835495-AR-3 ......... [ SONOCO PRODUCTS COMPANY 09/17/2024 ..... JPMORGAN CHASE & CO. ...eeennnnn. 4,997,050 |eevvunniiiiiiniins 5,000,000 |...
842434-DB-5 ......... | SOUTHERN CALIFORNIA GAS COMPANY . 08/08/2024 MUFG SECURITIES AMERICAS INC 6,965,980 |. 7,000,000 |.
8426EP-AD-0 . ..| SOUTHERN COMPANY GAS CAPITAL CORPO 08/06/2024 JEFFERIES & COMPANY, INC. 2,087,825 |. 2,500,000 |.
84859D-AD-9 . .| SPIRE MISSOURI INC .....eveeeennnnns 08/06/2024 TD SECURITIES . 4,983,000 |. 5,000,000 |.
853191-AA-2 . ..| STANDARD BUILDING SOLUTIONS INC . Various ... 6,040,000
855244-BC-2 ......... [ STARBUCKS CORPORATION ......... MORGAN STANLEY 5,000,000
85571B-BC-8 .........[ STARWOOD PROPERTY TRUST INC ...eevveniiiiiiiiiiiiiiiii i s e eeessis s esnnns s s ennnnns | eennnnnneeeenns [ooned 09/26/2024 ..... T R ROPRPPPRE. 1 > |11 EO . 3,950,000 |...
857477-CN-1 STATE STREET CORP 08/14/2024 ..... HSBC SECURITIES, INC. eeeeeeeeeeieeeeeeeete e e e eeree e e e e eeee s e e ee s e e e e eennn e e e e eennnnneeeeennnn [oeeernnnnnareermnnnaneeeennnnnnnnes [reeennnnnneeeennnnnnees 9,000,000 |ooovieiiiiiiiiininnns 5,000,000 |...
863667-AY-7 STRYKER CORPORATION .. 08/05/2024 ..... MORGAN STANLEY R 5,000,000 |...
863667-BE-0 STRYKER CORPORATION .. 09/04/2024 ..... 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 9,979,100 |. ....10,000,000 |...
863667-BF-7 . .| STRYKER CORPORATION .. 09/04/2024 WELLS FARGO ... 9,947,000 |. .10,000,000 |.
865621-DV-9 SUMITOMO MITSUI FINANCIAL GROUP IN | IR IR 07/02/2024 ..... SMBC Nikko Securities America, Inc .. ....10,000,000 |. ....10,000,000 |...
86562\1-DN-7 SUMITOMO MITSUI FINANCIAL GROUP IN ... SMBC Nikko Securities America, Inc ....25,000,000 [. ....25,000,000 ...
86562\-DP-2 . ..[SUMITOMO MITSUI FINANCIAL GROUP IN SMBC Nikko Securities America, Inc .20,000,000 |. .20,000,000 |.
86563V-BT-5 . .| SUMITOMO MITSUI TRUST BANK LTD .. GOLDMAN, SACHS & CO. ... 6,995,310 7,000,000
86563V-BU-2 SUMITOMO MITSUI TRUST BANK LTD GOLDMAN, SACHS & C0. ...ueeeeernuueeeeeenu e e e eeeen s e e e eennee e e e e ennn e e e eennna e e eeennnnnneeeeennnnnns reeennnnaaeeeennnnnneeeenmnnnnenees Joemmnnannreemnnnnannees 6,987,610 [.coeveeeennnieeeeene 7,000,000 |...
86563V-BV-0 SUMITOMO MITSUI TRUST BANK LTD L0 T ) RO KON 6,980,820 [oeviiiiiinnniiiinns 7,000,000 |...
86614R-AP-2 . ..| SUMMIT MATERIALS LLC/SUMMIT MATERI GOLDMAN, SACHS & CO. 4,220,000 4,000,000
86614J-AA-3 . .| SUMMIT MIDSTREAM HOLDINGS LLC . RBC DOMINION SECURITIES .. 2,650,000 2,650,000
86614W-AE-6 . .| SUMMIT MIDSTREAM HOLDINGS LLC . Jane Street Execution Services, LLC . 1,554,666 1,510,000
86964II-AK-8 . ..| SUZANO AUSTRIA GMBH ........... GOLDMAN, SACHS & C0. 421,096 .520,000
874060-AX-4 . ..| TAKEDA PHARMACEUTICAL CO LTD MORGAN STANLEY .. 4,372,250 5,000,000 |.
874060-BL-9 . .| TAKEDA PHARMACEUTICAL CO LTD BARCLAYS ....... 9,904,200 .10,000,000 |.
87612E-BP-0 TARGET CORPORATION MORGAN STANLEY .. 4,992,700 |eeveuniiieennniens 5,000,000 |...
879360-AE-5 TELEDYNE TECHNOLOGIES INCORPORATED ... 08/05/2024 ..... MORGAN STANLEY .. 4,419,850 |.
88033G-DS-6 . ..| TENET HEALTHCARE CORPORATION .. 07/02/2024 JPMORGAN CHASE & CO .. 740,585 |.
883203-CB-5 . .| TEXTRON INC .... 07/19/2024 GOLDMAN, SACHS & C0. 10,710,721 |.
883310-AL-8 . ..| THAYR 2017-1A A1R CLO 07/11/2024 JPMORGAN CHASE & CO. . 5,005,000 |.
87264A-CA-1 . ..| T-MOBILE USA INC ... BANK OF AMERICA/MERRILL LYNCH
87264A-DE-2 . .| T-MOBILE USA INC ... MORGAN STANLEY ....evvveniieennna
88947E-AT-7 TOLL BROTHERS FINANCE CORP 08/06/2024 ..... Jane Street Execution Services, LLC .... 550,000 |...
89115A-2U-5 TORONTO-DOMINION BANK/THE ... A.. 08/05/2024 MORGAN STANLEY ... e e e e ee 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 ennn e e e e ennnnnnneeeennnnnnes [oeeernnnnneeeernnnnaneeeennnnnneeee [reeennnnneeeeennnnnnees 9,183,350 |oeiiiiiiiiiiiiiinnis 5,000,000 |...
891160-MJ-9 . .| TORONTO-DOMINION BANK/THE A. 09/24/2024 BANK OF AMERICA/MERRILL LYNCH 1,642,662
89157X-AD-3 . ..| TOTALENERGIES CAPITAL SA . D.. 09/03/2024 MIZUHO SECURITIES USA INC. . 5,000,000
89157X-AE-1 . ..| TOTALENERGIES CAPITAL SA . D.. JPMORGAN CHASE & CO. . .. 7,000,000 |.
89157X-AF-8 . ..| TOTALENERGIES CAPITAL SA . D.. JPMORGAN CHASE & CO. . .. 7,000,000 |.
89236T-ML-6 . ..| TOYOTA MOTOR CREDIT CORP MIZUHO SECURITIES USA INC. 5,000,000
893647-BL-0 . ..| TRANSDIGM INC ... UNION BANK OF SIWITZERLAND .. 724,744
893647-BlI-6 . .| TRANSDIGM INC ... GOLDMAN, SACHS & CO. 10,100,000
89788M-AR-3 ......... TRUIST FINANCIAL CORP .....eeeeeeeeeeeeeeenn e e e e eeene e e e eeenne e e e e eennneseeeennnnseeeennnnnneseeennn | seveeeeennnnees |-ee...08/05/2024 ... MORGAN STANLEY e 5,111,100 [ooeeiieiiiniiieeeenee 5,000,000 |...
89788M-AT-9 ......... TRUIST FINANCIAL CORP .....uiiiiruuunsiiiiiununieiiisnnnseesrisnnnnsesresnnnssesreennnnsessessnnnsesseennnns | oeeeennnnneeees |oen...08/01/2024 ..., SUNTRUST INVESTMENT SERVICES, INC. irvuuniiiiiuuiniiiiiiuiiiiiiiiuiiniississnnnessessnnnsessresnnnnss [ooeresssnsessennsnnsssssrnsnnnnsee |reressnsssssrennnnsnnes 5,000,000 fo.oiiiiiiinnniiiiinnns 5,000,000
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898813-A-0 ......... TUCSON ELECTRIC POWER €O ..eeveeeeeeeee e e e eene e e e eeene e e e e eenne e e e e e enn e e e eenneneeeeennnnnes | aevevnnnninnnes Joennnd 08/07/2024 ..... MUFG SECURITIES AMERICAS INC ....eeeeeeiieeeeennie e e e eeen e e e e eena s e e e eenne s e e eennnn s e e e ennnnnees eeeennnnaeeeennnnaeeeennnnnaerees Joemmnnannreennnnaanees 6,989,080 [.eeieeeernneeeeenns 7,000,000 |... 1.G FE
90353T-AN-0 ......... UBER TECHNOLOGIES INC .vvvviiiiiiiiniieiiiiiiii e cceii e s sennn e sennnn e s sennnns | aeeeeennnnneees fouasd 09/04/2024 ..... MORGAN STANLEY 6,997,690 |...ovvuniiiiiiiiinns 7,000,000 |...
90353T-AP-5 UBER TECHNOLOGIES INC ...eeeeeeeeeeeeeeet e e e eeene e e e e eene e e e e e e e e eenn e e e eennnnneeeennnns | oeeevnnnninnnns Jonnnd 09/04/2024 ..... MORGAN STANLEY 4,996,400 |.eevvuniiieinnninns 5,000,000 |...
902613-AK-4 . .| UBS GROUP AG ... 08/05/2024 MORGAN STANLEY 4,217,450 |. 5,000,000 |.
902613-B-9 UBS GROUP AG ....eeeeneeneeeeemnnieeeeemnnnaeeeennnnaeeeernnnnseeeennnnnseeennnnnnsseeennnnnsseeennnnnaees | Dovereeennnnnns Joennad 09/03/2024 ..... UNION BANK OF SIWITZERLAND ..10,000,000 |. ....10,000,000 |...
904764-BV-8 UNILEVER CAPITAL CORP ....uiiivivunnniiiiiiiisiisiiriiseessinnnnsessrsssnsssssssnnssssssnnssnsssssnnsnnss | Govvvvvvnnnnns Jovnnnd 08/07/2024 ..... MORGAN STANLEY 9,902,200 |. ..10,000,000 |...
907818-FU-7 . ..|UNION PACIFIC CORPORATION . MORGAN STANLEY ..
911312-BY-1 . ..| UNITED PARCEL SERVICE INC ... MORGAN STANLEY ..
911365-BG-8 . .| UNITED RENTALS (NORTH AMERICA) INC Jane Street Execution Services, LLC .

911365-BR-4 .........
913017-BT-5 .........
913017-CY-3 .........
91324P-EU-2 ..
91324P-FH-0 . .
91324P-FJ-6 .........
91324P-FK-3 .........
91324P-FL-1 .........
91324P-FN-9 .
91327B-AB-6 .
91327T-AA-9 . .
913903-BC-3 .........
914906-AV-4 .........
91150H-0B-7 .........
959H-K-7 .........
90200M-AD-3 .........
90200M-AJ-0 .........
92332Y-AE-1 .........
92338C-AB-9

92343V-GN-8 .

92648D-AA-4 .
92769X-AR-6 .

927804-GS-7 .
98953G-AD-7 .
928668-CK-6 .
928668-CL-4 .
928668-CI-2
931427-Al-8
254687-FX-9 .
55903V-BC-6 .
941068-AA-9 .
94106L-BP-3 .
941130-AD-8 . .
Q441N-AA-5 .........
95000U-3E-1 .........
962166-BY-9 .........
96337R-AA-0 .........
96337R-AB-8 .........
96337R-AC-6 .........
96812H-AA6 .........

.. |UNITEDHEALTH GROUP INC ...
.| UNITEDHEALTH GROUP INC ...

.. | UNITEDHEALTH GROUP INC .
.| UNITI GROUP LP
|UNITI GROUP LP ...

.| VERIZON COMMUNICATIONS INC

..| VICTRA HOLDINGS LLC .....
.| VIRGIN MEDIA SECURED FIN

..| VIRGINIA ELECTRIC AND POWER COMPAN
..| VODAFONEZIGGO GROUP BV ...
.| VOLKSWAGEN GROUP OF AMERIC
.| VOLKSWAGEN GROUP OF AMERICA FINANC
VOLKSWAGEN GROUP OF AMERICA FINANC ...

..|WALT DISNEY CO ..............
.. | WARNERMEDIA HOLDINGS INC
..| WASTE CONNECTIONS INC
.. | WASTE MANAGEMENT INC .
.| WATCO COMPANIES LLC

UNITED RENTALS (NORTH AMERICA) INC ...

UNITED TECHNOLOGIES CORP
UNITED TECHNOLOGIES CORPORATION .

UNITEDHEALTH GROUP INC ...
UNITEDHEALTH GROUP INC ...
UNITEDHEALTH GROUP INC ...

UNIVERSAL HEALTH SERVICES INC .
UNIVISION COMMUNICATIONS INC ..
US BANCORP
US BANCORP
US FOODS INC ...
US FOODS INC
VENTURE GLOBAL LNG INC ....
VERALTO CORP

WALGREENS BOOTS ALLIANCE INC ..

WAYFAIR LLC
WELLS FARGO & COMPANY ..
WEYERHAEUSER COMPANY ...
WHISTLER PIPELINE LLC ..
WHISTLER PIPELINE LLC ..
WHISTLER PIPELINE LLC

WILDFIRE INTERMEDIATE HOLDINGS LLC ...

eooD

o

09/12/2024
08/02/2024
08/05/2024
08/05/2024
07/23/2024
07/23/2024
07/24/2024
07/23/2024

07/26/2024
09/05/2024
08/05/2024
08/06/2024
09/27/2024
07/23/2024
09/05/2024
08/05/2024
09/10/2024
08/26/2024
08/06/2024
09/05/2024

09/24/2024

08/05/2024
08/05/2024
07/24/2024
07/24/2024
07/24/2024
09/23/2024

MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY ..
WELLS FARGO
WELLS FARGO
Various
WELLS FARGO ...
WELLS FARGO
Various ...
BNP CAPITAL MARKETS
JPMORGAN CHASE & CO. .
BNP CAPITAL MARKETS ..
JPMORGAN CHASE & CO. .
MORGAN STANLEY
Millennium Advisors ..
WELLS FARGO
Various
EXCHANGE
MORGAN STANLEY ..
BANK OF AVERICA/MERRILL LYNCH
JEFFERIES & COMPANY, INC. ...
MUFG SECURITIES AMERICAS INC
BARCLAYS ...
GOLDMAN, SACH
GOLDMAN, SACHS & CO.
GOLDMAN, SACHS & CO. ...
JPMORGAN CHASE & CO. .
MORGAN STANLEY .....
GOLDMAN, SACHS & CO
MORGAN STANLEY ..
MORGAN STANLEY ..
WELLS FARGO ......
GOLDMAN, SACHS & CO.
MORGAN STANLEY
MORGAN STANLEY
JPMORGAN CHASE & CO. .
JPMORGAN CHASE & CO. .

JPMORGAN CHASE & CO. .......cceeen.
BANK OF AMERICA/MERRILL LYNCH ...

...4,934,350 |.
4,994,500 |.
..... 4,988,650 |.

489,590 |.
..... 4,000,000 |.
.... 13,872,750 |.
.. 19,997,772 |.

..... 9,981,200 |.
..... 5,750,000 |.
.. 4,489,300 |.
.15,818,480 |
4,576,550 |.
4,153,450 |.
4,350,000 |.
..... 2,875,000 |.
..... 5,144,100 |.
4,824,750 |.
.... 19,989,200 |.
.... 12,996,490 |.
.... 24,939,250 |.
..... 4,330,000 |.

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

....10,000,000 |...
..... 3,330,000 ...
..... 1,760,000 |...
..5,000,000 |...
510,000 |...
..... 4,000,000 |...
.... 13,850,000 |...
...20,000,000 |...

..5,000,000 |
....10,000,000 |...
..... 5,750,000 |...
..5,000,000 |
. 18,400,000 |
5,000,000 |.
5,000,000 |.
4,350,000 |.
..... 2,375,000 ...
..... 5,000,000 |...
..... 5,000,000 |...
....20,000,000 |...
.... 13,000,000 |...
....25,000,000 |...
..... 4,330,000 |...
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88339W-AB-2 ......... WILLTAMS COMPANIES INC ... s [ eeeeeeeeennnnns [ooenad 08/05/2024 ... MORGAN STANLEY ... e eees [oeniieesesseeeee s sessrrrrrrnnes [eerrereere e 5,052,800 |.....ccocnnnnnnnnnnnne 5,000,000 |... .. 143,597 [2.B FE ..........
88339W-AC0 ......... WILLTAMS COMPANIES INC ....eveeinii s [ eeeeeeenneanens [ 08/08/2024 ..... BANK OF AMERICA/MERRILL LYNCH ....eeiiiiiiiiiiiiiieeeeeeeeeeeeeeennenneneeneenneenneninens fonisiiiiisnsssssssssssrrrnnnnnians [oeeeeeeeeeeeeeeeeeees 9,903,700 |. ....10,000,000 |... ..311,861 [2.B FE ..........
969457-CL-2 ......... WILLTAMS COMPANIES INC ...eeeeeii s [ eeeeeeeennennns [ooneid 08/08/2024 ..... RBC DOMINION SECURITIES ... e [ 9,981,000 |. ....10,000,000 |...
969457-CN-8 ......... WILLTAMS COMPANIES INC ....eveeiei s [ eeeeeeeaneenens [ 08/08/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... .. 12,971,920 |. .... 13,000,000 |...
97381A-AA-0 ......... WINDSTREAM SERVICES LLC ... 09/26/2024 JPMORGAN CHASE & CO. . 4,000,000 |oeeeiiiiiiiiiiiiinns 4,000,000 |...
374410-AA-9 . ..| WRANGLER HOLDCO CORP . 07/11/2024 GOLDMAN, SACHS & CO ..6,000,000 |.
98927U-AA-5 . ..| ZEGONA FINANCE PLC ... 07/10/2024 DEUTSCHE BANK AG ... 6,300,000
98954U-AB-9 . .| Z1GGO BOND COMPANY BV .. 09/05/2024 Jane Street Execution Services, LLC . ..579,066
98956P-AZ-5 . .. | ZIMMER BIOMET HOLDINGS INC ...eeeeiiiiiiiiiiiiiiiiiiiiiiiiiiieieieeeiiecececcecsecscceccccecesssecsessneeees | aeeeeeeeeeesses [oeeead 08/08/2024 ... 19,998,800
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,348,824,652 3,383,685, 176
0077411-BK-0 .........| AERCAP IRELAND CAPITAL DAC .. )R 07/08/2024 ..... JPMORGAN CHASE & CO .15,000,000 |. ....15,000,000 |...
00912X-BJ-2 ......... AIR LEASE CORPORATION ...vvvvvvvvvvnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | seeeeeenananees [ooend 07/10/2024 ..... DEUTSCHE BANK AG ... 960,000 [ovvvvvrrrrriirininnnns 1,000,000 |...
00912X-B0-6 AIR LEASE CORPORATION 09/17/2024 MIZUHO SECURITIES USA INC. .eeee s fesnesesssesesssesesssessrssnnsnnes [eerrereennnnenneennns 6,000,000 [.....ovvvevrnnnnnnnnnne 6,000,000 |...
018820-AD-2 . . |ALLIANZ SE ..... 08/27/2024 BNP CAPITAL MARKETS .......... 5,000,000
021361-AD-2 . ..|ALTAGAS LTD . 09/16/2024 BANK OF AMERICA/MERRILL LYNCH 8,699,304
05602X-JC-3 . ..| BNP PARIBAS SA 09/03/2024 BNP CAPITAL MARKETS . ..7,000,000 |.
15189T-BH-9 . .| CENTERPOINT ENERGY INC . 08/12/2024 MORGAN STANLEY .. ..7,000,000 |. .
15189T-BJ-5 CENTERPOINT ENERGY INC ..eevviiiiiiiiiiiiiiiiiiiiiisssseessseeesseeseessseeeeeessssssessssssssssnsssssnnnnnns | seeeeeaaaaaaens [ooeed 08/12/2024 ... e N R 5,000,000 |. .. |2.CFE ...
20364G-A0-6 ENTERGY CORPORATION 07/12/2024 HSBC SECURITIES, INC. ..eeiiiieiiiiiiiiiiiniiisssitinessssssesss s sasssassasssassnsanns [sesssssssssssssnsssssssssssnsnnnnns [ooeeeereenennnnnnnnnnns 5,012,500 [....evvnnnniniinnnnnnee 5,000,000 |... .51,458 [2.CFE ..........
38141G-B5-2 . ..| GOLDMAN SACHS GROUP INC/THE . 09/19/2024 GOLDMAN, SACHS & CO .16,200,000 |. .16,200,000 |.
53944Y-8B-8 . .. | LLOYDS BANK PLC 09/26/2024 LLOYDS ... ..5,000,000 |. 5,000,000
65473P-AT-2 . .| NISOURCE INC ... 09/03/2024 GOLDMAN, SACHS & CO ..7,000,000 |. 7,000,000 |.
69331C-AN-0 PGEE CORPORATION ... [ [ 09/09/2024 ..... Various .... 20,962,500 |. ....20,900,000 |...
816851-BT-5 SEMPRA s [ seeeeeaeaaaaaes [ 09/04/2024 ... BARCLAYS ....10,000,000 |. ....10,000,000 |...
836720-AF-9 . ..| SOUTH BOW CANADIAN INFRASTRUCTURE . 08/14/2024 RBC DOMINION SECURITIES .. 8,600,000 |. .. 8,600,000 |.
836720-AH-5 ......... SOUTH BOW CANADIAN INFRASTRUCTURE .. L T (T 08/14/2024 ... RBC DOMINION SECURITIES .. .... 10,350,000 |. .... 10,360,000 |...
857477-CM-3 ......... STATE STREET CORP ...eeeviiiiiiiiiiiiiiiiicccce e eeeenenens [ eeeeeeeeeennens [ 07/17/2024 ..... GOLDMAN, SACHS & C0. euueeiiiii e [oesssssssssssssssssssssssnnsnnnnnns [erereeeenneneeeeeaaans 7,000,000 f...oevvveenrnnnnnnnnnne 7,000,000 |...
92332Y-AF-8 ......... VENTURE GLOBAL LNG INC ...oeeeiieiiiiiiiiieccceeeeeeeeeeen [ e [ 09/26/2024 ... GOLDMAN, SACHS & CO. ... . .... 11,600,000 |. ....11,600,000 |...
95002Y-AC-7 ......... WELLS FARGO & COMPANY ...iiiiiiiiiiiiiiiii i eeeseeees | ceeeeeeeeeneess [oeead 07/16/2024 ..... WELLS FARGO ...ttt ssssssssssssssssnnns  |uesssssssssnsssssnsssnnnnnnnnnnnnns |oereeeiiriiiiiiiiienes 25,000,000 [..ooeiiiiiiiiinnnnnns 25,000,000
1309999999. Subtotal - Bonds - Hybrid Securities 181,384,304 181,350,000
464288-51-3 ......... ISHARES [BOXX USD HIGH YIELD CORPO .......eevveeremeennnenensseensesenssessssssssnssssssssssssnsssnnnnnnns | seeeeeeennennns [ooeend 08/05/2024 ... BANK OF AMERICA/MERRILL LYNCH .... 0.000 |.... 3,862,498 |.
464288-41-4 ......... ISHARES NATIONAL MUNI BOND ETF .....evvviviiiriiriiereissssnssissssisssssssssssssssssssssssssssssssnnnnnnns | eeeeeeeeneneens [ 09/05/2024 ... Various .... 0.000 |.... ... 204,389,833 |.
464288-64-6 ......... ISHARES TRUST ISHARES 1-5 YEAR ....cooiiiiiiiiiiiiiiiiiicicccccccccccccccccececccccccccccccceerneeeeeienens [ eeeeeeeeneeeens [ 08/15/2024 ... BANK OF AMERICA/MERRILL LYNCH 0,000 [oueneiiiiiiiiiiiiiies 3,900, 117 |.
464288-63-8 ......... ISHARES TRUST ISHARES 5-10 YEA ....vvvvvvrsrrsssssnsssnssssssssssssssssssssssssssssssssssssssssssssnssnnnns | eeeeeeeeeeeees [oeeend 07/26/2024 ... MORGAN STANLEY .. 0.000 |.... 2,164,135 |.
1619999999. Subtotal - Bonds - SVO Identified Funds 304,316,583
00036Y-AB-9 ......... AAL DELAWARE HOLDCO INC TLB ...ivvvvunniiiiiriiiiiiriiiiis s cennis e eeernsni s sssnnsnssessnnnnnsnsnnns | aeeeeennnnnenes fonnnd 08/01/2024 ..... S oS 0 O Y 150,000 [.vvvvvvvrnnnnnnnnnnnnnnnns 150,000
00439C-BD-5 ......... ACCURIDE CORPORATION 2023 EXTEND ......ccevvriiiiiiiiiiiiiiiiiiiiiiciecccecceceeeeeeeeeeeeeneennennnnnnnens [ eeeeeeneennnnns [ 08/30/2024 ... SCHEDULED PAY UP
20902C-AX-8 ......... ALTIUM PACKAGING LLC 2024 INCR TL ...vvvvvvvvvnrssrsrnssssssssssssssssssssssssssssssssssssssssssssssnnnnns | seeeeeeennanees [ 08/16/2024 ..... JPMORGAN CHASE & CO. .
04287K-AF-8 Arsenal AIC Parent LLC TLB .........eeveeuumemmmrrrerriirerrseiesssssssssseseessssssssssssssssssssssssnnnnes | seeeeeneenneens [ooned 08/21/2024 ... EXCHANGE .
00262#-AA-7 . ..|ASF CAPRI TL 06/2030 ....... DIRECT .
92043E-AE-6 . ..| BOOST NEWCO BORROWER LLC USD TL . EXCHANGE .
BXC333-99-6 . ..| CARRIX 2024 A2 TL 1L 08/02/202 DIRECT .
12568Y-AG-9 . ..| CHARLOTTE BUYER INC. TLB .... EXCHANGE .
16115E-AT-4 . .| CHART INDUSTRIES INC 1ST LIEN TL EXCHANGE ...

21870F-BA-6 .........
23344U-AF-7
03356#-AA-0 .
284375-LE-0 .
26872N-AD-1

CORELOGIC INC FKA FIRST AMER TL ....

DS ADMIRAL BIDCO LLC TLB
.| EASTLAND ESTATE LMT PROJ MAUI LOAN

.| ELEMENT MATERIALS TECHNOLOGY GRO
EMRLD BORROWER LP TERM LOAN B ....

09/05/2024

07/02/2024
07/01/2024

07/01/2024
08/12/2024

JPMORGAN CHASE & CO. .

JPMORGAN CHASE & CO. .
SCHEDULED PAY UP

EXCHANGE ...
RBC DOMINION SECURITIES

269,8% |...

..500,000 |...
685,874 |.

235,071 |.
..500,000 |...
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34966L-AB-0 ......... FORTRESS INTERMEDIATE 3 INC TL ..eeeeeereieeeeeeeee e e cennee e e e eeenne e e e e e e e e e ennnnn e e eennnnnes | oeeevnnnninnnes Joennad 07/08/2024 ..... JPMORGAN CHASE & CO. . .. 150,000 |... 4BFE ..........
35906E-AT-7 ......... FRONTIER COMMUNICATIONS HOLDINGS L ...ceevvveniiiiiiiiiiieciiiineeeceeiiiseeeceniineeecenniieeecenns | eeeevennnnneens fonnidd 07/08/2024 ..... JPMORGAN CHASE & CO. . ..500,000 |...
36154H-AB-6 GBT US 11T LLC TLB e eeeeee e e e eeeee e e e e e e e e e e e e e e e e e eemnne e e e e ennnn e e e e ennnnnnneees | seeevnnnninnnes Joennnd 08/01/2024 ..... MORGAN STANLEY ..125,000 |...
C7052B-AL-8 . ..| GFL ENVIRONMENTAL INC. COV-LITE TL JPMORGAN CHASE & CO 250,000 |.
001690-AG-4 . ..| GLOBAL MEDICAL RESPONSE INC 20 TL . SCHEDULED PAY UP 2,338
38821U-AB-6 . .| GRANT THORNTON ADVISORS LLC TLB . DEUTSCHE BANK AG ... 125,000
36269Y-AC-9 . ..|GTCR EVEREST BORROWER LLC TLB . UNION BANK OF SIWITZERLAND 500,000
40273U-AE-9 . .|Gulfside Supply INC TLB ........ WELLS FARGO ... ..500,000 |.
G4712J-AY-8 HIG FINANCE 2 LIMITED 2024 REF TL .... 08/02/2024 ..... EXCHANGE . 1,360,287 |...
43110H-AD-1 HIGHLINE AFTERMARKET ACQ LLC TL . 08/14/2024 ..... JPMORGAN CHASE & CO. . 250,000 |. ..250,000 |...
44332E-AY-2 . .|HUB INTERNATIONAL LTD TLB 07/30/2024 EXCHANGE ..878,407 |. 875,706 |.
(8856U-AE-8 HUSKY INJECTION MOLDING SYSTEM TLB 08/14/2024 ..... DEUTSCHE BANK AG ... 326,219 |. .. 325,000 |...
46284N-AV-1 IRON MOUNTAIN INFORMATION MANAGE ... 07/30/2024 ..... BARCLAYS ... ..500,000 |...
G5080A-AJ-1 . ..| JAZZ PHARMACEUTICALS INC TLB ..... 07/19/2024 EXCHANGE . 990,073 |.
50179J-AH-1 . ..| LBM ACQUISITION LLC AMENDMENT TL 07/01/2024 EXCHANGE .. 994,881 |.
00165H-AJ-2 . ..| LEARFIELD COMMUNICATIONS LLC 23 TL 08/08/2024 MORGAN STANLEY . 533,941 |.
53229L-AB-3 ......... LIGHTNING POWER LLC TLB 08/22/2024 ..... MORGAN STANLEY ..250,000 |...
50217U-BF-3 ......... LTI HOLDINGS INC. TLB 08/01/2024 ..... JPMORGAN CHASE & CO. . ..500,000 |...
STTTTY-AE-6 ......... MAVIS TIRE EXPRESS SERVICES TOP TL ... 07/30/2024 .....
60753D-AC-8 ......... MODENA BUYER LLC TL .ievviiiniiiiiiiiie e cerii e ceiiis e cesii e ennni s s snnnan s s snnnnnnsesnnnns | aeeevennnnneees fouund 07/15/2024 .....
676138-AA-4 ......... ODYSSEY SOLAR HOLDINGS LLC AKA NEX .....eeeeeeeeeeeeeemeneeeeemnnneeeeereenneeeernnnneeeeennnnnnees | cevvvnnnnnnnnns Jonnnd 09/27/2024 .....
68277F-AM-1 ......... ONEDIGITAL BORROWER LLC TLT ..oiveveiiiiiiiiiiiie i eeiiiis i sscrnni e snnniissssnnnnnnsesenns | aeeeeennnnnenns fonnnd 07/10/2024 ..... JPMORGAN CHASE & CO. .
71360H-AB-3 ......... PERATON CORP TLB ...08/08/2024 ..... JPMORGAN CHASE & CO. . 501,250 |.
74063*-AE-9 ......... PREMIER IMAGING LLC CLOSING TL ...07/01/2024 ..... SCHEDULED PAY UP ... 251,046 |.
74167N-AD-5 . ..| PRIMARY PRODUCTS FINANCE LLC TL . 07/15/2024 .....|BARCLAYS ....... .. 248,127 |.
74339D-AK-4 . .. |PROJECT ALPHA INTERMEDIATE TL . MORGAN STANLEY .. 125,625 |.
75041E-AJ-1 . .| RADIOLOGY PARTNERS INC. TL B .. Various ... .(151,424)|. .(169,944)|.
78350U-AJ-4 RYAN SPECIALTY GROUP LLC TL BT ..iviieriiiiiiiiiiii i nnscrrii s eesrnniissesnnnnnnnees | eeeeeennnnnenes fonnnd 09/13/2024 ..... EXCHANGE . 995,904 |. ..990,986 |...
82981M-AC-6 SITEL WORLDWIDE CORPORATION TLB .....eieeeeeeieeeeemnnneeeeemnnieeeeemnnnneeeennnnnneseeennnnnneeeenne | Dovevevrnnnnnns Jounnidd 07/15/2024 ..... GOLDMAN SACHS INTERNATIONAL ... L2212 )
83417U-AN-8 . .| SOLARWINDS HOLDINGS INC TLB .... 07/29/2024 JPMORGAN CHASE & CO. . 500,000 |.

86089G-AC-1 .
91116K-AD-7 .
90200H-AP-7 .
92227Q-AE-6 .
93369P-AL-8 .......
6393M-AL-7 .......

.| SVP-SINGER HOLDINGS INC. 2024-1 .

..| VARSITY BRANDS INC TL ..
.. | WAND NEWCO 3 INC TRANCHE B1 TL ..
.. [WAYSTAR TECHNOLOGIES INC INIT TL

..|UNITED NATURAL FOODS INC 2024 TL
.| USIC HOLDINGS INC .....

SCHEDULED PAY UP ...
JPMORGAN CHASE & CO
MORGAN STANLEY ..
BANK OF AMERICA/MERRILL LYNCH
EXCHANGE

EXCHANGE .ottt

.......................... 585,655

.......................... 585,253

1909999999.

Subtotal - Bonds - Unaffiliated Bank Loans

67,053,670

67,182,426

2509999997

Total - Bonds - Part 3

10,671,674,958

10,211,665,002

32,336,028

2509999998.

Total - Bonds - Part 5

XXX

XXX

2509999999.

Total - Bonds

10,671,674,958

10,211,665,002

32,336,028

38144G-80-4 ...

..|GOLDMAN SACHS SERIES D ...

07/22/2024

DIRECT ...

....96,000.000 |....

.1.00 |...

4019999999.

Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred

4509999997

Total - Preferred Stocks - Part 3

4509999998.

Total - Preferred Stocks - Part 5

4509999999.

Total - Preferred Stocks

G1151C-10-1 .......
007903-10-7 .......

012653-10-1 .......

B I L P
..| ADVANCED MICRO DEVICES INC ..
.. [ ALBEMARLE CORP

08/16/2024
08/16/2024
08/16/2024

CABRERA CAPITAL MARKETS, INC

CABRERA CAPITAL MARKETS, INC ....
CABRERA CAPITAL MARKETS, INC ....
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015271-10-9 ......... ALEXANDRIA REAL ESTATE ....eeeeeee e e eeeee e e e e eenne e e e eeen e e e e ennnn e e e eennnn e e e eennnnnneeeeennn | cevninensnnnnn Jonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS,
016255-10-1 ......... ALTGN TECHNOLOGY INC ...iiviiiiiiiiiiiiniis e cirii e eceeii e s rrnnis s srnnn s snnnnns e ssnnnnnnees | cennnnneneennns founnd 08/16/2024 ..... CABRERA CAPITAL MARKETS,
02079%-30-5 ......... ALPHABET INC CLASS A e e e eeeie e e e e eee e e e eeene e e e e eenne e e e e ennn s e e e eennnneeeeennnnnneees | cvvnnenennnnnns Jonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS,
02079%-10-7 ......... ALPHABET INC CLASS C ..uiiviiviiniiiiiiiiie e s cisiii s cenii e s ensnis e s snsnn s s snnnnnnssesnnnnnnnses | cennnneneennns foounnd 08/16/2024 ..... CABRERA CAPITAL MARKETS,
023135-10-6 ......... AMAZON COM INC .t e e e e e e e e e e ee e e e e e e ennne e e eeennnneeeeennnnnneeennnnns | cvnneneesennnn Jonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS,
023939-10-1 ......... AMENTUM HOLDINGS INC ...eviiiiiiinieiiiiiis e ceiin s ceeii e seeni e sennni e s ensnnn s s ssnnnnnes | sennnnneeeeenns founnd 09/30/2024 ..... DISTRIBUTION
03027X-10-0 ......... AMERICAN TOWER CORP .....eeeeeeeeieeeeemnnneeeeemnnnaeeeeennnnaseeeennnneeeeennnnnnseennnnnnnseeennnnnnes | connieneenennns Jonnnd 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
037833-10-0 ......... L U RN 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC ....
038222-10-5 ......... APPLIED MATERIALS INC .. 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC ....
038310-10-8 . ..| APPLOVIN CORP CLASS A 08/16/2024 CABRERA CAPITAL MARKETS, INC .
G6095L-10-9 . .| APTIV PLC . 08/01/2024 MORGAN STANLEY ..... . N
049468-10-1 . ..| ATLASSIAN CORP CLASS A . 08/16/2024 CABRERA CAPITAL MARKETS, ... 10.000 |.
G1093E-10-8 ......... BIG YELLOW GROUP PLC .... . 07/29/2024 ..... MORGAN STANLEY ....35,031.000 |....
09062X-10-3 ......... L0 NP [PURURRRUUUURRRR RN 08/16/2024 ..... CABRERA CAPITAL MARKETS,
11120U-10-5 ......... BRIXMOR PROPERTY GROUP INC ...eeeeeeeeeeeeee e e eeenee e e e eereie e e e eeeenee e e e eenne e e eeennnnneeeeenen | cvnnninennnnnnn Jonnad 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
11135E-20-3 ......... BROADSTONE NET LEASE INC ...uviiiiiiiiiiiiiiiiie it esrnniisssennnnnennneens | cennnnneeeeenns fonnnd 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
H11356-10-4 ......... BUNGE GLOBAL SA . .eeeeeeeeeee e e e eeeee e e e e e e s e e e e e e e e e ennnn e e e eennnn e e e eennnnneeeennnnnneees | cvnniineessnnns Jonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS,
127387-10-8 ......... CADENCE DESIGN SYSTEMS INC ..evvnniiiiiiiiiiiiiiiiiiie e ciiii s escniii e senni s ennnnessssnnnnnnes | cennnnneeeeenns fonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS,
143658-30-0 ......... CARNIVAL CORP ... eeeeeeee e e eeeeene e e e eeennie e e eeemnne s e e eenenaeeeeemnnnneeeeennnnnneeennnnnnneeeennnns | connieneesnnnnn Jonnad 08/16/2024 ..... CABRERA CAPITAL MARKETS,
15118V-20-7 CELSIUS HOLDINGS INC ..eevvueniiiiiiiiiieeiiiiii e ccvi e e snni s snnnn e s snnnnnseennnns | cennnnneeeennns fonnnd 08/16/2024 ..... Various
151897-10-7 . ..| CENTERPOINT ENERGY INC .... 08/16/2024 CABRERA CAPITAL MARKETS,
16119P-10-8 . ..| CHARTER COMMUNICATIONS INC CLASS A 08/01/2024 MORGAN STANLEY .....
169656-10-5 . ..| CHIPOTLE MEXICAN GRILL .... 08/16/2024 CABRERA CAPITAL MARKETS,
189054-10-9 . ..| CLOROX €O .... MORGAN STANLEY .....
21036P-10-8 . .| CONSTELLAT 10N BRANDS INC CL A CABRERA CAPITAL MARKETS, INC .
22822V-10-1 ......... CROWN CASTLE INTERNATIONAL REIT 0 vevvvniivirnniiiiiiiniinieeciiiinsesecnnnseesennnnssesnnnnnnness | cennnnneneeenns fonnnd 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ...
253868-10-3 ......... DIGITAL REALTY TRUST INC .eereeeeeeeeene e e eeeene e e e eeene e e e eeenn e e e eennnn e e e eennnneeeennnnnes | cvvnninenennnnn Jeennnd 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .
256163-10-6 ......... 000 PP IPURRRSUUUURRR RN 08/01/2024 ..... MORGAN STANLEY
256746-10-8 ......... DOLLAR TREE INC ...eeeeeeiieeeeeeet e e e eeene e e e e e e e e e e e e e e e e nnn e e e e ennn e e e eennnnneeeennnnns | cvnnneneessnnnn Jonnnd 08/16/2024 ..... Various
25754A-20-1 ......... DOMINIOS PIZZA INC ..eeviiiiiiiiiiiiiiiii s cceii e s rnni e rrnnns s s ennann s snnnnnnsees | cennnneeeeennns [ounnd 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .
532457-10-8 = I PR UPPPPURRPPPPRRRURPPPPRT PSPPI SRR 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .
290840-10-0 . ..| EMCOR GROUP INC .. 08/01/2024 MORGAN STANLEY .....
29414B-10-4 . .. | EPAM SYSTEMS INC 08/01/2024 MORGAN STANLEY .....
26884L-10-9 . ..| EQT CORPORATION .. 08/16/2024 CABRERA CAPITAL MARKETS, INC .
29444U-70-0 . .. |EQUINIX REIT INC 07/10/2024 BANK OF AMERICA/MERRILL LYNCH
N31068-19-5 . ..| EUROCOMMERCIAL PROPERTIES NV . 07/29/2024 MORGAN STANLEY .......oevvvnnns
30063P-10-5 ......... EXACT SCIENCES CORP ......eeeeeeiieeeeeeen e e e eeen e e e e eenne e e e eennnn e e e eennnneeeeennnnnneeeennnnns | cvnnseneesennns Jonnad 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .
303031-10-2 ......... LT =0 U [PUURRRSUUUURRR RN 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .
31488V-10-7 ......... FERGUSON ENTERPRISES LTD .eveueeeeeennneeeeennnaeeeeemnnneeeeennnneeeeeennnnsseennnnnaseennnnnnnees | connienensnnnns Jonnnd 08/01/2024 ..... Various
345370-86-0 ......... FORD MTR C 0 DEL L0 R (SRR R 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .
37940X-10-2 ......... GLOBAL PAYMENTS INC. eevvreeiieiiiineeeeenes R 08/01/2024 ..... MORGAN STANLEY
SBK7YQ-K6-0 ......... HAMMERSON REIT PLC . R - 07/29/2024 ..... MORGAN STANLEY .. .
SBRJGB-J2-7 ......... HAMMERSON REIT PLC . ...09/30/2024 ... EXCHANGE ....44,016.000 |....
42250P-10-3 ......... HEALTHPEAK PROPERTIES INC ... ...07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ....31,146.000 |....
44107P-10-4 . ..|HOST HOTELS & RESORTS INC ... 08/16/2024 Various ..ceeeeeeeeeeennenneeens .25,323.000 |.
444859-10-2 . .. [HUMANA INC 08/16/2024 CABRERA CAPITAL MARKETS, INC . . 2.000 |.
445658-10-7 . .| HUNT TRANSPORT SVC . 08/01/2024 MORGAN STANLEY ..... 13.000 |.
452327-10-9 ......... L PP PPPPPPPIN IFPPTTTTTRRUCUUUR PR 08/01/2024 MORGAN STANLEY ...66.000 |....
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461202-10-3 ......... INTUIT INC. i 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .... N
464287-18-4 ......... ISHARES CHINA LARGE-CAP ETF ... 09/27/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ....25,538.000 |.... ..819,663 |.
464285-20-4 . .. | ISHARES GOLD TRUST 08/06/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... +.+40,000.000 [.eereeernniaeeeennes 1,807,574 |.
46432F-33-9 ......... | ISHARES MSCI USA QUALITY FACTOR ET ... 08/15/2024 ..... CITADEL SECURITIES LLC ....30,043.000 |....
464287-61-4 ......... ISHARES RUSSELL  GROWTH ETF TRUST . 09/24/2024 ..... CITADEL SECURITIES LLC . ... 13,441.000 |....
464287-59-8 ......... ISHARES RUSSELL VALUE ETF TRUST ... 07/30/2024 ..... CITADEL SECURITIES LLC ..uiiiiieriniiiiiiiiis e s it s cerii s e ereii s e e s s srnnnn s s s ennanes [eeesernnnnneneennnnnns 3,700.000 |.... N
464287-40-8 ......... ISHARES S&P 500 VALUE ETF ... 08/15/2024 ..... CITADEL SECURITIES LLC ..ueeeeenuneeeeemnneeeeemeneeeeeeenee e s e e emene e e e eemnnne e e eeennnnaeeeennnnns [eeeeernnnnaseeeennnnnns 5,769.000 |.... ,089,678 |.
464287-52-3 ......... ISHARES SEMICONDUCTOR ETF ... 08/05/2024 ..... CITADEL SECURITIES LLC ..uiiiiirrnniiiiiiiiis e s it s et e ereii s s ereni s s nrnnn e s s snnanes [oeesernnnnnneeennnnnns 6,950.000 |.... ,662,078 |.
464287-58-0 ......... ISHARES US CONSUMER DISCRETIONARY .. 08/28/2024 ..... Jane Street Execution Services, LLO ....oieieeieiiiie i e e e e e e e eenn s [eeeeeennn e 7,600.000 |....
464287-81-2 . ..| ISHARES US CONSUMER STAPLES ETF ... 09/10/2024 CITADEL SECURITIES LLC . .15,900.000 |.
466313-10-3 . ..| JABIL CIRC UIT INC COoM 08/01/2024 MORGAN STANLEY
48121L-69-2 . ..| JPMORGAN GLOBAL ALLOCATION CL I . 09/30/2024 01121 =(0) I
512807-10-8 ......... LAM RESEARCH CORP. ......eeeeeennannnns 08/16/2024 ..... CABRERA CAPITAL MARKETS,
513272-10-4 ......... LAMB WESTON HOLDINGS INC ....uviiviieinniiiiiiniieieeiiiiis e cenni e ernni s sssnnnsnssessnnnnnneneens | cennnnneeeeenns fonnnd 08/16/2024 ..... Various
518415-10-4 ......... LATTICE SEMICONDUCTOR ......eeeeeeneneeeeemnneeeeeeeenneseeeeennaeeeeennnnneeeemnnnnnneeeennnnnneeeennns | cevseneesennns Jonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .
50212V-10-0 ......... LPL FINANCIAL HOLDINGS INC ....uiieiivrniniiiiiiiiieeeciiiin e e cesni e eevni e e cnnninnessesnnnnneees | cennnnneneennns fonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC ....
571903-20-2 ......... MARRIOTT | NTL INC NEW Ol A e e ce e eeenn e eennnineees | cvvninennennnn Jeonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC ....
SBOLMF-87-0 ......... L= 20 I S PR [ - AR RPN 07/29/2024 ..... MORGAN STANLEY
58933Y-10-5 ......... MERCK & CO. INC. -eieeeeeeieeeeeieee e e e e e ere e e e e een e e e e e eeee e e e e e ennn e e eennnnnaeeeeennnnneeennnnns | connieneessnnnn Jonnad 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .
552953-10-1 MGM RESORTS INTERNATIONAL ....coeevvvinniiiiiiiiieeceiiiin e cvniin e e cenni s ssvnni e s esnnnnnneeeens | cennnnneeeennns fonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC .... ... 33.000 |....
595017-10-4 . .| MICROCHIP TECHNOLOGY INC ..... 08/16/2024 CABRERA CAPITAL MARKETS, INC . 51.000 |.
595112-10-3 . .. [MICRON TEC HNOLOGY INC 08/16/2024 CABRERA CAPITAL MARKETS, INC . 20.000 |.
60871R-20-9 . .| MOLSON COORS BEVERAGE CO .. 08/01/2024 MORGAN STANLEY ....coeveenneens 26.000 |.

68389X-10-5 .
704329-17-6 . .
72201U-63-8 .........
747525-10-3 .........
7613IN-10-1 .........
76169C-10-0 .........
76954A-10-3 .........
776696-10-6

78573L-10-6 .
SB1N7Z-09-2 .
79466L-30-2 .
78410G-10-4 .
(8267P-10-8 . .
833445-10-9 .........
85254J-10-2 .........
863667-10-1 .........
867892-10-1 .........
871607-10-7 .........
687052-10-9 .........
90138F-10-2 .........
90364P-10-5 .........
903848-30-3 .
F95094-58-1
913320-10-1 .
92343E-10-2 .........

..| ORACLE CORP COM ..
.| PAYDEN EMERGING MKT CRP BND CL SI .

..| SABRA HEALTHCARE REIT INC
.| SAFESTORE HOLDINGS PLC .
.| SALESFORCE.COM INC ......
..| SBA COMMUNICATIONS CORP CLASS A .
.| SMURFIT WESTROCK PLC .

..|ULTA BEAUTY INC ...
..|UNIBAIL RODAMCO WE STAPLED UNITS
-|UNITY SOFTWARE INC .

PINCO MORTGAGE OPPO CL INSTL
QUALCOMM  INC
RETAIL OPPORTUNITY INVESTMEN ..

REXFORD INDUSTRIAL REALTY REIT INC ...

RIVIAN AUTOMOTIVE INC CLASS A
ROPER TECHNOLOGIES INC

SNOWFLAKE CLASS A
STAG INDUSTRIAL INC. .
STRYKER CORP
SUNSTONE HOTEL INVESTORS INC ..
SYNOPSYS INC
TE CONNECTIVITY LTD ..
TWILIO INC CLASS A ...
UIPATH INC CLASS A .

VERISIGN INC. .......

09/30/2024
08/16/2024
07/10/2024
07/10/2024
08/16/2024
08/16/2024
09/03/2024
07/30/2024
08/16/2024
08/16/2024
08/16/2024
08/16/2024
07/10/2024
08/16/2024
07/10/2024
08/16/2024
09/30/2024

...08/01/2024
...08/16/2024

08/16/2024
07/29/2024
08/16/2024
08/01/2024

CABRERA CAPITAL MARKETS,
DIRECT ....
DIRECT ...
CABRERA CAPITAL MARKETS, INC ....
BANK OF AMERICA/MERRILL LYNCH ...
BANK OF AMERICA/MERRILL LYNCH
Various
CABRERA CAPITAL MARKETS, INC ....
CABRERA CAPITAL MARKETS, INC .
MORGAN STANLEY .....
CABRERA CAPITAL MARKETS, INC .
Various ...
Various ...
CABRERA CAPITAL MARKETS, INC .
BANK OF AVERICA/MERRILL LYNCH ...
CABRERA CAPITAL MARKETS, INC ....
BANK OF AMERICA/MERRILL LYNCH ...
CABRERA CAPITAL MARKETS, INC ....

MORGAN STANLEY ..
Various ...
Various ...
MORGAN STANLEY
Various ........
MORGAN STANLEY ..

. 7.000 |.
.73,942.150 |.
.. 21,464.200 |....

.65,410.000 |

.48,033.000 |
... 1.000 |.
21.000 |.
..549.000 |.
... 1.000 |....
...20,841.000 |....

...30.000 |.
... 13.000 |....

. 956 |.
..648,829 |.
202,683 |.

, 110,577 |.
..493,726 |.

..310,718 |.
.488 |.
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92556H-20-6 ......... VIACOMCBS INC CLASS B ...eeeeeeiieeeeeemnieeeeeeeneee e e eeenn e e e eeeennaeeeeennnneeeeeennnnneeeennnnns | cenneneenennnn Jonnnd 08/16/2024 ..... Various 288.000 |....
92556V-10-6 ......... B 3 S PP IPURSUUUUR RPN 08/01/2024 ..... MORGAN STANLEY .. 161.000 |....
925652-10-9 ......... VICH PPTYS INC ..eieeeeeie e e e eeeee e e e e e e e e e e e eenne e e e e eennna e e eeennnneeeeennnnnnneeennnnns | cennineessnnnn Jonnad 07/10/2024 ..... BANK OF AMERICA/MERRILL LYNCH ... ....31,738.000 |....
928260-83-9 ... [VISA INC oovriiiiiiii s nrnnaees | reeeeeennniens [oend 08/16/2024 ..... CABRERA CAPITAL MARKETS, INC ....
931427-10-8 ......... WALGREENS BOOTS ALLIANCE ...eeeeeeeeeeieiee e e eeeeie e e e e eeeee e e e eeenne e e e eennne e e e eennnneneeennnnns | cvnnnenennnnnns Joennad 08/01/2024 ..... MORGAN STANLEY
94106L-10-9 ......... WASTE MGMT INC DEL evvveniiiiiiiiiiiiiiiiie e seesis s sennn s snnnne s sssnnnnnnns | cennnnnenenenns fonnnd 08/16/2024 ..... CABRERA CAPITAL MARKETS,
955306-10-5 ......... WEST PHARMACEUTICAL SERVICES .....eeeeeeeeeeeeneieeeeeeene e e e eeenne e e e eeene e e e eennne e e e eennnnnes | cvnnninnnennnns Joennid 08/16/2024 ..... CABRERA CAPITAL MARKETS,
958102-10-5 ......... WESTERN DIGITAL CORP. ...eviivriiiiiiiiiii e cciii e e e ensnis e ennni e sennnn e s snnnnnnnes | cennnnneeeennns founnd 08/16/2024 ..... CABRERA CAPITAL MARKETS,
962166-10-4 ......... WEYERHAEUSER €O ....eeeeeeeeeeeienne e e eeeeene e e e eeenee e e e eemnna e e e e emnnneeeeennnnneeeennnnnnseeennnn | cvnnieneeennnns Jonnnd 08/01/2024 ..... MORGAN STANLEY ..
98980L-10-1 ......... ZOOM VIDEO COMMUNICATIONS INC CLAS I I 08/16/2024 ..... Var ious
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
000850-18-3 ......... AMERICAN COM BARG SER B ANTI DILUT ..cevvviniiiiiiiiiieiiiiiin e cccvi e cevnineeennnnn | cennnneeeeenns fonnnd 08/29/2024 ..... 002 RS 33,709.000
BAS178-AU-3 ......... AUREL 1US EUROPEAN OPPORTUNITIES 1V ... iieireieieeinnniseeeeenniaeeeeennn s e e eeennnneeeeennnnnaaeees | FOPPPTOOR RO 09/12/2024 ..... 0= PP PPPPRR FPPPPPPPTPPPPPTTTN 1,189.520
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,338,938
78462F-10-3 ......... SPDR SEP 500 . veeeeeeeeii e e e eee e e e e e e e e e e e e e e e e e e e e e ennn e e e eennnn e eeennnnns | crrnieneeeennnn oo 09/27/2024 ..... Bank of America Merrill Lynch .... 15,494,000 |.... .. 8,643,580 |.
464287-72-1 ......... ISHARES:US TECH ..eeveiniiiiiiiie et crnni s sesnna s sennnnnnees | eeeeennnnneeees [oeeend 07/09/2024 ..... CITADEL B N 6,000.000 |.... 937,200 |.
464285-20-4 ........ ISHARES : GOLD TRUST ......uiieeeeenniuseeeeennsseeeennnssseeeennnnssennennnnssesennnnnssesennnnnnsseennnnns | sesvesssnsssnee [eeeees 08/06/2024 ..... Bank of America Merrill Lynch ...oeee.iiiiiiiisnisiieiiiniaaeeeeennnaesaernnnnsseennnnnnsseeennnnnasene [seeernnnnnsseernnnnnns 40,000.000 f-.oeevvvnniiiainnnnnns 1,807,874 [ ieciiiiinaes forrernnninnreernnnnaereernnnanees | o eenereeereenans
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 11,388,654 XXX XXX
5989999997. Total - Common Stocks - Part 3 41,081,767 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 41,081,767 XXX XXX
5999999999. Total - Preferred and Common Stocks 41,031,767 XXX XXX
6009999999 - Totals 10,712,706,724 XXX 32,336,028 XXX
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..36297F-06-2 | GOVT NATL MTG ASSOC | #710677 .....ccovvvvvenees [ereennn . 07/01/2024 . | SCHEDULED REDEMPTION ... . 07/15/2024 . [1.A ........
..36241L-KS-4 | GOVT NATL MTG ASSOC | #783005 .......ccoeveeeees [erennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 06/15/2025 . [1.A ........
..36202F-JC-1 | GOVT NATL MTG ASSOC Il #004759 ........eevmmunnn [errenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/20/2025 . [1.A ........
..36202F-N4-4 | GOVT NATL MTG ASSOC Il #004911 .....ccccennns [oeennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/20/2026 . [1.A ........
..912810-RH-3 | TREASURY BOND . 09/05/2024 . | Various . 08/15/2044 . [1.A ........
..912810-SK-5 | TREASURY BOND . 09/05/2024 . | MORGAN STANLEY . 11/15/2049 . (1.A ........
NOMURA SECURITIES
..912810-TS-7 | TREASURY BOND . 07/31/2024 . | INTERNATIONAL INC ....... ... 927,891 ... 1,000,000 |........... 971,641 |.... 972,666 | e (44,776) |....... (44,776) . 05/15/2043 . [1.A ........
..912810-TX-6 | TREASURY BOND . 09/13/2024 . | CITADEL SECURITIES LLC 20,845,313 |....... 20,000,000 |....... 18,740,903 |.... 18,746,642 [..cccoeeeeeeeess |onnd 2,098,670 |..... 2,098,670 . 02/15/2054 . [1.A ........
BANK MONTREAL / NESBITT
..912828-2A-7 | TREASURY NOTE . 09/06/2024 . |BURNS ....oovvvviiiiiiiiiins e | 24,898,677 |....... 25,041,400 |....... 24,418,407 |.......24,959,348 |.......ceevveenn [o0nn 250,958 |oooiiiiiiiiiiiis | 260,958 | [ 25,210,306 |.. (311,628) . 08/15/2026 . [1.A ........
..912828-2R-0 | TREASURY NOTE .. 09/06/2024 . (CITADEL SECURITIES LLC 5,121,129 ..5,311,600 .. 4,949,540 |. . 4,994,963 |. .5,051,805 .69,324 |. . 08/15/2027 . [1.A .
..912828-31i-8 | TREASURY NOTE .. 09/06/2024 . |Various 30,850,739 .31,651,800 .29,723,018 |. 29,885,315 |. K 30,160, 137 . 690,603 |. . 02/15/2028 . [1.A .
..912828-4N-7 | TREASURY NOTE . 09/06/2024 . | Various ......cceeevviiiinnn foerereeeniininnnnnns foeees 46,200,182 |....... 47,281,400 |....... 44,990,901 |....... 45,197,469 |....oovvvvvennns [e0nnnn 305,195 fouiiiiiiiiiiis [0 305,196 | | 45,502,663 |.. . 697,519 , 111,852 [. 05/15/2028 . |1.A ........
NOMURA SECURITIES
..912828-4V-9 | TREASURY NOTE .. 09/06/2024 . | INTERNATIONAL INC .. .21,071,278 .21,593,400 .19,943,529 |.......20,018,719 |[.. 20,233,093 . 838,186 |....... 838,186 |.. .662,985 |. 08/15/2028 . [1.A .
..912828-4Z-0 | TREASURY NOTE .. 08/01/2024 . [BNP CAPITAL MARKETS K 21,453,260 .21,893,700 .21,047,794 |. 21,874,515 |. K 21,880,735 (427,475) | (427,475) |.. 554,630 |. 08/31/2025 . |1.A .
..912828-5C-0 | TREASURY NOTE . 08/01/2024 . | MORGAN STANLEY ........... T R 14,732,813 |....... 15,000,000 |....... 15,022,852 |....... 15,012,330 |oevvveeeiiiiiinn Jovvvnnnn (4,061) |ovvennniiiiiins Jovvennns (4,061) |oveviiniiiiiin v 15,008,270 |.. (275,467 |...... (275,457) ...377,459 |. 09/30/2025 . [1.A ........
..912828-5J-5 | TREASURY NOTE . 08/01/2024 . | CITADEL SECURITIES LLC |ooeeeeeeeeeieeeeeess |oees 29,646,525 |....... 30,203,400 |....... 30,115,047 |.......30,153,436 |....cccceeeeeees |oeeeeen 15,682 |oeeeeiiiiiiiiins fovnennn 15,682 [oiiiiiiiiiiiii s 30,169,118 |.. (522,593) |...... (522,593) ...684,501 |. 10/31/2025 . [1.A ........
..912828-5N-6 | TREASURY NOTE . 09/06/2024 . | CITADEL SECURITIES LLC |..eeeeeeereneeinnens el 9,864,453 |...... 10,000,000 |........ 9,960,156 |........9,977,604 |..oevrviiinns Joeennnn 7,928 i oo 7,928 o Joveennns 9,985,527 |.. (121,074) |...... (121,074) ...223,087 |. 11/30/2025 . [1.A ........
..912828-5T-3 | TREASURY NOTE . 09/06/2024 . | BNP CAPITAL MARKETS ... |.ocooeeeriiiininnnns |oees 14,749,219 |....... 15,000,000 |....... 14,828,906 |....... 14,901,749 [oovvvvviiiiiiins [enn33,348 | 33383 | [ 14,935,092 |.. (185,873) |...... (185,873) ...469,718 |. 12/31/2025 . [1.A ........
..912828-6A-3 | TREASURY NOTE . 09/06/2024 . | Various ........ccceennnnne T R 28,651,828 |....... 20,143,400 |....... 28,687,994 |....... 28,831,729 |......coooeeeees [0 100,688 [oieeeivenneenns [0 100,688 [ [ 28,932,416 |.. (280,588) |...... (280,588) .. 848,168 |. 01/31/2026 . [1.A ........
..912828-6B-1 | TREASURY NOTE . 09/05/2024 . |Various .......cceeeeunennn foorerrnniniininnnnns foeens 2,017,812 |........ 2,108,500 |........ 1,993,711 [ fooviiiiiiiis 9024 | 9,241 [ s 2,002,951 [oeeveeeiiniinnnn founnnnne 14,861 |........ 14,861 |............ 41,937 |. 02/15/2029 . |1.A ........
NOMURA SECURITIES
..912828-6F-2 | TREASURY NOTE . 09/06/2024 . | INTERNATIONAL INC .....o. |ooeeeeeeeniienninnns |oees 11,554,614 |....... 11,781,500 |....... 12,849,698 |....... 12,246,909 [o.evvvvveniinnnn foeenns (47,157 | | [QLYSRTHT AU R 12,099,752 (545,138) |...... (545,138) . 02/28/2026 .
..912828-6L-9 | TREASURY NOTE . 09/06/2024 . | GOLDMAN, SACHS & CO. ... |.... 13,041,003 |....... 13,360,400 |....... 13,169,213 |....... 13,218,620 |.... .. 48,071 RO | e 13,260,691 (219,688) |...... (219,688) . 03/31/2026 .
..912828-65-4 | TREASURY NOTE .. 09/06/2024 . | GOLDMAN, SACHS & CO. ... | 32,006,859 .32,730,800 .32,825,964 |. 32,590,353 |. 36,901 . 36,901 32,627,255 (620,396) |. (620,396) |.. . 04/30/2026 .
..912828-6X-3 | TREASURY NOTE .. 09/06/2024 . [HSBC SECURITIES, INC. .. |. 16,925,172 .17,391,900 .16,973,437 |. 17,090,509 |. .83,431 ..83,431 17,173,939 (248,767) |. (248,767) |.. . 05/31/2026 .
..912828-7B-0 | TREASURY NOTE .. 09/06/2024 . [CITADEL SECURITIES LLC 12,783,803 . 13,209,500 112,791,214 | 76,083 |. . 76,083 (218,158) |. (218,158) |.. . 06/30/2026 .
..912828-K7-4 | TREASURY NOTE .. .| 07/31/2024 . [CITADEL SECURITIES LLC 24,854,095 .25,548,700 .24,800,203 |. (443,217) | (443,217) |.. . 08/15/2025 .
..912828-M5-6 | TREASURY NOTE .. . |- 09/06/2024 . | JPMORGAN CHASE & CO. ... | 38,268,408 .39,058,800 .38,555,417 |. K (605,793) |. , . 11/15/2025 .
..912828-P4-6 | TREASURY NOTE . 09/06/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeeeieeeennns |oeees 20,902,766 |....... 21,581,400 |....... 20,887,195 |....... 21,171,233 |.... , 523 | e 21,301,786 [ovvvvvvvnvninnnn fonnnne (398,990) |...... (398,990) . 02/15/2026 .
..912828-R3-6 | TREASURY NOTE . 09/06/2024 . | CITADEL SECURITIES LLC |oeeeeeeeeeeeeeneees |oeees 6,931,366 |........ 7,181,600 |........ 6,666,264 |........ 6,840,635 [....ovvvriininnn foeeennd 96,059 |.ooeeiiiiiiiiins Joeeennnd 96,059 |.ooeeeiiiiiiiins Joeeeens 6,936,693 [.....ovvvriinnnn fonnnnne (5,327) |-eeennnn (5,327) . 05/15/2026 .
NOMURA SECURITIES
..912828-U2-4 | TREASURY NOTE . 09/06/2024 . | INTERNATIONAL INC ...oooo |ooeeeeeeeiiinniienns |ees 4,766,807 |........ 4,935,700 |........ 4,654,211 |........ LT (- I MR 43,468 |.....ooooeiiiins |eennnns 43,468 |.....ooooeiiiins et 4,791,287 |oeeeeeiiiiiiiinn foenee (24,431) |....... (24,431) ...l 80,742 |. 11/15/2026 . |1.A ........
..912828-V9-8 | TREASURY NOTE . 09/06/2024 . | Various ......ccoeevviiiinnn foereeeeeniininnnnnns |oeees 16,155,723 |....... 16,689,500 |....... 16,215,941 [....... 14,712,758 |.ooeeeeeeeeieens |l PRI X7 R 73,634 | | 16,407,807 |.ooeeveennennnns ovees (252,083) |...... (252,083) |.......... 400,711 |. 02/15/2027 . |1.A ........
BANK MONTREAL / NESBITT
..912828-X8-8 | TREASURY NOTE . 09/06/2024 . |BURNS ....ovvvvvvviiiiiiiins Joeeeeeeeeiieeeeeenns | 18,807,840 |....... 19,398,900 |....... 18,545,762 |....... 18,799,087 |..ccceeeeeieinns |eeens 7,485 [ oo 7,485 [ oo 18,916,273 376,842 . 05/15/2027 . |1.A ........
..912828-Y7-9 | TREASURY NOTE . 07/31/2024 . | CITADEL SECURITIES LLC |oceeeeeeeeeeeeeeens |oees 10,047,422 |....... 10,233,300 |....... 10,160,297 |....... 10,194,243 |.... ... 14,197 ). 1197 | e 10,208,440 |.. ...295,007 |. 07/31/2025 . [1.A ........
..912828-Y9-5 | TREASURY NOTE . 09/06/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeeiiieneennns |oeees 12,157,753 |....... 12,575,800 |....... 12,308,062 |....... 12,357,112 |.... 86,227 i [ennnl56,227 [ s 12,413,339 |.. ...261,426 |. 07/31/2026 . [1.A ........
..912828-YD-6 | TREASURY NOTE . 09/06/2024 . | WELLS FARGO .....ccovvvvee Joovvvennniininnnnnns |ees 14,426,610 |....... 15,088,500 |....... 14,944,098 |....... 15,003,255 [..eevvvvvnnnnnnn fooeeenn 21,647 |oeeeeiiiiiiiiies e 21,647 [ s 15,024,902 212,625 |. 08/31/2026 . |1.A ........
NOMURA SECURITIES
..912828-YQ-7 | TREASURY NOTE . 09/06/2024 . | INTERNATIONAL INC .....o. |ooeeeeeeeniienninnns |oees 10,137,393 |....... 10,577,000 |....... 10,469,854 |....... 10,511,336 |oooeeeeeiiiiiins s 15,662 [o.ovvveveninnnnn foeeeens 15,662 [o.ovvvvvennnnnnn foeeens 10,526,998 147,589 |. 10/31/2026 . |1.A ........
NOMURA SECURITIES
..912828-YU-8 | TREASURY NOTE . 09/06/2024 . | INTERNATIONAL INC ....... ..9,665,253 |....... 10,092,200 |........ 9,989,307 |....... 10,028,434 |..evvvvvveninnnn oo 774 | AT e e, 10,043,208 [.cooeeeieiieees |oeens (377,955) |...... (377,985) ... 127,285 |. 11/30/2026 . [1.A ........
Tigress Financial
..912828-YX-2 | TREASURY NOTE . 09/06/2024 . Pa?tners LLC wevvviiinnns 13,807,259 |....... 14,401,900 |....... 13,844,069 |....... 14,021,247 |ovevvvvviiiinnnn [ 84561 | e 84561 | [, 14,105,808 |...ooovvveeeeens feens (298,549) |...... (298,549) ...300,659 |. 12/31/2026 . [1.A ........
..912828-77-8 | TREASURY NOTE . 09/06/2024 . | CITADEL SECURITIES LLC 31,143,157 |....... 32,708,300 |....... 30,261,130 |....... 31,031,460 [....oooooeeiinns {0 369,268 | 1 361,268 i v, 31,392,717 |ovvvvvvvnnnnnnn founnnn (249,561) |...... (249,561) ...543,953 |. 01/31/2027 . [1.A ........
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NOMURA SECURITIES
..912828-ZE-3 | TREASURY NOTE . 09/06/2024 . | INTERNATIONAL INC ....... |oeeeeeeeeeeeeeeeeens |oees 15,508,722 |....... 16,796,100 |....... 14,966,900 |....... 16,531,622 [o.vvvvvvivinnnnn foeeenn 257,703 | 257,703 |eveeeiiiiiiieens v 15,789,325 |.. (190,603) |...... (190,603) . 03/31/2027 . [1.A ........
..912828-ZN-3 | TREASURY NOTE . 09/06/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeeiiiinnnnnns |oees 11,082,656 |....... 12,000,000 |....... 10,617,656 |....... 11,087,051 |..ooooeeeiiiiins |eeens 191,217 |. 191217 e e 11,228,267 |.. (145,611) |...... (145,611) . 04/30/2027 . [1.A ........
Tigress Financial
..912828-28-2 | TREASURY NOTE . 09/06/2024 . Pa?tners LLC wevvvvviiinnn fo s 11,045,625 |....... 12,000,000 |....... 10,588,125 |....... 11,008,918 |.... 191,899 | e 11,200,817 |.. (155, 192) . 05/31/2027 . [1.A ........
..912828-2V-5 | TREASURY NOTE . 09/06/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeeeeienennnns |oees 24,990,164 |....... 28,357,900 |....... 24,933,905 |....... 25,893,764 |.... 465,870 |ooeeeiiiiiiiinnn e 26,359,635 |.. (293,629) . 06/30/2027 . [1.A ........
..91282C-AJ-0 | TREASURY NOTE . 07/02/2024 . | DEUTSCHE BANK AG ........ R R 11,355,938 |....... 12,000,000 |....... 10,991,719 |....... 11,468,454 |.... LASTTT8 e e 11,626,232 |.. (270,204) . 08/31/2025 . [1.A ........
..91282C-ANM-3 | TREASURY NOTE . 07/01/2024 . | CITADEL SECURITIES LLC |..eeeeeeeeeeeeeeeens |oees 25,719,859 |....... 27,278,800 |....... 24,937,725 |....... 26,017,208 |.... PR ST N 70 I U 26,372,047 |.. (652, 188) . 09/30/2025 . [1.A ........
..91282C-AT-8 | TREASURY NOTE . 07/16/2024 . |Various .......ccceevnnnnnn Jooverennnnnnnnnnnnns foeees 33,087,331 |....... 35,085,600 |....... 32,506,018 |....... 33,609,564 |.... LA8,953 | e 34,023,517 |.. (936, 186) . 10/31/2025 . [1.A ........
..91282C-AV-3 | TREASURY NOTE . 07/23/2024 . | DEUTSCHE BANK AG JR R R 24,560,156 |....... 30,000,000 |....... 23,784,988 |....... 23,973,113 |.... L A29.186 | [ 24,402,299 |.. ....... 157,857 . 11/15/2030 . [1.A ........
..91282C-AZ-4 | TREASURY NOTE . 07/16/2024 . |MORGAN STANLEY ......ovvvn |oovevvinniiiinnnnnns |oees 15,491,279 |....... 16,428,200 |....... 14,984,315 |....... 15,614,354 225,566 [......vvnnnnnnnn foeeeenn 15,839,920 |...eevvvvvvennnn founnee (348,640) . 11/30/2025 . [1.A ........
BANK MONTREAL / NESBITT
..91282C-BC-4 | TREASURY NOTE . 07/16/2024 . |BURNS ...oovvvviiiiiiiiiiies e | 28,788,404 |....... 30,619,600 |....... 28,878,683 |....... 29,641,057 |oooeeviiiiiiinnn founnnne 261,002 |oooooeeiieiiiins oeeees 261,002 |oooooeeiieiiiins oeeees 20,902,149 |ooooeeeiieens ... (1,113,744) ... (1,113,744) |............ 120,128 |. 12/31/2025 . [1.A ........
..91282C-BJ-9 | TREASURY NOTE . 09/06/2024 . |RBS SECURITIES INC ...ouv |oveeeeeeeeiieeeeenns |oeens 33,066,288 |....... 36,254,100 |....... 30,992,402 |....... 31,578,973 |ovvvvviiiiiiinns fornnnns 735,979 [ovviiiiins foeeens 735,979 [ foeens 32,314,952 [ooooeiiiiiiiiins |eens 751,336 |....... 751,336 |........... 301,461 |. 01/31/2028 . |1.A ........
BANK MONTREAL / NESBITT
..91282C-BL-4 | TREASURY NOTE . 07/26/2024 . |BURNS ......oovvviiiiinnnns ....875,932 |........ 1,054,000 |.......... 871,771 |.... ... 10,884 |. ....882,655 |.. .. (6,723) ... . 02/15/2031 .
..91282C-BP-5 | TREASURY NOTE .. 09/06/2024 . [ GOLDMAN, SACHS & CO 15,825,969 .17,183,900 .14,898,307 |. 15,118,350 |. .. 315,828 |. 15,434,179 .391,791 . 02/29/2028 .
..91282C-B0-3 | TREASURY NOTE .. 09/06/2024 . |Various ... . 8,489,036 ..8,937,900 ..8,456,790 |. .8,675,149 |. . . 8,754,654 (265,619) |. . 02/28/2026 .
..91282C-BIi-0 | TREASURY NOTE . 08/01/2024 . |Various ... e [ 18,772,985 |....... 19,946,800 |....... 18,955,452 |.......19,353,909 |.... e 145,428 | [ 145,428 [ [ 19,499,336 |.. . 04/30/2026 .
..91282C-BZ-3 | TREASURY NOTE . 09/06/2024 . | JPMORGAN CHASE & CO. ... |ooeeeeeeereieeeeenns |eees 27,616,763 |....... 29,928,000 |....... 26,528,366 |....... 26,900,166 [.....ovvvvunnnnn foeeenn 449,006 |. . [ 27,349,172 |.. ...321,238 |. 04/30/2028 .
..91282C-CE-9 | TREASURY NOTE . 09/06/2024 . |Various .........ccceunnnnee R R 31,731,09% |....... 34,443,100 |....... 29,886,529 |....... 30,299,986 |....oovviiiiiinn feunnne 597,310 |. 597,310 | s 30,897,297 |.. 833,800 ...334,079 |. 05/31/2028 .
..91282C-CF-6 | TREASURY NOTE . 09/06/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeeeieeeennns |oeees 23,198,360 |....... 24,412,300 |....... 22,168,466 |....... 22,585,853 |...ccoeiieiiinns eeens 503,957 |. 503,957 |oeviiiiiiiiiienn i 23,089,810 |.. 108,550 ...142,072 |. 05/31/2026 .
..91282C-CH-2 | TREASURY NOTE . 09/06/2024 . |Various .........ccceunnnnee R R 28,506,920 |....... 30,991,300 |....... 27,066,751 |....... 27,408,392 |..coooeeiiiiinns eeees 509,864 |. ..509,864 |..oooiiiiiiiinnn fevnnens 27,913,256 |.. . ...462,133 |. 06/30/2028 .
..91282C-CJ-8 | TREASURY NOTE . 09/06/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeeieieeeeiinnns |oeeees 7,350,528 |........ 7,733,900 |........ 7,803,988 |........7,769,841 |.... e (9,875) | [ 7,759,966 |.. (409,438) |...... (409,438) . 06/30/2026 .
..91282C-CP-4 | TREASURY NOTE . 09/06/2024 . |Various .........ccceunnnnee R R 27,088,750 |....... 28,696,300 |....... 26,921,277 |.......27,581,873 |.... L2001 | e 27,871,984 |.. (783,234) |...... (783,234) . 07/31/2026 .
BANK MONTREAL / NESBITT
..91282C-CIi-9 | TREASURY NOTE . 09/06/2024 . |BURNS ....oovvviiiiiiiiiiins v | 3,306,406 |........ 3,500,000 |........ 3,462,813 |........ 3,479,637 [...eevveernnnn o520 | 5,203 [ [, 3,484,841 (178,434) |...... (178,434) . 08/31/2026 .
..91282C-CZ-2 | TREASURY NOTE .. 09/06/2024 . [ JPMORGAN CHASE & CO 19,788,802 .20,938,800 .19,050,623 |. 19,699,673 |. (211,536) | (211,536) |.. . 09/30/2026 .
..91282C-DG-3 | TREASURY NOTE .. 09/06/2024 . |BNP CAPITAL MARKETS .... | 21,362,227 .22,523,600 .21,223,565 |. 21,667,292 |. (506,354) |. (506,354) |.. . 10/31/2026 .
..91282C-DK-4 | TREASURY NOTE .. 09/06/2024 . | JPMORGAN CHASE & CO. ... |. 19,659,015 .20,693,700 .19,700,023 |. 20,036,608 |. (528,089) |. (528,089) |.. 200,718 |. 11/30/2026 .
..91282C-EC-1 | TREASURY NOTE .. 09/06/2024 . [CITADEL SECURITIES LLC 23,412,125 .24,391,600 .23,348,136 |. K (406,548) |. (406,548) |.. 468,713 |. 02/28/2027 .
..91282C-EF-4 | TREASURY NOTE . 09/06/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeeieeeeeenes |oeees 9,658,081 |........ 9,908,900 |........ 9,678,595 |........9,746,835 |...oooviiiiinns |oennnnnnn33,050 |eiiiiiiiiiiins 33,080 [ s 9,779,885 |.. (121,804) |...... (121,804) ...233,509 |. 03/31/2027 .
BANK MONTREAL / NESBITT
..91282C-EN-7 | TREASURY NOTE . 09/06/2024 . |BURNS ....oovvvviviiiiiiiins Joeeeeeeeeeiieeeeenns | 24,603,472 |....... 25,118,600 |....... 25,024,797 |....... 25,054,662 |.....oevvviiinnn fornnnnns 12,718 [oveiiiis s 12,718 [oveiiiiiiiis s 25,067,380 [..vvvvvvrvnnnnnn fornnne (463,907) |...... (463,907) |...vevennn 503,154 |. 04/30/2027 . [1.A ........
..91282C-ET-4 | TREASURY NOTE . 09/06/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeiiiiienininns |oeeees 4,688,959 |........ 4,803,800 |........ 4,712,978 |........ 4,740,061 |.oooeeeeeiiiiins |oeeeenns 12,347 | e 77 PO N 4,752,408 |...ovvvevininnnn fornnne (63,448) |....... (63,448) |............ 97,848 |. 05/31/2027 . |1.A ........
Tigress Financial
..91282C-EU-1 | TREASURY NOTE . 09/06/2024 . Pa?tners LLC wevviiviiinnn [ s 677,788 |........... 685,500 |........... 659,339 |.......... 663,178 |..ooooeeeriiiies | 10,385 [ fenennnn 10,385 [ouniiiiiiiiiiis oo 673,563 |..ooooiiiiiiiins et 4,225 |.......... 4,225 . 06/15/2025 . [1.A ........
..91282C-Eli-7 | TREASURY NOTE . 09/06/2024 . | CITADEL SECURITIES LLC |..eeeeeeeeeneeeiiins |eeees 1,933,327 |........ 1,947,400 |........ 1,968,852 |........1,962,847 |.....ccoeeiiiiss |oeeeeenni(2,926) |oevennnniniinins [ennnnnnn(2,926) [onnnnniiiiiiinns foeeens 1,959,922 |.. (26,59) . 06/30/2027 . [1.A ........
..91282C-FE-6 | TREASURY NOTE . 07/31/2024 . | CITADEL SECURITIES LLC 15,703,112 |....... 15,956,800 |....... 15,668,206 |.......15,792,541 | |l 57,983 [ [l B7,048 [ e 15,850,485 |.. (147,373) . 08/15/2025 . [1.A ........
..91282C-FM-8 | TREASURY NOTE . 09/06/2024 . | Various .........cceeeunnnne 28,459,844 |....... 28,000,000 |....... 27,772,031 |....... 27,821,676 [....ovvvvnnnnnes [oerennnn 30,850 oo | 30,650 [eeiiiiiiiiiiins [, 27,852,326 |.. . ,088,730 . 09/30/2027 . |1.A ........
..91282C-FP-1 | TREASURY NOTE . 08/01/2024 . | CITADEL SECURITIES LLC |.... 29,929,807 |....... 30,035,400 |....... 20,825,387 |....... 29,904,083 |.... , 1151 T R R 20,945,938 |.. ....... (16,131) ,018,413 . 10/15/2025 . |1.A ........
..91282C-FU-0 | TREASURY NOTE . 09/06/2024 . | GOLDMAN, SACHS & CO. ... 25,705,906 |....... 25,266,700 |....... 25,116,359 |....... 25,147,414 |oeeveieiiiiiins o 20,050 |oeeeeriiiiiiiinn fornnnnns 20,050 |oeevvrriiiiiinnn fornenns 25,167,464 |...oovvvvvnnnnnn fonnnne 538,443 804,977 |. 10/31/2027 . |1.A ........
NOMURA SECURITIES
..91282C-Fli-6 | TREASURY NOTE . 08/01/2024 . | INTERNATIONAL INC . 15,195,219 |....... 15,197,000 |....... 16,275,007 |....... 15,236,932 |.... (12,256) |.oooeeeeeeeeeees Joeeeen (12,256) [vveeeeiieeeeens fevinns 15,224,676 |.. . (29,457) ...488,740 |. 11/15/2025 . [1.A ........
..91282C-FZ-9 | TREASURY NOTE .. 09/06/2024 . |Various ... | 51,626,114 .51,096,000 .51,234,339 |. 51,201,759 |. .. (17,599) |. K 51,184,160 . 441,954 |. ,536,370 | 11/30/2027 . [1.A .
..91282C-GH-8 | TREASURY NOTE . 09/06/2024 . | CITADEL SECURITIES LLC 22,049,520 |....... 22,072,800 |....... 21,899,131 |....... 21,927,812 |.... 22,924 | [l 22,028 [ e 21,960,735 |.. .. 98,785 |.... ...856,521 |. 01/31/2028 . [1.A ........
NOMURA SECURITIES
..91282C-GL-9 | TREASURY NOTE .. 09/06/2024 . | INTERNATIONAL INC .. .. 6,503,765 K .6,364,385 |.. ... 40,078 |. X .6,404,464 .99,302 |. .277,326 |. 02/15/2026 . 1.A .
..91282C-GP-0 | TREASURY NOTE . 09/06/2024 . | Various ...131,904,076 |..... 131,692,500 |..... 134,296,568 |..... 133,896,896 [.....cccccennnn foonns (298,779) |.oooeeeeeeeeeees | (298,779) |ovveeeeeeiiieeee o 133,598,116 |.. ... (1,694,040) |... (1,694,040) 4,976,724 |. 02/29/2028 . |1.A ........
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..91282C-GT-2 | TREASURY NOTE . 09/06/2024 . |Various .......cceeevvnnnnn foorereinnnniininnnns foeees 47,519,586 |....... 47,371,500 |....... 47,399,100 |.......47,389,958 |.... n(2,982) | [ (2,982) [ e 47,386,977 |.. 1,618,688 |. 03/31/2028 . |1.A ........
..91282C-GV-7 | TREASURY NOTE . 09/06/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeeieeeeiinnns |oeeees 4,332,301 |[........ 4,335,100 |........ 4,213,006 |........ 4,224,926 [....coooviins [ 31,884 | | 31088 [ [, 4,256,810 |.. ...146,576 |. 04/15/2026 . [1.A ........
..91282C-HA-2 | TREASURY NOTE . 09/06/2024 . |Various .......ccceevvnnnnn foorerirnnnnninnnnnns foeees 54,965,039 |....... 55,000,000 |....... 54,993,354 |.......54,994 178 [......oiiiiis foeeeeennnnn 868 | e 868 [ [ 54,995,046 |.. , 1,652,989 |. 04/30/2028 . |1.A ........
..91282C-HE-4 | TREASURY NOTE . 09/06/2024 . | BARCLAYS .. JUU O R 16,149,991 |...... 16,111,600 |....... 15,550,062 |.........0n91,605 [oueieiiiinninn [ 83,380 e 83,380 [ [, 15,595,204 |.. 554,787 ...453,194 |. 05/31/2028 . [1.A ........
BANK MONTREAL / NESBITT
..91282C-H0-7 | TREASURY NOTE . 09/06/2024 . |BURNS ....oovvvvvviiiiiiiins Joeeeeeeeeieieeeeenns | 25,684,199 |[....... 25,126,700 |[....... 25,069,772 |....... 25,074,080 [o.oevvvvvnnnnnn fooreennnnd 7,307 e el 1,307 v [ 25,081,388 |.. 602,811 1,149,137 |. 07/31/2028 . |1.A ........
..91282C-JA-0 | TREASURY NOTE . 09/06/2024 . | BARCLAYS .. R R 10,418,413 |....... 10,016,200 |....... 10,023,634 |....... 10,023,301 [ooeeeeiiiiiiiies oo (7)) | v (987) e o 10,022,364 |.. 396,049 ...436,669 |. 09/30/2028 . [1.A ........
BANK MONTREAL / NESBITT
..91282C-JJ-1 | TREASURY NOTE . 07/26/2024 . |BURNS ......ovvvvviiiiienes L 415,782 |l 406,400 |........... 424,720 |.... . . ....423,960 |.. . 11/15/2083 . [1.A ........
..91282C-JK-8 | TREASURY NOTE . 09/06/2024 . |HSBC SECURITIES, INC. .. |.... 24,990,347 |....... 24,484,400 |....... 24,862,187 |.... (86,510) [.... .......24,775,677 |.. . 11/15/2026 . [1.A ........
..91282C-JV-4 | TREASURY NOTE . 07/25/2024 . | CITADEL SECURITIES LLC |oeeeeeeeeieiiiiiins |eeens 9,449,902 |........ 9,500,000 |........ 9,480,191 [.... L4881 | [ 9,484,853 |....ovvvvviiinnn founnne (34,950) |....... (34,950) ...196,329 |. 01/31/2026 . [1.A ........
..91282C-JX-0 | TREASURY NOTE .. 08/07/2024 . [BNP CAPITAL MARKETS ... 100,859,375 |..... 100,000,000 .98,429,688 |. L9177 X 98,520,864 2,338,511 .2,338,511 2,086,957 |. 01/31/2031 . |1.
..91282C-JZ-5 | TREASURY NOTE .. 08/16/2024 . |Various ... ..801,337,080 |..... 800,910,600 |..... 781,345,740 |. 564,692 [....ovvnvininnnn foens 781,910,432 .. 19,426,648 |... 19,426,648 |.......14,875,428 |. 02/15/2034 . |1.
..91282C-KC-4 | TREASURY NOTE .. 08/05/2024 . [TD SECURITIES . ..268,437,500 |..... 250,000,000 |...... 249,236,328 |. L37,012 | e 249,273,341 |...ooeeeeiiinnns |.....9,164,160 |..... 9,164,160 |.. . 02/28/2031 . (1.
..91282C-KF-7 | TREASURY NOTE .. 08/07/2024 . |Various ... ..203,601,563 |..... 200,000,000 |..... 199,062,500 |. 40,946 | e 199,103,446 4,498,117 |.. . 03/31/2031 . (1.
..91282C-KG-5 | TREASURY NOTE .. 08/05/2024 . [BNP CAPITAL MARKETS X ..153,076,172 |..... 150,000,000 |..... 147,111,328 |. .. 167,417 |. 167,417 [oeeeniiiis [oennn 147,278,746 5,797,426 |.. . 03/31/2029 . (1.
..91282C-KJ-9 | TREASURY NOTE . 08/05/2024 . |HSBC SECURITIES, INC. .. |.... ....152,748,047 |..... 150,000,000 |..... 148,742,188 |.... 117,977 |. M7 e e 148,860,165 |........cceeeees |onnn 3,887,882 |..... 3,887,882 . 04/15/2027 . (1.
BANK OF AMERICA/MERRIL
..91282C-KN-0 | TREASURY NOTE . 08/07/2024 . | LYNCH . .... 104,507,656 |..... 100,000,000 |....... 99,933,594 [...evviviiiiininnnnn feriiiiiiiii s 1,564 |. L1564 | [ 99,985,157 |oeevveiiieeeeens [oeens 4,662,499 |..... 4,662,499 |........ 1,256,793 |. 04/30/2031 . |1.A ........
..91282C-KP-5 | TREASURY NOTE . 08/07/2024 . |Various ... ....289,962,891 |..... 280,000,000 |...... 282,527,734 |oooeeeeeieiiieiiees e o (105,706) |. (105,706) |.eevvvveeiieeenn fennns 282,422,028 |..coooeeiiiieens |oennn 7,540,862 |..... 7,540,862 |........ 3,519,022 |. 04/30/2029 . [1.A ........
..91282C-K0-3 | TREASURY NOTE . 08/21/2024 . |Various ........cccceunnnee . 1,152,308,965 |...1,111,500,000 |...1,107,351,367 |.... ....04,422 | ..04,422 |... ...1,107,445,789 |.. ... 44,863,176 |... 44,863,176 . 05/15/2034 . [1.A ........
..91282C-KT-7 | TREASURY NOTE . 07/24/2024 . | CITADEL SECURITIES LLC |.oeeeeeeeeeieeeenens |oees 65,962,148 |....... 65,000,000 |....... 64,946,680 [........ovvviinnnnnn forviiiiiiiiins s 1,369 |. 10369 | e 64,948,049 |...........oeel [ 1,004,009 |..... 1,004,099 . 06/31/2029 . [1.A ........
..91282C-KX-8 | TREASURY NOTE . 09/17/2024 . |Various ... ....211,836,523 |..... 205,000,000 |...... 205,799,414 |.... (21,946) |.ccooeeeeeeennns |oens 205,777,468 |......oevvvennnn fenee 6,059,056 |..... 6,059, 056 . 06/30/2029 . [1.A ........
..91282C-LB-5 | TREASURY NOTE . 09/30/2024 . | Various ......cceeeviiiiinn foereeeeeniininnnenns e 15,185,156 |....... 15,000,000 |....... 15,035,352 |.... (2,288) | e 15,033,114 |.. ...103,431 |. 07/31/2026 . [1.A ........
..91282C-LC-3 | TREASURY NOTE . 08/05/2024 . |Various ........cceeeeinnnn |oee ....590,605,469 |..... 580,000,000 |..... 578,472,266 |.... L4881 | e 578,476,947 |.. ... 12,128,522 |... 12,128,522 ...378,261 |. 07/31/2029 . [1.A ........
..91282C-LK-5 | TREASURY NOTE . 09/17/2024 . | JPMORGAN CHASE & CO. ... |.... ....503,789,063 |..... 500,000,000 |..... 503,242,188 |.... (14,968) [ceevvvvvrinennns fornnns 503,227,220 |.oooeeiiiiiiinns |oeeenn 561,843 |....... 561,843 ...901,243 |. 08/31/2029 . [1.A ........
BANK MONTREAL / NESBITT
..912810-0A-9 | US TREASURY N/B .. 08/16/2024 . [BURNS ... 496,472 ..523,700 . . 892 .. 892 .491,350 5,122 |. 5,122 |.. . 18,529 |. 02/15/2039 . (1.
..912828-YG-9 |WI TREASURY NOTE . 09/06/2024 . [DEUTSCHE BANK AG 1,908,263 .. 1,986,400 K . 1,987,866 ... (362) | . (362) . 1,987,505 . (79,242) |. (79,242) |.. .30,427 |. 09/30/2026 . (1.
..91282C-GR-6 | WI TREASURY NOTE . .......|. 09/06/2024 . | Various ... 106,888,513 |..... 106,043,600 |..... 108,635,242 |..... 107,980,428 |.. .(515,384) |. . (515,384) ..... 107,465,044 (576,531) |. (576,531) .. 4,420,792 |. 03/15/2026 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 6,377,975,526 6,334, 185,646 6,240, 168,065 1,724,606,456 10,436, 361 10,436, 361 6,265, 256,923 113,794,446 | 113,794,446 88,910, 391 XXX
..014464-ZB-0 | ALEDO TEX INDPT SCH DIST .. 07/17/2024 . [UMB BANK .... .. 798,040 . 715,000 . 787,987 |. ..785,463 |. .(4,133) | ..(4,133) .781,330 16,710 |. . 16,710 |.. .31,579 |. 02/15/2038 . (1.
..124511-PH-3 | BYRON CENTER MICH PUB SCHS 07/17/2024 . | JPMORGAN CHASE & CO ..804,578 . 785,000 ..928,420 |. ..880,426 |. (7,792) | . (7,792) .872,635 . (68,057) |. (68,057) |[.. 22,416 |. 05/01/2087 . (1.
.. 124511-PJ-9 | BYRON CENTER MICH PUB SCHS . |- 07/17/2024 . | JPMORGAN CHASE & CO. . ..600,785 ..590,000 ..695,474 |. ..660,225 |.. (5,727) | . (5,727) .654,498 L (83,713) |....... (83, 713) .. .16,848 |. 05/01/2038 . (1.
Headlands Tech Global
..124511-PK-6 | BYRON CENTER MICH PUB SCHS ..........cceeeeeeeess [orennn . 07/17/2024 . |Markets LLC ... .. 348,692 ..384,976 |.... ....(3,255) | ..(3,255) |... .381,720 |.. . (33,029) . 05/01/2039 . [1.C FE ....
..151537-JY-4 | CENTER LINE MICH PUB SCHS .......cvvvvvvvviiinenns [eeeennn . 07/17/2024 . | INTL FCStone .. .. 555,905 ...........594,269 |.... ...(3,94) | .590,304 |.. oo (34,399) [ (34,399) . 05/01/2039 . 1.C FE ....
..163192-FA-0 | CHELAN CNTY WA SD 228 CASCADE ............ceeees [eeennn . 07/24/2024 . | WELLS FARGO .....covvvvree |oereneniiiiiienienns | 573,675 |.......... 560,000 |...........716,962 |........... 593,825 |oeevvvviiiiiiinn fernnnnns (9,886) [cvvvvvvvvvnnnnnn fooeeeenn (9,886) |oeeeeeeeeiiiiins |t 583,940 [oevvvvviiiinnnn fonnnne (10,264) |....... (10,264) . 12/01/2025 . [1.A FE ....
SUNTRUST INVESTMENT
..20772K-80-3 | CONNECTICUT ST ..eevvnnniiiniiiiiiiiiinn [eeeen . 07/16/2024 . | SERVICES, INC. ....ovvvvns |oevereeniiiiinnennns |oeees 1,136,110 |........ 1,000,000 |........ 1,121,200 |........ 1,110,300 |ooevvvvieiiiinns fernnnns (5,827) |ovvvvviiiiiiiins fevninnns (5,827) |vvvvvviiiiiiinn fevninnns 1,104,473 | | 31,637 . 11/15/2037 . (1.D FE ....
.. 20772K-UG-2 | CONNECTICUT ST ..eveeiiiiins [ eeeenn . 09/20/2024 . |UMB BANK .....oovvvnninnnnn Joveieiiiiniinennnns | 1,618,144 |l 1,400,000 |........ 1,561,924 |.... L (10,216) | e 1,544,477 |.. .. 73,667 |.... . 05/15/2039 . (1.D FE ....
..239019-4L-3 |DAVIS CNTY UTAH SCH DIST ....evvvvvmmvnninnnnnnnnn [ereeenn . 07/08/2024 .| TD SECURITIES ...vvvvvvnnn |eveveeneennnnnnnnns 002,548,132 | 2,230,000 |........ 2,597,861 |.... = (17,856) |eeeeeeieeeeeeen [ 2,565,159 |.. .. (7,028) |.... . 06/01/2037 . [1.A FE ....
..230019-44-1 | DAVIS CNTY UTAH SCH DIST ..eevvvevvinenninnnnnnnnn [ eeeeenn . 07/08/2024 .| TD SECURITIES ...evvvvuvnn |ooveveeenennennnenes |-ee...3,464,875 | 3,045,000 |........ 3,518,254 |.... 2 7.0) i FO SN 3,463,570 |.. . 06/01/2038 . [1.A FE ....
..239019-4N-9 | DAVIS CNTY UTAH SCH DIST ....uvvvvvmmnnninnnnninnn [ereeenn . 07/16/2024 .| TD SECURITIES ..ovvvvvvvnn |oeveveeeneniinnnnnns [0 4,282,929 | 3,780,000 |........ 4,358,983 |.... < (28,837) | i 4,290,963 |.. . 06/01/2039 . [1.A FE ....
..25476F-ZV-3 | DISTRICT OF COLUMBIA WASHINGTON DC ..........o. [.eennn . 07/08/2024 . |MORGAN STANLEY ......ccooe |oevrvvrinnnnnnnnnnns [oennn. 3,431,700 | 3,000,000 |........ 3,439,080 |.... .. (20,655) |eeeeeiiiiiiiies e 3,388,559 |.. . . 01/01/2087 . (1.B FE ....
..26476F-Z)i-1 |DISTRICT OF COLUMBIA WASHINGTON DC ............ [.ceeens . 07/08/2024 . |MORGAN STANLEY .....cccoo |evevvvnnnnnnnnnnnns |oennn 3,187,212 | 2,800,000 |........ 3,187,184 |.... L (18,148) | [ 3,142,812 |.. ...143,111 |. 01/01/2038 . [1.B FE ....
SAMUEL A. RAMIREZ &
..25476F-ZX-9 | DISTRICT OF COLUMBIA WASHINGTON DC ..........o. f..e... . 07/24/2024 . | COMPANY, INC. ..vvvvvvvvns Jovveeeeieiieiieeeens |oeeees 4,210,627 |........ 3,710,000 |........ 4,166,998 |.... (2B s e 4,113,178 |.. .. 197,867 ). 01/01/2039 . [1.B FE .
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..346843-NF-8 | FORT BEND TEX INDPT SCH DIST ...ccovvveeeeeeeeens [ . 08/19/2024 . |UMB BANK . ..1,500,000 .1,538,637 |.... ....(6,439) |. 1,532,198 |.. ..1,600 |.... .60,722 |. 08/15/2033 . [1.A FE ....
..385064-SB-7 | GRANBURY TEX INDPT SCH DIST ...ccovvvvvrviiennnns [ eeennn . 08/01/2024 . | MATURED ... 290,000 L 287,661 | [, 2,339 |. ....290,000 |.. . 08/01/2024 . (1.A FE ....
MESIROW FINANCIAL, INC.
.. 448492-3R-7 |HUTTO TEX INDPT SCH DIST ....evvvvvmvnnninnnnnnnns [ereeenn L O7/17/2024 . | e ... 719,904 645,000 748,174 |...........734,633 |.... ....(5,025) |. ....729,608 |.. . (9,704) . 08/01/2039 . [1.A FE ....
..452153-JV-2 | ILLINOIS (STATE OF) ... 07/09/2024 . [STIFEL CAPITAL MARKETS . 2,221,760 ..2,000,000 ..2,225,200 |. . (2,581) | .2,222,619 .. (859) |.. . 05/01/2038 . [1.G FE ....
..463813-L5-2 | IRVING TEX INDPT SCH DIST . 07/10/2024 . [WELLS FARGO ... . 3,830,678 ..3,400,000 ..3,861,788 |. . 3,844,242 .. (23,786) | . 3,820,455 10,223 |.. . 02/15/2037 . (1.A FE ....
..534655-FZ-3 | LINCOLN PK MICH SCH DIST .. 07/17/2024 . | INTL FCStone . 875,000 ..956,139 |. ..921,780 |. (4,476) |. .917,304 (41,175) |.. . 05/01/2039 . 1.C FE ....
..546417-HA-7 | LOUISIANA ST .....ovvvviinnnns 07/08/2024 . [ JPMORGAN CHASE & CO ..6,465,000 .. 7,465,782 |. . 7,406,899 |. .. (46,198) |. .7,360,701 (52,794) |.. . 04/01/2039 . [1.C FE ....
..575141-KV-7 | MASON CNTY WASH SCH DIST NO 30 .....eevvvvvvvnnn [ereeenn . 07/24/2024 . | WELLS FARGO .............. .... 610,000 759,743 |......e... 846,131 [ s (10,555) | .. (10,555) |... ....635,576 |....oooeeiiiiins el (10,679) | (10,679) . 12/01/2025 . [1.A FE ....
THE HUNT INGTON
.. 57582R-2U-9 | MASSACHUSETTS ST .....vvvivrrrmrniinnninninnninnnnns [eeeeenn . 07/10/2024 . | INVESTMENT COMPANY ... |oeceeeeiiiiiiiiinins Joeeeenes 687,978 |.......... 600,000 |........... 691,842 |.......... 688,081 |...oovvvvviiinnn feunnnnns (4,322) [cenniiiis foeeeeenn (4,322) [connnniiin oo 683,759 . 05/01/2087 . (1.B FE ....
THE HUNT INGTON
..57582R-2V~7 | MASSACHUSETTS ST .....evvrrrrrminiinininininiiinnins [ eeeeenn . 07/10/2024 . | INVESTMENT COMPANY ... |oeeeeeeiieiiiiiinins Joeeeeees 683,562 |.......... 600,000 |.......... 687,486 |........... 683,917 |...oooeiiiiiins | [C 1<) 1 PO N (0 1) 1 PO R 679,814 . 05/01/2038 . [1.B FE ....
..57582R-211-5 | MASSACHUSETTS ST .......vvvvvmmmmmmnnnnnnniniiinnnnn [ereees . 08/21/2024 . |UMB BANK ... ..1,000,000 ..1,130,570 |........ 1,125,287 |.... ... (7,404) | . (7,404) ... 1,117,883 |.. . 05/01/2040 . (1.B FE ....
..57582R-2X-3 | MASSACHUSETTS ST .....evvvrrrimrmninniinnniinininnns [ eeeeenn . 08/27/2024 . |UMB BANK ... .... 800,000 900,200 |...........896,158 |.... .. (5,816) |. . (5,816) |... ....800,342 |.. . 05/01/2041 . (1.B FE ....
THE HUNT INGTON
..57582R-3F~-1 | MASSACHUSETTS ST .....evvvvrrirmmiiiininniiniiinnnns [ eeeeenn . 07/10/2024 . | INVESTMENT COMPANY ...... |.... ..1,000,000 ..1,153,070 |........ 1,146,801 ... (7,208) | . (7,208) |... .1,139,5%8 |.. . 05/01/2087 . (1.B FE ....
..57582R-3G-9 | MASSACHUSETTS ST .......evvvrvmmmmmnnnnnniinniininnn [ereeen . 07/10/2024 . |HILLTOP SECURITIES INC .... 800,000 916,648 |.... .. (5,470) |. . (5,470) |... ....906,419 |.. . 05/01/2038 . (1.B FE ....
RAYMOND JAMES &
..57582R-3H-7 | MASSACHUSETTS ST ......evvvvvmmmmmnnnnnniiiniiinninn [eeeeen . 07/17/2024 . | ASSOCIATES, INC. ... 550,000 .. (3,619) | . (8,619) [... ... 618,104 |.. . 05/01/2039 . (1.B FE ....
..57582R-3J-3 | MASSACHUSETTS ST ... . |- 08/27/2024 . [UB BANK .... 600,000 , ..(4,362) |... . 05/01/2041 . (1.B FE ....
..60412A-D9-1 | MINNESOTA ST . |- 07/08/2024 . [TD SECLRITIES .... ..5,800,000 |........ 6,782,636 .6,749,309 |.... (44,999) [... . 08/01/2036 . [1.A FE ....
..643154-JU-2 | NEW CANEY TEX INDPT SCH DIST 07/16/2024 . [UMB BANK .... . 875,000 K ..997,549 |. ..(5,937) . 02/15/2087 . (1.A FE ....
..643154-JV-0 |NEW CANEY TEX INDPT SCH DIST 07/16/2024 . [ INTL FCStone ..1,500,000 ..1,701,960 |. 1,695,554 |. ..(9,424) . 02/15/2038 . [1.A FE ....
..677523-FR-8 | OHIO ST .... 07/10/2024 . [FIRST TENNESSEE BANK . 850,000 ..949,833 |. ..949,268 |. ..(4,495) .044,773 . 05/01/2087 . [1.A FE ....
B77523-FS-6 |OHIO ST oo [ . 07/10/2024 . | Academy Securities ...... , .......... 600,000 |.......... 664,668 |...........664,305 |.... . (2,897) |... 661,408 |.. ........ 28,010 |........ 28,010 . 05/01/2038 . [1.A FE ....
..68609T-H5-0 | OREGON (STATE OF) ..oooovveeeeeiiiiiiiiieeeieeeens [ . 07/10/2024 . | INTL FCStone .......ccceeee Jooverevviiinnnnnnnns |oeeeens 1,394,294 |........ 1,350,000 |........ 1,662,908 |........ 1,582,933 QL7773 R R 1,867,211 | |ens (172,918) |...... (172,918) . 06/01/2038 . (1.B FE ....
THE HUNT INGTON
..68600U-CE-3 | OREGON (STATE OF) ..ooovvveeieeiiiiiiiiiiieeieeens [ . 07/08/2024 . | INVESTMENT COMPANY ...... |oeceeeeeiiieeiinnnns |oeeens 1,148,870 |........ 1,000,000 |........ 1,163,720 |........ 1,152,922 [ovvvviiiiiiiiinn foveeenn (7,448) [ oo (7,448) |.eeeeeeiiiiiiies v 1,145,474 |ooeeeeeiiiiinnn [ 3,396 |.......... 3,396 |....oooenn 34,444 (. 05/01/2037 . |1.B FE .
MESIROW FINANCIAL, INC.
..68609U-CG-8 | OREGON (STATE OF) ..oooovveeeeeiiiiiiiiieiiieeeeens [ L 07/16/2024 . | .evvvviiiiniiiniiniiiininiinns e | 2,285,320 |........ 2,000,000 |........ 2,284,540 |........ 2,265,981 [ooeveiiiiiiinnn foeeens [RETT{0) ) A R [QECH7{0) ) P R 2,252,611 [oeeeeiiiiiiinne fonnnnne 32,709 |......... 32,709 |..oooeeeins 71,111 |. 05/01/2039 . (1.B FE .
THE HUNT INGTON
..68609U-DD-4 | OREGON (STATE OF) ...ooooveveeeiiiiiiiiiiiieieeeens [ . 07/08/2024 . | INVESTMENT COMPANY ... |oeceeeeeiiieniiinnns |oeees 1,150,180 |........ 1,000,000 |........ 1,164,860 |........1,154,098 |.... ....(7,429) |. (7,420) | s 1,146,669 |.. . 06/01/2037 . (1.B FE .
THE HUNT INGTON
..68600U-DE-2 | OREGON (STATE OF) ..oooovveeieeiiiiiiiiieieieeeeees [ . 07/08/2024 . | INVESTMENT COMPANY ...... |oeceeeeiiiiiiniinins |oeeees 1,145,920 |........ 1,000,000 |........ 1,155,400 |........ 1,145,305 [ oeeeens (7<) 1 PO N (7<) 1 PO N 1,138,332 . 06/01/2038 . [1.B FE .
MESIROW FINANCIAL, INC.
..68600U-DF-9 | OREGON (STATE OF) ..oooovveeeeeiiiiiiiiiiiiieeeeens [ . 07/16/2024 . ..5,324,622 |........ 4,655,000 |........ 5,321,782 |........5,278,745 |.... L0701 A 5,247,707 |.. . 06/01/2039 . (1.B FE ....
..68609T-LL-0 | OREGON ST .......evvvvmmmmnmnnnininiiniiiiiiiiiiniinnn [ eeeees . 07/10/2024 . | INTL FCStone .. . 2,038,460 |........ 2,000,000 |........ 2,139,960 |.... e (7, [P [EPPRN 2,071,600 |.. . 05/01/2037 . (1.B FE ....
..796269-ZR-2 | SAN ANTONIO TEX INDPT SCH DIST ...eevvvvvvnnnnnn [ereeenn . 07/25/2024 . |UMB BANK ... ..3,615,498 |........ 3,550,000 |........ 4,049,237 |........ P (42,725) | L (42,725) | s 3,630,806 |.. . 08/15/2033 . [1.A FE ....
..796269-28-0 | SAN ANTONIO TEX INDPT SCH DIST 08/21/2024 . [UMB BANK . . 1,018,320 ..1,000,000 ..1,137,200 |. 1,033,992 |. .. (13,255) | (13,255) .1,020,738 . 08/15/2034 . [1.A FE ....
..802207-RR-3 | SANTA FE TEX INDPT SCH DIST ... . 07/24/2024 . | WELLS FARGO ... .. 227,205 225,000 284,668 ..233,523 |.... ....(4,285) | ..(4,285) |... .229,238 |. . 02/15/2025 . [1.A FE ....
OPPENHEIMER & CO.,
..844215-RN-5 | SOUTHFIELD MICH PUB SCHS .......coovvvvvriiiinnnes [ereenn L 07/10/2024 . | evvvvvnnnnnnnnnnnnnininniinns e e 727,487 |, 650,000 |.......... 748,176 |........... 742,620 [ooeveennniiinnnn oo [E8:i5) ) AR R [E3RE5) 1 SR R 738,085 [oooeiiiiiiiiens e (10,599) |....... (10,599) . 05/01/2038 . 1.C FE ....
..849476-SJ-6 | SPRING BRANCH TEX INDPT SCH DI ... . 08/08/2024 . |UMB BANK ..........eevvnns e | 1,313,495 1,290,000 |........ 1,362,292 |........ 1,318,145 [.... ... (5,084) . L (5,084) |eeeiiiiiiiiies i 1,313,061 |.. PR 7 IO . 02/01/2034 . (1.A FE ....
..840476-SK-3 | SPRING BRANCH TEX INDPT SCH DI ... . |- 08/15/2024 . [FIRST TENNESSEE BANK ... |.ocoovvevvrnenennnns [eeen 1,014,200 ... 1,000,000 |........ 1,052,960 |........1,020,640 |.... ... (4,017) . (407 | s 1,016,623 |.. .(2,423) |.........(2,423) . 02/01/2035 . [1.A FE ....
..935341-M4-6 | WARREN MICH CONS SCH DIST . |- 09/17/2024 . [UMB BANK ...ooennnnnns ..1,090,000 ..1,207,122 |........ 1,208,012 |.... .. (14,800) | .. (14,800) |... 01,183,213 |.. . 05/01/2034 . [1.C FE ....
..946498-HR-6 | WAYNE-WESTLAND CMNTY SCHS MICH ... oo ] 07/17/2024 . | JPMORGAN CHASE & CO. ... |.... .... 750,000 807,255 |...........782,932 |[.... ... (3,137)]. ... (3,137)]... ....779,7% |.. , . 11/01/2038 . [1.C FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 78,425,000 89,497,664 85,503,593 (569,642) (569,642) 87,159, 151 42,700 42,700 XXX XXX
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..003430-BF-1 | ABILENE KANS PUB BLDG COMMN RE ..........ccvvunn [ereenn . 07/24/2024 . | WELLS FARGO ... .. 510,000 .... 610,088 |.... ... (7,506) | . (7,506) |... .. (6,179) |.... . 12/01/2025 . [1.D FE ....
..01753P-DV-0 | ALLEN CNTY KANS PUB BLDG COMMN ..............o. [oeeeenn . 07/24/2024 . | WELLS FARGO ... 555,000 656,365 |.... .. (7,663) | . (7,663) |... ...(6,494) [.... ) . 12/01/2025 . [1.G FE ....
..055022-AD-9 | AZUSA CALIF PENSION OBLIG ....cceeeeeeeeeeeeeeees [eeenn . 08/01/2024 . |MATURED .......cevvvvvvnnnnn Jooverenennnnnnnnnnns [eeeeenn 750,000 [oeeeeees 750,000 |.......... 750,000 |oooeeeeern 750,000 |oeeeeeeeiiiiiins fovviiiiiiiiiiins feeveeieiiiiieeee o fis e 750,000 | i e o 12,540 |. 08/01/2024 . 1.D FE ....
RAYMOND JAMES &
..088281-5F-3 |BEXAR ONTY TEX ...oevviiiniiiiiiiiiiiiis [ eeeenn . 07/16/2024 . | ASSOCIATES, INC. ..ocoves |ooveriiiiiiiiiiieees |oeees 1,140,000 |........ 1,000,000 |........ 1,156,570 |........ 1,156,450 |....covvvvrinnns fevvennnn (7,838) [eunnnnnnnninnnnn foeeens () SR RN 1,148,612 |oooeeeeeeiiiins |t (8,612) |........ (8,612) . 06/15/2087 . [1.A FE ....
..088281-5G-1 |BEXAR ONTY TEX .....coovviiiiiiiiiiiiiiiiiiins [eeeeens . 07/16/2024 . |FIRST TENNESSEE BANK ... |.... .. 853, .... 750,000 .... 862,770 |.... ... (5,627) ... ....867,057 |.. ...(3,692).........(3,692) . 06/15/2038 . [1.A FE ....
..088365-GJ-4 |BEXAR CNTY TEX HOSP DIST ...ccoeeeviieeeinneennens [oennn . 08/20/2024 . |UMB BANK ........eevvennnee . 1,008,380 ..1,000,000 .. (13,319) |... .1,010,244 |.. . 02/15/2082 . (1.B FE ....
..088365-GK-1 |BEXAR ONTY TEX HOSP DIST .....cceoeeeeeeeeenenenns [eeenn . 07/18/2024 . |UMB BANK . .. 300,000 . 02/15/2033 . (1.B FE ....
..094226-DC-8 |BLOOMFIELD TWP N J BRD ED ..o e . 09/01/2024 . | MATURED ... 795,000 792,029 |.... . . . 09/01/2024 . [1.C Z .....
..157411-8C-4 | CHAFFEY CALIF UN HIGH SCH DIST ..........ceeeees [ oennn . 07/17/2024 . | JPMORGAN CHASE & CO. ... |.... .... 280,000 156,526 |.... .. 184,177 .. . 08/01/2037 . (1.D FE ....
..197486-NP-4 | COLUMBIA CNTY GA SCH DIST ... 08/15/2024 . [UMB BANK ....... . 650,000 . 770,081 |. , 756,176 . 04/01/2036 . (1.B FE ....
..224856-FC-3 | CRAWFORD CNTY KANS UNI SCH DIS . 07/24/2024 . | WELLS FARGO 250,000 ..295,625 |. 260,010 .256,653 . 09/01/2025 . [1.F FE ....
..250375-LP-5 |DESERT CALIF CMNTY COLLEGE DIST 08/01/2024 . [MATURED ...... 325,000 ..325,000 |. 325,000 |. .325,000 . 08/01/2024 . [1.C FE ....
..250864-DA-1 |DOVE VALLEY MET DIST COLO ARAP . |- 07/17/2024 . | INTL FCStone 100,000 .. 113,446 | ..108,373 |. 107,648 . 12/01/2039 . [1.C FE ....
..283299-AD-7 |EL MONTE CALIF ...cooeeiiiiiiinnns . |- 08/01/2024 . | MATURED ...... .. 225,000 ..225,000 ..225,000 |. ..225,000 |. .225,000 . 08/01/2024 . (1.E FE ....
..338765-GM-6 | FLATHEAD CNTY MONT HIGH SCH DI ...........cceees [ ornnnn . 07/24/2024 . | WELLS FARGO .. 599,505 590,000 714,997 |[.......... 614,688 |.... . 07/01/2025 . (1.E FE ....
..378394-JF-8 | GLENDALE CALIF CMNTY COLLEGE D ....cccooennnnn [eeeennn . 08/01/2024 . ..820,000 .... 820,000 .... 820,000 |.......... 820,000 |.... K . 08/01/2024 . (1.D FE ....
..399430-BA-4 | GROUND WTR MGMT SUBDISTRICT CE ....oooeeveeeeees [eeennn . 07/24/2024 . | WELLS FARGO .. 204,564 .... 200,000 .211,225 |.... ... (3,276) |. . (3,276) |... .(3,385) |.... . 12/01/2025 . [1.C FE ....
..45204E-P5-1 | ILLINOIS FIN AUTH REV ....eevvvvriinnnnnnnnnnnnnnns [ eeeenn . 07/24/2024 . | WELLS FARGO ... .. 151,527 .. 150,000 ..153,476 |.... ... (1,010) | . (1,010) |... ... (940) |.... . 12/01/2025 . [1.C FE ....
..457110-LZ-5 | INGLEWOOD CALIF UNI SCH DIST .....cevvveeeeeeeees [ oo . 07/09/2024 . .. 249,933 ........... 263,662 |.... .. (1,928) | . (1,928) |... . e (11,792) | ) . 08/01/2036 . 2.A FE ....
..457110-MC-5 | INGLEWOOD CALIF UNI SCH DIST ...ccevvveeeeeeeeens oo . 07/17/2024 . |MORGAN STANLEY .....evvvnn |ooveviiiiiiiiiiiiins oo 325,826 |...........325,000 |...........368,683 |........... K2 TRCT/ Y R (R0 1 P N (R0 1 P 338,971 [ s (13,145) |....... (13,145) |............ 12,531 |. 08/01/2039 . 2.A FE ....
RBC DOMINION SECURITIES
..458436-1K-4 | INTERBORO SCH DIST PA ....eevniiiiis oo L 07/17/2024 .| evvvvviiiiiiiinniinniiinninns foeeeeeeiieeieiiens o, 651,846 |.......... 650,000 |........... 713,278 |........... 683,322 [...evvviiiiiinnn foeeienns (- 7272 1 P (- 7272 1 F 678,480 |...ooovvviiiiins fevnnns (26,634) |....... (26,634) |............ 24,050 |. 08/15/2038 . |1.C FE ....
..463777-8C-9 | IRVING TEX ...cooveeiiiiiiieiieeeeeeeeeeeeeeeeeeee [ . 09/15/2024 . |MATURED .......ovvvvvvvnnnns Jooreeeenienieinnenns o, 800,000 |.......... 800,000 |.......... 800,000 |.......... 800,000 |..vvvvvrrrennnnn fovviiiiiiis oo e e e 800,000 |..eevvreriiiiens fevvrererrrininns feviiiiiiiiiiinn o 7,776 . 09/15/2024 . |1.A FE ....
FIFTH THIRD SECURITIES,
..494782-LK-9 |KING CNTY WASH PUB HOSP DIST N ......evvvvuunnnn [ereenn . 08/21/2024 | INC. oooeeeiiiiiiiiiiiiiin e | 4,859,657 |........ 4,605,000 |........ 5,006,479 |........ 4,869,657 [ovvvvuiiininnnn foreenn (B1,917) |evveveiiiiiiienn e (B1,917) |eeeeeiiiiiiiiins [ 4,837,740 [oooeiiiiiiiiinns | 21,916 |........ 21,916 |ooeeeeeens 166,931 |. 12/01/2034 . [1.F FE .
FIFTH THIRD SECURITIES,
..495080-11J-8 |KING CNTY WASH SCH DIST NO 403 REN ............ [....... . 07/10/2024 | INC. oooeiiiiiiiiiiiiiiiien e e 3,232,470 |........ 2,850,000 |........ 3,226,913 |........ 3,200,414 [oovviiiiiiis o (17,952) |oeeeeeeieeeeeees e (17,952) |oeeeeeeieeeeeees e 3,182,462 [..oovvvrrniiinnn fornnnne 50,008 |........ 50,008 |..eevvvenens 87,083 |. 12/01/2036 . (1.A FE .
BANK OF AMERICA/MERRILL
..495080-1IK-5 |KING CNTY WASH SCH DIST NO 403 REN ............ [....... . 07/10/2024 . |LYNCH ..oovvvviiiiiiiiiiiins Joeeeeeeeeieeeeenens | 3,674,743 |........ 3,250,000 |........ 3,639,805 |[........ 3,612,578 [ovvvviiiiiiinnn foeenn (18,463) |.vvvvvvrreiennns fovnnns (18,463) |.evvvvvrvviinnns fervnnnns 3,594,115 [ovvvviiiiiiinnn fonnnns 80,627 |........ 80,627 |....cevennn 99,306 |. 12/01/2037 . |1.A FE ....
..503462-1M-1 | LA JOYA TEX INDPT SCH DIST ...evvvrrrnnnnnnnnnnnn [ereeenn . 07/17/2024 .| INTL FCStone ......ccceeee |oovevrvrennninnnnnns Joeeenens 498,850 |.......... 500,000 |........... 553,115 |[........... 523,919 |oeviiiiiiiiiinn fevennns [C0CZ 5 PR N (CVZ T P R 519,855 [ouevvvvrviinnnnn founnne (21,005) |....... (21,005) |..ccvveennns 18,500 |. 02/15/2038 . |1.C FE ....
MESIROW FINANCIAL, INC.
..517210-XH-8 |LARIMER WELD & BOULDER CNTYS C ..ooovvvvvveenens [ eeennn RO/ V(07 O K R 5,861,600 |........ 5,485,000 |........ 6,441,968 |........ 5,999,766 |.....eevvvrvnnnn foereenn (51,356) |oeoeeeeeiieeeees |oeeens (51,356) |oooeeeeeiieiiees |oeeeens 5,048,410 [o.oevvvvvennnnnn founnne (86,810) |....... (86,810) . 12/15/2036 . [1.C FE ....
..517210-XJ-4 | LARIMER WELD & BOULDER CNTYS C ...oovvvveeeenens [ eeennn . 07/10/2024 . | FIRST TENNESSEE BANK ... |.oeeeeeeeeieeeeennns |oeeees 2,132,660 |........ 2,000,000 |........ 2,339,600 |.... (G175 U RN 2,164,656 |.. . (31,99) |....... (31,99) . 12/15/2037 . [1.C FE ....
..537360-SA-8 |LITTLE ROCK ARK ........eeevvvvvmmmmmmmnnnnnnnnnnnns [eeneen . 08/21/2024 . |UMB BANK ....evvvveiiiiinns Jooeieiiiiiieeees | 1,079,230 |........ 1,000,000 |........ 1,062,960 |.... (7,339) | s 1,043,569 |.. .. 35,661 . 35,661 . 03/01/2030 . [1.C FE ....
FIFTH THIRD SECURITIES,
..539243-1IP-6 | LIVONIA MICH PUB SCHS SCH DIST ....evvvvvvvvvnnn [ereeenn L 07/17/2024 (| INC. oooeiiiiiiiiiiiiiiiee e e 712,685 |.......... 640,000 |........... 723,814 |........... 719,121 | s (274 1 PO N (3,978) |oeeeeeeiiiiiiies v 75,143 | | (2,458) |......... (2,458) |t 22,844 |. 05/01/2038 . |1.C FE .
BANK OF AMERICA/MERRILL
.. 544647-HJ-2 | LOS ANGELES CALIF UNI SCH DIST ...ocoeveveieeens [oeennn . 09/30/2024 . |LYNCH ..ovvvviiiiiiiiiiiins Joereieieiieeeeens | 18,243,890 |...... 17,000,000 |....... 17,951,320 [oevvveviiiiiiiiinnns o o (120,649) |..oooeeeeeeeenns |oeens [QPONCZEeD R R 17,830,671 |.oooeeeeeiiiiees s 413,219 |....... 413,219 |........... 356,528 |. 07/01/2027 . |1.A FE ....
..55658F-AL-9 | MADISON LOCAL SCH DIST BOARD OF ED ............ [...cnn . 08/28/2024 . |UMB BANK ....oovvvviiiiiinn Joereeiiiieiieeeeenns | 1,718,758 |........ 1,635,000 |........ 1,869,672 |........ 1,776,250 |ooevvvvvviieenns fevnnns (15,497) |oeeeeeeeeeeeeees s (15,497) |oeeeeeeeeeeeeees | 1,760,753 |.oooeeeeeeeeeees |eens (41,99) |....... (41,996) |............ 69,709 |. 02/01/2031 . |1.D FE ....
BAIRD (ROBERT W.) & CO.
..56658F-AM-7 | MADISON LOCAL SCH DIST BOARD OF ED ............ [...c.n L 09/17/2024 | INC. oooeeiiiiiiiiiiiiiiien e e 315,972 |.......... 300,000 R Z 7.7 O (2,948) |.oevveeeiiiiiens v (2,948) |.eevveeeiiiiinns e 1,501 [oeeeeiiiiiiens | (5,529) . 02/01/2032 . (1.D FE ....
..566747-ER-8 | MARICOPA CNTY ARIZ ELEM SCH DI .ooovvvvvveeeees [ eeennn . 07/24/2024 . | WELLS FARGO .. 176,174 .... 175,000 . 180,041 |.... ... (1,887) ] . (1,887) ... 178,154 |.. . (1,979) |.... . 07/01/2025 . [1.C FE ....
..57325V-AJ-8 | MARTIN CNTY TEX HOSP DIST .... 08/21/2024 . |MORGAN STANLEY .. 155,484 ..155,000 . 160,879 |. (3,000) | . (3,000) .157,869 (2,386) |. . 04/01/2025 . [1.G FE ....
..592090-HR-8 | METROPOLITAN GOVT NASHVILLE & . 08/01/2024 . | MATURED .. 750,000 . 750,000 . 750,000 |. 750,000 . 08/01/2024 . (1.D FE ....
..593561-BD-4 | MIAMI GARDENS FLA .............. 07/01/2024 . | MATURED ... ..280,000 . 280,000 . 280,000 |. o) 280,000 | . 07/01/2024 . (1.D FE ....
..605341-G8-5 |MISSISSIPPI DEV BK SPL OBLIG 07/17/2024 . [ CREWS & ASSOC. K .. 575,940 . 580,000 ..588,316 |. (1,266) |. . (1,266) .587,050 L (11,110) |. . 06/01/2038 . 1.C FE ....
..60534W-G9-3 |MISSISSIPPI DEV BK SPL OBLIG ... . 07/17/2024 . | DUNCAN-WILLIAMS, INC. .. |.... .. 492,560 .. 500,000 ..506,364 |.... ....(968)]... .505,3% |.. . (12,835) (12,835) . 06/01/2039 . [1.C FE ....
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..608117-DV-6 | MOHAVE CNTY ARIZ UN HIGH SCHD ...oooeeeeeeeeees s . 07/24/2024 . | WELLS FARGO .............. .... 200,000 237,412 |.... ... (2,767) . . (2,767) ... . (1,284) .10,667 |. 07/01/2025 . [1.E FE ....
..625482-HT-4 | MULTNOMAH-CLACKAMAS CNTYS ORE ............cooees [oeennn . 07/17/2024 . | JPMORGAN CHASE & CO. ... |.... .... 400,000 209,632 [cvvvnnnnn 247,783 [oniiiiiiiiins s 4,867 |. . 06/15/2037 . (1.B FE ....
..625482-HV-9 | MULTNOMAH-CLACKAMAS CNTYS ORE ..........ccoeeees [oeennn . 07/17/2024 . | JPMORGAN CHASE & CO. ... |.... .... 400,000 e 228,671 | e 4,567 |. . .. . 06/15/2039 . (1.B FE ....
..64966Q-6C-9 |NEW YORK CITY OF ...ooovvrriiiiiiiiiiiiiiiieeeeeeens [ . 07/16/2024 . | JPMORGAN CHASE & CO. ... |.... .. ........1,500,000 |........1,691,775 |.... ... (8,987) ] ........ 1,676,733 |.. . 08/01/2037 . [1.C FE ....
..649660-20-2 |NEW YORK N Y ..oovvvviiiiiiiiiiiiiiiiiiiiniiiiiiiiins [eeeeenn . 07/16/2024 . |MORGAN STANLEY ......evvnn |oovvvviiiiiiiniinnns |oeeees 1,145,450 |........ 1,000,000 |........ 1,126,090 |........ 1,120,339 [ oo (5,812) |oeeeeeeiiiiiiies e (5,812) [ oo 1,114,527 . 08/01/2087 . [1.C FE ....
FIDELITY CAPITAL MARKETS
..649660-Y6-1 |NEW YORK N Y ...ovvvvniiiiiiiiiiiiiiiiiiiiiiiiiiiinns [ eeeeenn RO /A 707 O K R 4,217,778 |........ 3,700,000 |........ 4,205,589 |........ 4,258,298 |.....oooviiiiinn feunnne (28,635) | .. (28,635) |oeeeeeiiiiiiiies e 4,229,663 |.. ...146,972 |. 04/01/2037 . 1.C FE ....
..649660-Y7-9 |NEW YORK N Y ..oovvvvniiiiiiiniiiiiiiiiiiiiiiiiiiiins [ eeeeenn L 07/16/2024 . | .evvvvviiiniiiiiiniiiinininnns e | 4,543,440 |........ 4,000,000 |........ 4,588,440 |........ 4,551,859 |...ooovviiiiiins fevnens (28, 114) |eeveeeiiiiiiiinn v (28, 114) |eeeeeiiiiiiiiies v 4,523,745 |.ooooeiiiiiiiins |l 19,6% |......... 19,6% |........... 158,889 |. 04/01/2038 . [1.C FE ....
..64990G-BF-8 |NEW YORK ST SCHOOL DIST FING PG 2018A PO .... |....... . 09/19/2024 . | UMB BANK . 417,432 .... 400,000 461,024 |...........421,822 |.... ....(5,538) |. 416,284 |.. .19,389 |. 10/01/2033 . [1.D FE ....
..650370-DR-7 | NEWARK N J BRD ED .....eevnnnnnnniniis e . 07/10/2024 . | INTL FCStone .. .. 408,092 .... 400,000 ..469,470 |.... ... (4,604) | .464,866 |.. . 15,822 |. 07/15/2036 . [1.C FE .
Headlands Tech Global
..672325-H9-1 | OAKLAND CALIF UNI SCH DIST ALA 07/09/2024 . (Markets LLC .. 551,045 ..550,000 ..611,353 |. ..579,070 |. (4,102) | .574,968 .20,717 |. 08/01/2037 . [1.E FE ....
..692020-T4-2 | OXNARD CALIF SCH DIST . 08/01/2024 . | MATURED ...... ..200,000 .... 200,000 .... 200,000 |.......... 200,000 |.... 200,000 |.. . 08/01/2024 . (1.C FE ....
WEDBUSH SECURITIES INC.
..736688-NB-4 | PORTLAND ORE CMNTY COLLEGE DIS ........cooeeeees [orennn L 07/16/2024 . | evveeeiiiiininiiiiiiiiiiiiens | | 3,446,730 |........ 3,000,000 |........ 3,409,440 |........ 3,382,637 [ovvvirviiiiinnn s (18,880) [..vvvvvvvvinnnnn foeeenn (18,880) [..vvvvvvvvnnnnnn foreenn 3,363,756 [cvvvvvrvrrnnnnnn fonnnnnne 82,974 |......... 82,974 |............ 88,333 |. 06/15/2037 . |1.B FE .
SUNTRUST  INVESTMENT
..736688-NC-2 | PORTLAND ORE CMNTY COLLEGE DIS ........cooeeeees [orennn . 07/16/2024 . | SERVICES, INC. ....ovvvvns |ovveeeniiiiiiniinnns | 4,002,495 |........ 3,500,000 |........ 3,942,190 |........ 3,913,400 [ovvvvviivinnnnn foreenn (20,206) |.eeeeeeeeeeeeees |oeeens (20,296) |.eeeeeeeeeeeeees e 3,893,105 [oevvvvvvvnninnnn fornnns 109,390 . 06/15/2038 . [1.B FE ....
..797002-ER-9 | SAN BRUNO PK CALIF SCH DIST ....cooveveieiiieinns [orinnn . 07/17/2024 . | ALAMO CAPITAL . .. 437,275 ..440,431 |.... .. (1,110) | L (1,110) |... .439,321 .. (2,046) |.... . 08/01/2039 . [1.C FE ....
..819215-SN-5 | SHALER PA AREA SCH DIST ... 07/24/2024 . | WELLS FARGO .. 152,840 ..183,731 |. ..156,657 |. .(2,236) | . 154,422 (1,582) | . 09/01/2025 . 1.C FE ....
..86735P-AH-8 | SUNFLOWER CNTY MISS SCH DIST 08/20/2024 . [UMB BANK . . 1,548,104 .. 1,569,407 |. .1,538,316 |. .. (13,364) |. . 1,524,952 .23,152 |. . 06/01/2030 . 1.C FE ....
..940859-BH-3 | WASHOE CNTY NEV SCH DIST .. 09/12/2024 . [UMB BANK . . 1,028,470 ..1,000,000 ..1,044,170 |. 1,019,185 |. .(3,3%) | .1,015,790 12,680 |. . 10/01/2033 . (1.D FE ....
..940859-BJ-9 | WASHOE CNTY NEV SCH DIST .. 09/03/2024 . [UMB BANK . . 1,025,130 ..1,000,000 ..1,041,710 |. 1,018,126 |. (3,001) | .1,015,036 . 10/01/2034 . (1.D FE ....
..941247-6H-6 | WATERBURY CONN ............... 09/01/2024 . | MATURED ... . 380,000 . 380,000 |. . 380,000 |vvvvviiiiiiiins fervnininiinianns K 380,000 . 09/01/2024 . [1.C Z .....
..082038-TG-6 | WORTHINGTON OHIO CITY SCH DIST ...evvvvvvvvvnnnn [ereenn . 09/16/2024 . |UMB BANK . . ..1,150,000 ..1,266,599 |........ 1,258,947 |.... ....(7,435) | 01,251,512 |.. . 12/01/2041 . (1.B FE ....
FIFTH THIRD SECURITIES,
..982038-TU-5 | WORTHINGTON OHIO CITY SCH DIST ...evvvvvvvvvnnnn [ereenn L 07/10/2024 | INC. oooeiiiiiiiiiiiiiieens e | 1,618,090 |........ 1,420,000 |........ 1,617,124 |........ 1,603,928 [ ooeeeens [CSR<IC) 1 PR N (9,456) |.oovvveveiiiiies feveeene 1,504,472 |oeeeeiiiiiiinnn [ 23,618 |........ 23,618 |ooeeeeeenns 43,389 |. 12/01/2036 . |1.B FE .
CABRERA CAPITAL MARKETS,
..982038-TV-3 | WORTHINGTON OHIO CITY SCH DIST ..eevvvvvvvvvnnnn [ereenn L 07/10/2024 | INC oo e | 1,133,050 |........ 1,000,000 |........ 1,129,100 |........ 1,120,501 |ooeeeviiiiiinies [ (TR 515 SRR RN (6,165) [covvvvennnininnn oo 1,114,336 | |eees 18,714 |........ 18,714 . 12/01/2087 . (1.B FE ....
..985794-CV-6 | YELLOWSTONE CNTY MONT K-12 SCH ............eeees [.nnnn . 07/24/2024 . |WELLS FARGO ....ooevvvveee ovveeeeeeeeieeieeees |oveeeens 650,310 |.......... 640,000 |........... 741,472 |........... 663,506 |......ooeeeeees oeeeens (8,783) [c.vvvvvvnnnnnnnn foveennnn (8,783) [cuvvvvvvnnnnnnns foveeiiinnns 654,722 |.ovvvvviviinnns foonnnnnnn (4.412)]......... (4,412) . 07/01/2025 . [1.F FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ons 86,921,367 80,795,000 88,914,613 68,963,408 (547,369) (547,369) 86,367,360 554,008 554,008 XXX XXX
..006395-BA-4 | ADAMS ST UNIV COLO INSTL ENTER ..............oe. [oeeenn . 07/17/2024 . | BANK OF NEW YORK ... .. 513,495 .... 500,000 544,745 |...........525,648 |.... ....523,216 |.. (9. 721) ) (9,721) . 05/15/2037 . [1.C FE ....
..010685-KJ-3 | ALACHUA CNTY FLA HEALTH FACS A ..oevvvvvennnnnnn [ eeeenn . 08/21/2024 . | BARCLAYS . 3,234,375 .. 3,450,000 ..3,742,5% |........3,631,863 |.... .3,613,649 |.. (379,274) |...... (379,274) . 12/01/2049 . (1.G FE ....
MESIROW FINANCIAL, INC.
..04108K-T4-0 | ARKANSAS ST DEV FIN AUTH REV ....eevvvvvvvvnnnnns [ eeeenn RO /A 707 O K R 1,145,680 |........ 1,000,000 |........ 1,130,920 |........ 1,127,004 [ oo (6,301) [oevvevennnniinnn oo (6,301) [ouveevennnnninnn oo 1,120,793 |ooeeeeiiiiiiins |eeins 24,887 |........ 24,887 |oeeveeenenns 31,389 |. 06/01/2037 . |1.A FE ....
RAYMOND JAMES &
..04108K-T5-7 | ARKANSAS ST DEV FIN AUTH REV 07/17/2024 . | ASSOCIATES, INC. .. 669,129 ..585,000 ..653,853 |.. .(3,414) | ..(3,414) .650,439 18,690 |. . 06/01/2038 . [1.A FE ....
..058508-JZ-6 |BALL ST UNIV IND UNIV REVS 08/09/2024 . [UMB BANK ....... . 1,112,461 ..1,090,000 .1,213,278 | .. (15,918) |. (15,918) .1,197,360 . (84,899) |. . 07/01/2033 . (1.D FE ....
..592029-CF~7 | BELMONT UNIVERSITY ..cooeiiiiiiiiiiiiiiiiiiiiieeees [ . 07/17/2024 . | INTL FCStone .. .. 548,740 .... 500,000 ..527,037 |.... . (1,307) ). ....525,730 |.. .. 23,010 |.... . 05/01/2039 . [1.F FE ....
..087032-ED-6 |BETHEL PARK PA MUN AUTH SWR RE ...........ccccoe [oeennn . 09/01/2024 . |MATURED .......ovvvvvvvnnnnn Jooreeeeeieeiinneenes Joeeeeeens 180,000 |.......... 180,000 |.......... 180,000 |[.......... L L P Y RN 180,000 [..vvvvvvvvvinnnn fornnnnnniinnnnns . 09/01/2024 . [1.C Z .....
JEFFERIES & COMPANY,
..01757L-GR-1 |BON SECOURS MERCY HEALTH .........cevvvvvvrvvvnnns [erneenn L 08/21/2024 | INC. oooeeieiiiiiiiiiiien e | 2,345,163 |........ 2,235,000 |........ 2,638,552 |........ 2,419,383 |.oovviiiiiiinnn evnnes (39,642) |.oeeeeeeeeeeeees |eeeens (39,642) |.ooeeeeeeeeeeens |eeees 2,379,742 |oeevvvrriiiiinnn fonnnne (34,579) |....... (34,579) |............ 81,019 |. 12/01/2026 . [1.E FE ....
UNION BANK OF
..575898-DN-8 |BOSFUEL CORP .......coovveeeieiiiiiiiiiiiies [ . 07/09/2024 . | SWITZERLAND .....oooeveeees |oennniineieeeeeeeees e 1,045,380 |........ 1,000,000 |........ 1,215,360 |........ 1,127,707 |eveeeeieiiiiienn e (11,454) oo | (11,454) oo s 1,116,253 |...ooooeeeeeiens | (70,873) |....... (70,873) |vvvveeenns 51,250 |. 07/01/2037 . |1.E FE ....
ROOSEVELT & CROSS,
..575898-DP-3 |BOSFUEL CORP .....ceeeveeeeiiiiiiiiiiiieeeees [ . 07/09/2024 . | INCORPORATED .......cevvve |oereeerneneieiinnnns Joeeeeees 783,083 |.......... 750,000 |........... 908,625 [...........844,138 [..ccooiiiiiins eeennn (8,435) |.evvvveiiiiiiens fevnninns (8,435) |.oeeeiiiiineens o 835,703 | [ (52,621) |....... (52,621) | 38,438 |.07/01/2038 . |1.E FE ....
Headlands Tech Global
..11506K-FE-6 | BROWARD CNTY FLA PORT FACS REV ...........ceees [oeennn . 07/09/2024 . |Markets LLC .............. .... 910,000 ..1,029,365 |.... ... (6,226) |. . (6,226) [... . (69,741) |....... (69,741) . 09/01/2036 . [1.F FE ....
.. 16415T-BV-2 | CHEROKEE COLO MET DIST .....ceeeeveeeeeeeeeeeenens [oeeennn . 07/17/2024 . | GOLDMAN, SACHS & CO. ... |.... 465,000 540,907 |.... .. (4,114)]. . (4.114)]... . (41,282) ....... (41,232) . 08/01/2038 . [1.C FE ....
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..16415T-Bli-0 | CHEROKEE COLO MET DIST ...ccoveeeiiiieiiieieeeeens [ . 07/17/2024 . |FIRST TENNESSEE BANK ... |.... .. 341,989 340,000 394,203 |...........377,752 |.... ....(2,936) | ....374,816 |.. . (32,827) |....... (32,827) . 08/01/2039 . [1.C FE ....
.. 167736-N9-4 | CHICAGO ILL WTR REV ..oooovviiiiiiiiiiiiiiiiiieeens [ . 07/16/2024 . |UMB BANK .........eevvnnnns . 1,052,660 ..1,000,000 ..1,212,3%0 |........1,088,909 |.... - (12,111) ). 1,076,797 |.. L (24,137) |....... (24,137) . 11/01/2028 . [1.C FE ....
FIFTH THIRD SECURITIES,
..009730-QC-9 | CHILDRENS HOSP MED CENTER OF AKRON .........cee [.eeeees . 08/21/2024 . | INC. ....... U .... 900,000 965,718 |...........935,855 |.... .. (12,087) |... ....923,768 |.. .(2,375) |.... . 11/15/2025 . (1.D FE ....
..009730-0E-5 | CHILDRENS HOSP MED CENTER OF AKRON .........c.. [.eeeens . 08/21/2024 . | BARCLAYS .. J R ..1,000,000 ..1,102,450 |........1,073,725 |.... .. (11,649) |... .1,062,076 |.. . 11/15/2027 . (1.D FE ....
..009730-QJ-4 | CHILDRENS HOSP MED CENTER OF AKRON .........coe [.eeeeen . 07/10/2024 . |PIPER JAFFRAY INC. ...... ..1,000,000 ..1,133,400 |........ 1,113,331 [.... . (6,708) |... .1,106,623 |.. . 11/15/2031 . [1.D FE ....
..186398-LA-9 | CLEVELAND OHIO PUB PR SYS REV ....ceeeeeveeeees [ erennn . 07/24/2024 . | WELLS FARGO .............. .... 210,000 241,826 |.......... 218,678 |.... ..(2,582) |... ....216,0% |.. . 11/15/2025 . [1.E FE ....
RBC DOMINION SECURITIES
..19648F-DU-5 | COLORADO HEALTH FACS AUTH REV .....cceeeeeeeeees [oeennn L 07/24/2024 . | evvviiiiiiiiiiiiiiiiiiiniiins e | 162,629 |.......... 160,000 |...........190,930 |[.......... 167,021 |oovvvviiiiiiiien fevvinnne (570 1 PO (570 1 P TR 164,664 |................ . 09/01/2025 . [1.C FE ....
FIFTH THIRD SECURITIES,
..19648F-FG-4 | COLORADO HEALTH FACS AUTH REV ....ccoeeeeeeeiees [oeennn L 08/21/2024 | INC. ooooiiiiiiiiiiii e | 551,318 |...........535,000 |...........634,927 |[........... 565,357 [cevvvvrnrinnnnnn foeeeeens [C0K <) P N (8,039) |.eevveviiiiiiins feviiiiines 557,319 [oeeeiiiiiiiinnn [ (6,001) . 05/15/2026 . [1.F FE ....
..19648F-FJ-8 | COLORADO HEALTH FACS AUTH REV ........cceeeeeees [oeennn . 07/10/2024 . |PIPER JAFFRAY INC. ...... .. 362,362 . 376,008 |.... ....(3,919) | .372,089 |.. .. (9,737) |.... . 05/15/2028 . 1.F FE ....
..19648F-FK-5 | COLORADO HEALTH FACS AUTH REV .....ccoeeeeeeeess [oennnn . 07/10/2024 . |PIPER JAFFRAY INC. ...... oo oo, 439,008 oo 455,730 ... o Jeeeeennn (4,627) | .451,103 |.. [ . 05/15/2029 . [1.F FE ....
..196558-SF-8 | COLORADO RIVER TEX MUN WTR DIS ....ccoeeeeeeeees [ oennnn . 07/24/2024 . | WELLS FARGO .....covvvvvee |vreniiiiiininneenns | 125,954 |...........125,000 |...........150,124 |........... 128,782 |ovvvvvviviiiinns fevninns (2,136) |eeeeeeeeeieenns feveeeenn (2,136) [ e 126,647 |oooeeeeeiiiiiins o (693) . 01/01/2025 . (1.D FE ....
BAIRD (ROBERT W.) & CO.
.. 19923P-BR-8 | COLUMBUS IND MULTI-HIGH SCH BL ......ccoeeeeeees [oennnn L 07/19/2024 | INC. oooviiiiiiiiiiiiiiiiee e e 883,236 |........... 845,000 |........1,020,414 |........... 908,240 [o.vvvvvviiininnn foreenn (11,272) |oveveeviiiiiiiis o (11,272) [ [ 896,968 . 01/15/2027 . (1.B FE ....

..20774Y-4C-8 | CONNECTICUT ST HEALTH & EDL FA .....ooooviiiiis | aneenns . 07/01/2024 . [ MATURED ... ..600,000 .... 600,000 ... 606,477 |.... .. (6,477)|. . (6,477) ... ... 600,000 [.. . 07/01/2024 .|2.C FE ....

.. 220245-K4-5 | CORPUS CHRISTI TEX UTIL SYS [ OO . 07/15/2024 . [ MATURED ... wo [oerees 1,255,000 . 07/15/2024 . |1.D FE ....

..249182-SN-7 | DENVER COLO CITY & ONTY ARPT ...ooeiieiiiiis | e . 08/12/2024 . [ INCAPITAL ooooeniiiiiiaes [ e 1,316,750 . 11/15/2041 . |1.D FE ...
FIFTH THIRD SECURITIES,

..24916P-KU-0 | DENVER COLO CITY & CNTY BRD WTR CO .....ccvves | aeenns . 07/08/2024 . [INC. .oooveeniiiiiiieeeiis feeeeeeeiiiieeeees [ 5,973,783 |........ 5,215,000 |........ 5,771,282 |........ 5,715,089 |..coeeuiiiiiens fonnns (24,849) |..vvveeeeiis | (24,849) |..vvveeeeeeiis e 5,690,240 . 12/15/2036 . |[1.A FE ...

..54628C-NQ-1 | EAST BATON ROUGE PARISH LA SALES T ......cccoe | eeeens . 08/01/2024 . [MATURED .......covvuriinnes [oenemniiiiinneniis feeeeens 360,000 |.......... 360,000 |.......... 360,000 |.......... LR O N AP 360,000 |oouiiiiiiiinns [ . 08/01/2024 . |1.C FE ....
BANK OF AMERICA/MERRILL

..27149T-AS-0 | EAST CENT REGL WASTEWATER TREA ... . 07/24/2024 . [ LYNCH .. 250,008 245,000 299,072 |...........257,876 |.... ... (4,123)|. ....253,753 |.. ...(3,685) |.........(3,655) . 10/01/2025 . |1.B FE ....

. 10/01/2033 . |1.B FE ...

..27149T-BA-8 | EAST CENT REGL WASTEWATER TREA ... . 08/20/2024 . [UMB BANK .... 1,024,030 |........ 1,000,000 |........ 1,111,020 |........ 1,046,045 |..coooeeiiiiss [eeeeees (7,815) Lo e (7,815) [l e, 1,038,229 |.

SUNTRUST I NVE!

1,046,045 |.... .. (7,815) . . (14,199) |....... (14,199)

..29270C-5J-0 | ENERGY NORTHWEST WASH ELEC REV .........ccccooer |aeeeeen . 07/24/2024 . [SERVICES, INC. ........... o forenn..4,852,900 |........4,250,000 |........4,984,740 [........4,948,010 [.... e fonnnnnn (36, K e | e foeeennn. 4,911,652 ). oo foeee... (58,662) |....... (58,662) . 07/01/2037 . [1.C FE .
..31296K-7L-1 | FED HOME LOAN MTG CORP GOLD #A11799 - |- 09/01/2024 . [ SCHEDULED REDEMPTION . .79 . 08/01/2033 . |1.A .
..312068-A9-7 | FED HOME LOAN MTG CORP GOLD #A17232 weeeene |- 09/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2083 . |1.A .
..312968-KNM-7 | FED HOME LOAN MTG CORP GOLD #A17500 .......... |.eeeees . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 01/01/2034 . |1.A ........
..31297A-ZI-9 | FED HOME LOAN MTG CORP GOLD #A23448 ........... |....... . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 06/01/2034 . |1.A ........
..31297C-ZT-0 |FED HOME LOAN MTG CORP GOLD #A25254 ........... |.eeeees . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A ........
..31297E-KV-7 | FED HOME LOAN MTG CORP GOLD #A26608 .......... |....... . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 09/01/2034 . [1.A ........
..31297E-113-6 | FED HOME LOAN MTG CORP GOLD #A26966 ........... | .eeees . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 09/01/2034 . [1.A ........
..31297K-GE-6 | FED HOME LOAN MTG CORP GOLD #A30197 ...........|..ccc.. . 08/01/2024 . [ SCHEDULED REDEMPTION ... . 12/01/2034 . |1.A ........
..31297P-UZ-2 | FED HOME LOAN MTG CORP GOLD #A34200 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2035 . | 1.
..3128KWI-SK-0 | FED HOME LOAN MTG CORP GOLD #A65922 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2037 . |1.
..312926-U5-3 | FED HOME LOAN MTG CORP GOLD #C00604 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2028 . |1.
..31202G-VA-1 | FED HOME LOAN MTG CORP GOLD #C00609 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2028 . |1.
..31292G-1IK-8 | FED HOME LOAN MTG CORP GOLD #C00650 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2028 . |1.
..31202G-112-8 | FED HOME LOAN MTG CORP GOLD #C00B65 ........... | ..cc..n . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 10/01/2028 . |1.
..31292G-Y3-4 | FED HOME LOAN MTG CORP GOLD #C00730 ........e. | weeeses . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 03/01/2029 . [1.A ........
..31202G-ZM-1 | FED HOME LOAN MTG CORP GOLD #C00748 ........... | ....... . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 04/01/2029 . [1.A ........
..31202H-AV-6 | FED HOME LOAN MTG CORP GOLD #C00920 ........... | .eeees . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31292H-J9-6 | FED HOME LOAN MTG CORP GOLD #CO1188 .......... |....... . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 06/01/2031 . [1.A ........
..31202H-M2-7 | FED HOME LOAN MTG CORP GOLD #CO1277 .....ccuvs | weeenes . 09/01/2024 . [ SCHEDULED REDEMPTION ... . 1170172031 . |1.A ........
.. 31292H-N4-2 | FED HOME LOAN MTG CORP GOLD #C01311 .. . |- 09/01/2024 . | SCHEDULED REDEMPTION ... |.... R . . . e | . e | . JU R . . .1 [.02/01/2032 . |1.A ........
..312924-P6-5 | FED HOME LOAN MTG CORP GOLD #C01345 ........... |.eee... . 09/01/2024 . [ SCHEDULED REDEMPTION ... |....ooooovveeeewns foverirnnen0 fovviiiniii 30 v 3 31 o e (M s e M s v 80 i o v o, 2 |. 04/01/2032 . [1.A ........




12’603

STATEMENT AS OF SEPTEMBER 30, 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- 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 Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..31202H-0C-1 |FED HOME LOAN MTG CORP GOLD #C01351 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... .1 . 05/01/2082 . [1.A ........
.. 31292H-Q4-9 | FED HOME LOAN MTG CORP GOLD #C01375 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2032 . [1.A ........
..31202U-J0-8 | FED HOME LOAN MTG CORP GOLD #C10260 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2028 . [1.A ........
..31292Y-3V-7 |FED HOME LOAN MTG CORP GOLD #C14412 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2028 . [1.A ........
..31203E-4T-4 | FED HOME LOAN MTG CORP GOLD #C18934 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2028 . [1.A ........
..31203L-H0-0 |FED HOME LOAN MTG CORP GOLD #C22939 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2029 . [1.A ........
..312038-CZ-0 |FED HOME LOAN MTG CORP GOLD #C28188 .. . 08/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2029 . [1.A ........
..31293V-J8-6 | FED HOME LOAN MTG CORP GOLD #C30287 .. . 08/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2029 . [1.A ........
..31204B-5X-9 | FED HOME LOAN MTG CORP GOLD #C35362 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2030 . [1.A ........
..31294E-G3-7 | FED HOME LOAN MTG CORP GOLD #C37418 09/01/2024 . | SCHEDULED REDEMPTION ... 5 |. 04/01/2030 . [1.A .
..31294E-YK-9 | FED HOME LOAN MTG CORP GOLD #C37914 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2030 . [1.A .
..31298E-YB-5 |FED HOME LOAN MTG CORP GOLD #C46106 09/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2029 . (1.A .
..31298G-XT-2 | FED HOME LOAN MTG CORP GOLD #C47890 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
..31298M-0R-1 |FED HOME LOAN MTG CORP GOLD #C51364 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2031 . [1.A ........
..312080-CA-4 | FED HOME LOAN MTG CORP GOLD #C53665 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... |.... . 06/01/2031 . [1.A ........
..312088-RN-6 | FED HOME LOAN MTG CORP GOLD #C55893 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..312988-VJ-0 |FED HOME LOAN MTG CORP GOLD #C56017 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31287M-T6-7 |FED HOME LOAN MTG CORP GOLD #C62373 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2032 . [1.A ........
..31287Q-FH-9 | FED HOME LOAN MTG CORP GOLD #C64668 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2032 . [1.A ........
..31287T-FX-8 | FED HOME LOAN MTG CORP GOLD #C67382 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/20382 . [1.A ........
..31287V-UZ-1 |FED HOME LOAN MTG CORP GOLD #C69600 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2032 . (1.
..31287W-Bli-7 | FED HOME LOAN MTG CORP GOLD #C69953 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2032 . (1.
..31287X-2K-1 | FED HOME LOAN MTG CORP GOLD #C70778 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2032 . (1.
..31288D-ZS-1 |FED HOME LOAN MTG CORP GOLD #C75253 . |- 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2033 . (1.
..31288G-6U-1 |FED HOME LOAN MTG CORP GOLD #C78083 «eee... |- 0970172024 . [ SCHEDULED REDEMPTION ... . 03/01/2033 . (1.
..3128P7-K3-6 | FED HOME LOAN MTG CORP GOLD #C91214 ........... [....... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2028 . (1.
..3128FV-DU-2 |FED HOME LOAN MTG CORP GOLD #D85515 ........... [....... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2028 . [1.A ........
..3128E6-DM-6 | FED HOME LOAN MTG CORP GOLD #D99108 ........... [....... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2082 . [1.A ........
..31283G-23-4 |FED HOME LOAN MTG CORP GOLD #G00762 .......... [....... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2027 . [1.A ........
..31283G-3H-8 |FED HOME LOAN MTG CORP GOLD #G00800 .......... [....... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 1170172026 . [1.A ........
..31283G-5H-6 |FED HOME LOAN MTG CORP GOLD #G00848 .......... [....... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2026 . [1.A ........
..31283H-Q3-2 | FED HOME LOAN MTG CORP GOLD #G01374 .. 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2032 . (1.
..31283H-RA-5 | FED HOME LOAN MTG CORP GOLD #G01381 .. 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2032 . (1.
..31283H-RL-1 |FED HOME LOAN MTG CORP GOLD #G01391 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2032 . (1.
..31283H-$8-9 | FED HOME LOAN MTG CORP GOLD #G01443 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2032 . (1.
..31283H-X2-6 | FED HOME LOAN MTG CORP GOLD #G01597 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2033 . (1.
..31283H-4V-4 | FED HOME LOAN MTG CORP GOLD #G01736 .......... [....... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2034 . (1.
..312814-BB-8 | FED HOME LOAN MTG CORP GOLD #G02434 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2036 . [1.A ........
..3128PP-ML-4 | FED HOME LOAN MTG CORP GOLD #J10363 .. . 07/01/2024 . |MATURED .........evvvvnnnnee . 07/01/2024 . [1.A ........
..3128PY-K2-9 | FED HOME LOAN MTG CORP GOLD #J18413 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... |.... ..37,021 . 03/01/2027 . [1.A ........
..3128Q0-CY-1 |FED HOME LOAN MTG CORP GOLD #J19087 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . .. . 05/01/2027 . [1.A ........
..312800-GE-1 |FED HOME LOAN MTG CORP GOLD #J19197 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... 42,664 |.. . 05/01/2027 . [1.A ........
..31283Y-5N-4 | FED HOME LOAN MTG CORP GOLD #P20054 ... . |- 09/01/2024 . [ SCHEDULED REDEMPTION ... . .. . 08/01/2028 . [1.A ........
..31371J-DS-0 | FED NATL MTG ASSOC #253113 ... . |- 09/01/2024 . [ SCHEDULED REDEMPTION ... ...316 |.. . 03/01/2030 . [1.A ........
..31371J-SC-9 |FED NATL MTG ASSOC #253515 09/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2030 . [1.A .
..31371J-WC-4 |FED NATL MTG ASSQC #253643 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
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..31371J-XA-7 |FED NATL MTG ASSOC #253673 .........evvvvmuunnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31371J-XB-5 |FED NATL MTG ASSOC #253674 ........ccoovvinnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31371J-7C-2 |FED NATL MTG ASSOC #253891 .........eevvvmmunnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2031 . [1.A ........
..31371K-DV-0 |FED NATL MTG ASSOC #254016 .........cooeeeeeeeees [oeennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2031 . [1.A ........
..31371M-SB-4 |FED NATL MTG ASSOC #256214 ..........ccvvvnnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2036 . [1.A ........
..31376C-BM-5 |FED NATL MTG ASSOC #351144 ........ccoovvviinnn [oeeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2026 . [1.A ........
..31379H-VS-6 |FED NATL MTG ASSOC #420125 .........evvvvvvunnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2026 . [1.A ........
..31379J-G6-7 |FED NATL MTG ASSOC #420621 .........cooovveeeenes [eeeennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2027 . [1.A ........
..313820-5U-2 |FED NATL MTG ASSOC #495059 .........cevvvvvvvnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2029 . [1.A ........
..31383L-CG-8 |FED NATL MTG ASSOC #505971 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2029 . [1.A .
..313835-FY-1 |FED NATL MTG ASSOC #511483 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2029 . [1.A .
..31383T-KR-8 | FED NATL MTG ASSOC #512504 09/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2029 . [1.A .
..31384A-G8-5 |FED NATL MTG ASSOC #517823 ......ccoevvviiiienens [oeeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31384K-GS-9 | FED NATL MTG ASSOC #525909 ...........evvvvvvvunn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2029 . [1.A ........
..31384M-G2-2 |FED NATL MTG ASSOC #527717 ......ooovvveeneiennns [oenenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2030 . [1.A ........
..31384U-NK-6 | FED NATL MTG ASSOC #534194 ..........evvvvvvvvnnn [orreenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2030 . [1.A ........
..31384V-BT-8 |FED NATL MTG ASSOC #534750 ........eevvvvmmnnnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2030 . [1.A ........
..31384V-0G-0 |FED NATL MTG ASSOC #535155 .........evvvvvvvvvunn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2030 . [1.A ........
..31384V-UY-6 |FED NATL MTG ASSOC #535299 .......ccevvvvvvvnnnns [eeeeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2030 . [1.A ........
..31384V-Yli-6 | FED NATL MTG ASSOC #535425 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2030 . [1.A ........
..313841-E6-3 | FED NATL MTG ASSOC #535757 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2031 . (1.
..31384W-KQ-2 | FED NATL MTG ASSOC #535903 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . (1.
..313840-LB-4 |FED NATL MTG ASSOC #535922 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . (1.
..31384Ii-LX-6 | FED NATL MTG ASSOC #535942 . |- 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2031 . (1.
..31384W-S8-4 |FED NATL MTG ASSOC #536143 . |- 09/01/2024 . [ SCHEDULED REDEMPTION ... . 04/01/2030 . (1.
..31384W-XN-5 |FED NATL MTG ASSOC #536285 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2030 . (1.
..313841-Y3-8 | FED NATL MTG ASSOC #536330 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2030 . [1.A ........
..31385A-RX-7 | FED NATL MTG ASSOC #538802 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2030 . [1.A ........
..31385C-W0-2 |FED NATL MTG ASSOC #540755 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2030 . [1.A ........
..31385E-IIH-8 | FED NATL MTG ASSOC #542548 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385F-0Z-2 |FED NATL MTG ASSOC #543272 ... . 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2030 . [1.A ........
..31385G-ZH-0 |FED NATL MTG ASSOC #544444 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2030 . (1.
..31385H-52-9 | FED NATL MTG ASSOC #545137 09/01/2024 . | SCHEDULED REDEMPTION ... |. . 08/01/2031 . (1.
..31385K-3Y-9 | FED NATL MTG ASSOC #547215 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2030 . (1.
..31385N-GV-5 |FED NATL MTG ASSOC #547512 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2030 . (1.
..313855-K5-6 | FED NATL MTG ASSOC #551216 09/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2030 . (1.
..31386B-UH-5 |FED NATL MTG ASSOC #558684 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2031 . (1.
..31386D-TN-0 | FED NATL MTG ASSOC #560457 ........ccovvvveeeeees [eeennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2030 . [1.A ........
..31386H-MR-9 | FED NATL MTG ASSOC #563868 ............ccoevveers [ereennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2031 . [1.A ........
..31386H-4A-6 | FED NATL MTG ASSOC #564317 .......cooveeeveiennns [eeeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 1170172030 . [1.A ........
..31386J-FQ-5 |FED NATL MTG ASSOC #564575 .........evvvvrvvnnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2031 . [1.A ........
..31386N-XE-3 |FED NATL MTG ASSOC #568677 ........cevvvvvvreenns [eeeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 01/01/2031 . [1.A ........
..31386X-TB-2 |FED NATL MTG ASSOC #576646 .. . |- 09/01/2024 . [ SCHEDULED REDEMPTION ... . 02/01/2031 . [1.A ........
..31388D-Y7-7 |FED NATL MTG ASSOC #602034 .. . |- 09/01/2024 . [ SCHEDULED REDEMPTION ... . 08/01/2031 . [1.A ........
..31388T-IIE-9 | FED NATL MTG ASSOC #614545 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2031 . [1.A .
..31389E-AK-1 | FED NATL MTG ASSQC #622910 .. . 09/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2031 . [1.A ........
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..31389F-SU-7 |FED NATL MTG ASSOC #624331 .........evvvvmuunnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2032 . [1.A ........
..313890-MM-7 | FED NATL MTG ASSOC #632264 .........cccovviiiiinn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/20382 . [1.A ........
..31389S-DD-3 |FED NATL MTG ASSOC #633800 ..........coevvvrerens [ereennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2031 . [1.A ........
..31389X-JK-0 |FED NATL MTG ASSOC #638466 .................coeee [oeennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2082 . [1.A ........
..31391M-GG-2 |FED NATL MTG ASSOC #670799 ..........coeevveeenes [oreenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2082 . [1.A ........
..31403G-Xi-7 |FED NATL MTG ASSOC #748693 ..........ooovvvreeees [eeeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2033 . [1.A ........
..31406T-MF-5 |FED NATL MTG ASSOC #819458 .........ccooeeeeeeees [orennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2034 . [1.A ........
..31406Y-SP-6 | FED NATL MTG ASSOC #824126 ..........ccoeeeeeeens [oeennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2035 . [1.A ........
..31407F-VJ-6 |FED NATL MTG ASSOC #829617 ...........oooeeeeeees [eeennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2035 . [1.A ........
..31407Q-4E-3 |FED NATL MTG ASSOC #837921 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2035 . [1.A .
..31407T-U0-1 |FED NATL MTG ASSOC #840391 09/01/2024 . | SCHEDULED REDEMPTION ... . 07/01/2035 . [1.A .
..31407T-7E-4 |FED NATL MTG ASSOC #840693 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2035 . [1.A .
..31409Y-L5-4 |FED NATL MTG ASSOC #882448 .............ccoeeeees [oeennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2036 . [1.A ........
..31410R-7C-7 |FED NATL MTG ASSOC #895591 .........ccevvuuvnnnn [oreeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2036 . [1.A ........
..31410S-TH-0 |FED NATL MTG ASSOC #896152 ........ccoevvveeenees [ereennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2036 . [1.A ........
..31410T-7H-2 | FED NATL MTG ASSOC #897396 ..........ccoevveeeens [ereennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 08/01/2036 . [1.A ........
..31410V-SA-9 | FED NATL MTG ASSOC #898813 ...........ccooeeeeees [erinnn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 11/01/2036 . [1.A ........
..31412C-B3-3 |FED NATL MTG ASSOC #920858 ............cooeveeens [eeeennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2036 . [1.A ........
..31415L-83-2 |FED NATL MTG ASSOC #983538 ..........cccvvnnnnn [ereeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2038 . [1.A ........
..31417B-ZA-8 |FED NATL MTG ASSOC #AB5236 ...........ccovveeeens [oeeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... 1,021 |. 05/01/2027 . [1.A ........
..3138LT-YP-7 |FED NATL MTG ASSOC #A03417 09/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2027 . (1.
..3138LT-28-4 |FED NATL MTG ASSOC #A03466 09/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2027 . (1.
..31418A-F2-9 | FED NATL MTG ASSOC #MA1084 09/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2032 . (1.
..31392F-ES-2 | FNR 2002-71 AP RMBS ... . |- 09/01/2024 . | SCHEDULED REDEMPTION ... .5,900 . 11/25/2032 . (1.
..313970-ZP-6 |FNR 2011-17 KA RMBS ......ooooeerrrnnnnnn [ons . 09/01/2024 . | SCHEDULED REDEMPTION ... 7,018 |.. . 03/25/2041 . (1.
RAYMOND JAMES &
..347658-YU-4 | FORT LAUDERDALE FLA WTR & SWR ......oevvvvennnnn [ereenn . 07/17/2024 . | ASSOCIATES, INC. ....coee |evvevieininiininnns [o0eeennn 855,383 e 750,000 |oeeeennnn 791,813 [onnennnnn 791,127 [ oo (1,904) |.oooeeiiiiiiiies v (1,904) |.oooeeeeennens . 09/01/2039 . (1.B FE .
THE HUNT INGTON
..347658-20-2 | FORT LAUDERDALE FLA WTR & SWR ......evvvvvnvnnnn [ereenn . 07/16/2024 . | INVESTMENT COMPANY ...... |..coooeeerennnnnnnes o 864,503 |.......... 750,000 |...........803,025 |...........802,148 [......ccccccics [oeriiins (2,422) [oeevnns oo (2,422) [eeevnnnnninnnnne . 09/01/2037 . (1.B FE .
RAYMOND JAMES &
..347658-ZR-0 | FORT LAUDERDALE FLA WTR & SWR ......ovvvvvvvnnnn [eeeenn . 07/16/2024 . | ASSOCIATES, INC. ....coeo |eveeveeeenninnnnnes |oveeeen. 745,453 |.......... 650,000 |...........693,238 |...........692,524 [......ccccocis [oerienn (1,971) founeiiiiininnns ) . 09/01/2038 . (1.B FE .
..348430-PV-5 |FORT PIERCE FLA UTILS AUTH .....coooeeeiiiniinnns [ oeenn . 09/30/2024 . |UMB BANK .........eevvnnns . 10/01/2052 . [1.F FE .
..38375D0-F2-9 | GNR 2008-94 JB RMBS ..........eevvrrvmmmninnnnnnnns [eeeeen . 09/01/2024 . | SCHEDULED REDEMPTION ... . 12/20/2038 . [1.A ........
..38376X-SK-0 | GNR 2010-29 AG RMBS ..........evvmmmmmmmnnnnnnnnnnn [ernennn . 09/01/2024 . | SCHEDULED REDEMPTION ... . 10/20/2039 . [1.A ........
..38377F-Z3-8 |GNR 2010-73 LA RMBS ... [ . 09/01/2024 . | SCHEDULED REDEMPTION ... . . 03/20/2038 . [1.A ........
..38377V-HF-6 |GNR 2011-52 NK RMBS ..........evvvvvmvvmnnnnnnnnnns [eeeeenn . 09/01/2024 . | SCHEDULED REDEMPTION ... ...831 | 04/16/2041 . [1.A ........
..39081H-CG-5 | GREAT LAKES WATER AUTHORITY MI =S ..evvvveeans [ eeennn . 07/01/2024 . |MATURED ........evvvvmmnnnnn |oene 7,218 |. 07/01/2024 . [1.D FE .
FIFTH THIRD SECURITIES,
..30081H-EQ-1 | GREAT LAKES WTR AUTH MICH SEW .....cooeeeeeeeees [ oeennn L 07/24/2024 | INC. oooeiiiiiiiiiii e | 5,739,100 |........ 5,000,000 |........ 5,454,350 |........5,451,703 |....ooovviiiiins fornnne (21,228) | L (21,228) | s 5,430,480 [......ccevveveen frnn... 308,620 |....... 308,620 ...159,722 |. 07/01/2087 . (1.D FE .
..39081H-ER-9 | GREAT LAKES WTR AUTH MICH SEW .....cooeeeeeeiees [ orennn L 07/24/2024 | INC. oooeiiiiiiiiiiiii e | 3,008,470 |........ 3,500,000 |........ 3,790,710 |........3,789,025 |..........eeees et (13,519) |oooeeeeeiieeiins |oeees (13,519) oo | 3,775,505 [.evvevviiiiinnn fornnne 222,965 . 07/01/2038 . [1.D FE .
..39081H-EZ-1 | GREAT LAKES WTR AUTH MICH SEW .....cooeeeeeeeees [orennn . 07/16/2024 . .. 690,468 .... 600,000 654,522 |.... ....(2,445) |. ..(2,445) ... .651,759 |.. .. 38,709 |.... . 07/01/2087 . (1.D FE ....
..30081H-FA-5 | GREAT LAKES WTR AUTH MICH SEW ......ccoeeeeeeees [ oeennn . 07/17/2024 . .. 773,179 .... 675,000 ... 731,066 |...........730,740 |.... ... (2,516) |. . (2,516) |... ....728,224 |.. 44,955 |.... . 07/01/2038 . [1.D FE ....
..39081J-DN-5 | GREAT LAKES WTR AUTH MICH WTR . . |. 07/01/2024 . | MATURED . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. o) .1,000,000 . 07/01/2024 . (1.D FE ....
..39081J-FS-2 | GREAT LAKES WTR AUTH MICH WTR ........ceeeeeeees [oeennn . 09/11/2024 . | UMB BANK . .. 587,225 .... 500,000 ..548,206 |.... .. (2,805) . . (2,805)]... ....545,401 . 07/01/2036 . [1.D FE .
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FIFTH THIRD SECURITIES,
..39081J-FT-0 | GREAT LAKES WTR AUTH MICH WTR ......cooeeeeeiess [ orennn L 07/16/2024 | INC. oooeeiiiiiiiiiiiiiiiin e | 2,301,560 |........ 2,000,000 |........ 2,176,520 |........ 2,175,493 |ooovvvviiiiiinns e (7,905) |evvvvieiiiiiens fevnanns (7,905) |eevveeeiniiiins fevnenns 2,167,589 [oooeiiiiiiiiins |oeens 133,971 . 07/01/2037 . (1.D FE ....
FIFTH THIRD SECURITIES,
..39081J-FU-7 | GREAT LAKES WTR AUTH MICH WTR ......ccoeeeeeeess [ orinnn . 07/24/2024 . | INC 1,142,420 ..., 1,000,000 |........ 1,080,480 |........1,080,014 |.ocoovvirirnnnns forvnnnnn (3,737) [ernnvniiiiiiis oot B737) | | 1,076,277 |.. .. 66,143 |.... . 07/01/2038 . [1.D FE ....
..39081J-GH-5 | GREAT LAKES WTR AUTH MICH WTR ......ccoeeeeieess [ orennn L 07/17/2024 (| INC. oooeeeiiiiiiiiiiiiiien e | 1,088,178 |........... 950,000 |........ 1,026,456 |........ 1,026,013 |ooeeeeeeiieniins [oeeeennnn(3,426) [ [ (3,426) | | 1,022,587 |oooeeeeeeeeeeens | 65,590 |......... 65,590 |............ 29,424 (. 07/01/2038 . |1.D FE ....
PNC CAPITAL MARKETS LLC
..40727T-DJ-0 | HAMILTON CNTY OH HLTH CARE FACS RE ..........c. [.eeeenn L 07/10/2024 . | evvveiiiiniiiiiiiiiiniiiieins e | 1,299,870 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |ooeveeeeeeeiees feveeviiiiiiiiens foniiiiiiiii fo e e 1,500,000 [vevvvvvvvvnnnnn founnne (200, 130) . 06/01/2034 . (1.E FE ....
RAYMOND JAMES &
..604920-2U-1 | HEALTHPARTNERS SYS ......eevvvvrviiiriiiniiiiiinnnns [ eeeens . 07/09/2024 . | ASSOCIATES, INC. ...ccoee |oeveeeeeeiiieeneenes |eees 1,983,730 |........ 1,750,000 |........ 2,020,638 ..evvvvvrrrnnnnnnnns foriiiiiii s (10,338) |oeeeeeeeeeeeeees e (10,338) |oeeeeeeeeeeeeees |eeeeens 2,010,302 [oeeeiiiiiiiiiins s (26,572) . 01/01/2037 . [1.F FE ....
RAYMOND JAMES &
..604920-2V-9 | HEALTHPARTNERS SYS . |- 07/09/2024 . | ASSOCIATES, INC. . 1,125,780 (8,072) |.... . 01/01/2038 . [1.F FE ....

. 650,000

..876380-QV-4 | HENDRICK MEDICAL CENTER . 09/01/2024 . | MATURED K ..650,000 K . 09/01/2024 . [1.EZ .....

..56678P-BK-2 | HONORHEALTH ..... . 07/17/2024 . [ JPMORGAN CHASE & CO. ... |[.... ..681,640 .... 800,000 ... 871,776 |...........852,608 |.... .848,852 |. . 09/01/2039 . |1.F FE .
SUNTRUST  INVESTMENT

..56678P-BR-7 | HONORHEALTH .......ooiiiiiiiinieiiiiiiiie e [ eeeees . 07/24/2024 . [ SERVICES, INC. .. ..4,500,000 ..4,574,070 |.... .4,574,070 |.. .. 16,290 |........ 16,290 . 12/01/2025 . [1.F Z .....

..451443-B7-9 | IDAHO ST BLDG AUTH BLDG REV .... U [ . 07/24/2024 . [WELLS FARGO R o | . .eeeeeee. 280,000 ... 319,922 |.... . eeeee...286,960 .. e e (1231 il (1,281) . 09/01/2025 . |1.C FE ....

..45204E-CZ-9 | ILLINOIS FIN AUTH REV ....ovvvviiiiiiiiiieneiiins [ eeeees . 07/24/2024 . [ PMORGAN CHASE & CO. ... |oeeeviiuvrieriiiiins feeeeenne 696,830 |.......... 685,000 |........... 838,372 [.vvvnnnn 712,831 [oiiiiies | (10,336) | [ (10,336) [nnniiiiiiiiiin oo 702,206 |.oooeiiiiiiiiens oeeeenn (5,466) |........ (5,466) . 07/01/2025 . (1.D FE ....
RAYMOND JAMES &

..45505M-GZ-3 | INDIANA ST FIN AUTH WASTENATER ........coovvvin | anneenn . 07/17/2024 . [ASSOCIATES, INC. ..ocooet [oeveiiiiiiiiniiiins feeeeens 527,592 |..eeoen.n. 520,000 |........... 592,914 |...eiinnnn 564,138 [oeeenniiiiiiiiis [ (B944) [ (398 | [ 560,194 [..oooeeeiiiiiins |eens (32,602) |....... (32,602) |............ 16,582 |. 10/01/2038 . [1.D FE ....

..45528U-5E-7 | INDIANAPOLIS AIRPORT AUTHORITY .....coeevveriis | aveens . 07/09/2024 . [ JPMORGAN CHASE & CO. ... |oeeeeiieerierieiiis foeeeene 716,333 |.......... 650,000 |........... 698,451 |...........693,675 [...ooooiiiiinns |oeeeennn(2,439) oo oo (2,439) [ e 691,236 [.ovveeiiiiiinn oo 25,09 |......... 25,09 |............ 34,978 |. 01/01/2037 . [1.F FE ....
Mischler Financial Group

.. 45528U-5F-4 | INDIANAPOLIS AIRPORT AUTHORITY ....cceeveeriics | aveens L 07/09/2024 . [ .evveieiiiiiiiieeiiieeees [ [e2e1,092,240 (ol 1,000,000 |........ 1,068,330 |........1,061,618 |cceeereiiiiiis foeeeeeeea(3,430) [ foeeeeeen(3,430) e oo 1,058,187 |.. .34,083 |.... . 01/01/2038 . |1.F FE ....

..19648F-YD-0 | INTERMOUNTAIN HEALTHCARE INC .....oooerieiuuinnns | eveeens LO7/17/2024 [ e [ [ 8,157,338 |........ 7,250,000 |........ 7,998,708 |.eooeeiiiiiiiiiins [ s (2,742) | oo [t (2,742) | e [t 7,995,965 |..eveiiiiiiin e 161,372 |....... 161,372 |t 22,153 . 05/15/2037 . |1.B FE ....

..46246K-6H-0 | IOWA FIN AUTH REV .....ovvviiiiiiiiiiiieciiiiiiens [ eeeees . 09/05/2024 . [UMB BANK ........coccvvvens [oermmiiiniinnniiiins feeeeene 427,676 |.......... 400,000 |........... 464,564 |........... 433,685 |ovevvviiiiiiiinn ferninnns (4,711) [ s (AR 1] U 428,945 |ooooiiiiiiieens foinens (1,269) |........ (1,269) |- 21,944 . 08/01/2039 . |1.A FE ....
SUNTRUST  INVESTMENT

.. 462475-DR-2 | IOWA ST FINANCE AUTHORITY .....oooviiiiiiiinnens | aeeeens . 07/08/2024 . [SERVICES, INC. ..cevvvvves foereeiiiiiiniinnis feeeens 5,763,300 |........ 5,000,000 |........ 5,815,400 |........ S5, 777,756 |oeeeeeeeeeeeeees |oeeens (36,712) |oevvverriiiinnns fovnanns (36,712) |oevvvvreviiiinns fornennns 5,741,044 234,722 |. 08/01/2036 . |1.A FE ....

..462478-DS-0 | IOWA ST FINANCE AUTHORITY ....oovvviiiiiiiinaens | eveeens . 07/08/2024 . [ STERN BROTHERS ........... ..2,584,620 |........ 2,250,000 |........ 2,591,595 |........2,575,919 |.ccooiiiiiiiss feeens (15,297) |. o (15,297) e e 2,560,621 |.. ...105,625 |. 08/01/2037 . [1.A FE ....

..462475-DT-8 | IOWA ST FINANCE AUTHORITY ....ooovviiiiiiiiiinens | aeeeens . 07/08/2024 . [HILLTOP SECURITIES INC 3,432,690 |........ 3,000,000 |........ 3,427,590 |........3,408,065 |......cevvvrrrnn forrnnns (19,063) |. . (19,083) |eeveieiiiiieeen [ 3,389,002 .. ...140,833 |. 08/01/2038 . [1.A FE ....
BANK OF AMERICA/MERRILL

..462478-DU-5 | IOWA ST FINANCE AUTHORITY . 07/16/2024 . |LYNCH ... ..2,000,000 ..2,274,000 |. .2,261,526 |. .. (12,703) | (12,703) . 2,248,823 .96,111 |. 08/01/2039 . |1.A FE ....

..46263R-RY-3 | IPS MULTI-SCH BLDG CORP IND . 07/10/2024 . | JPMORGAN CHASE & CO ..1,000,000 ..1,083,620 |. 1,081,377 |. .(4,983) |. ..(4,983) .1,076,3% .38,472 |. 07/15/2036 . |1.B FE ....

..46263R-RZ-0 | IPS MULTI-SCH BLDG CORP IND . . |- 07/10/2024 . | JPMORGAN CHASE & CO. . ..1,000,000 1,075,930 |. 1,073,902 |. (4,507) | . (4,507) .1,089,39% . 07/15/2037 . |1.B FE ....

..46263R-SA-4 | IPS MULTI-SCH BLDG CORP IND . weeennn |- 07/10/2024 . | JPMORGAN CHASE & CO . 750,000 ..802,785 |. .(3,125) | ..(3,125) .798,255 . 07/15/2038 . |1.B FE ....

..46263R-SE-6 | IPS MULTI-SCH BLDG CORP IND ........ccvvcuvvennns | aneeeen . 09/16/2024 . [UMB BANK ..........cceee. 250,000 267,938 |.... ... (1,427) ). L (1.421) ... .266,037 |.. . 07/15/2042 . |1.B FE ....
FIFTH THIRD SECURITIES,

..46360W-AL-0 | IRVINE CA CFD NO 2013-3 IMPROVEMEN ............ |.eeeees . 07/08/2024 . [INC. ...ooovvvniiniiinnns .. 797,640 .... 690,000 833,520 |........... ... (6,463) | ... (6,463) ... ....819,036 |.. . (21,3%) |....... (21,396) . 09/01/2036 . (1.D FE ....

..463601-AM-8 | IRVINE CA CFD NO 2013-3 IMPROVEMEN ............ |.eeees . 07/08/2024 . [STIFEL CAPITAL MARKETS . 1,383,588 ..1,200,000 .. 1,431,684 |........ 1,418,832 |.... .. (10,364) |. .. (10,364) |... .1,408,468 |.. . (24,880) |....... (24,880) . 09/01/2037 . |1.D FE ....

FIFTH THIRD SECURITIES,
..46360W-AN-6 | IRVINE CA CFD NO 2013-3 IMPROVEMEN ............ | .oceen . 07/08/2024 . [INC. .oooeeenniiiiieiiiiis [ [ 1,638,750 |........ 1,425,000 |........ 1,683,324 |........ 1,669,080 |.oeeveeeeeiins e (11,495) |.ovveeeees | (11,495) v e 1,657,586 [.oeeeeeeeiins | (18,836) |....... (18,836) |.....uveeeen 60,958 |. 09/01/2038 . [1.D FE ....
MESIROW FINANCIAL, INC.

..46360-AP-1 | IRVINE CA CFD NO 2013-3 IMPROVEMEN ............ |.eeees L 07/16/2024 . [ .eveveeeiiiiiiiieiiiiiees [ [202...2,201,480 ... 2,000,000 |........ 2,346,980 |........2,327,925 |..occcciiinnns fonnens (16,043) | o (16,043) [ e 2,311,882 |.. .(20,402) |....... (20,402) . 09/01/2039 . |1.D FE ....
Headlands Tecl

..463794-0R-9 | IRVING TEX HOSP AUTH HOSP REV ......cccvveeeers | eveeens . 08/21/2024 . [Markets LLC ... ... 400,000 463,472 |.... ... (6,378)|. . (6,378) ... L (1,182) |........ (1,152) . 10/15/2024 . |2.A FE ....

..463794-JT-5 | IRVING TEX HOSP AUTH HOSP REV .......ccovvvvees | ueeeeen . 08/21/2024 . | INTL FCStone .. .... 570,000 .... 666,803 |.... .. (7,871) ). L (7.871) ... .. (5,268) |........ (5,268) . 10/15/2026 . [2.A FE ....

RAYMOND JAMES &
..472682-2G-1 | JEFFERSON ONTY ALA SHR REV ....ocoviiiiiiiiiiiiss | eeeeens . 07/17/2024 . [ASSOCIATES, INC. ..ocooe foeveeiiiiiiiennis [eeeees 6,667,620 |........ 6,000,000 |........ 6,654,480 |...ccviiiiiiiiin [ s (26,465) |.vvvvvreeiiinn e (26,465) |-vvvvreeeiiinn [eeeene 6,628,015 [ooeeeiiiiiiins foiinnnns 39,605 |......... 39,605 |.......... 140,000 |. 10/01/2037 . |2.A FE ....
RAYMOND JAMES &
..472682-7H-9 | JEFFERSON ONTY ALA SHR REV .........cccovreiiee |eveees . 07/17/2024 . [ASSOCIATES, INC. ..oooooo foveeeeiiiiiniiennn foueenns 5,543,950 |........ 5,000,000 |........ 5,494,100 |..oooovvviieeiiiin o foenns (19,865) |..oeeevveiiiees founnns (19,865) |..oovvveerienss foureenn 5,474,235 [oovveiiiiiiins oo 69,715 |........ 69,715 |.......... 116,667 |[. 10/01/2038 . |2.A FE ....
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RAYMOND JAMES &
..472682-2J-5 | JEFFERSON ONTY ALA SR REV ........vvuunnnnnn [ernennn . 09/16/2024 . | ASSOCIATES, INC. ..ccooes |oeveeeeeiiiieeeennes | 6,043,015 |........ 5,450,000 |........ 5,944,508 |...ooeeiiiiiiiiiiins | e (26,831) [ [ (26,831) | | 507,677 [oeeeeiiiiiiiees |oeens 125,338 |....... 125,338 |.......... 171,826 |. 10/01/2039 . [2.A FE ....
RAYMOND JAMES &
..472682-ZK-2 | JEFFERSON CNTY ALA SR REV ........ccvvvnnnnnnnn [eeneenn . 09/13/2024 . | ASSOCIATES, INC. ... ..5,319,050 |........ 4,750,000 |........ 5,270,125 [ovvvvvvvvvnnnnnnnnns foviis [ (28,076) | | (28,076) [ [ 5,242,049 |.. .. 77,001 . 77,001 ...156,552 |. 10/01/2040 . [2.A FE ....
RAYMOND JAMES &
..472682-20-9 | JEFFERSON CNTY ALA SR REV ........ccvvvnvnnnnn [eeeeenn . 09/18/2024 . | ASSOCIATES, INC. ...ccoes |oeveeeeniiieeeeeenns |eees 9,910,260 |........ 9,000,000 |........ 9,721,620 [ovvvvvvvvnvvnnnnnnns fovniiis [ (38,822) | | (38,822) [ [, 9,682,798 [..cccoviiiiiiins |oeenns 227,462 |....... 227,462 |........... 300,563 . 10/01/2045 . |2.A FE ....
Headlands Tech Global
.. 483233-QM-7 | KALAMAZOO MICH HOSP FIN AUTHH ..........oooeees oo . 08/21/2024 . |Markets LLC ....covvvvvves Joevereeeiiiiiniiinns s 5,06 [eeeeieennn. 5,000 |..cooeenns ) 2 FOUUUUUUUUUE ¥ < ) AU OO €152 SR AN (- -} A A 5,237 |oeveiiiiiiiiines oo (141) fervnnnnnnns [0 R 192 . 06/15/2026 . [1.A Z .....
FIFTH THIRD SECURITIES,
..483233-RA-2 | KALAMAZOO MICH HOSP FIN AUTHH ..........oooeees [ . 08/21/2024 | INC. ooooeiiiiiiiiiiiiiiien e e 556,457 |........... 550,000 |........... 606,423 |........... CYA 70 BN U R (10,204) |evvvvvvviiiinnn fovnans (10,204) |evvvvviiiiiinnn fervvinnnns 561,767 |oevvveeiiiiienns feveeens (5,310) |........ (5,310) |..eeenenn 21,160 |. 06/15/2025 . [1.E FE ....
FIFTH THIRD SECURITIES,
..483233-RB-0 | KALAMAZOO MICH HOSP FIN AUTHH ..........oooeees [ oeennn . 08/21/2024 | INC. oooeeeeiieieeeiieeeees e [0 535,616 o 520,000 |........... 583,600 |........... 853,571 [ouveiiiiiiins oo (8,914) |oeeveeieeiiiiies e (8,914) |.eeveeeeiiiiiies e 544,657 [..vevvviiiiiinnn fornnnnns (9,041) |........ (9,041) ...l 20,006 |. 05/15/2026 . 1.E FE ....
UNION BANK OF
..48504N-BA-6 | KANSAS CITY MO INDL DEV AUTH A ..ooevvvvvviinnns [ eeennn . 07/09/2024 . | SWITZERLAND ............... ..2,340,000 |........ 2,795,575 |........ 2,597,852 |.... .. (24,601) | .. (24,601) |... 22,573,251 | e (139,674) |l (139,674) . 03/01/2038 . [1.F FE ....
..49151F-D3-1 |KENTUCKY ST PPTY & BLDGS COMMN ... R . 07/09/2024 . | JPMORGAN CHASE & CO. ... |.... .......... 900,000 |........ 1,003,617 |...........958,560 |.... coe Jeeeeenn. (6,019) | v Jeeeennnn (6,019) ... vo Jeeeeennn... 952,540 .. (50,965) . 11/01/2036 . [1.E FE ....
..49151F-D5-6 | KENTUCKY ST PPTY & BLDGS COMMN ..............oo. [oeeennn . 07/09/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeerreeennnnnns [oeee... 646,185 [oooeeees 650,000 |........... 720,421 |.......... 689,860 |.......ooeeeiees |eeeens (4,000) |eevvveriiiiiins fernnnnns (4,000) |.evvveeriiiienns fevnnnnnnns 685,770 (39,586) . 11/01/2038 . [1.E FE ....
FIFTH THIRD SECURITIES,
..613520-MV-4 | KETTERING HEALTH NETWORK .........ccevvvvrvvennnns [ereenn L 08/21/2024 | INC. ooooeieiiiiiiiiiiiiiee e e 580,991 |........... 525,000 |[.......... 706,172 |........... 656,037 |....oooeeeiiiins |eeens (11,381) |eeveeeiiiiiiienn fovnans (AR : 1D PO N 644,656 (63,665) |.....ceeun.. 27,781 |. 08/01/2031 . [1.F FE ....
FIFTH THIRD SECURITIES,
..613520-M-2 | KETTERING HEALTH NETWORK .........ccevvvvvvveennns [ereenn L 08/21/2024 | INC. ooooeeiiiiiiiiiiiiiien e e 301,494 |........... 275,000 |.......... 367,771 |........... 342,164 [ovvvnniiiiiins foeeenn (5,820) |vvvvviiiriiinns fevnnnns (5,820) |.evvveriiiiiiins ferviininnns 336,344 (34,850) |............ 14,552 |. 08/01/2032 . |1.F FE ....
FIFTH THIRD SECURITIES,
..613520-MX-0 |KETTERING HEALTH NETWORK .........cevvvvvvvvnnnnns [eenenn L 08/21/2024 | INC. ooooeiiiiiiiiiiiiiiien e e 213,475 |........... 250,000 |........... 332,418 |........... 309,725 [ovvvviiiiiiiinn oo (5,164) |eevvveeeiiiiies fevninns (5,164) |oeevveiiiiiiiens fevvinnnnnns 304,562 [..eovviiniiiinnn fonnnns (31,087) |....... (31,087) |cevvvernnns 13,229 |. 08/01/2033 . |1.F FE ....
FIFTH THIRD SECURITIES,
..613520-MZ-5 |KETTERING HEALTH NETWORK ..........cevvvvvvvmnnnns [eenenn L 08/21/2024 | INC. ooooeeiiiiiiiiiiiiiien e e 596,266 |........... 550,000 |........... 722,365 |..evvnnnnne 675,165 |....oooeeeieiens |t (10,768) [c.vvvvvrnninnnnn s (10,768) [c.vvvvvnnniiinnn e 664,396 |.......oooeeeees |oeenn (68,130) |....... (68,130) [vvvvvvnnnns 29,104 |. 08/01/2035 . |1.F FE ....
FIFTH THIRD SECURITIES,
..613520-NC-5 |KETTERING HEALTH NETWORK ..........covvvvvvevnenns [eenenn . 07/09/2024 | INC. oooeeiiiiiiiiiiiiiiien e | 1,011,712 |........... 950,000 |........ 1,232,473 |........ 1,185,541 [ s [QL::7) ) RO RO [QL:E:7) ) RO RO 1,141,159 | | (129,447) |...... (129,447) [..vvvnnnnen 44,729 |. 08/01/2038 . |1.F FE ....
FIFTH THIRD SECURITIES,
..613520-ND-3 | KETTERING HEALTH NETWORK .........ccvvvvvvvvennnns [ernenn . 07/17/2024 .| INC. ............ ..799,208 |.......... 750,000 .. (11,857) |... .898,380 |.. . (99,172) |....... (99,172) . 08/01/2039 . [1.F FE ....
..613520-NH-4 | KETTERING HEALTH NETWORK ........ccevvvvvvvvennnns [ereeenn . 08/21/2024 . | INTL FCStone .. . ..654,320 |........... 725,000 .. (7,226) ... .803,434 |.. (149, 114) |...... (149, 114) . 08/01/2051 . [1.F FE ....
Headlands Tech Global
..516706-CY-2 | LARAMIE CNTY WYO HOSP REV ....ccoeveeieiiiiiinees [ oeeenn . 08/21/2024 . |Markets LLC ... .. 419,690 415,000 487,774 |.... ...(8,932) | ..(8,932) |... .438,711 . (19,021) |....... (19,021) . 05/01/2026 . [1.E FE ....
BANK OF AMERICA/MERRILL
..516706-DA-3 | LARAMIE CNTY WYO HOSP REV ....cceeeeeveeiiieinees [ oeeenn . 08/21/2024 . |LYNCH ..oevvviiiiiiiiiiiiine e e 195,6% |.......... 190,000 |........... 230,489 |........... 214,543 |oooeeiiiiiiiiinn e (3,571) |oeeeeiiiiiiiiies v (3,571) |oeeeeieiiiiiiies v 210,971 [ s (15,275) |....... (15,275) . 05/01/2028 . [1.E FE ....
BANK OF AMERICA/MERRILL
..516706-DC-9 | LARAMIE CNTY WYO HOSP REV . 08/21/2024 . [LYNCH ... ..519,060 . 500,000 ..619,220 |. ..583,135 |.. (8,126) |. . (8,126) .575,009 . (55,949) |....... (55,949) [.. . 05/01/2030 . [1.E FE ....
..516706-DE-5 |LARAMIE CNTY WYO HOSP REV . 08/21/2024 . [ INTL FCStone .. 563,448 ..560,000 ..644,721 (7,878) |. . (7,878) .636,843 . (73,3%) |. (73,396) |.. . 05/01/2032 . (1.E FE ....
..516706-DG-0 |LARAMIE CNTY WYO HOSP REV ....cceevveveeiiieinees [eeenn . 08/21/2024 . | INTL FCStone oo |eeeen.. 509,390 |.......... 500,000 |... ...........579,339 |.... oo Jeeeeennnn(6,559) . v [eeeeennnn(6,559) ... R 572,780 |.. e |oeeenn. (63,390) | (63,390) . 05/01/2034 . [1.E FE ....
..516706-DJ-4 | LARAMIE ONTY WYO HOSP REV ......ccceeeeeieeeeeess [oeennn . 08/21/2024 . | STIFEL CAPITAL MARKETS |.....ooovvriiiiienns |oeeeenens 401,916 |.......... 400,000 |........... 482,832 |......... 460,787 |ooeeeeeieeiieees s (5,010) [ouvvvvvvnnnninnn foreeenn (5,010) [orvvvvvvnnniinnn oo 455,777 |oeeeeieiieiieees e (53,861) |....... (53,861) . 05/01/2036 . [1.E FE ....
THE HUNT INGTON
..516706-DL-9 | LARAMIE CNTY WYO HOSP REV .......ccceeeeeeieeeess [oeeenn . 07/17/2024 . | INVESTMENT COMPANY ...... |oeceeeeieiiiieiinnns |oeeeeees 224,190 |........... 225,000 fo..eeeene. 269,728 |........... YR U R R (2,301) |evviiiiiiiiiies v (25 U1 D) FOUURUURUUURUUU N 255,568 [ovvvvvviiiiiinnn fornnnns (31,368) |....... (31,368) . 05/01/2038 . [1.E FE ....
BANK OF AMERICA/MERRILL
..516706-DQ-8 | LARAMIE CNTY WYO HOSP REV .......ccceeeeieeeeeess [oeennn . 08/21/2024 . |LYNCH ..oovvvviiiiiiiiiiiins Joeeeeeeeieiieeeeens s 1,075,009 |........ 1,300,000 |........ 1,376,518 |........ 1,356,589 [ foeeeens (4,574) |oevvveeiiiiiiins e (4,574) |ovevveieiiiiiinn e 1,352,014 [oovveiiiiiiiinn fonnne (277,005) |...... (277,006) |............ 31,525 . 05/01/2042 . |1.E FE ....
Headlands Tech Global
..520050-EM-4 | LEXINGTON CNTY § C HEALTH SVCS .............cce. [oeennnn . 08/21/2024 . |Markets LLC ....ocvvvvvves |oeveeenienininninnns s 145,418 |.......... 140,000 |.......... 167,038 |........... 149,315 | |t (2,052) |oeevveeeiiiiiens fevvnnnnns (2,052) |oevvveeiiiiiiens fevveniinnns 147,263 |oooeeeeeiieiiees v (1,845) . 11/01/2026 . [1.F FE ....
RAYMOND JAMES &
..520050-EP-7 | LEXINGTON CNTY § C HEALTH SVCS ..............ce. [oeennnn . 07/10/2024 . | ASSOCIATES, INC. 135,000 . 146,078 |.... 144,620 |.. ...(4,472) |.... . 11/01/2028 . [1.F FE ....
..545667-AA-5 |LOST RABBIT URBAN RENEWAL DIST ... [ . 09/30/2024 . | Various [ R .......... 140,000 |... e e K T R .. [ . 09/01/2039 . [5.A Z .....
..546540-Rli-7 | LOUISIANA ST UNIV & AGRIC & MECHAN ............ [..eeens . 07/01/2024 . |MATURED .......oovvvvvvnnnns Jooreeeeeiiiieneeenns | 1,650,000 |........ 1,650,000 |........ 1,650,000 |........ LT 0 P R PPPP (T S R R 1,650,000 [.vvvvvvvveennnnn fornmnnniiiiiiis foniiiis e 17,721 (. 07/01/2024 . |1.E FE ....
FIFTH THIRD SECURITIES,
..56042R-XS-6 |MAINE HEALTH & HIGHER EDL FACS .........ccvvvnn [errenn L 08/21/2024 | INC. ooooeiiiiiiiiiiiiiiien e e 413,482 |.......... 400,000 |........... 493,848 |........... 440,241 [oennis s (10,244) |.cooeeeeeeeeeees s QU2 R R 429,997 [ovvvvvviiiiiinnn fonnnns (16,545) |....... (16,545) |............ 22,833 . 07/01/2026 . |1.E FE ....
FIFTH THIRD SECURITIES,
..56042R-XV-9 |MAINE HEALTH & HIGHER EDL FACS ........cccoeeees [oeeenn . 08/21/2024 ] INC. .ooooiiiiiiiiiiiiiiiiens e e 817,500 |.......... 750,000 |.......... 977,168 |........... 893,317 [ooovvviiiiiiiins [ (16,176) [.vvvvvnnniiins foeennn (16,176) [..vvvvvnniiies fooeeennns 877,14 oo v, (59,641))....... (59.641)]............ 42,813 |. 07/01/2029 . |1.E FE ....
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FIFTH THIRD SECURITIES,
..56042R-Xi-7 | MAINE HEALTH & HIGHER EDL FACS ........ccvvvnn [eeneenn . 08/21/2024 . | INC .. 772,996 ... 700,000 926,590 [...........852,157 [.ccoiiininns foornn (14,389) | .. (14,389) |... ....837,769 |.. . (64,773) |....... (64,773) . 07/01/2030 . (1.E FE ....
..56042R-XX-5 |MAINE HEALTH & HIGHER EDL FACS .......eevveununn [erreenn . 08/21/2024 . | BARCLAYS .. . 1,374,175 |........1,250,000 |........1,643,838 |........1,514,810 |..oorrrrrrnnns feunnene (24,983) | .. (24,983) |... ........ 1,489,827 |.. (115,652) |...... (115,652) . 07/01/2031 . [1.E FE ....
..56042R-XY-3 |MAINE HEALTH & HIGHER EDL FACS ........cccvvinn [erreenn . 08/21/2024 . | BARCLAYS .. 1,094,860 |........ 1,000,000 |........ 1,304,370 |........ 1,204,986 |.........coeeees |oeenns (19,283) | = (19,283) | i 1,185,704 |.. . (90,844) |....... (90,844) . 07/01/2032 . (1.E FE ....
..56042R-XZ-0 |MAINE HEALTH & HIGHER EDL FACS .......eevveunnnn [ereeenn . 08/21/2024 . | BARCLAYS .. 1,093,740 |........ 1,000,000 |........ 1,202,720 |........ 1,197,492 |.... .......(18,518) |... [ 1,178,974 |.. ....... (85,234) [....... (85,234) . 07/01/2033 . [1.E FE ....
..56042R-YA-4 |MAINE HEALTH & HIGHER EDL FACS ........cccvvnn [erreenn . 08/21/2024 . | BARCLAYS ...ovvvvvvviiiiins Joeeeeieeeiieeeeeeees | 1,092,070 |........ 1,000,000 |........ 1,289,560 |........ 1,195,455 |oovevvvvvninnens fonnnns (18,311) [ s (18,311) |eveeeeieiiiiiens ferninnns 177,144 | | (85,074) |....... (85,074) . 07/01/2034 . (1.E FE ....
Headlands Tech Global
..56042R-YB-2 |MAINE HEALTH & HIGHER EDL FACS ........cccvvunn [eerenn . 08/21/2024 . |Markets LLC ....ccvvvveves |oevenenienineniinnns s 545,148 |........... 505,000 |...........648,587 |.......... 602,000 |......coevriiinn forrnnnns (9,074) |vvvveeiiiiiiins v (9,074) |oevvveeiiiiiiins e 592,926 [..evvvvvvviinnnn fornnnne (47,778) |....... (47,778) . 07/01/2035 . [1.E FE ....
..575579-P7-6 | MASSACHUSETTS BAY TRANSN AUTH .......ccoeeeeeees [oeennn . 07/10/2024 . | DUNCAN-WILLIAMS, INC. .. |.... .... 700,000 ... (5,838) | . (5,838) ... 814,170 |.. .. (8,183)]........ (8,183) . 07/01/2036 . [1.A FE ....
..575579-P8-4 | MASSACHUSETTS BAY TRANSN AUTH ..........ccceeees [oeennn . 07/10/2024 . | DUNCAN-WILLIAMS, INC. .. |.... .. 820,000 .. (6,257) | . (6,257) |... .943,266 |.. ...(2,956) [.... . 07/01/2037 . (1.A FE ....
OPPENHEINER & CO., INC.
..575579-P9-2 | MASSACHUSETTS BAY TRANSN AUTH ..........cceeeees [oeennn . 07/16/2024 . | evveniniiiiiiie .... 600,000 692,622 |...........686,792 [.... ....(4,207) | ..(4,207) ]... ....682,4% |.. . 07/01/2038 . [1.A FE ....
..575579-84-0 | MASSACHUSETTS BAY TRANSN AUTH ......ccceeeeeeees [oeeennn . 07/10/2024 . | DUNCAN-WILLIAMS, INC. .. |.... .... 865,000 ..1,023,416 |........ 1,013,295 |.... .. (7,214) ). L(7,214) ... ,006,081 . 07/01/2036 . [1.A FE ....
..575579-85-7 | MASSACHUSETTS BAY TRANSN AUTH ..........ccceeees [oeennn . 07/10/2024 . | Academy Securities ...... .... 800,000 ..934,920 |.... ... (6,104) | . (6,104) ... . 07/01/2037 . (1.A FE ....
..575579-86-5 | MASSACHUSETTS BAY TRANSN AUTH .......ccoeeveeees [oeeennn . 07/10/2024 . |HILLTOP SECURITIES INC ... 600,000 |... 692,622 |.... ... (4,164) | . (4,164) ... . . . 07/01/2038 . [1.A FE ....
..575896-YN-9 | MASSACHUSETTS PORT AUTHORITY ....ccceeenn [ eeennn . 09/13/2024 . |UMB BANK . ,000,000 |........ 1,138,960 |.... .. (11,592) |. (11,592) | eeeeeeeeeeeeees e 1,104,460 |.. . 07/01/2030 . [1.C FE ....
..575625-AV-0 | MASSACHUSSETS ST CLEAN ENERGY COOP . R R . 07/01/2024 . | MATURED ... e [ 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...oevmmrernnnnn foovemiiiiiiiiins oo s e [ 1,000,000 |.. . 07/01/2024 . (1.E FE ....
..592090-GT-5 | METROPOLITAN GOVT NASHVILLE & ....ovvvvvvvnnnnnn [ereenn . 07/01/2024 . |MATURED .......evvvvvvvnnnnn Joorereenieiniennenns e 575,000 [oeeeerenns 575,000 |........... 575,000 |...........575,000 |ooeveeiiiiiiiins fevveriiiiiiiinns foniiiiiiiii fo e e 575,000 . 07/01/2024 . (1.D FE ....
ASSIGNMENT OF SECURITIES
..592090-GU-2 | METROPOLITAN GOVT NASHVILLE & ....vvvvvvvvvnnnnn [ereenn L 07/01/2024 . | evvveeiiiiniiiiiiiiiiiiiiinns e e 2,310,000 |........ 2,310,000 |........ 2,310,000 |........ 2,310,000 |ooeeeiiiiiiieees e o e o o 282 L O O 23,770 |. 07/01/2025 . |1.D FE ....
ASSIGNMENT OF SECURITIES
..502090-GV-0 | METROPOLITAN GOVT NASHVILLE & ....ovvvvvvvvnnnnn [ereenn L 07/01/2024 . | evvveeiiiiniiiiiiiiiiiiiiinns e e 2,390,000 |........ 2,390,000 |........ 2,390,000 |........ 2,390,000 fvvvvvvrrnnnnnnn forriiiiiiiiiiis o e e o ) O O 32,958 |. 07/01/2026 . |1.D FE ....
ASSIGNMENT OF SECURITIES
..502090-Gli-8 | METROPOLITAN GOVT NASHVILLE & ....ovvvvvvvvnnnnn [oreenn L 07/01/2024 . | evveieiiininiiiiiiiniiiininnn e e 600,000 |.......... 600,000 |.......... 600,000 |.......... 600,000 |..vvvvvrrnnnnnnn forviiiiiins oo e e e 600,000 |oeevvriieiiinns fevvvvereiriinnne foviiiiiiiiin [ 10,350 |. 07/01/2027 . 1.D FE ....
ASSIGNMENT OF SECURITIES
..502090-GX-6 | METROPOL ITAN GOVT NASHVILLE & ....ovvvvvvvvnnnnn [ereenn L 07/01/2024 . | evveeeeiinniiiiiniiiiiiinnins e e 490,000 [veverennns 490,000 |........... 490,000 |........... L O O R (SRR R R L O P 9,923 |.07/01/2028 .|1.D FE ....
ASSIGNMENT OF SECURITIES
..592090-GY-4 | METROPOL ITAN GOVT NASHVILLE & ....ovvvvvvvunnnnn [ereenn L 07/01/2024 . | evveeeeiinniiiiiniiiiiiinnins e e 400,000 |.......... 400,000 |.......... 400,000 |.......... 400,000 |oooeeeeiiiiiiens Joereeieiiniiies e feiiiiinn fon 400,000 |eoevveeiiiiiens fovverreneeiieens foviiiiiiin fo, 9,136 |. 07/01/2029 . [1.D FE ....
ASSIGNMENT OF SECURITIES
..592090-HA-5 | METROPOLITAN GOVT NASHVILLE & ....ovvvvvvvvnnnnn [eeeenn L 07/01/2024 . | evvveniiinniiiiiiiiiniiiieins e | 1,105,000 |........ 1,105,000 |........ 1,105,000 |........ LI (VSN 0 PR A PP (S S R R 1,105,000 [vvvvvvvvvennnns fornnnnniiiiiis foeiiiis e 28,664 |. 07/01/2031 . |1.D FE ....
BLAYLOCK PARTNERS, L.P.
..504712-YB-1 |MICHIGAN ST UNIV REVS ... 07/16/2024 . | .. .. 856,283 . 750,000 . 870,180 |. ..863,726 |.. .(5,933) | ..(5,933) .857,793 (1,511) |. . 08/15/2037 . [1.C FE ....
..61204K-LM-1 | MONTANA FAC FIN AUTH REV 08/21/2024 . [ INTL FCStone .. 992,316 ..975,000 1,122,020 |. 1,012,075 |. .. (14,475) |. (14,475) .997,600 .(5,284) |. . 08/15/2025 . [1.F FE ....
..61204K-LN-9 | MONTANA FAC FIN AUTH REV .....ooovveieeeeeees [ . 08/21/2024 . .. 932,769 .. 900,000 |........ 1,045,890 |...........962,046 |...........eee. |eeens (12,393) | .. (12,393) |... .939,653 |.. .. (6,884)[.... . 08/15/2026 . [1.F FE ....
..61204K-LP-4 | MONTANA FAC FIN AUTH REV ......ooovvieeeeeeenns [ . 08/21/2024 . 901,093 [..eeeeenins 855,000 |........ 1,001,838 |........... 919,346 [.ovvvvviiiiins s (10,925) |.oeeeeeeeeeeeees |eeeens (10,925) |.oooeeeeeeeeeees el 908,421 |.oooeeeeiiiiiins | (7,328) . 08/15/2027 . [1.F FE .
..613105-MG-7 | MONTGOMERY ALA WTRWKS & SAN SW ........ovvvuuunn [ereenn . 07/10/2024 . ,597,99% [........ 1,425,000 |........ 1,598,166 |........ 1,891,323 [oevvveiiiiiiiins [ (8,208) [cuvvvvvvnrnnnnnn foreeenn (8,208) [cuvvvvvvnnnnnnnn foreeenn 1,683,116 |ooeeeeeeeeiiins | 14,880 |........ 14,880 [....oveeeee. 61,354 |. 09/01/2040 . |1.B FE ....
..613105-MH-5 | MONTGOMERY ALA WTRWKS & SAN SWR .........cevvvns [orrennn L 07/10/2024 .| INC. oooeeeeiiiiiiiiiiiiien e e 3,906,542 |........ 3,510,000 |........ 3,909,227 |........ 3,893,519 |oevvviiiiiiiinns e (18,851) [eevvvervviiinnns fevnnns (18,851) |eevvvvvviininnns fevnanns 3,874,668 [.......cooeeeees |oeeennn 30,874 |........ 30,874 |..eoeeenns 151,125 |. 09/01/2041 . |1.B FE .
FIFTH THIRD SECURITIES
..613105-MJ-1 | MONTGOMERY ALA WTRWKS & SAN SWR ........ccevvvns [orrennn L 07/10/2024 | INC. oooeeeiiiiiiiiiiiiiiin e | 4,781,020 |........ 4,315,000 |........ 4,783,566 |........ 4,765,181 |..oooeeeeeeeinns |t (22,088) [ovvvvvvrerennnns fornnnns (22,088) |vvvvvvverrnnnns fornnnnns 4,743,114 o [ 37,906 |........ 37,906 |eevvennnns 185,785 |. 09/01/2042 . (1.B FE ....
..613105-MK-8 | MONTGOMERY ALA WTRWKS & SAN SWR ......ccevvvvens [ereennn . 07/10/2024 . |BOSC, INC. ........cceeeets e [0000.2,206,520 ).l 2,000,000 |........ 2,213,760 |.... .. (10,059) |. . (10,059) | e 2,195,322 |.. . 11,198 |.... . 09/01/2043 . (1.B FE ....
..613603-A7-4 | MONTGOMERY CNTY PA HIGHER ED & ......ooovveeeens [oennnn . 07/09/2024 . |LOOP CAPITAL MARKETS ... |..coovvvrrrnrnnnnnns [o0eeennn 989,710 [ 1,000,000 |........ 1,079,820 |.... ... (4,061) ] e (4081) | [ 1,043,417 |.. . 09/01/2036 . [1.G FE ....
SUNTRUST  INVESTMENT
..613603-A8-2 | MONTGOMERY CNTY PA HIGHER ED & .....ooevveennens [orennn . 07/09/2024 . | SERVICES, INC. ........... ..1,000,000 ..1,073,480 |........ ... (3,737) ). L (3,737) ... .1,040,032 |.. (55, 152) . 09/01/2037 . [1.G FE ....
..613603-A9-0 | MONTGOMERY CNTY PA HIGHER ED & ....oooevverenens [orennn . 07/09/2024 . |HILLTOP SECURITIES INC , .......... 650,000 |... 695,422 |.......... 677,078 |.... v Jeeeeennn (2,310) | v e (2,310) ... co Jeeeeennn.. 674,769 |.. (38,991) . 09/01/2038 . [1.G FE ....
..613603-B2-4 | MONTGOMERY CNTY PA HIGHER ED & ..........oeevvee [nnnn . 07/10/2024 . | LOOP CAPITAL MARKETS ... |..oeeeerereeeeeeeens |oveeeees 976,620 |........ 1,000,000 |........ 1,066,300 |........ 1,039,557 [ooveviiiiiiiins foeeennn (3,388) |.ovvveeeiiiiines fovennns (3,388) |.ovvveeiiieiinns fovennns 1,036, 169 (59,549) . 09/01/2039 . [1.G FE ....
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..631060-CK-4 | NARRAGANSETT R | BAY COMMN REV .........ceevvuns [errenn . 09/01/2024 . |MATURED ......eevvvvvvvnnnnn Joovereiniiiniinienns oo, 850,000 |.......... 850,000 |.......... 850,000 |.......... 850,000 |oooevviiiiiiins Jooviiiiiiiiiis e feeeieiiiiiiiiee o e 850,000 |.ooevvvviiiiiins fovveiiiiiiiiiies feeiiiiiiiiiii o, 12,725 |. 09/01/2024 . [1.C Z .....
RBC DOMINION SECURITIES
..63967U-AA-0 | NEBRASKA EDL HEALTH CULTURAL & SOC .......eevwn [ereennn RO/ V(172 R R R 400,808 |.......... 400,000 |........... 446,180 |........... 420,938 [..ovvvviiiiiinnn foeeeien (3,358) |oeveeeeiiiiiiins fevveenns (3,358) |oeeeeeeiiiiiiins fevveiinnnns 7,580 [ooeeeiiiiiiiiens e (16,772) |....... (16,772) |evvveeenns 16,444 |. 01/01/2033 . [1.C FE ....
RBC DOMINION SECURITIES
..63967U-AB-8 | NEBRASKA EDL HEALTH CULTURAL & SOC .......evvwn [oreennn /A V(07 O K R 1,002,020 |........ 1,000,000 |........ 1,112,090 |........ 1,051,537 [ oo (8,183) [cuvvvvvvvniiinnn oo (8,183) [cuvvvvvvvniiinnn oo 1,043,354 |oooeeeieiiiiinnn [ (41,334) |....... (41,334) ...l 41,111 |. 01/01/2034 . (1.C FE .
RBC DOMINION SECURITIES
..63967U-AC-6 | NEBRASKA EDL HEALTH CULTURAL & SOC ......eevvnn [oreennn RO/ V(07 R K R 1,001,200 |........ 1,000,000 |........ 1,109,920 |........ 1,050,526 [....oovnnnnnnnnn foeeeens (7,918) [euveeneiiiiiinnn oo [W211:) ) SR R 1,042,608 |...oooeeeeeeeens |eeens (41,408) |....... (41,408) ...coeveenn 41,111 |. 01/01/2035 . [1.C FE .
RBC DOMINION SECURITIES
..63967U-AD-4 | NEBRASKA EDL HEALTH CULTURAL & SOC .......evwwn [oreennn RO/ (V7072 PR R R 1,244,975 |........ 1,245,000 |........ 1,378,800 |........ 1,306,900 |..covvvvviiiinns foveennns (9,594) [cevvvniiiiiis oeeeeens (9,594) [c.vvennniiii oeeeens 1,207,305 [oeveeeeeiiiinnnn founnne (52,330) |....... (52,330) |-ooeeennnn 51,183 |. 01/01/2036 . |1.C FE ....
RBC DOMINION SECURITIES
..63967U-AE-2 | NEBRASKA EDL HEALTH CULTURAL & SOC ......eevenn [oreennn RO/ V(172 R R R 99,100 |[........ 1,000,000 |........ 1,105,030 |........ 1,048,913 [ oo (A5 1 PO N (A< 1 PO SN 1,041,447 | | (45,317) |....... (45,317) |..cceeens 41,111 |. 01/01/2087 . [1.C FE ....
..64613C-CA-4 |NEW JERSEY ST TRANSN TR FD AUT .........coeeeees [oennn . 07/09/2024 . |KEYCORP .oevvvvvviiiiiiiins e | 2,222,720 |........ 2,000,000 |........ 2,123,000 |........ 2,112,252 |eveeviiiiiiiienn e (5,484) |.evvveeiiiiiiens e (5,484) |evvvieiiiiiiies fevninns 2,106,768 |ooevveiiiiiiens eveens 116,952 |....... 115,952 |............ 56,944 . 06/15/2037 . |1.F FE ....
BLAYLOCK PARTNERS, L.P.
..64613C-CT-3 |NEW JERSEY ST TRANSN TR FD AUT .......cceeeeeees [ oennnn . 07/09/2024 . | evveiiiiiiiiiiiiiiiiiniiiinnn e | 2,235,320 |........ 2,000,000 |........ 2,126,540 |........ 2,120,548 [oovvviiiiiiiiis oo (5,521) |ovvvveiiiiiiiins e (5,521) |ovvvvviiiiiiiins fevninns 2,115,027 [oeoeiiiiiiiiiins s 120,293 |....... 120,293 |............ 56,944 . 06/15/2038 . |1.F FE ....
CABRERA CAPITAL MARKETS,
..64613C-CY-2 |NEW JERSEY ST TRANSN TR FD AUT ........cceeeeees [ornnnn . 07/24/2024 .| INC ..cooeeeeiieeeieeeeneens s [0 507,855 [, 500,000 |........... 513,136 [onvnnnnnns CISRETE T R RN (3,633) |.evvveeiiiiiiens fevvinnns (3,633) |.evvveeiiiiiiens fevviininnns 505,842 [...vvvviiiiiiinn fornnnnnnns 2,013 [oueennns 2,013 |l 15,278 |. 06/15/2025 . [1.F FE ....
Headlands Tech Global
..64613C-DL-9 |NEW JERSEY ST TRANSN TR FD AUT 07/09/2024 . (Markets LLC ... ..2,000,000 ..2,145,160 |. 2,138,248 |. (6,364) | . (6,364) .2,131,884 . 108,836 |. . 06/15/2037 . [1.F FE ....
..64613C-DM-7 |NEW JERSEY ST TRANSN TR FD AUT ... . 07/09/2024 . | STIFEL CAPITAL MARKETS |....cooovvvviiiinnns [100nnnn2,227,520 ..o 2,000,000 |........ 2,126,540 |........ 2,120,548 |.... ....(5,521) |. ..(5,521) |... 2,115,027 |.. . 112,493 . 06/15/2038 . [1.F FE .
FIDELITY CAPITAL MARKETS
..64972J-DF-2 |NEW YORK N Y CITY TRANSITIONAL ..cevvvvvvvivinns [ereennn . 07/16/2024 . . 2,311,500 ..2,000,000 ..2,316,300 |........2,316,300 |.... .. (14,076) |. .. (14,076) |... .2,302,224 |.. ..9,276 |.... . 11/01/2087 . (1.A FE ....
..66528P-CE-6 | NORTHERN IND COMMUTER TRANSN D ..........cooeees [oennn . 07/17/2024 . | KEYCORP ... .. 756,905 .... 675,000 .... 765,761 ... (2,683) ] ... (2,683) ... ... 763,077 |.. (6,173) |.... . 01/01/2039 . (1.E FE ....
BANK OF AMERICA/MERRILL
..677650-KP-0 | OHIO WATER DEVELOPMENT AUTHORITY .............. [..oeees . 07/16/2024 . |LYNCH ....ovvvviiiiiinnnnns 2,232,440 |........ 2,000,000 |........ 2,662,180 |........ 2,526,591 (37,005) |oevvvvvvriinnnnn fernnnnns 2,489,586 |.. (257,146) |...... (257,146) . 12/01/2038 . [1.A FE ....
..67868U-JL-8 | OKLAHOMA CNTY OKLA FIN AUTH ED 07/09/2024 . | DUNCAN-WILLIAMS, INC. .. |. . 1,134,160 ..1,000,000 ..(4,504) 1,142,746 (8,586) |. . (8,586) |.. . 10/01/2037 . (1.E FE ....
..67868U-JM-6 | OKLAHOMA CNTY OKLA FIN AUTH ED ... 07/09/2024 . | DUNCAN-WILLIAMS, INC. .. |. . 1,125,010 ..1,000,000 . ..(4,283) . 1,136,247 . (11,237) |. (11,237) |.. . 10/01/2038 . [1.E FE ....
..67908P-BC-9 | OKLAHOMA STATE CAPITAL IMPROVEMENT . 07/01/2024 . | MATURED ... ..900,000 . 900,000 +900,000 |eevviiiiiiiiins ferverrniiiiiiins o o 900,000 . 07/01/2024 . (1.D FE ....
..679111-ZE-7 | OKLAHOMA TRANSN AUTH OK F/K/A .. . |- 09/05/2024 . [UMB BANK .. .. 366,811 ..360,000 ..366,246 |.. (3,549) .362,6% . 01/01/2035 . (1.D FE ....
RBC DOMINION
..68180P-FN-9 | OMAHA NEB SPL TAX REV .....covvvviiiiiiiiiiiiiiies e L 07/24/2024 . | evveeeininiiiiiiiiiniiiinnins e e 282,108 |.......... 280,000 |........... 335,927 |..oeeeennn 288,651 |...cooeeeeeieins s (4,697) |eeveeieiiiiiies fevninnns (4,697) |oeeveeeiiiiiiinn e 283,964 [ovvvvviiiiiiinnn fonnnnns (1,845) |........ (1,845) | 14,389 |. 01/15/2025 . [1.C FE ....
UNION BANK OF
..68189P-FY=5 | OMAHA NEB SPL TAX REV ....coovvviiiiiiiiiiiiiiiies oo . 07/24/2024 . | SWITZERLAND ... .. 302,457 .... 300,000 369,922 |.... ....(5,033) |. .304,236 |.. . (1,779) |.... . 01/15/2025 . [1.C FE ....
..68304R-DG-2 | ONTARIO CALIF ........ 07/24/2024 . | INTL FCStone .. . . 675,000 ..757,445 |. .(3,974) | .743,036 16,805 |. . 11/01/2040 . [1.C FE ....
..68607D-IK-7 | OREGON ST DEPT TRANSN . 07/08/2024 . [ STIFEL CAPITAL MARKETS ..2,900,000 ..3,322,820 |. .. (19,339) |. . .3,282,753 36,616 |. . 11/15/2036 . [1.B FE ....
..68607D-IIL-5 |OREGON ST DEPT TRANSN ... . 07/08/2024 . |KEYCORP ......evvvvvvennnns 4,000,000 |........ 4,525,160 |........ 4,499,615 [....ccccunnnnnn [ooeenn (23,854) |. L (28,854) | e 4,475,760 |.. .. 91,720 |.... .. 130,000 |. 11/15/2087 . [1.B FE ....
CABRERA CAPITAL MARKETS,
..68607D-1IM-3 | OREGON ST DEPT TRANSN ... . 07/08/2024 .| INC ..... e |20..2,853,875 |l 2,500,000 |........ 2,808,050 |........2,793,131 |.... (13,938) | L (18,938) | e 2,779,193 |. .. 74,682 |........ 74,682 .81,250 |. 11/15/2038 . [1.B FE ....
..690477-DZ-4 |OVIEDO FLA .............. 07/10/2024 . | JPMORGAN CHASE & CO ..491,925 |. (4,587) | . (4,587) .487,338 . (46,102) |. .13,378 |. 10/01/2036 . [1.D FE ....
..704883-TB-3 | PEARLAND TEX WTRIKS & SR SYS ......eevvvvvvunnn [erreenn . 07/24/2024 . | WELLS FARGO .............. ..246,812 |.... ....(3,974) |. ..(3,974) |... .242,838 |.. ...(3,338) [.... .10,575 |. 09/01/2025 . [1.G FE ....
..70917S-4E-0 | PENNSYLVANIA ST HIGHER EDL FAC ......covvvverens [oeennn . 07/09/2024 . |LOOP CAPITAL MARKETS ... |.... ..627,635 |.... ... (4,978) ] . (4,978) ... ....622,657 |.. . (18,803) |.... . 03/01/2038 . [1.F FE ....
..717893-2R-1 | PHILADELPHIA PA WTR & WASTEWTR .......evvvumennn [ereeenn . 07/09/2024 . | TD SECLRITIES ............ R R ........ 1,633,035 |.... oo (6,023) | oo (6,023) ... ........ 1,627,012 |.. .. 66,504 |.... . 09/01/2038 . [1.E FE ....
..717893-Y9-6 | PHILADELPHIA PA WTR & WASTEWTR ........evvvunnnn [orreenn . 07/09/2024 . |PIPER JAFFRAY INC. ...... |oeeeeeeeiieniniennns |oeeens 2,236,960 |........ 2,000,000 |........ 2,300,460 |........ 2,263,697 [ovvvviiiinininn foeeenn QLK) RO RO [QLICTE) RO RO 2,249,224 |.....ooooeiiiins s (12,264) . 06/01/2037 . [1.E FE ....
UNION BANK OF
..717893-22-0 | PHILADELPHIA PA WTR & WASTEWTR ........ovvvuunnn [orreenn . 07/09/2024 . | SWITZERLAND ....oooovveeees |oennnieieieeeeeeeens s 1,789,757 |........ 1,580,000 |........ 1,810,222 |........ 1,782,115 |oveeieiiiiiinns e (11,071) [ouvnniiiiis s (11,071) [ouvnniiies oo 1,771,084 oo | (11,288) |....... (11,288) [cevvveeeens 48,058 |. 06/01/2038 . |1.E FE ....
..71883R-ON-6 | PHOENIX ARIZ CIVIC IMPT CORP W .....oooeeeeeeens [oennnn . 07/16/2024 . |FIRST TENNESSEE BANK ... |.oeeeeeeriiiiinnnins | 2,194,340 |........ 2,000,000 |........ 2,590,680 |........ 2,456,201 [oeeeeiiiiiiinnn [ (36,735) |oeeeeeieeiieeees e (RIS R R 2,419,466 |.......ceevveenn founnn (225,126) |...... (225,126) |........... 104,444 |. 07/01/2039 . |1.C FE ...
FIFTH THIRD SECURITIES,
..36005F~GA-7 | PIEDMONT HEALTHCARE .........eevvevvmmmmmennnnnnnns [erneenn L 07/00/2024 .| INC. ooooiiiiiiiiiiiiiens e | 1,180,507 |........ 1,180,000 |........ 1,823,370 |........ 1,266,019 |.oooovvveniinnns fevnnnne (7,701) ferveeeiiiiiiinns oo (7,701) ferveeeiiiniiinns oo 1,288,317 | | (77,810) |....... (77,810) |............ 48,380 |. 07/01/2037 . |1.E FE .
FIFTH THIRD SECURITIES,
..36005F-GB-5 | PIEDMONT HEALTHCARE ..........ceevevvvvennennnnnnns [eenennn . 07/09/2024 ] INC. .ooooiiiiiiiiiiiiiiiiins | e 2,852,824 |........ 2,865,000 |........ 3,202,698 |........ 3,067,766 [....oooeeeeeeens |oeenns (18,136) |.oevvveeinininns fovennes (18,136) |.eevveveeinninns fovennnns 3,049,630 |......coevvvvenn o (196,807) |...... (196,807) |........... 117,465 |. 07/01/2038 . [1.E FE .
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FIFTH THIRD SECURITIES,
..773008-BJ-5 |PIEDMONT HEALTHCARE .........eevvvvvvvvmvnnnnnnnnns [eeneen . 07/09/2024 .| INC. oooeeeiiiiiiiiiiiiiiin e | 2,300,989 |........ 2,300,000 |........ 2,579,450 |........ 2,467,664 [.....ovvvuninnnn foeeenn (15,011) [eeveveiiiiiiinnn fovnnns (15,011) |eeveeeiiiiiiinns fernnnnns 2,452,652 |..ooooeiiiinnnns |oenn (151,663) |...... (151,663) |............ 94,300 |.07/01/2037 . |1.E FE ....
FIFTH THIRD SECURITIES,
..933413-AU-0 | PIEDMONT HEALTHCARE .........evvvvvvvmmmmnnnnnnnnns [ereeen . 07/09/2024 . | INC. .... Y N I (V[V 7 O AN 1,100,000 |........ 1,233,650 |........1,180,187 |.... . (7,179) ). ATAT) | e 1,173,008 |. . (72,5%) |....... (72,535) . 07/01/2037 . (1.E FE ....
..933413-Ali-6 | PIEDMONT HEALTHCARE ... weeeeen |- 07/17/2024 . | INTL FCStone .. K ..990,000 ..1,103,117 |. 1,057,972 |. .(6,334) |. ..(6,334) .1,051,638 . (64,044) |. (64,044) |.. . 07/01/2039 . (1.E FE ....
..725304-WIA-3 |PITTSBURGH PA WTR & SIR AUTH [ [ . 07/09/2024 . | GOLDMAN, SACHS & CO. ... |.... .......... 400,000 |... 472,868 |...........4561,288 |.... v Jeeeennnn (3,804) . coee foreenn (3,804) ... o Jeeeeennn.. 447,485 .. v e (44,933) | (44,933) . 09/01/2037 . (1.E FE ....
..733581-YG-3 |PORT AUTH N Y & N J woevviiiiiiiiiiiiiiiiiiiiiinnns oo . 09/30/2024 . |MORGAN STANLEY ......ccoee |oeverveeenninnnnnnns oo 8,015,275 | 7,905,000 |........ 8,943,085 |........ 8,176,796 |...ccoeeeeeeeees |oeens (112,147) | s (112,147) | | 8,064,649 [....cccoeeeeeies |oeens (49,374) |....... (49,374) . 10/15/2031 . [1.D FE ....
BANK OF AMERICA/MERRILL
..73358X-EZ-1 |PORT AUTHORITY OF NEW YORK AND NEW .......... [.eeeen . 09/30/2024 . |LYNCH ..ovvvviiiiiiiiiiiins Jooeeiiieiiiieeeens | 12,092,692 |....... 11,715,000 12,292,869 |....evvverennnnn foeenn (163,316) |.ooooeeeeeeeeees |oeens (163,316) |.oooeeeeeeeeeees |oeeens 12,129,554 |ooevvvviviiiinnn fonnnnee (36,862) |....... (36,862) [........... 683,375 |. 08/01/2026 . |1.D FE ....
..735240-V5-9 | PORTLAND INTL AIRPORT OR .......eevvvvvvvvvvvnnnns [erneenn . 09/26/2024 . |UMB BANK . .. 708,484 .... 700,000 ..729,289 |.... ... (14,323) ). . (14,323) |... ieeeeee 714,966 ). (6,482) |........ (6,482) .43,361 |. 07/01/2025 . [1.D FE ....
..735240-Y5-6 | PORTLAND INTL AIRPORT OR .. [ . 07/01/2024 . | MATURED ... .. |..... 1,480,000 |........ 1,480,000 |........ ........1,480,000 |.... e e K T o |eeere... 1,480,000 |.. 17,760 |. 07/01/2024 . 1.D FE ....
..736742-F7-7 |PORTLAND ORE SWR SYS REV .......cevvvvvvvvvvvnnnns [erneenn . 07/24/2024 . | INCAPITAL .ovvvvvviiiiinns Joeeeeeeeeeeeeeeeenes s 5,710,150 |........ 5,000,000 |........ 5,889,700 |........ 5,841,786 |.oooeeeeeeeeeens |oeeens (44,403) |.coeeeeeeeeeeees s (20 RO RO 5,797,383 |..evvvvrrrnnnnnn fornnnne (87,233) |....... (87,233) | 162,500 |. 12/01/2037 . [1.C FE ....
FIFTH THIRD SECURITIES,
..746189-C9-8 |PURDUE NIV IND .....vvvvvvvnnnnnnninnnnnnnnnnnnnnnns [ eeeeens L 07/10/2024 .| INC. oooveieiiiiiiiiiiiiiens e e 627,880 |........... 550,000 |........... 640,503 |........... 634,912 [ e (4,09) |ooevvveiiiiiiins e (4,094) |.oovviiiiiiiiinn e 630,817 |oeeveeeeiiiieies feveeenns (2,937) |-eeennnnn (2,937) |.oeeeens 34,757 |.07/01/2038 . |1.A FE ....
..746189-D2-2 |PURDUE NIV IND ....evvvvviiineeieiinnnnnnennnnnnnnns [ eeeenn . 08/28/2024 . |UMB BANK ....oevvvviiiiinnn Jooeeeiiiieeiiiins o 200,140 |.oeeeeennn 250,000 |........... 289,475 |........... 287,045 [oeevniiiiiiinn oo (V3570 1 A R (V370 1 I 284,808 [..ooooiiiiiiiins e 5,332 |oeeeens 5,332 [ooinnnne 17,465 |. 07/01/2039 . [1.A FE ....
OPPENHEIMER & CO., INC
..762196-TA-1 |RHODE IS HEALTH & EDL BLDG COR ..........cceeees [ernnnn L 07/17/2024 .| evvvvviniiiininiiniiiiiniinns |oeeeeieiieeiiiens |, 665,161 |.......... 660,000 |........... 728,548 |........... 699,574 [..eevveiiiiiinn oo (3,768) [cevvevvvnnnnnnnn foeeeens (3,768) [cevvvvveneininnn oo 695,805 [..cooeeiiiiieins eeens (30,644) |....... (30,644) |............ 17,820 |. 05/15/2037 . |1.D FE ....
..464637-AM-9 | RIVERSIDE HEALTH SYSTEM .....ooovvvrririnnniiinens [eeenn . 07/17/2024 . |MORGAN STANLEY .....evvvnn |ovverieineiiiiieenns Joeeeeees 275,798 |oeeeeeeeens 250,000 |........... 270,295 |........... 270,208 |.oooeeieiiiieees e, (701 R RSN (701 R AT 269,237 |ovvvvvviriininnn forinnnnns 6,561 [.....oeee 6,561 [oovvnnnnnne 7,465 |. 07/01/2037 . [1.C FE ....
DAVENPORT AND COMPANY
..464637-AN-7 | RIVERSIDE HEALTH SYSTEM ......oovvvrriiiinnninnnns [eeeenn L 07/17/2024 L |LLC wooeeeieeiieiieiiiis s [0 273,633 e 250,000 |........... 268,443 |........... P I CT N R R (879) [cuvvvvnnnnnnnnns foeeeiiens [E-7) ) S RS 267,485 . 07/01/2038 . [1.C FE ....
..782816-CF-7 |RUSSELLVILLE ARK WTR & SWR REV .........eevmuunn [erreenn . 07/01/2024 . | MATURED ... .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. . 07/01/2024 . [1.C FE ....
..786107-RR-5 | SACRAMENTO CNTY CALIF ARPT SYS ..........coeees [oeennn . 09/16/2024 . |UMB BANK . 1,077,909 |.... .1,086,2% |.. . (12,745) |.... . 07/01/2032 . [1.F FE ....
..798136-XB-8 | SAN JOSE CALIF ARPT REV .....oooovviriiiinnnnnns [oenns . 09/12/2024 . |UMB BANK . . ..401,924 |.... .398,236 |.. (267) |.... . 03/01/2031 . [1.F FE ....
..801747-AC-0 | SANTA CRUZ CALIF MET TRAN DIST ...oovvvvvvvvnnns [eeeenn . 08/01/2024 . | MATURED ... .... 300,000 . 300,000 |.... 300,000 |.. . 08/01/2024 . (1.C FE ....
OPPENHEINER & CO., INC.
..803300-DB-8 | SARASOTA CNTY FLA SCH BRD ......evvvvvvvvvnnnnnnns [ereeenn L 07/16/2024 . | evvveiiiiinniiniiiiiiiiiniins e | 996,048 |.......... 875,000 |........... 988,234 |.......... 978,787 |oeeeeeeeeeeeeees e (5,068) [cvvvvvvvnrnnnnnn foeeennn (5,068) [cuvvvvvvrnnnnnnn foreeeiinns 973,719 |eeeeiiiiiiienes | 2,39 [.nnnn 22,329 [oeinnnnnne 45,694 |. 07/01/2037 . |1.C FE ....
RAYMOND JAMES &
..80483C-0H-7 | SAVANNAH STATE UNIVERSTY ........oooeeeeeieeenenns [oennn . 07/17/2024 . | ASSOCIATES, INC. ..ocooes |oeveriiiieiieenneens e 498,315 |.......... 500,000 |........... 607,655 |........... 700 (VST R RN (5,692) |.eevvvvriiiiinns fevrnnnnns (5,692) |.eevvvviiiiiinns fevviininnns 576,414 |ooooeeiiiiiiins | (78,099) |....... (78,099) . 06/15/2039 . [1.E FE ....
..820596-TZ-8 |SIOUX FALLS S D SCH DIST NO 49 ......cevvvvvnenn [ereenn . 07/24/2024 . | WELLS FARGO ... .. 186,776 .... 185,000 ..100,957 |.... ....(3,000) |. ..(3,00) |... 187,857 |.. .. (1,081)|........ (1,081) . 02/01/2025 . (1.B FE ....
..829596-UT-0 | SIOUX FALLS S D SCH DIST N0 49 ......eevvvvvvnnn [ereenn . 07/24/2024 . | WELLS FARGO ... v |oeeen.. 277,640 ... e 284,155 | coe |eeeennnn (4,765) . coee foreeenn (4,765) ). I .279,3%0 |.. e Joeeeeen (1,750) |- (1,750) . 02/01/2025 . (1.B FE ....
..83703F-KM-3 | SOUTH CAROLINA JOBS-ECONOMIC D ... [ eennnn . 08/21/2024 . |PIPER JAFFRAY INC. ......|oeeeeeeiiiiiiiiiiins |oeees 1,695,456 |........ 1,600,000 |........ 1,857,568 |........ 1,723,013 [ oo (17,208) |eevvveeeeiinnns fevnnne (17,208) |eevvveeeiiennns fevnnnnne 1,705,807 [eevvvvvvvvnnnnn founnnne (10,351) |....... (10,351) . 11/01/2031 . (1.D FE ....
UNION BANK OF
..83703F-KN-1 | SOUTH CAROLINA JOBS-ECONOMIC D ... [ eennnn . 08/21/2024 . | SWITZERLAND ............... R R 1,400,870 |........ 1,325,000 |........ 1,534,642 |........ 1,425,199 [.... L (14,007) | e 1,411,192 |.. (10,323) . 11/01/2032 . (1.D FE ....
..83703F-KQ-4 | SOUTH CAROLINA JOBS-ECONOMIC D . 08/21/2024 . D.A. DAVIDSON & CO. ..1,500,000 1,607,141 |. (14,950) . 1,592,192 . (9,407) |.. . 11/01/2034 . (1.D FE ....
..83703F-LE-0 | SOUTH CAROLINA JOBS-ECONOMIC D . 09/17/2024 . B BANK ... .. 3,235,000 .3,380,776 |. (22,324) . 3,358,452 L7161 . 05/01/2082 . [1.G FE ....
..83703F-LF-7 | SOUTH CAROLINA JOBS-ECONOMIC D . weeeeen |- 0971872024 . (UMB BANK . ..2,430,000 ..2,636,672 |. .2,534,572 |. (16,106) . .2,518,466 . 56,168 |.. . 05/01/2033 . [1.G FE ....
..837151-06-9 | SOUTH CAROLINA PUBLIC SERVICE AUTH ............ [......s . 07/09/2024 . | TD SECURITIES . J U R B2 JCX T I, 1,090,000 |........ 1,153,645 [........ 1,147,904 |....ooooiiiiiins e (2,809) |oeeviviiiiiiiins fovvennnn (2,809) [euniiiiiiiiiiinn oo 1,145,095 |.. ..83,542 . 12/01/2036 . [1.E FE ....
OPPENHEIMER & CO., INC.
..83755V-L2-8 | SOUTH DAKOTA HEALTH & EDL FACILITY ....oooeeees [ oennnn RO/ V(172 R R R 521,400 |[.......... 600,000 |.......... 600,000 |.......... 600,000 |..eeveereemnnenn fonnniniiiiis oo e e e 600,000 (78,600) |....... (78,600) . 07/01/2033 . [1.D FE ....
Headlands Tech Global
..840035-CL-1 | SOUTH SAN FRANCISCO CALIF ...coovvvieeeieeieeeeees [ . 07/24/2024 . |Markets LLC ... ..657,660 .... 600,000 ... 660,870 |...........650,238 |.... ...(3,99) |. .646,239 |.. L1421 | 11,421 . 06/01/2040 . (1.B FE ....
..842039-CQ-0 | SOUTHEASTERN PA TRANSN AUTH RE 07/24/2024 . | WELLS FARGO .. 404,340 . 400,000 ..485,09 |. ..414,234 |. (6,876) |. .407,358 (3,018) |. . (3,018) |.. . 03/01/2025 . (1.D FE ....
..845040-LN-2 | SOUTHWEST HIGHER ED AUTH INC T 07/24/2024 . [WELLS FARGO ... .. 255,755 ..250,000 ..207,240 |. ..261,376 |. .(3,634) | 257,741 (1,986) |. . (1,986) |.. . 10/01/2025 . [1.D FE ....
..875291-BE-5 | TAMPA FLA WTR & WASTEWATER SYS . |- 07/08/2024 . | CANTOR FITZGERALD .. .. 770,479 . 675,000 ..814,172 |. ..795,821 (6,446) |. .789,375 . (18,89%) [....... (18,8%6) |.. . 10/01/2036 . [1.A FE ....
JANNEY MONTGOMERY SCOT
..875291-BG-0 | TAMPA FLA WTR & WASTEWATER SYS ..........cooeees [oeennn . 07/08/2024 . |LLC . 1,136,070 |........ 1,000,000 |........ 1,197,240 |.... ... (9,107) | (9107) | i 1,162,232 |.. . 10/01/2038 . [1.A FE ....
..882854-H8-8 | TEXAS WATER DEV BRD ......ooooveveernnnnnnnnnnnnnns [oenns . 09/12/2024 . |UMB BANK . . ..1,033,350 |........ 1,000,000 |........ 1,058,850 |.... .. (4,268) | L (4,268) | e 1,023,4% |.. . 10/15/2083 . [1.A FE ....
BLAYLOCK PARTNERS, L.P.
..89602R-KK-0 | TRIBOROUGH BRDG & TUNL AUTH NY ........ocoeeeees [oennns L 07/16/2024 .| .uvvvviiiiniiiiiiiiiiiiiiiiins | | 1,160,480 |........ 1,000,000 |........ 1,132,750 |........ 1,128,699 [..ococciis fooenns (6,025) |...cccvvviiiinns ovnnnnne (6,025) |...cccevviiiinns ovnnnns 1,122,675 | |, 37,805 |........ 37,805 |...ooeennes 33,611 |. 11/15/2087 . |1.D FE ....
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..89602H-GD-3 | TRIBOROUGH BRIDGE & TUNNEL AUTHORI ............ [....... . 07/24/2024 . | TD SECLRITIES ..evvvvvvnnn Jooeeeeiiiiieeeeeenns | 6,878,700 |........ 6,000,000 |........ 6,411,060 |........ 6,404,434 |..ooooviiiiiinn e (RIS ZT0 T A R (RIS Z70 A R 6,385,388 [.....cccoeeeiees |oeeens 493,312 |....... 493,312 |........... 230,000 |. 11/15/2087 .|1.B FE ....
UNION BANK OF
..896035-BS-0 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH ............ [.eeees . 07/17/2024 .| SWITZERLAND ....oooovvviins |oonnniiiiieiiiiiens oo 999,591 |.......... 875,000 |........... 976,920 |........... 970,204 [ovvvveiiiiiinnn oo [ 1 P (7)1 P 965,480 [..oooeiiiiiiiins Jeeeenns 34,112 |......... 34,112 |l 29,531 . 05/15/2039 . |1.B FE ....
..914233-32-2 |UNIVERSITY CONN ....ovvnnnnnnniniiiiiiiiiiiins [eeeens . 07/10/2024 . | FIRST TENNESSEE BANK ... |.eeeeeeeeeieiinienes |oeeeeees 748,033 |.......... 650,000 |........... 714,597 |........... VAR T U R [25°75) 1 R RS (25757 A RN TH0H | e 36,992 |......... 36,992 |............ 20,764 |. 08/15/2036 . |1.D FE ....
RAYMOND JAMES &
..914233-4A-6 | UNIVERSITY CONN .....ouvvnnnnnnnniiiiiiiiiiiiiins [eeeens . 07/10/2024 . | ASSOCIATES, INC. ..ccooes |oeveeeiiiiiiieieenes | 600,999 |........... 525,000 |...........570,481 [........... RY(UN 1T 3 R RN (2,059) |.evvveeeiiiiiens fevvnnnnns (2,059) |.eevveeiiiiiiens fevvviiinnns 567,995 [ovvvvvviiiiinnnn fonnnnnns 33,004 |......... 33,004 |............ 16,771 . 08/15/2037 . |1.D FE ....
UNION BANK OF
.. 914233-4C-2 |UNIVERSITY CONN ....ovvnnnnnnnninniiiiiiiiiiis [eeeenn . 07/17/2024 . | SWITZERLAND ... ..682,908 .... 600,000 ..640,570 |.... ... (1,903) | . (1,908) |... 638,667 |.. . 08/15/2039 . (1.D FE ....
..611530-EF-9 | UNIVERSITY OF PITTSBURGH MEDICAL C ....evvvennn [erennn . 07/09/2024 . | STERN BROTHERS .. 549,270 .... 500,000 ..550,650 |.... ... (2,400) |. . (2,400) |... .548,250 |.. . 05/15/2038 . [1.F FE ....
..70870J-FF-0 |UNIVERSITY OF PITTSBURGH MEDICAL C .....oevvunn [oeeennn . 07/09/2024 . | STERN BROTHERS ... ..878,896 .. 800,000 ... (3,840) |. . (3,840) |... 877,200 |.. . 05/15/2038 . [1.F FE ....
..70870J-GD-4 |UNIVERSITY OF PITTSBURGH MEDICAL C ....oevvuunn [erennn . 07/09/2024 . | STERN BROTHERS ... ..631,707 575,000 ... (2,760) |. . (2,760) |... .630,487 |.. . 05/15/2038 . [1.F FE ....
..70870J-GE-2 | UNIVERSITY OF PITTSBURGH MEDICAL C .....evvvunn [oeeennn . 07/17/2024 . | INTL FCStone .. .... 750,000 ....(3,464) |. ..(3,464) |... . 05/15/2039 . [1.F FE ....
.. 91523N-YS-9 |UNIVERSITY WASH UNIV REVS ....oovniiii e . 08/15/2024 . | UMB BANK . .. 750,000 ....(3,979) |. ..(3,979) |... . 04/01/2044 . (1.B FE ....
JEFFERIES & COMPANY,
..041438-GR-7 | VIRGINIA HOSPITAL CTR ARLINGTON HE ........ccc. [.eeeenn L 07/10/2024 | INC. oooeiiiiiiiiiiiiiiees e | 1,347,063 |........ 1,250,000 |........ 1,508,900 |........ 1,413,064 [..oevvnnnnnins oeeens QL3 77) ) R R QL3 77) ) R R 1,398,342 [oeveiiiiiiiinnn [ (51,280) |....... (51,280) [evvveennnns 64,236 |. 07/01/2029 . |1.E FE ....
JEFFERIES & COMPANY,
..041438-GS-5 |VIRGINIA HOSPITAL CTR ARLINGTON HE ........ccc. [.eeenn L 07/10/2024 | INC. oooeiiiiiiiiiiiiiiiees e | 1,310,160 |........ 1,200,000 |........ 1,461,804 |........ 1,875,837 [ oo QK1) R RO QK1) R R, 1,362,606 |...ooooeveeeeees |oeeens (52,446) |....... (52,446) |............ 61,667 |. 07/01/2030 . [1.E FE ....

..930876-GH-1 | WAKE ONTY N C .o [ e . 07/16/2024 . .3,721,26 |........ 3,265,000 |........ 3,741,051 |.... .. (22,946) |. o (22,948) | e 3,692,462 |.. .34,765 |.... . 04/01/2039 . [1.B FE ...

..93878Y-CL-1 | WASHINGTON METROPOLITAN AREA TRANS ............ |.eeeees . 07/24/2024 . [MORGAN STANLEY .. 1,252,438 |........ 1,100,000 |........ 1,238,963 |.... .. (6,567) |. R (70 R O 1,223,381 .29,057 |.... . 07/15/2038 . |1.C FE ....
RAYMOND JAMES &

..971697-KS-5 | WILMINGTON N C LTD OBLIG ..eeveeinnivieieeniiiins | eeeeens . 07/10/2024 . [ ASSOCIATES, INC. ........ .. 805,231 .... 700,000 812,252 |.......... 807,797 |.... ... (5,085)|. ... (5,085) ... ....802,712 |.. ....30,139 |. 08/01/2037 . [1.B FE ....

..977120-QT-6 | WISCONSIN ST HEALTH & EDL FACS ... o |.ee.... | 0872172024 . |D.A. DAVIDSON & CO. .... |.... .. |......3,783,072 |........3,765,000 |........ 3,888,492 |........ 3,804,662 |.... e feenn... (10,413) . ceee ferne... (10,413) ... oo feennn... 3,794,249 .. coo e (L17T) . .. 115,878 |. 11/15/2034 . [1.B FE ....

0909999999. Subtotal - Bonds - U.S. Special Revenues 326,889,742 302,518,765 338,096, 124 277,319,337 (2,107,695) (2,107,695) 327,927,635 (1,037,894) | (1,037,8%4) 10,891,047 XXX XXX

..68245X-AH-2 | 1011778 BC UNLIMITED LIABILITY CO .. . 07/09/2024 . [WELLS FARGO .............. R R 3,792,188 |........ 4,045,000 |........ 4,085,113 |........ 3,821,405 |....... 225,933 |........ (1,736) |. e 228196 (o s 4,045,602 |.. e feennn (283,414 ... (253,414) 128,443 |. 01/15/2028 . (3.B FE ....

(299,092) |...... (299,092) |..
. 134,640 |....... 134,640

. 1172172029 . |1.G FE ...
. 03/15/2029 . |1.G FE ...

.25,745 |. .8,957,565

..00287Y-BX-6 | ABBVIE INC E
....... 14,971,260 |..

..00287Y-DS-5 | ABBVIE INC ...

07/24/2024 . | CITADEL SECURITIES LLC
. 08/01/2024 . [Various ...........cccuueees
JEFFERIES & COMPANY,

. 8,658,474 ..9,338,000 ..8,931,509 |.
15,105,900 |....... 15,000,000 |....... 14,968,950 |....

. 4,337,320

..024747-AF-4 | ABC SUPPLY CO INC ..ooeoeniiiiieiiiiiiieeeiis | e . 09/16/2024 . [INC. .ooooreniiiiiiiiiiiis [ [, 484,375 |.......... 500,000 |.......... 500,000 |...........473,139 |........ 26,862 [.cooeeiiiins oo [ 26,862 |t e 500,000 |.ooeuiiiiiaens fereeens (15,625) |....... (15,625) [............ 23,444 . 01/15/2028 .|3.B FE ...
..024747-AG-2 | ABC SUPPLY CO INC ..ooveiiiiiiieiiiiiiiiieceiiis [ eeeeees . 09/25/2024 . [WELLS FARGO .............. N F 4,108,500 |........ 4,400,000 |........ 4,400,000 [........ 3,922,464 |....... 477,536 |.ococorriernenns foneeeiiniiiiis el 477,536 [ s 4,400,000 |[oeeeeeiiiiiiinns founne (291,500) ...143,315 |. 11/15/2029 . [4.A FE ....
..00115A-AQ-2 | AEP TRANSMISSION COMPANY LLC ......ccoveuvrieeees | aenens . 07/19/2024 . [ GOLDMAN, SACHS & CO. ... |oeeeeeiiuiiiiieenis feeeees 7,814,800 |........ 8,000,000 |........ 7,957,600 [........7,958,086 [....ocoeeeiinnns |oeeeennnnnn 336 feeniiiiiiis e 336 [ s 7,968,402 |.occiiiiieeen e (143,602) . 03/15/2053 . |1.F FE ...
..00810G-AD-6 | AETHON UNITED BR LP ...covvvviiiieiiiiiiiieeiiis | eeeeens . 09/23/2024 . [Various .............cceees ..7,200,000 ..7,200,000 |.... .7,200,000 |.. 36,000 |........ 36,000 . 10/01/2029 . |4.B FE ....

..00900C-AJ-3 | AIMCO 2017-AA XR CLO ..oeeeeeniiiiieeiiiiieeeees | e . 07/22/2024 .  SCHEDULED REDEMPTION ... ... 316,667 309,386 |.... ... 316,667 |.. . 04/20/2034 . |1.A FE ...
RBC DOMINION SECURITIES

..00914A-AP-7 | AIR LEASE CORPORATION ......coeuviiiieeiiiiieees | eeees L 08/01/2024 . [ .evveiiieiiiiiiieeeiiiins e [ 4,988,450 |........ 5,000,000 |........ 4,966,250 |........4,992,823 |...occcoiiiiins fooeeeenn 777 | [ TATT |l e 5,000,000 [.evveeeeeeiins e (11,880) |....... (11,580) |...eeeeees 38,222 (. 08/18/2024 .|2.B FE ...
SCOTIA CAPITAL (USA)

..009158-BJ-4 | AIR PRODUCTS AND CHEMICALS INC ......ccoeecvies | aveens . 07/09/2024 . [ INC. .oooeeenniiiiiieiiiiis [ [, 997,730 |........ 1,000,000 |........... 999,000 feveveeeeeiiiiiieees o e (72 FORUUUURRR OO (720 RO RO 999,052 [oeeeeeeiiiiiens fonnaeens (1,822) |......... (1,322) |eeenens 20,056 |. 02/08/2031 . [1.F FE ....
JEFFERIES & COMPANY,

..01021X-AA-8 | AKUMIN INC ...oooriniiiiiiiiiiicieec | e . 09/05/2024 . [INC. .oooveeeniiiiiiieeiiis feeeeeeeiiiieeeee [ 5,302,448 |........ 6,524,000 |........ 6,562,493 |.....oooiiiiiiiiins e ... (2,069,464) [.....ccennneens ... (2,069,464) [....coenniiiins s 4,483,028 |...ccveeiieeis e 819,419 |....... 819,419 |.......... 261,170 |. 08/01/2028 . [4.C Z .....
ASSIGNMENT OF SECURITIES

..013817-Al-1 | ALCOA INC ...eveeeeeeiiiiiieeeiieeceeeiieeeee [ e L 07/01/2024 . [ .eveeieeiiiiiieeiiiines [ [ 224,000 |.......o... 224,000 |........... 236,600 |........... 225,969 | [l (1,969) |eeeniiiinaeees [l (1,969) |.eoeiiiiaeeaes [ 224,000 [ovvveeeeeiiiis Jeeeeeiiiieeees o e 8,610 |. 10/01/2024 .|2.C FE ....
ASSIGNMENT OF SECURITIES

..019576-AA-5 | ALLIED UNIVERSAL HOLDCO LLC .....eevveeeeeaiiiis | aeeees L 08/11/2024 . [ .eeeiiiiiiiii [ [ 583,000 |..ceeeens 583,000 |........... 574,984 |........... 575,085 [oeeeeeeeiiiies oo 1779 | o 1779 | e 576,864 |....oooveeeiiis |oeeennns 6,136 |.......... 6,136 |....ooo.... 41,413 |. 07/15/2026 . [4.C FE ....

..019576-AE-7 | ALLIED UNIVERSAL HOLDCO LLC ....evvvvvreeiiiiis | eeeens . 08/28/2024 . [EXCHANGE .......cccvvvvies [ormeemiiiiiiinennns fornen 2,411,969 |....... 2,400,000 |........ 2,412,000 |ooeeiiiiiiieniinn feeeeeiiiiiines o [QUZO PR A (107) o e 2,411,893 | e 76 |oeeeiiiinnnn 76 [oeeenns 100,800 . 02/15/2031 . |4.C FE ....
ASSIGNMENT OF SECURITIES

..01950E-AC-2 | ALLIED WORLD ASSURANCE CO HOLDINGS .... [ [P . 07/24/2024 . | evveniiiiie ..650,000 .... 650,000 626,457 |...........634,501 .639,118 |. . 10/29/2025 . |2.A FE ....

. 01/15/2029 . |3.C FE ....
. 08/15/2029 . |3.C FE ....
. 04/20/2026 . |3.A FE ....

..00164V-AG-8 | AMC NETWORKS INC .........cccoeiuninenes weeennn |- 07/23/2024 . [Millennium Advisors ... |.
..02379D-AA-8 | AMERICAN AIRLINES 2019-1 CLASS B C ABS ....... |.eeeees . 08/15/2024 . [ SCHEDULED REDEMPTION ...
..00253X-AA-Q | AMERICAN AIRLINES INC ...ovvvveeeeeiiiieeeeeeiiis | e . 07/20/2024 . | SCHEDULED REDEMPTION ...

..534,708 ..540,000 ..540,265 |. .540,255
613,588 531,079 |.... .613,588 |..

........ 2,874,849 |........2,954,806 |........2,849,768 |........ 54,708 |.......(29.617))......ccc..... f.........25,091 ...l |........ 2,874,849
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..02377B-AB-2 | AMERICAN AIRLINES INC ....cevvvvvviviiiiiiiiiiienns [ eeeenn . 09/22/2024 . | SCHEDULED REDEMPTION ... ... 31,411 ...31,411 ...28,461 . 28,865 |oeiiiiiiiiiiins e 2,547 | 31,41 .. 1,131 |. 09/22/2027 . [1.F FE ....
..02378W-AA-7 | AMERICAN AIRLINES INC .....eovvvvvrrrrrririrennnnns [ eeeenn . 08/15/2024 . | SCHEDULED REDEMPTION ... ieeeee... 96,156 ...96,156 |... ...67,771 |.... ..96,156 |.. 4,760 |. 08/15/2026 . [3.A FE ....
..03040W-BD-6 | AMERICAN WATER CAPITAL CORP ........eevvemmumnnnn [ereeenn . 08/23/2024 . | DEUTSCHE BANK AG ........ [ R 10,345,100 |...... 10,000,000 |........ 9,968,100 |.... s e 1264 [ [ 10254 L 9,069,354 |.. 375,746 ...261,792 |. 03/01/2034 . 2.A FE ....
..031162-DR-8 | AMGEN INC .....oooereereeei [ . 08/16/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeeieeeeennns |oeees 5,138,400 |........ 5,000,000 |........ 4,984,250 |........ 4,985,270 |..cceeviiiiiinns fernnnnnnnnnn 805 [eiiiiiiiiiiiins foea 806 | | 4,986,075 |.. 162,325 ...253,021 |. 03/02/2033 . [2.A FE ....
RBC DOMINION SECURITIES
..035240-AS-9 | ANHEUSER-BUSCH INBEV WORLDWIDE INC .... [ . 09/18/2024 . | evviiiiiiiiiiiiiiiiniiins e | 21,340,504 |....... 22,437,000 |....... 21,017,188 |.......21,067,8% 239,872 | [0l 39,872 [ [ 21,107,767 |.. 232,737 .. 780,808 |. 06/01/2040 . [1.G FE ....
..038522-A0-1 | ARAMARK SERVICES INC .. 08/13/2024 . [WELLS FARGO . 4,254,121 ..4,366,000 .. 4,441,113 | . 4,235,194 |. .. (10,562) |. K . 4,392,234 (138,113) |.. 225,880 |. 02/01/2028 . |4.B FE ....
..0395K-AA-8 | ARCHROCK PARTNERS LP / ARCHROCK PA ... . 08/12/2024 . | JPMORGAN CHASE & CO. ... |.... L8,713,119 ... 8,659,000 |........ 8,887,501 .8,671,619 (K722 V0 R RUUUUUI s -3: 1A R 8,693,206 [....cccoeeiiiies [eeenn 19,913 |l 19,913 ...515,932 |. 04/01/2027 . [3.C FE ....
BANK OF AMERICA/MERRILL
..04018B-AL-1 | ARES 2020-55A AR CLO ....ceevvveveeeeeeeeeeeeeeens [ . 08/05/2024 . |LYNCH ...ovvvvviiiiiiniiiins Joeeeiieeeiiieeeeenns | 14,992,500 |....... 15,000,000 |....... 14,413,050 [....... 14,426,005 [.....viiiiiiss foovviiiiiiiiiins v s fevveeiiieeeeens foennns 14,426,095 |......ovvvvvnens fornn... 566,405 |....... 566,405 |........... 827,729 |. 07/15/2034 . |1.A FE .
..007036-PC-4 | ARMT_05-6A RMBS . 09/25/2024 . |Various .......ceceeeunnnns foreriinninniniinnns o 2,293 |l P 1,697 |.... ...2,203 |.. . 11/25/2035 . [6. * .......
..042735-BG-4 | ARROW ELECTRONICS INC . 09/08/2024 . | MATURED . 4,000,000 ..4,000,000 ..3,9765,480 |. .4,000,000 130,000 |. 09/08/2024 . [2.C FE .
..04636N-AL~7 | ASTRAZENECA FINANCE LLC . . 07/03/2024 . | BARCLAYS .. 14,996, 100 .15,000,000 . 14,984,250 |. 14,985, 260 260,688 |. 02/26/2029 . |1.F FE .
..04636N-AN-5 | ASTRAZENECA FINANCE LLC . . 07/18/2024 . |Various ... X 15,134,450 .15,000,000 . 14,962,600 |. X 14,954,830 . 179,620 |. 179,620 |.. 285,153 |. 02/26/2031 . |1.F FE .
..04942F-AA-7 | ATCLO 2021-17A A CLO ..vvennnnnn oo . 08/01/2024 . | JPMORGAN CHASE & CO. ... |.... 25,012,500 |....... 25,000,000 |....... 23,925,500 |.......24,269,584 |.........cooooes | 176,998 [oeiiiiiiiiiiins [ennnnn 176,998 [ et 24,446,582 |.. . 565,918 |....... 565,918 ,357,727 |. 10/20/2034 . (1.A FE .
ASSIGNMENT OF SECURITIES
..04682R-AE-7 | ATHABASCA OIL CORP ........evvvrvmmmmmnnnnnnnnnnnnns A..... . 08/09/2024 . | .evvviiiiiiiiiiiiiiiiiiiniiins e | 283,576 |.......... 268,000 |........... 286,658 |........... P4 N7 R R (< 1< 1D RO RUUUURR ¢ 111 1) A N 276,002 [oooeeeeiiiiiiees e (8,002) |........ (8,002) [............ 42,287 |. 11/01/2026 . |3.C FE
Jane Street Execution
..053332-BK~7 | AUTOZONE INC ...oovvvvvviiiiiiiiiiiiiiiiiiiiiiiceeees [ . 08/16/2024 . |Services, LLC ....ooooeees |oreniininnnnnns s 5,111,850 |........ 5,000,000 |........ 4,991,000 [..evvveeenennnnnnnnn fornnnniniiiins fonl97 e 97 e e 4,991,097 [oeeeveviviiiinnn fonnne 120,753 |....... 120,753 |ooeeeeeenns 38,250 |. 07/15/2034 . |2.B FE
..053773-BH-9 | AVIS BUDGET CAR RENTAL LLC/AVIS BU ............ [.eeeees . 09/16/2024 . | MORGAN STANLEY ......covn |eveeeeeniiiininnnns |oeees 6,100,920 |........ 6,048,000 |........ 5,988,506 |........ 5,989,068 [......ovvvvvnnnn fooreennnnnd 286 | 4286 | [ 5,903,355 |..ooeeiiiiiinins s 107,565 |....... 107,565 |........... 396,480 |. 02/15/2031 . |4.A FE
BANK OF AMERICA/MERRILL
..05523U-AK-6 | BAE SYSTEMS (HOLDINGS) LTD ....ceeeeeeeiiiennnns [ . 08/01/2024 . |LYNCH ...ovvvvviiiiiiiiiiinn Joeeeeeieeiieeeeeenns | 13,369,983 |....... 13,416,000 |....... 13,160,962 |....... 13,317,623 [ovvvvvvvvininnnn [ 75,019 | e 75,019 | [, 13,392,642 |ooevvvvvviiiinnn fornnne (22,658) |....... (22,658) |........... 417,759 . 10/07/2024 . 12.A FE ..
..05946K-AJ-0 | BANCO BILBAO VIZCAYA ARGENTARIA SA . .|D..... . 09/05/2024 . | WELLS FARGO .............. ..963,980 |........ 1,000,000 , e 922,549 | ....952,348 |.. e 11,632 |, .10,875 |. 09/18/2025 . [1.G FE ..
..05964H-BH-7 | BANCO SANTANDER SA ... . 09/19/2024 . | BNP CAPITAL MARKETS . 3,188,400 ..3,000,000 ..3,000,000 [.evvvrrrririnnnnns .3,000,000 . 188,400 |. .32,667 |. 12/31/2079 . 3.A FE ..
..054989-AD-0 |BAT CAPITAL CORP ABS . 08/02/2024 . | GOLDMAN, SACHS & CO 18,808,810 17,000,000 17,000,000 |. 17,000,000 K 17,000,000 . 1,808,810 |. ,202,000 |. 08/02/2053 . |2.A FE ..
..05526D-AZ-8 |BAT CAPITAL CORP ABS .. . 08/01/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeeieneniennns |oeeees 5,794,548 |........ 5,800,000 [........ 5,800,000 |........ 5,800,000 |.oeeeiiiiiiiiies e e e o o 5,800,000 |.. v (5,452) .. 180,128 |. 08/15/2024 . [2.A FE ..
JEFFERIES & COMPANY,
..071705-AA-5 |BAUSCH + LOMB ESCROW CORP ............coevveeeeens [eeennn . 07/09/2024 .| INC. ooooeiiiiiiiiiiiiiiien e e 971,140 |.oooeeens 944,000 f.....eeee. 944,000 [........... e O P Y N 944,000 [.ooeeeiiiiiiines foeeeens 27,140 |........ 27,140 |eveeeennnns 61,711 |. 10/01/2028 . (4.A FE
Jane Street Execution
..073685-AH-2 | BEACON ROOFING SUPPLY INC . 07/02/2024 . | Services, LLC . ....528,773 |.......... 580,000 |... 520,805 |.... oeeee...522,405 .. . 15,153 |. 06/15/2029 . [4.B FE
..0778FP-AM-1 |BELL TELEPHONE COMPANY OF CANADA O ... . 09/09/2024 . |Various ... 10,276,937 |...... 10,000,000 |........ 9,982,300 [..evvvvevnrnnnnnnnnn fonnnnnniiiiiis fooeen 780 | e 780 [ [ 9,983,080 |. ...205,242 |. 02/15/2034 . [2.A FE
..09631B-AA-1 | BLUEM_31-A1 CLO .. . 08/01/2024 . |LYNCH ...ovvvviiiiiiiiiiiins Jooeeeiiiiiiieeens | 25,508,028 |....... 25,480,000 |....... 25,063,828 |....... 25,267,229 |..ocooeiiiieenns | 104,212 | o 104,212 [ s 25,360,726 |..evvvvevennnnnn fornnnne 147,302 |....... 147,302 |........ 1,376,522 |. 04/19/2034 . |1.A FE ..
..05581K-AG-6 |BNP PARIBAS SA . . 08/22/2024 . |Various ... 29,694,140 .28,000,000 .28,000,000 |. 28,000,000 28,000,000 1,694,140 |.....1,694,140 |.. ,169,632 |. 12/05/2034 . (1.D FE .
..096591-2X-1 | BNP PARIBAS SA . . 09/03/2024 . | DEUTSCHE BANK AG . 7,310,870 ..7,000,000 ..7,000,000 |. .7,000,000 .310,870 |. 310,870 |.. 216,450 |. 02/20/2035 . |1.G FE .
..097023-CH-6 |BOEING CO . 09/18/2024 . (BARCLAYS .......... X 12,973,880 .13,400,000 .13,362,346 |. 13,386,524 . 13,390,560 (416,680) | (416,680) |.. . 05/01/2026 . |2.C FE
..097023-Ch-5 |BOEING CO .... . 09/17/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeiriiiiniinins |oeeend 8,726,399 |........ 9,166,000 |........ 9,141,252 |........ 9,155,213 |.oooiviniiiiins o 2,419 [ [ 2409 | | 9,157,631 , , . . 02/01/2027 . |2.C FE
..097023-DA-0 |BOEING CO oooeveeeeeeeiieeeeeeeeeeeeeeeeeeeeeeeeeees oo . 09/17/2024 . | WELLS FARGO ....ooovvvvees Jevenenieiiieneennns | 6,539,670 |........ 6,750,000 |........ 6,744,600 |........ 6,747,763 |.ooeeeeeeiieeees Joeeeeeee s 793 |eiiiiiiiiiiiies e 783 [ oo 6,748,515 [..occceeiiiiiins |oenn (208,845) |...... (208,845) |........... 209,859 |. 02/01/2026 . |2.C FE
RBC DOMINION SECURITIES
..097023-DC-6 |BOEING CO . 07/25/2024 . | .. 22,096,000 .25,000,000 .24,984,000 |. 24,988,326 X 24,989,158 ... (2,893,158) |... (2,893,158) |.. 893,663 |. 02/01/2031 . |2.C FE
..097023-DH-5 |BOEING CO .... . 09/17/2024 . |Various ... 30,987,986 |....... 30,000,000 |....... 30,100,000 |oooveveeeieriininnns Jooviiiiiiiiiiins feveeens (11,674) s [ (11674) | s 30,088,326 [...eevvvevvnnnnn founnnne 899,660 |....... 899,660 ...714,569 |. 05/01/2027 . [2.C FE
BANK OF AMERICA/MERRILL
..097751-BT-7 |BOMBARDIER INC .... A..... . 09/05/2024 . |LYNCH .. .. 662,442 .... 660,000 .... 660,508 |.... ... 660,000 |. e 2,442 .40,281 |. 04/15/2027 . [4.A FE .
..110122-DY-1 | BRISTOL-MYERS SQUIBB CO . 07/23/2024 . |Various . 20,007,494 .19,000,000 .18,962,000 |. . 18,964,968 1,042,526 |.. 748,363 |. 02/01/2031 . |1.F FE .
..110122-EF-1 | BRISTOL-MYERS SQUIBB CO ....ooovveeeeiiiiiiiieeees [ . 07/01/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeriiiiiiiiinnns |l 9,454,685 |........ 9,500,000 |........ 9,480,050 [..evvveeeeeernnnnnnn fonniniiiiiiiis fo 1,288 | 10288 [ [ 9,481,338 [o.eevvvviiiiinnn fornnne (26,653) |....... (26,653) .. 168,097 |. 02/22/2029 . [1.F FE .
.. 110122-EG-9 | BRISTOL-MYERS SQUIBB CO ...ooooveeeeeeeeeeieeeeees oo . 07/22/2024 . | SOCIETE GENERALE ........ 17,203,575 |...... 17,000,000 |....... 16,973,310 |.... 16,974,655 |.. . 228,920 |....... 228,920 362,454 |. 02/22/2031 . [1.F FE .
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT ABS . [ . 09/15/2024 . | SCHEDULED REDEMPTION ... ....116,085 |.......... 116,085 |........... 100,233 |.... ... 116,085 |.. .. .. 2,873 |. 12/15/2082 . [1.D FE .
ASSIGNMENT OF SECURITIES
..11284D-AC-9 | BROOKFIELD PROPERTY REIT INC ....ooveveeeeeeeeees [oeennn . 08/14/2024 . | .uvvvviiiiiiiiiiiiiiiiiiiiiins | | 118,000 |.......... 118,000 |........... 105,432 [.ooeeeeeeeeeeeeeeees oo o 1,083 | fovennnnnn 1,088 [ e, 106,485 |...ooooeeeeienns oveeenns 11,515 |........ 11,515 [o..oeeeeeees 1,962 |. 04/01/2027 . [4.A FE
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.. 117043-AS-8 | BRUNSWICK CORPORATION .....evvvvvvevveveviinniinnns [ ereeenn . 08/18/2024 . |MATURED .......evvvvvvvvnnnn Jooveeniiiiiieneeenns | 2,400,000 |........ 2,400,000 |........ 2,311,634 |........ 2,376,655 [o.eeeeeiiiiiiinn oo 23,345 [oveeiiiiiiiiinn oo 23,345 [oeeiiiiiiiiiinn oo 2,400,000 [oiiiiiiiies oo e e 20,400 |. 08/18/2024 .|2.B FE ....
Jane Street Execution
.. 117043-AT-6 | BRUNSWICK CORPORATION .....evvvvvveveriniininininns [eeeeenn . 09/19/2024 . |Services, LLC ....coooeees |oririininnnnns s 1,171,331 |........ 1,400,000 |........ 1,209,963 |........... 498,996 [.....ovvvinnnnnn fooriiinins 8,200 |oeviiiiiiiiiins i 8,200 |veiiiiiiiiiins feveiees 1,218,529 [oevvveiiiiiiinnn [ (47,198) |....... (47,198) |oevvveennnns 24,407 |.08/18/2031 . |2.B FE ....
Jane Street Execution
.. 117043-AV-1 | BRUNSWICK CORPORATION .....eevvvvvvrvreeeienninnnns [ereeenn . 09/19/2024 . |Services, LLC ..ooooeeeees |ooveniiiinniiiins s 591,280 [....ee.n. 700,000 |........... 695,422 |........... 695,541 [o..uueiiiiiiis oot L7220 IO RN L7220 IO R 695,593 [...evvvviviinnnn founnne (104,313) |...... (104,313) |t 34,581 |. 04/01/2052 . |2.B FE ....
BANK OF AMERICA/MERRILL
..12008R-AS-6 | BUILDERS FIRSTSOURCE INC .....covvvvvvvriiiiiinens [ereens . 08/12/2024 . |LYNCH ...ovvviiiiiiiiiiiiins e | 1,824,829 |........ 1,809,000 |........ 1,809,000 |oeveeeeiiiiiiiiiins oo e o e e e 1,809,000 [...evvvvevennnnn fornnnnnne 15,829 |......... 15,829 |............ 52,536 |. 03/01/2034 . |3.C FE ....

KEYBANC CAPITAL MARKETS

. 08/17/2025 . |2.A FE ....
. 04/15/2030 . |3.C FE ....

..120568-BB-5 | BUNGE LIMITED FINANCE CORPORATION . . 09/24/2024 .

..12116L-AC-3 | BURFORD CAPITAL GLOBAL FINANCE LLC .... . 07/02/2024 . [BARCLAYS ..
Jane Street

990,798 |....
262,012 |....

..1,070,000
290,000

xecution

..127055-AL-5 | CABOT CORPORATION ......evvvveeeeiiiiiiineeiiiiiies [ aeeeens . 08/06/2024 . [Services, LLC ......cooes |eeeeeiininnnnennis e 1,010,506 ... 1,040,000 980,564 |.... ....982,337 |.. .24,960 |. 07/01/2029 . (2.B FE ....

..136375-DR-0 | CANADIAN NATIONAL RAILWAY COMPANY .. A..... . 09/17/2024 . [MORGAN STANLEY .. oo | [2.....6,994,960 |........ 7,000,000 |........6,986,560 |.... ........6,986,560 |.. . 09/18/2034 . |1.F FE ....

.. 14149Y-BN-7 | CARDINAL HEALTH INC ...oovvviiiiiiiiiiiiiieiiins [ eeeeees . 07/23/2024 . [WELLS FARGO .............. reeereeeeeeeiinees |20 10,051,600 ... 10,000,000 |........ 9,992,300 |.... e fern 888 | [ 888 e [ 9,992,888 |.. ...219,236 |. 02/15/2029 . [2.B FE ....

. 141781-CB-8 | CARGILL INC ..oooiiiiiiiiiiiiiiie e [ eeeeees . 07/30/2024 . [ JPMORGAN CHASE & CO. ... |oeeeeiierieiieiiis feeens 6,898,780 |........ 7,000,000 |........ 6,979,630 |........6,980,743 |...occciiiiins fooieeee et 978 | el 978 | e 6,981,717 |.. ...255,840 |. 04/24/2033 . [1.F FE ....
SMBC Nikko Securities

.. 14366R-AA-7 | CARNIVAL HOLDINGS (BERMUDA) LTD .....cceeveeeees | aveenns . 07/15/2024 . [America, INC ....ooooviie fooveiiiiiiiiiiiiis feeees 6,140,528 |........ 5,666,000 |........ 5,584,727 |........ 5,508,478 |..oocciieieiins feeeeen 6,874 | [ 6,874 | [l 5,605,352 |...ccveeeeenie ferne... 535,175 |....... 535,175 |.......... 416,392 . 05/01/2028 . |4.B FE ....
ASSIGNMENT OF SECURITIES

.. 14448C-BC-7 | CARRIER GLOBAL CORP .......eceeriicuemreeriiiiins | eveeens L 08/13/2024 . [ .eeeiieiiiiiiiiies [ [ 629,519 |.......... 581,000 |........... 594,683 |..ooeeiiiiiiiiiiens o s (295) [eeeeeeiiiins oo (295) [eeeeeeiiiins oo 594,388 |......ccveeenns . 03/15/2034 . |2.B FE ....

..14879E-AE-8 | CATALENT PHARMA SOLUTIONS INC .......ccovvvenees | aneeenn . 08/13/2024 . [ JPMORGAN CHASE & CO. ... |oeoeevivriiriiiiin feeeens 2,309,670 |........ 2,333,000 |........ 2,454,316 |........ 2,254,080 |........ 94,760 |....... (15,680) |oevvvvrrrriinnns fernnnnns 79,080 |oevvvvvvvviinnns fornnnnns 2,333,159 |.ooeeiiiiiinns . 07/15/2027 . |4.C FE ....
JEFFERIES & COMPANY,

.. 14879E-AH-1 | CATALENT PHARMA SOLUTIONS INC ......cccvvvvnees | aneeenn . 08/13/2024 . [INC. ..oovviiiiiiiiiiiiiins [eeeeeeiiiieeeeein [ 5,055,640 |........ 5,212,000 |........ 5,212,000 |........ 4,561,125 |....... 650,875 |..coviviiiiiins foeeiiiiis | 650,875 |..vveiieiiiiinn e 5,212,000 [oooeeiiiiiinnnns . 02/15/2029 . 4.C FE ....
JEFFERIES & COMPANY,

.. 14879E-AK-4 | CATALENT PHARMA SOLUTIONS INC ......cccvvvvnees | aeeeenn . 08/13/2024 . [INC. ...oooviniiiiiiinins ..868,815 .... 898,000 . 718,487 |.... . 04/01/2030 . 4.C FE ....

. 04/20/2034 . |1.A FE ...
. 07/17/2031 . |1.A FE ...
. 07/15/2031 . |1.A FE ...

..19737L-AA-1 | CECLO 2021-31A X CLO
.. 15032A-AN-7 | CEDF 2016-5A A1R CLO ....
.. 14311A-AS-1 | CGMS 2014-5A A1RR CLO ...

....... . 07/22/2024 .  SCHEDULED REDEMPTION ...
....... . 07/17/2024 . [ SCHEDULED REDEMPTION ...
....... . 07/15/2024 . [ SCHEDULED REDEMPTION ...
MIZUHO SECURITIES USA

..100,000 .... 100,000 ...99,076 |....

.. 14317V-AQ-3 | CGMS 2019-4A ATTR CLO ..eevveeeeeeiiiiiceceiiis | e . 08/01/2024 . [INC. ..ooeeeenniiiiiiieiiis [eeeeeeiiiieeeees [+22.. 24,024,000 |.......24,000,000 |.......23,019,840 [.......22,939,789 [.......cccoiis |onnniinnennns foeieiis i e s 22,939,789 [ovveeieeeiins |- 1,084,211 |..... 1,084,211 |........ 1,275,820 |. 04/15/2035 . |1.A FE ....
ASSIGNMENT OF SECURITIES

.. 143122-AA-7 | CGMS 2021-11A A CLO ..eeeeeeiiiiiieceiiiieees | e L 07/10/2024 . [ evveiieeeiiiieeeiiens e e 34,750,000 |....... 34,750,000 |....... 34,760,425 |....oooeiieiiiiins i e (49) Lo e (49) e | 34,760,376 |..cvvveeeeeais e (10,376) |....... (10,376) |........ 1,076,949 |. 01/25/2033 . |1.A FE ....

..159864-AE-7 | CHARLES RIVER LABORATORIES INTERNA ..........c. |.eeeees . 08/14/2024 . [WELLS FARGO .............. N I 3,498,841 |....... 3,647,000 |........ 3,765,528 |........3,471,461 |....... 234,776 |....... (15,415) |..ccccrnrinnnss i 219,361 |ooenniiiiiiniss foiiiis 3,690,822 |.. ...122,276 |. 05/01/2028 . [3.B FE ....

..161175-CP-7 | CHARTER COMMUNICATIONS OPERATING .........cccoes | veeeens . 07/18/2024 . [HSBC SECURITIES, INC. .. [eeoeereiiiiiiiaens fenns 10,208,800 |...... 10,000,000 |........ 9,987,800 [........9,987,919 [..ooiiiiiiiss oo 78 [ AT [ e 9,988,301 |.. ...459,958 |. 02/01/2034 . [2.C FE ....

..161175-CE-2 | CHARTER COMMUNICATIONS OPERATING L .......coves | eeeeens . 07/24/2024 . [BARCLAYS ...ooevvviiiinins forneieiiiiinn s 12,282,882 |...... 18,600,000 |....... 13,945,791 |.......14,063,968 |.....ccevvveees [ornenn 77,697 |oeeiiiiiiiiiis [ 77,697 | [ 14,141,665 |.. 585,900 [. 03/01/2042 .|2.C FE ....

..161175-CR-3 | CHARTER COMMUNICATIONS OPERATING L .......cce. |eeeeees . 07/11/2024 . [BARCLAYS ...oooiiiiiiiiies [ [ 8,617,300 |........ 8,500,000 |........ 8,479,175 oo [ o 289 | 289 |l e 8,479,414 |.. . 06/01/2034 . |2.C FE ....
BANK OF AMERICA/MERRILI

..171484-AE-8 | CHURCHILL DOWNS INCORPORATED ..........cccoeeees |veeeann . 08/09/2024 . [ LYNCH . ... 774,000 |.......... 800,000 |.......... 747,000 |.... ....754,648 |.. . . 01/15/2028 . |4.A FE ...

.. 12575W-AA-7 | CIFC 2024-3A A1 CLO ... 08/01/2024 . | MORGAN STANLEY .. 40,180,000 .40,000,000 .39,965,200 |. 39,965,695 . 214,305 | . 07/21/2037 . |1.A FE ...

.. 126523-CV-0 | CIGNA GROUP .. 08/16/2024 . | JPMORGAN CHASE & CO. R 10,206,250 10,000,000 ..9,995,300 |. R .9,995,488 .210,762 |. . 02/15/2034 . |2.A FE ....

.. 172441-BH-9 | CINEMARK USA INC . . 07/10/2024 . [ GOLDMAN, SACHS & CO. ... [eeeeeeiiiiriiiianins foreenn 4,083,413 |....... 4,050,000 |........ 4,050,000 foveveeeiiiiiiiienns fornrnneiiiii i o i e s 4,050,000 |.. . 08/01/2032 . |4.B FE ....
ASSIGNMENT OF SECURITIES

.. 12556L-BJ-4 |CIT BANK NA .oooeeii [ . 09/27/2024 . | eveiiiiiiniiiiniiiiniiiiins e | 3,800,000 |........ 3,800,000 |........ 3,929,270 |........ 3,834,143 |.cooiiiniiiis [oeeeens (B4,143) L e (B4 183) s e 3,800,000 [.vveveeeiiiinn Joeeeiiiineenns e 112,822 |. 09/27/2025 . (2.B FE ....
BANK OF AMERICA/MERRILL

..00141Y-AA-3 | CLVR 2021-1A A ...ovviiieiiiiiiiieieiiiiieeeeiis [ eeeeees . 08/02/2024 . [LYNCH .ovneviiiiieiiiiins [ s 20,012,000 |....... 20,000,000 |....... 20,025,000 |.ooeeviiniaenininn feeeeeniiinenens foveeeeenns (T s e (M) e s 20,024,929 [o.ooooeiiiinins | (12,929) |........ (12,929) |.....c.... 51,673 |. 04/22/2034 . (1.A FE ....

..191216-DT-4 | COCA-COLA C0 ..vevvreeeniiiiiieeeiiiiececeiiiees [ aeeees . 09/04/2024 . [BARCLAYS ....oooiiiiiiiaes foeeeeiiiiieeeeis [ 8,348,640 |........ 8,000,000 |........ 7,949,360 |ooennniiineeein [ e M3 e 118 el 7,949,473 |.. . 399,167 . 05/13/2064 . |1.E FE ...

..191216-DY-3 | COCA-COLA CO . 08/16/2024 . | U.S. BANCORP 10,116,000 10,000,000 ..9,996,800 |. .9,996,804 . 119,19 | . . 08/14/2034 . |1.E FE ...

..191216-DZ-0 | COCA-COLA CO ... 09/04/2024 . | WELLS FARGO 10,304,650 10,000,000 ..9,991,300 |. . .9,991,307 . 313,343 | 313,343 |.. . 01/14/2055 . |1.E FE ...

..20030N-ED-9 | COMCAST CORPORATION 07/18/2024 . | Various ...... 9,939,650 10,000,000 ..9,978,400 |. .9,980,576 E .9,982,481 . (42,831) | (42,831) |.. . 01/15/2029 . |1.G FE ....

..20030N-EF-4 | COMCAST CORPORATION ...eeeeeeuviieeeeeeiiiiieeeees | e . 07/17/2024 . [U.S. BANCORP .. 4,902,400 |........ 5,000,000 |........ 4,978,450 |........4,978.642 |......cooeeeees [ 168 ) 168 ol [ 4,978,809 |.. . (76,409))....... (76,409) . 05/15/2053 . [1.G FE ....




STATEMENT AS OF SEPTEMBER 30, 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

81'6g03

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
..20030N-EG-2 | COMCAST CORPORATION ......evvuemnmnnnnnniiiiiiiiinn [eeeenn . 07/17/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeeerriieninnnns |oees 11,820,120 |....... 12,000,000 |....... 11,943,600 |....... 11,043,842 [ooevvvviiiiiiinn oo P41 PO 4 PO N 11,944,053 |..oovvvvvvninnnn founene (114,933) |...... (114,983) [........... 445,500 |. 05/15/2064 . |1.G FE ....
Jane Street Execution
..205768-AT-1 | COMSTOCK RESOURCES INC .....ceevvveeeeieieieeeeeens [ . 07/02/2024 . |Services, LLC ....oooovees |ooreiiiiinnnins s 519,529 |.......... 560,000 |........... 519,568 [....evenniiiiiiiiinn oo e B | [ B [ 520,016 |.oooeeiiiiiiiins Joeeeeennns (488) [.vvvvveene (488) |............ 15,353 [. 01/15/2030 . |4.B FE ....
..209111-GF-4 | CONSOL IDATED EDISON COMPANY OF NEW ............ [....... . 09/30/2024 . | Various ......cceeeviiiiinnn Joereeeeeniininnnnnns oo 15,981,100 |....... 15,000,000 |....... 14,910,450 |....... 14,911,151 | A T94 | [ 8794 [ 14,915,045 |...ovvvviiiiinnn fonne 1,065,155 |..... 1,065,155 |.......... 687,500 |. 03/15/2034 . |1.G FE ....
JEFFERIES & COMPANY,
..209111-GK-3 | CONSOL IDATED EDISON COMPANY OF NEW ............ [....... . 08/20/2024 .| INC. oooeeiiiiiiiiiiiiiiien e | 8,556,360 |........ 8,000,000 |........ 7,944,160 [oovvvvvvvnnninnnnnns o fon 208 | e 203 [ [, 7,944,363 [..ovvvvriiniinnn fornnnne 610,997 |....... 610,997 |........... 129,200 |. 05/15/2054 . |1.G FE ....
..210518-DU-7 | CONSUMERS ENERGY COMPANY ..........coovvvvvvinnnes [eeeeenn . 08/22/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeiiineiinnnns | 9,049,700 |...... 10,000,000 |........ 9,945,100 |........ 9,048,760 |....ovvvvvennnnn fooeeennnnn2,857 oiiiiiiiiiiins 2,857 e e 9,951,617 [ooeeeieiiiiiees | (1,917) ... (1,917) feuveenneee 357,153 |. 05/15/2033 . |1.E FE ....
RBC DOMINION SECURITIES
.. 224044-CH-8 | COX COMMUNICATIONS INC .. . 08/01/2024 . K .. 4,976,368 ..4,981,000 ..4,974,126 |. . 4,980,329 .4,981,000 .(4,632) |. . 08/15/2024 . 2.B FE ....

. 9,992,246 . 12/15/2053 . |2.B FE ....
. 08/25/2037 . (6. FE .....
. 08/25/2037 . (6. FE .....

. 11/15/2032 . |1.G FE ...

07/03/2024 . | BARCLAYS ..
....... . 09/01/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/25/2024 . [ CANCELLED TRADE ....
....... . 08/15/2024 . [ SOCIETE GENERALE ........ [....
....... . 09/11/2024 . [ GOLDMAN, SACHS & CO. ... [....

.. 224044-CT-2 | COX COMMUNICATIONS INC ..
..22944B-AK-4 | CSMC 2007-5 1A10 RMBS ...
..22944B-AF-5 | CSMC 2007-5 1A6 ..
..126408-HU-0 | CSX CORP

10,000,000 ..9,992,200 |.

ennnn 2,178,051 ).
........ 9,907,845 |..

..... 10,159,200 ........9,907,100 |....

..126650-EA-4 | CVS HEALTH CORP ...468,333 |. 06/01/2063 . [2.B FE ....

..233853-AN-0 | DAIMLER TRUCK FINANCE NORTH AMERIC . C..... . 08/01/2024 . [TD SECURITIES ............ UTRRUURRTRRRU FRON 9,987,000 |...... 10,000,000 |........ 9,991,400 |........9,995,388 |....cccoeernrrs fooennnnn 2,589 | 2,589 | e 9,997,946 |.. ...541,667 |. 01/17/2025 . [1.G FE ....
BANK OF AMERICA/MERRILL

L. 28918K-AS=7 |DAVITA INC ..eeeeeeiiiiiiiie e eiieee e [ eeeeens . 08/13/2024 . [LYNCH ... JUR FUURTORRRRUOR FRON 6,177,833 |........ 6,726,000 |........ 6,728,813 |........5,867,727 |....... 859,954 |......ceeeu (216) |oueeeneeiiiiin [oeeeenn 859,737 [ e 6,727,465 |.. ...217,697 |. 06/01/2030 . [4.A FE ....
SMBC Nikko Securities

..247361-ZX-9 |DELTA AIR LINES INC ..oooviiiiiiiiiieiiiiiiiceees [ eveeens . 08/08/2024 . [America, Inc ............. . 3,364,181 .. 3,335,000 ..3,415,850 |........ 3,383,244 |.... .3,361,750 |.. ..2,431 .2,431 180,275 |. 05/01/2025 . |2.B FE ....

- |- 07/20/2024 . | SCHEDULED REDEMPTION . ..558,500 |. .558,500 . 18,849 |. 10/20/2025 . |2.B FE ....

..830867-AA-5 |DELTA AIR LINES INC / SKYMILES IP .. 558,500 ..558,500 ..558,500 |.

. (2,7”2'1) (369,0.3.3) (369,03'3) ..

..25179M-AU-7 | DEVON ENERGY CORP ......... weeeenn |- 09/19/2024 . | GOLDMAN, SACHS & CO. ... |. 2,639,290 ..2,880,000 ..3,026,591 |. .3,011,043 |. R .3,008,323 . 06/15/2045 . |2.B FE ....
..25179\-AL-7 | DEVON ENERGY CORPORATION .....covuvvviiieniiiiiins | eeeeans . 09/19/2024 . [ GOLDMAN, SACHS & CO. ... [.... e d,977,450 |l 5,000,000 |........ 6,371,850 |.... < (39,381) [ [ 6,225,844 |.. ... (1,248,394) [... (1,248,394) . 07/15/2041 . |2.B FE ....
..25179M-BH-5 | DEVON ENERGY CORPORATION ......ccevviiieiiiiiis | aeeees . 09/12/2024 . [BARCLAYS ........cceuveeees [RSRUUUURR FN 6,874,840 |........ 7,000,000 |........ 6,991,740 oo [ o e e el 6,901,744 | [l (116,904) |...... (116,904) . 09/15/2054 . |2.B FE ....
..25278X-Al-9 | DIAMONDBACK ENERGY INC .....covvvriiineiiiiiiins | eeeeens . 09/17/2024 . [ GOLDMAN, SACHS & CO. ... [oeeeeeriinieenaans fonns 11,037,400 |...... 10,000,000 |........ 9,998,500 |........9,998,518 |...occciiiiins fonieneenn B3 e [ e 9,998,532 |.. ... 1,038,868 |.... 1,038,868 . 03/15/2053 . |2.B FE ....
RBC DOMINION SECURITIES
..26278X-BA-6 | DIAMONDBACK ENERGY INC ....coovvvvereeeeennneenens [ eeens . 09/12/2024 . | evveiiiiie s | 7,106,000 ).l 7,000,000 |........ 6,996,990 |..oociiiiiieiiiin [ o168 e 18 | 6,997,006 |.. .. 162,118 |. 04/18/2054 . [2.B FE ....
..25461L-AA-0 | DIRECTV FINANCING LLC ...evveveeeeiiiiiieeeiiis | e . 09/24/2024 . | JPMORGAN CHASE & CO. ... [.... ...... 1,466,595 |........ 1,500,000 |........ 1,427,122 [oooeeei 208,945 [ 4529 o 4529 [ e 1,435,569 |.. ....23,304 |. 08/15/2027 . [3.B FE ....
..25746U-DB-2 | DOMINION ENERGY INC .....ovvvreeiiiiiiiieniiiiins | eeeeens . 08/15/2024 . [MATURED ........coviiiieees foenemniiiiiineniis [ 7,000,000 |........ 7,000,000 |........ 7,001,750 [....eenn 7,000,227 fovvveeeeiiiiinn foeeninnnnn (227) e oo (227) [ s 7,000,000 |.. ...214,970 |. 08/15/2024 . [2.B FE ....
..260543-DJ-9 | DOW CHEMICAL COMPANY (THE) ......ceeeiveieeeaees | aeeens . 08/16/2024 . [Various .......cocoeeevees foueeeeinniin o 10,014,870 |...... 10,000,000 |........ 9,998,300 |.... e ol BT e [ BT e [ 9,998,367 |.. ...260,647 |. 02/15/2034 . [2.A FE ....
..26442C-BJ-2 | DUKE ENERGY CAROLINAS LLC ...ovvvveiiiiiiiiiiains | eeeeens . 09/04/2024 . [Various .......ceeeveeeuvnns foreeriiniiiiiinnnns s 30,550,600 |....... 30,000,000 |....... 29,910,300 |.......29,917,293 |..covviiiiiiin [ereeeennnd,789 L | 4,789 s |, 29,922,082 |.. ,647,250 |. 01/15/2033 . |1.F FE ...
..26442C-BK-9 | DUKE ENERGY CAROLINAS LLC ....oevveeeiiiiiiieees | aeeees . 08/02/2024 . [Various ... [N FUUUROUUURTRRR AN 9,925,350 |...... 10,000,000 |........ 9,982,000 |........9,982,247 |oooeeciiiiiins fevn 184 | 184 |l 9,082,402 |.. ...562,493 |. 01/15/2053 . [1.F FE ....
JEFFERIES & COMPANY,
.. 26444H-AR-2 | DUKE ENERGY FLORIDA LLC ..ooveeniniiiiiieiiiies | e . 08/20/2024 . [INC. ..oooeenniiiiiiinns 14,687,920 |....... 13,000,000 |....... 12,920,960 |.......12,921,003 |.... 12,021,698 |.ooeniieeeeee [ 1,766,227 |..... 1,766,227 . 11/15/2083 . |1.F FE ....
..26969P-AB-4 | EAGLE MATERIALS INC ...ovvviieeiiiiiiiieiiiiins | eeeeens . 07/02/2024 . [ JPMORGAN CHASE & CO. ... [.... ... 961,002 ... 1,130,000 |........... 942,431 ....956,058 |.... ... 965,874 [ | (14,832) |....... (14,832) . 07/01/2031 . |2.B FE ....
ASSIGNMENT OF SECURITIES
..277432-AR-1 | EASTMAN CHEMICAL CO ..ooovniiiiiieiiiiiiiineiiis | eeeeens L 08/14/2024 . [ e [ 15,582,263 |....... 15,688,000 |....... 15,610,501 |....... 15,677,302 [ovveeeeiiiiiins oo 5,437 [ ol 5,437 [ s 15,682,738 [ooeeeeiiiiiens o (571,115) |...... (571,115) ...544,809 |. 03/15/2025 . [2.B FE ....
..27829P-AL-0 | EATON 2020-2A AR CLO .. o |eeeenn |- 08/01/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeeeeeiiiiins o 24,030,000 |....... 24,000,000 |....... 23,063,760 |....... 22,928,541 [ s e i e e 22,928,541 [ooiiiiiis | 1,101,459 |..... 1,101,459 ,310,398 |. 01/15/2035 . [1.A FE ...
..26835P-AF-7 | EDP FINANCE BV . |D.es . 07/15/2024 . [ MATURED 14,300,000 |....... 14,300,000 |....... 14,239,940 |....... 14,204,844 |.... 14,300,000 |.. . 07/15/2024 . |2.B FE ....

.311,348

R . 10/15/2032 . |2.A FE ...
....... 19,972,141

. 02/15/2033 . |2.A FE ....

..086752-Ali-3 | ELEVANCE HEALTH INC
..28622H-AB-7 | ELEVANCE HEALTH INC ...

08/21/2024 . | DEUTSCHE BANK AG .. 331,264 ..313,000 ..311,072 | ..311,246 |

. 08/16/2024 . [ JPMORGAN CHASE & CO. ... |[.... R 19,929,400 |....... 20,000,000 |....... 19,968,200 |....... 19,970,478 |....
SUBC Nikko Securities

..532457-BP-2 | ELI LILLY AND COMPANY .oovivriiiiiiiiiiiiiieans | eeeeens . 08/06/2024 . [America, INC ...ooveeviis foeveeiiiiiiiiiinnis feeeees 1,090,835 |........ 1,120,000 |........ 1,070,619 |........ 1,077,227 |oevviiieniii [l 7,172 i el 7,172 s s 1,084,399 |.. . 05/15/2027 . |1.E FE ...

..532457-CF-3 |ELI LILLY AND COMPANY ..cccuviiiiiiiiiiiiiieees | aeeens . 08/15/2024 . [DEUTSCHE BANK AG ........ |oeeeeeeiiiiiieniis [eeeees 5,081,100 |........ 5,000,000 |........ 5,082,300 |oeeeuniiiiieieiis [ e (218) | e (218) |l e 5,082,082 |.. . 02/27/2033 . |1.E FE ...
BANK OF AMERICA/MERRILL

..29004C-AA-6 | ELM26 2024-1A A1 CLO ..ooeeeeniiiiieiiiiiieeeee | e . 08/05/2024 . [LYNCH .............. e e e 17,042,500 |...... 17,000,000 |...... 17,000,000 [evvveeeeeeiiiinns foeieiieeieiiis oo e e e 17,000,000 |.. . 04/18/2037 . |1.A FE ...

..291011-BQ-6 | EMERSON ELECTRIC CO ...evvvvvveeiiiiiiieiiiiiins | eeeeens . 08/22/2024 . [MORGAN STANLEY .......covs [ormmemiinniinninnn forneens 4,556,250 |........ 5,000,000 |........ 4,585,250 |..vvveiieiiiiiiiins foeiinineniii fenn 4,396 L 4,396 s e 4,559,646 |.. . 12/21/2028 . |1.F FE ...

..26873C-AB-8 |EMRLD BORROWER LP ........cccvveeeeeiiiiiieeeeees | e . 09/30/2024 . [Various .....ccceeeeeieens foveeeeeiiiiineeeees foveeeeeiiiiiiees e e e e e e e e e e e e e . 07/15/2031 . [3.C FE ....
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Jane Street Execution
..20278D-AA-3 |ENEL CHILE SA .......evvvvimimiiiiiiiiiiiiiiiinnnnnns D..... . 08/06/2024 . |Services, LLC ....ccooeees |oeeeniinnnnnnnnnnnns s 976,536 |........... 990,000 |........... 938,025 [....ovnnene 940,297 [ovvvvvvnininns foeeeennnn 5,957 |oviiiiiiiiiiins e 5,957 |oviiiiiiiiiiins e 946,203 [.vvvvviviviininn fonnnnnns 30,283 |......... 30,283 |............ 31,505 |. 06/12/2028 . |2.B FE ....

MIZUHO SECURITIES USA

..20273V-BB-5 | ENERGY TRANSFER LP .....oooviiiiiiiiiiiiiiiiiiiins | eeeeens . 09/18/2024 . [ INC. ... F PR R 10,555,600 |...... 10,000,000 |........ 9,946,100 |.oooevvviireninnn [eeeeeiiiiinens o 184 | [ 184 | e 9,946,254 [......cceiinnes |-...... 609,346 ... 609,346 . 09/01/2054 . |2.B FE ....
SUNTRUST
..20362U-AC-8 |ENTEGRIS INC ..vvvviiiiiiiiiiiiieiiiiiieeeeiin [ eeeeees . 08/06/2024 . [ SERVICES, INC. ........... .. 472,595 .... 500,000 470,345 |.... ....473,278 |.. ... (683) . 04/15/2028 . |3.B FE ....

..26885B-AP-5 | EQM MIDSTREAM PARTNERS LP .......ccooviiiieieees | aveeens . 09/26/2024 . | JPMORGAN CHASE & CO. ... [.... . 4,186,688 ..4,050,000 ..4,050,000 |.... ........4,050,000 |.. 136,688 . 04/01/2029 . |3.A FE ...
....... 11,453,620 |..

..... 11,434,006 |.......11,488,000 |[...... 11,078,108 |....

11,331,890 |....

..30040W-AD-0 | EVERSOURCE ENERGY ........cccevverreeiiniiinnniiins [ neeens . 08/01/2024 . [STIFEL CAPITAL MARKETS |.... ...278,552 |. 10/01/2024 . [2.B FE ....

..341081-GL-5 | FLORIDA POWER & LIGHT CO .. [T IR . 08/16/2024 . [ GOLDMAN, SACHS & CO. ... |[.... R 10,292,900 |...... 10,000,000 |........ 9,983,800 |........9,984,843 |...occciiiiiirs fooieeee it 827 | o827 | e 9,985,670 |.. ...450,500 |. 04/01/2033 . [1.D FE ....

..341081-G0-4 |FLORIDA POWER & LIGHT CO ...oevvvveeieiiiiieeees | aveeees . 09/09/2024 . [Various ...........cceveees feereeiiiiniinnnnnins feeees 5,071,536 |........ 5,000,000 |........ 4,998,450 |........ 4,998,526 |...vvvvreriiiinn feereeiiinnnn83 Lo o83 e e 4,998,610 188,373 |. 06/15/2033 . [1.D FE ....
Jane Street Execution

.. 34354P-AF-2 | FLOWSERVE CORPORATION ......evvvvveeiiiviinienins [ aeeeens . 08/06/2024 . [Services, LLC ....ooovvis [oereviiniininiiiis feeeeeenns 813,586 |.......... 880,000 |........... 773,379 [oveeeeiiiiiiiiinns o el 3518 s |l 3518 [ s 776,897 . 10/01/2030 . [2.C FE ....

..34417V-AA-5 | FOCUS FINANCIAL PARTNERS LLC ....oovveviuuiienaes | aveeens . 09/11/2024 . [CANTOR FITZGERALD ....... UTRRUURRTRRRU FRON 2,731,410 |........ 2,728,000 |........ 2,728,000 [eeeeeiiiiiiiiiins foneeeiiiiii e o e e s 2,728,000 |.. . 09/15/2031 . |4.B FE ....

..345397-2J-5 | FORD MOTOR CREDIT COMPANY LLC 09/30/2024 . | WELLS FARGO . 1,994,780 ..2,000,000 ..1,810,000 |. .1,970,826 . 06/09/2025 . |2.C FE ....

.. 36485M-AN-9 | GARDA WORLD SECURITY CORP A..... . 07/23/2024 . | Var ious ....... 4,000,000 |.. . 08/01/2032 . |5.A FE ....

JUR IO RN 4,004,000 |........ 4,000,000 |........ 4,000,000 |....
....... . 09/10/2024 . [BNP CAPITAL MARKETS ....

..37045X-EQ-5 | GENERAL MOTORS FINANCIAL CO INC [ 10,253,300 |...... 10,000,000 |........ 9,991,200 |eeeniiiiiieiiiin [ Lo 1,490 | [ 1490 |l 9,992,690 |.. ...319,500 |. 05/08/2027 . [2.B FE ....

..37185L-AP-7 | GENESIS ENERGY LP/ GENESIS ENERGY .........c.. |.eeeees . 09/06/2024 . [Various ...........cccuuens R I 4,293,183 |....... 4,142,000 |........ 4,008,965 |........4,000,410 |....cccooiiins oo 774 | TR |l e 4,104,184 |.. ...265,337 |. 01/15/2029 . [4.C FE ....
BANK OF AMERICA/MERRILI

..37185L-A0-5 | GENESIS ENERGY LP/ GENESIS ENERGY ........cc.. |.eeees . 08/12/2024 . [ LYNCH e s [00200.2,682,500 ...l 2,600,000 |........ 2,600,000 |.... e o e 2,600,000 |.. . RS 7.3 . 05/15/2032 . |4.C FE ....

..373334-KW-0 | GEORGIA POWER COMPANY ... 09/24/2024 . | DEUTSCHE BANK AG ..5,000,000 ..4,983,950 |. L725 | .4,984,675 . 272,625 | 272,625 . 03/15/2034 . |1.F FE ...

. 09/23/2024 . [BARCLAYS .. 11,008, 113 . (94,779) | (94,779) . 08/01/2025 . |3.C FE ....

..361680-AK-0 | GFL ENVIRONVENTAL INC 11,903,334 .12,000,000 .12,066,290 |. 11,719,280 291,5.7.9

.. (12,747) |.

..36168Q-AN-4 | GFL ENVIRONMENTAL INC ... A . 07/11/2024 . | GOLDMAN, SA e [ e 5,692,500 |........ 6,000,000 |........ 5,853,750 |........5,615,071 [....... 243,149 |........ 10,386 |.cvvviieiiiiin [o0eeenn 203,834 [ | 5,868,605 |.. (176,105) |...... (176, 105) . 06/15/2029 . |4.C FE ....
BANK OF AMERICA/MERRILL
..37960X-AA-5 | GLOBAL INFRASTRUCTURE SOLUTIONS IN ......eevres | uveens . 08/09/2024 . [LYNCH .ovvvviiiiiiiiiies [eeeeeiiiiieeeeiis [ 1,771,770 |........ 1,848,000 |........ 1,848,000 |........ 1,687,587 |....... 160,413 [ooeeeeiiiiies i [ 180,413 s | 1,848,000 |.ovvvveeeeeiin [ereenne (76,230) |....... (76,230) |- 72,476 |. 06/01/2029 . [4.A FE ....
..361841-AN-9 | GLP CAPITAL LP ..eeveiiiiiiiiiiiiiiieeces [ e . 09/01/2024 . [MATURED .......ccoovivienes foememniiiiieeeeis feeeees 2,400,000 |........ 2,400,000 |........ 2,397,576 |........ 2,399,654 |...ooiiiiiiis e 346 [oeeeieeeeiis e 36 e, 2,400,000 |oeeeeeeiiiiiins foiiiieeeeiiis e o 80,400 |. 09/01/2024 .|3.B Z .....
ASSIGNMENT OF SECURITIES
.. 37149H-AA-4 | GNRT 2023-11A A CLO .oooenniiiiieieiiiiecces | . 09/26/2024 . [ ..eveiieiiiiiiiiieeiiieens [l [2002.22,500,000 ... 22,500,000 |....... 22,424 175 |....... 22,431,142 [ooeeiis e 12,710 [ [ 12,710 [ e 22,443,852 . 04/20/2035 . [1.A FE ...
..38016L-AC-9 | GO DADDY OPERATING COMPANY LLC .....ooevvviieees | eveens . 09/11/2024 . [Various ........cccovvuvees feenemniinninnnennns [oeee. 1,906,300 ... 2,050,000 |........ 1,855,148 |.... eeeireeeenens foeen 18,300 | [ 18,300 s [ 1,873,447 |.. . 03/01/2029 . |3.C FE ....
..38175G-AA-1 | GOCAP 2015-23A AR CLO ...ooeeveiiiiiiieiiiiieees | e . 07/22/2024 .  SCHEDULED REDEMPTION ... |......ccccemeeeenns |-......5,402,089 |........ 5,402,989 |........ 5,316,271 5,350,683 |.ueviiiiiiiii [ 82,356 | [eel52,356 [l [ 5,402,989 |.. . 01/20/2031 . |[1.A FE ...
ASSIGNMENT OF SECURITIES
..38141G-WQ-3 | GOLDMAN SACHS GROUP INC/THE ........coeciieeeees | aneeenn . 09/29/2024 . [ ..eveveiiiiiiiiiieieiiiiees ey 2222, 2,000,000 ... 2,000,000 |........ 2,000,000 |........ 2,000,000 forereeeeeiiiins Jeeeeiiiieeeeees foeeeieis e e s 2,000,000 . 09/20/2025 . |2.A FE ...
BANK OF AMERICA/MERRILL
..38141G-ZV-9 | GOLDMAN SACHS GROUP INC/THE ........ccccvienees | aeneenn . 08/01/2024 . [LYNCH .....evvviiieiiiiiis feeeeeiiiiieeeees [22..20,000,600 ... 20,000,000 |....... 19,988,800 |....... 19,995,188 |....ccveeeeiies o nnl3,368 | [ 8,368 | [ 19,998,556 . 11/01/2024 . |1.F FE ....
..38869A-AB-3 | GRAPHIC PACKAGING INTERNATIONAL CO .......ccee | eeeeees . 09/26/2024 . [ GOLDMAN, SACHS & CO. ... |.eeeviureeeeanninn |-oe 1,559,243 [, 1,637,000 |........ 1,637,000 |........1,518,986 |....... 118,014 [..ooooiiiiiis i | 118,014 s | 1,637,000 |.. . 03/15/2028 . |3.B FE ....
..402635-AT-3 | GULFPORT ENERGY OPERATING CORP ............cccce |eeeeeen . 09/30/2024 . [MORGAN STANLEY ........... s [0 2,343,790 |l 2,312,000 |........ 2,312,000 |eeeniiiiiiieeiin [ e e e e 2,312,000 |.. . 09/01/2029 . |4.C FE ....
..41984L-AA-5 | HAWATTAN AIRLINES INC .....ovvvieiiiiiiiiieeiiiis | eeeens . 07/26/2024 . [Various ..........ccovvuvees foenemniinnnnnnennnnn [oeen 4,870,171 [l 5,180,000 |........ 5,386,735 |........4,880,293 |....... 371,056 |....... (38,190) |...cccuvnrrnnnss [orrnnn. 332,865 |oeeiiiiiiiiiss feiiiis 5,213,159 |.. . 01/20/2026 . |4.B FE ....
..41984L-AB-3 | HAWAIIAN BRAND INTELLECTUAL PROPER ............ |.eeeeen . 09/17/2024 . [ BARCLAYS .. onnnd,221,819 Ll 4,273,500 |........ 3,963,671 |oeeeeniiiiieeeeiis [ [ l5,586 | 5,556 | [ 3,969,228 |.. . 04/15/2029 . |4.B FE ....
. 404119-BS-7 |HCA INC oo [ e . 07/26/2024 . [BARCLAYS ...ocooviiiiiines foeeeeniiiiiieeenis [ 4,270,698 |........ 4,250,000 |........ 4,252,550 |........ 4,251,498 |iiiiiiiiiiis feeeeeeees (B17) Lo e (1) e s 4,250,981 |.. . 02/15/2026 . |2.C FE ....
.. 423452-AK~7 | HELMERICH AND PAYNE INC ......ooviiiiiiiiiiiiees | e . 09/18/2024 . [MORGAN STANLEY .. JURS IO RN 9,980,900 |...... 10,000,000 |........ 9,967,000 [oveveeeeiiiiiieins e e 18 e 18 i 9,967,013 |.. . 12/01/2034 . |2.B FE ....
BANK OF AMERICA/MERRILL
..42704M-AA-0 | HERBALIFE NUTRITION LTD ..oooeeiiiiiiiiiiiiiiis | e . 08/14/2024 . [LYNCH ..... JURN USRI RN 4,079,609 |........ 4,124,000 |........ 4,496,190 |........4,073,500 |[....... 105,022 |....... (50,773) |.cceeureernenns [ 54,249 | [l 4,127,750 |eoeeeeiiiieees [ (48,141) | (48,141) . 09/01/2025 . |4.B FE ....
..42704L-AE-4 | HERC HOLDINGS INC ... 09/12/2024 . | Various ... . 7,500,750 .. 7,300,000 .. 7,303,843 |. . 7,303,667 197,083 |.. . 06/15/2029 . |3.C FE ....
..431318-AU-8 | HILCORP ENERGY | LP 09/26/2024 . | TD SECURITIES ... . 2,803,470 ..2,868,000 ..2,926,125 |. .2,769,615 |. 131,735 . 2,893,835 . (90,365) | (90,365) |.. . 02/01/2029 . |3.B FE ....
..431318-AZ-7 |HILCORP ENERGY | LP 07/19/2024 . | GOLDMAN, SACHS & CO 2,352,843 ..2,407,000 ..2,187,361 |. . 2,195,436 . 2,205,909 . 146,934 |. 146,934 |.. . 04/15/2032 . |3.B FE ....
..431318-BE-3 | HILCORP ENERGY | LP 09/04/2024 . | GOLDMAN, SACHS & CO. . 5,893,875 ..5,850,000 ..5,850,000 |. .5,850,000 .43,875 |. . 05/15/2034 . |3.B FE ....
..431318-BC-7 | HILCORP ENERGY | LP/HILCORP FINANC . 09/12/2024 . | JPMORGAN CHASE & CO . 3,670,710 ..3,389,000 ..3,433,481 |. . 3,432,886 E . 3,429,984 . 240,726 | . 11/01/2033 . |3.B FE ....
..431571-AF-5 | HILLENBRAND INC .....eoveiieiiiiiiiiiieiiieeees | e . 07/31/2024 . [WELLS FARGO ......oooveees foeremeiiiiiiieeeis feeeees 1,032,750 |........ 1,020,000 |........ 1,020,000 [oeevveieeeeiiiiiins foeiiiieeeeeiis e i e e e 1,020,000 |.. . 12,750 |.... . 02/15/2029 . |3.A FE ...

RBC DOMINION SECURITIES
..40390D-AC-9 |HLF FINANCING SARL LLC ..oevveeieiiiieeeeeeiies | e L 07/15/2024 | .vviiieiiiiiieiiiiiies e o 1,625,910 |........ 2,329,000 |........ 1,931,969 |........ 1,828,754 |....... 174,580 |......... 25,758 |oooveeeeeeeee e 200,338 |.ocoereeeieinn e 2,020,092 | e (403,182) |...... (408,182) |............ 70,486 |. 06/01/2029 . |4.C FE ....
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..40440X-AA-9 | HLM 2021-16A A1 CLO ...oooevvreerrnrnnnnnnns [ oens . 08/06/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeeiiiinnnnnns |oees 17,380,602 |....... 17,398,000 |....... 16,739,138 |.......16,934,327 |.... 122,268 |ovvvveviiiiiinnn fevenne 17,056,59% |.. 324,007 . 01/23/2035 . [1.A FE ....
..437076-DC-3 |HOME DEPOT INC ...oeooeeeeieieieniiieeeeeee [ . 08/15/2024 . | Various ......ccceevviiinnn foereeeeennninninnnns Joeens 5,088,514 |........ 5,000,000 |........ 5,102,700 |.... JUR (7:¢)J IO 5,102,171 |.. (13,658) . 06/25/2029 . [1.F FE ....
..438516-BI-5 |HONEYWELL INTERNATIONAL INC ....eevvvmmemnnnnnnnn [ereeenn . 08/15/2024 . |MATURED .......eevvvvvnnnnns Jooveveniiiiienneenns s 5,000,000 |........ 5,000,000 |........ 4,942,600 |.... 216,306 |oeeeiiiiiiiiiies i 5,000,000 |.. . 08/15/2024 . [1.F FE ....
..438516-CY-0 | HONEYWELL INTERNATIONAL INC ......eevvvvmvmunnnnn [erneenn . 08/15/2024 . | TD SECURITIES . PR O R 5,065,900 |........ 5,000,000 |........ 5,079,450 [..vvvvvvvvenninnnnnn foviiiiiins foe i (360) | e (380) [ [, 5,079,090 |.. . 02/01/2030 . [1.F FE ....
ASSIGNMENT OF SECURITIES
..443201-AA-6 | HOWMET AEROSPACE INC ...eovvvvrvviiiiiiiiieiiieeens [ . 08/23/2024 . ... 99,811 ...99,000 |...oeeennn. ..99,000 |.. . 05/01/2025 . [2.C FE ....
.. 40434L-AL-9 |HP INC ... 07/23/2024 . [DEUTSCHE BANK AG .. 347,648 ..339,878 |. ..343,881 |. .345,324 . 04/15/2082 . 2.B FE ....
.. 444859-BV-3 | HUMANA INC ... . 08/21/2024 . | JPMORGAN CHASE & CO. ... |.... .5,100,620 ..4,786,335 |........4,788,258 |.... 4,789,428 |.. . 03/01/2033 . (2.B FE ....
ASSIGNMENT OF SECURITIES
.. 448579-AN-2 | HYATT HOTELS CORP ........evvvmmmmmmnnnnnninnninnnns [ eeeeenn . 09/27/2024 . 5,000,000 |........ 5,000,000 |........ 4,999,700 |........ 4,999,924 [....ccooiiiiiiis foovennnnnnnnl 78 o 75 e e 4,999,999 |.. . . 10/01/2024 . 2.C FE ....
..449276-AE-4 | IBM INTERNATIONAL CAPITAL PTE LTD 07/25/2024 . [DEUTSCHE BANK AG . 4,903,800 ..5,000,000 ..4,987,500 |. K . 4,987,966 . (84,166) |. (84,166) |.. 116,375 |. 02/05/2034 . [1.G FE ....
..449276-AF-1 | IBM INTERNATIONAL CAPITAL PTE LTD . 09/19/2024 . |Various ... 37,959,390 |....... 38,000,000 |....... 37,846,480 [o.evvvvnniniiiiiinnn oo e 2,836 | 2,436 [ [ 37,848,916 |.. . 110,474 |....... 110,474 ,006,958 |. 02/05/2044 . [1.G FE ....
BANK OF AME
..449276-AG-9 | IBM INTERNATIONAL CAPITAL PTE LTD ....cevvvvens [erennn . 09/09/2024 . |LYNCH ...ovvvvviiiiiiniiiins Joeeeeeieeeiieeeenens | 12,114,840 |....... 12,000,000 |....... 11,932,200 [vvvvvvvvnnninnnnnns o s 13K I O AN 13K I PO RN 11,932,763 182,077 |....... 182,077 |........... 379,833 |. 02/05/2054 . |1.G FE ....
SCOTIA CAPITAL (USA)
..44928X-AY-0 | 1CG 2014-1A A1A2 CLO .. 08/21/2024 . | INC. .... . 14,991,250 .15,000,000 .14,397,900 |.......14,691,646 |.. .(713,438) | 13,978,208 ,013,042 |. ,013,042 |.. .870,833 |. 10/20/2034 . [1.A FE ....

07/25/2024 . | SCHEDULED REDEMPTION .
. 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 08/01/2024 . [ SCHEDULED REDEMPTION ...

....... . 09/01/2024 . [ SCHEDULED REDEMPTION ... [....
ASSIGNMENT OF SECURITIES

.51,087 |. 04/25/2031 . |1.A FE ...
.. 1,873 |. 10/28/2056 . |1.G FE ....
... | 07/25/2031 .|5.B GI ....
.33 |. 05/26/2037 . |6. FE .....

..44929F-BA-9 | ICG 2014-3A A1RR CLO ..
..45256#-AB-8 | IMPACT CIL PARENT CMBS ..
..452550-AD-7 | IMPACT COMMUNITY CAPITAL CMBS .
..45669E-AD-8 | INDX 2007-AR5 CM RMBS

.1,008,341 21,282 | . 1,029,622

.397,432 |..
...658 |..

...1,3%9

..460599-AC-7 | INTERNATIONAL GAME TECHNOLOGY ..........cccovis |eeeeens . 09/24/2024 . 2,377,000 |........ 2,377,000 |........ 2,446,665 |........2,373,694 |.... ...171,243 |. 02/15/2025 . [3.A FE ....

2,373,694 |0 8,252 [ (1,384) i e 1,908 [ [ 2,375,601
.2,477,029 |.

. 353,263 |.

..832696-AY-4 | J M SMUCKER CO .... 09/19/2024 . | MORGAN STANLEY . 2,830,700 ..2,500,000 .. 2,476,925 |. . 2,477,447 353,263 |.. 146,701 |. 11/15/2043 . |2.B FE ....
..476920-AA-1 | JETBLUE AIRWAYS CORPORATION . 08/14/2024 . | MORGAN STANLEY .. | . 4,059,000 ..4,100,000 ..4,073,883 |. E .4,073,883 . (14,883) | (14,883) |.oooniiiiiaeeis . 09/20/2031 . |4.A FE ....
..46647P-DR-4 | JPMORGAN CHASE & C0 ...vvveveeeeiiiiiieceiiiees | aeeees . 09/17/2024 . [ CITADEL SECURITIES LLC |.... 15,754,350 |....... 15,000,000 |....... 15,000,000 |.......15,000,000 |....evvreeeeeiis feemeeeeiiiines o oo o | 15,000,000 |.. 754,350 |....... 754,350 . 06/01/2034 . |1.E FE ...

..49271V-AT-7 | KEURIG DR PEPPER INC ......ccovivrmiraiiiiiiiinns | eeeeens . 08/09/2024 . [BARCLAYS ...ooovviiiiiines [orveeniiiiiieenins [ 7,133,420 |........ 7,000,000 |........ 6,980,610 [o.oveeeeeniiiiiiins fornneeeniiins e 1479 i e AT9 s s 6,982,089 [..ooeeeiiiininns i 151,331 |....... 151,331

. 03/15/2029 . |2.B FE ....
ASSIGNMENT OF SECURITIES

..48255V-AA-0 | KKR 2023-46A A1A CLO 08/29/2024 . | .. . 7,000,000 ..7,000,000 ..7,001,820 |. .7,002,057 .7,001,619 (1,619) |. . (1,619)].. . 04/20/2035 . |1.A FE ...
..482480-AL-4 |KLA CORP ................. 08/15/2024 . | MORGAN STANLEY . 5,048,850 ..5,000,000 ..5,031,900 |. .5,031,806 17,044 |. . 17,044 .. . 07/15/2032 . |1.F FE ...
..50076P-AA-6 | KRAKEN OIL & GAS PARTNERS LLC . - |- 07/24/2024 . [Various ... . 4,086,450 ..4,050,000 ..4,050,000 |. .4,050,000 .36,450 | . 08/15/2029 . |4.A FE ....
..501797-AN-4 | L BRANDS INC . wevennn |- 07/02/2024 . | MORGAN STANLEY R ..920,000 ..896,724 |. .807,165 (4,784) |. . 02/01/2028 . |3.B FE ....
..50168Q-AE-5 |LABL INC ..ooveiiiiiiieiiiiiiiie s [ eeeeees . 09/26/2024 . [ GOLDMAN, SACHS & CO. ... [.... ..1,625,000 ..1,641,250 |.... .1,639,143 |.. ...44,763 |.... . 11/01/2028 . |4.C FE ....
..513272-AE-4 | LAMB WESTON HOLDINGS INC .......ooerieiiiiiiaeae | aeeens . 08/06/2024 . [BARCLAYS ........cccuveeees .... 500,000 ....462,580 |.. . (14,860) |.... . 01/31/2032 . |3.C FE ....

. 04/20/2031 . |1.A FE ...
. 08/15/2032 . |3.C FE ....
. 02/15/2029 . |1.F FE ...

....... . 07/22/2024 . [ SCHEDULED REDEMPTION ... [....
....... . 08/07/2024 . | JPMORGAN CHASE & CO. ... [....
....... . 07/17/2024 . [U.S. BANCORP ............. [....
BANK OF AMERICA/MERRILL

....... . 08/16/2024 . [LYNCH ....ooeviieieeiis
09/25/2024 . | CANCELLED TRADE . R
D..... . 09/16/2024 . [ JPMORGAN CHASE & CO. ... [....
D..... . 09/16/2024 . [ JPMORGAN CHASE & CO. ... [....

..50200Y-AQ-1 | LCM 30A AR CLO
..58220K-AA-7 | LIGHTNING PONER LLC
..539830-CC-1 | LOCKHEED MARTIN CORPORATION .

........ 9,979,753 |.. . (18,583) |....

. 07/01/2033 . |2.A FE ....
. 08/25/2047 . |2.A FE ...
. 03/26/2029 . |3.A FE ....
. 03/26/2031 . |3.A FE ...

.5,128,028 |.. ....8,672 |....

L 172,239 |

..548661-EQ-6 | LOWES COMPANIES INC
..52524V-AL-3 |LXS 2007-15N AF3 RMBS ...
..55609N-AC-2 | MACQUARIE AIRFINANCE HOLDINGS LTD ..
..56600N-AD-0 | MACQUARIE AIRFINANCE HOLDINGS LTD ..

.5,134,700
.. 172,239
. 2,663,880
2,692,320

.2,527,698 |..
.2,522,02 |..

790,737 |. .40,245 |.

..573284-AV-8 | MARTIN MARIETTA MATERIALS INC . 09/05/2024 . | MORGAN STANLEY .. 855,184 ..940,000 . .814,938 . 03/15/2030 . |2.B FE ....
..57638P-AA-2 | MASTERBRAND INC .. 09/30/2024 . |Various ... . 9,086,000 ..8,800,000 ..8,849,260 |. R .8,847,814 .238,186 | . 07/15/2032 . |3.B FE ....
..808541-AC-0 | MATIV HOLDINGS INC ... . 09/24/2024 . [ JPMORGAN CHASE & CO. ... |.ocovvvveeriennnn [-ee..4,595,500 |........ 4,550,000 |........ 4,850,000 |.oeeiiiiiiieiiiin [ Lo i e e 4,550,000 |.. ...45,500 |.... . 10/01/2029 . |4.C FE ....

ASSIGNENT OF SECWRITIES |

..552704-AE-8 | MEG ENERGY CORP Ao, . 09/24/2024 . [ .eeeeiiiiiiiiiiiiiies [ [, 6,744,000 .. 6,626,000 |........ 6,929,366 |........6,731,639 |........ 13,277 |....... (78,690) |...cccuvrrrrenss [errnnns (65,414) |oeiiiiiiiiiiss foiiiis 6,666,225 [.....cooiiniies e (40,225) |....... (40,225) ...655,207 |. 02/01/2027 . [3.C FE ....
..30303M-8J-4 | META PLATFORMS INC .... . |- 07/18/2024 . [Various ... oo fornn..8,647,925 ... 10,000,000 |........ 9,983,604 |........9,983,880 |.....cccoeinins feoeen M8 | 188 |l 9,984,027 |.. oo |- (1,336,103) |... (1,336,103) ...399,675 |. 08/15/2052 . [1.D FE ....
..30303V-80-8 | META PLATFORMS INC .....ceevveiiuveiriiiiiiiiiiiens | eeeeans . 07/18/2024 . [WELLS FARGO ....ovvvveees fovveeriiininiiinnnn foueens 5,223,550 |........ 5,000,000 |........ 4,986,150 |........4,986,271 |......ooovvveees fooorrrn 104 e o 104 ol 4,986,375 |.oooovveiieiiin e 237,175 |....... 237,175 |.vveenn 189,778 |. 05/15/2053 . |1.D FE ....
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..30303M-88-4 | META PLATFORMS INC ....ccoooiiiiiiiiiiiiiiiieieeees [ . 08/20/2024 . | DEUTSCHE BANK AG ........ |-eeoeeeeeeenennnnnns ... 10,061,100 |...... 10,000,000 |........ 9,980,700 [oeeeeeiiiiiiiiiiiins v e 115 e e 115 [ s 9,980,815 |.. . 08/15/2029 . (1.D FE ....
..30303M-8U-9 | META PLATFORMS INC .....cceeeeeeieiiieiiiieieeeeens [ . 08/22/2024 . | WELLS FARGO e e ...10,101,100 ... 10,000,000 |........ 9,981,000 [oeeeeeieiiiiiiiieees e B8 e o8 e [ 9,981,058 |.. . 08/15/2034 . (1.D FE ....
..50802U-AX-7 |MIDO 2014-3A A3A2 CLO ...cooveveeeeeeeeeeeeeeeeeens [ . 07/22/2024 . | SCHEDULED REDEMPTION ... .. 1,664,054 ..1,630,806 |........1,633,601 |[.... .1,664,054 |.. . 04/21/2031 . [1.A FE ....
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC . 09/20/2024 . | SCHEDULED REDEMPTION . ..725,000 ..715,938 |. ..721,037 |. ..3,93 | X .725,000 . 06/20/2027 . (2.C FE ....
..603051-AA-1 | MINERAL RESOURCES LTD ... . 09/05/2024 . |Various ... e fes [00000.3,840,956 |......... 3,810,000 |........ 3,990,863 |........ 3,849,838 |........ 17,185 |....... (27,669) |..ovvvveeeininns feueennn (10,485) [euneniniiiiiinns foeeens 3,839,353 |.. ...256,679 |. 05/01/2027 . [3.C FE ....
ASSIGNMENT OF SECURITIES
..606822-CH-5 |MITSUBISHI UFJ FINANCIAL GROUP INC ............ D..... L 07/18/2024 . | evvvviiiiiiiiiiiiiiiininiinns e | 25,000,000 |....... 25,000,000 |....... 25,000,000 |....... 25,000,000 [oueeeveeinnnnnnn fooreiiiiiiiiiis o e e e 25,000,000 [ooeeeiiiiiiiiins Jooveiiiiiiis oo e, 1,197,000 |. 07/18/2025 . [1.G FE ....
..606822-C0-5 |MITSUBISHI UFJ FINANCIAL GROUP INC . D..... VLA V()72 RO R R 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..ovvvvviiiiinns fevvevvvniniinnnn fovniiiiiis fo e e 10,000,000 |.. ...506,300 |. 09/12/2025 . [1.G FE ....
..606950-AA-1 | MONEYGRAM INTERNATIONAL INC ........evvvuvmunnnnn [erneenn . 09/11/2024 . | Various ... R N R 8,835,953 |........ 9,057,000 |........ 7,517,310 |........ 7,601,343 [ovvvviiiiiinnnn [ 104737 s | 104,737 s [, 7,706,080 |..oooeereennnnns |- 1,129,872 ..., 1,129,872 .. 616,810 |. 06/01/2030 . [4.B FE ....
BANK OF AMERICA/MERRILL
..33836J-AC-3 | MORGN 2017-1A AR CLO ....evvvvvvmnnnnninniiniiiinns [ eeeeenn . 08/05/2024 . |LYNCH ..... e e [e000...9,995,000 ... 10,000,000 |........ 9,589,700 |........ 9,753,512 [...ceuvvnnnnnn .. . D TS 9,831,367 [coeeiiiiiiiinns |oeeens 163,633 |....... 163,633 ...548,967 |. 10/20/2034 . [1.A FE ....
..553283-AC-6 |MPH ACQUISITION HOLDINGS LLC .....evvnnnninnnnnnn [ eeennn . 08/02/2024 . |Various ... oo | [ee... 4,084,650 f........ 7,960,000 |........ 7,941,963 |........6,466,601 |..... 1,468,588 |.. 1,467,255 [oeevneinniiinnn oeeeens 7,933,856 |.. ... (3,849,206) |... (3,849,206) ...345,014 |. 11/01/2028 . [5.A FE ....
JEFFERIES & COMPANY,
..553283-AD-4 | MPH ACQUISITION HOLDINGS LLC .....evvnnnninnnnnnn [ eeennn . 08/01/2024 .| INC. ooooeiiiiiiiiiiiens IO R 2,660,750 |........ 3,670,000 |........ 3,670,000 |........3,286,136 |....... 383,864 |.. .. 383,864 |..oooiiiiiiiiins v 3,670,000 |.. ... (1,009,250) |... (1,009,250) ...185,590 |. 09/01/2028 . 4.B FE ....
..626717-ANM-4 | MURPHY OIL CORPORATION ......evvvvvvvvvvrrrennnnnns [eeeenn . 09/19/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeereieeenenns |oeees 10,348,302 |....... 10,163,000 |....... 10,479,635 |.......10,111,369 |....... 178,608 |.. 124,329 e e 10,255,513 |.. .. 861,018 |. 12/01/2027 . 3.A FE ....
ASSIGNMENT OF SECURITIES
..62886E-BA-5 [NCR CORPORATION ....eevvnniiiiiiinniiiiiiiniieienens | neeens . 09/30/2024 . | .eeeiiiiiiie 01,785,230 |........ 34,866 LA2,013 ... 1,827,243 |.. . 04/15/2029 . [4.A FE ....
..64015@-AD-9 | NEIGHBORHOOD LEND SVC MTG LN RMBS ............. [..eeen . 08/01/2024 . | SCHEDULED REDEMPTION ... ... 4,714 ...9,592 |.. . 10/01/2041 . |[4.B Z .....
..64110D-AF=1 |NETAPP INC .....oevvmmmmmnniniininiiiiiiiiiiiiiiiiinnn [ eeeees . 09/29/2024 . | MATURED . 8,600,000 .8,509,748 |.... .8,600,000 |.. . 09/29/2024 . (2.B FE ....
..64110D-AL-8 |NETAPP INC .....ovvvmmmmmnniiniiiiiiininiiniiniiiinnns [ eeeeenn . 07/23/2024 . | MORGAN STANLEY ..571,108 ..558,550 |.... ....570,284 |.. . 06/22/2025 . (2.B FE ....
BANK OF AMERICA/MERRILL
..64134M-AA-4 |NEUB 2021-45A A CLO .....evvvvvvvvvvmnennnnnnnnnnnn [eeeeenn . 08/05/2024 . |LYNCH .....ovvvvnnnnnnnnnnns .. 29,985,000 |....... 30,000,000 |....... 29,024,700 |.......28,805,252 |.... 28,805,252 |..oooeeiiiiiinns e 1,179,748 ,655,458 |. 10/14/2035 . [1.A FE ....
..644393-AB-6 | NEW FORTRESS ENERGY INC .....oooevvvviiiiiiiinnnns [eeeenn . 09/05/2024 . |Millennium Advisors .... |.... ... 433,790 |.......... 500,000 |........... 463,030 |[...........466,014 |.... e 473,645 | e (39,855) ....30,333 |. 09/30/2026 . 4.A FE ....
..65158N-AC-6 | NEWMARK GROUP INC ........evmmmmmmmmmmnnnnnnnninnnns [ ereeenn . 07/18/2024 . | EXCHANGE ..........cceene. 15,103,039 |....... 14,900,000 |....... 15,120,875 |oooeeeeiiiiiiiiiiies e oo (A7,727) e e (A7,727) [ o 15,103,148 |.. ... (109) |.... . 01/12/2029 . [2.C FE ....
..65339K-CU-2 | NEXTERA ENERGY CAPITAL HOLDINGS IN . 07/19/2024 . [CITADEL SECURITIES LLC 14,971,200 .15,000,000 . 14,955,300 |. 14,956,898 . 03/15/2034 . [2.A FE ....
..65535H-AR-0 | NOMURA HOLDINGS INC D..... . 08/26/2024 . | BARCLAYS .......ovvvvvnnnes ....738,469 |.......... 760,000 |........... 726,492 |.... ....733,556 |.. . 07/16/2025 . 2.A FE ....
KEYBANC CAPITAL MARKETS
..665859-AX-2 | NORTHERN TRUST CORPORATION ......eevvvvvvvvvvnnnns [ereeenn . 09/26/2024 . | .evviiiiiiiiiiiiiiiiiiiininins e | 5,516,950 |........ 5,000,000 |........ 5,439,350 |ooeveiiiiiiiiiiiiins o e (6,167) [cevvvvvvvnnnnnnn fooeeeeen (6,167) | s 5,433,183 [...evvverinnnnns . 11/02/2082 . [1.F FE ....
..666807-CH-3 | NORTHROP GRUMMAN CORP . . |- 09/03/2024 . [Various ..........ceeeeeeens fevvvvvnnnnnnnnnnnnns fonnnns 3,033,155 |........ 3,022,000 |........ 3,018,918 |.... T e e T [ [ 3,019,307 |.. . . 03/15/2033 . 2.A FE ....
..666807-CL-4 | NORTHROP GRUMMAN CORP . 08/23/2024 . |Various 25,285,955 .25,000,000 .24,979,500 |. . 863 | 24,980,363 . 305,592 |. . 06/01/2034 . [2.A FE ....
..666807-CM-2 | NORTHROP GRUMMAN CORP . 07/29/2024 . |Various 19,055,350 .20,000,000 .19,922,800 |. . .510 | 19,923,310 (867,960) |. . 06/01/2054 . [2.A FE ....
..620377-CN-0 | NRG ENERGY INC .... 08/09/2024 . [ BARCLAYS .. . 4,781,850 ..5,000,000 ..4,510,850 |. . 4,594,952 .. 124,372 | . 4,719,324 .69,444 | 12/02/2025 . [2.C FE ....
..620541-AH-8 | NTT FINANCE CORP . . 07/26/2024 . | MATURED ... .5,000,000 ..5,000,000 ..5,038,500 |. .5,011,273 |. .. (11,273) | . .5,000,000 207,100 |. 07/26/2024 . |1.F FE ....
. 67077M-AZ-1 |NUTRIEN LTD . 08/01/2024 .| TD SECURITIES .evvvvvvenn Jooeeeeiiiieieeeieens | 10,003,900 |...... 10,000,000 |........ 9,996,000 |........ 9,998,241 [...ccvuiiinnn oreiinns 1,206 [oooeieiiiiiiiies oo 1,206 | v 9,099,447 |.. ...434,306 |. 11/07/2024 . (2.B FE ....
..674599-CR-4 | OCCIDENTAL PETROLEUM CORPORATION ............... [...... . 09/09/2024 . | CANTOR FITZGERALD ....... [ A 7,708,946 |........ 7,940,000 |........ 7,443,750 |.... JRRC < . 1 R R PN < FT1 LI O AR 7,660,925 |.. ...271,724 . 08/15/2026 . [2.C FE ....
..674599-EE-1 | OCCIDENTAL PETROLEUM CORPORATION ............... [.eeees . 07/19/2024 . | GOLDMAN, SACHS & CO. ... |oeeeeeeeeeieeiiinnns |oeees 5,863,516 |........ 5,860,000 |........ 6,240,900 |.... oo (46,001) | [ (46,09) [ e 5,976,308 |.. ...206,809 |. 12/01/2025 . [2.C FE ....
..67590G-BG-3 | 0CT17 2013-1A ATR2 CLO ..eevvvvvvvviiiiiiiiiieiens [ . 07/25/2024 . | SCHEDULED REDEMPTION ... |oceeeeeeeieeiiienns |oeeeeeens 620,411 |........... 620,411 |........... 603,970 |...........614,085 |.......coovviins ferrnnnnnns 6,326 |.ooeiiiiiiiiins [ 8,326 [ [ L O P 31,184 |. 01/25/2031 . |1.A FE ....
BANK OF AMERICA/MERRILL
..680665-AJ=5 |OLIN CORP ......evvvvvvrvivnrnninininnnnnnnnnnnnnnnnns [ eeeees . 09/10/2024 . |LYNCH ....ovvvviininiiiiiin Joeeeeeeinennnnnnnnes |00 6,240,780 | 6,325,000 |........ 6,388,570 |........ 6,132,317 |....... 207,302 |........ (8,207) |eeeiiiiineees [0nnn 199,005 |oeiiiiiiiiiins [ 6,331,322 [ovvvviriiiiinnn fornnns (90,542) . 09/15/2027 . 3.A FE ....
..680665-AL-0 | OLIN CORP ......evvvvvvurennnnninrineniniinininnnnnnns [ eeeeenn . 09/05/2024 . | Various .......cceeeevinnnn Joovereeninninnnnnnns [00....3,286,025 |........ 3,295,000 |........ 3,408,154 |........3,204,69 |....... 110,520 |....... (25,296) [..oevvvvnnnnnnnn 085,225 | |t 3,280,921 |.. .. (3,8%) [.... . 08/01/2029 . [3.A FE ....
..682691-AB-6 | ONEMAIN FINANCE CORP ..........coovveiieenennnnnnns [oeeens . 09/25/2024 . | TRUIST BANK . o | [000022.3,490,313 |l 3,650,000 |........ 3,348,813 [oevviiiiiiiiiiiiins o L B1978 | [ 61,978 i 3,410,790 |.. ...79,522 |.... . 01/15/2027 . 3.B FE ....
..68389X-C0-6 | ORACLE CORPORATION .......cooevvveieiiiniiiininnns [ . 08/15/2024 . | GOLDMAN, SACHS & CO. ... |.eeeereerrrrnnnnnns |-......9,829,440 |...... 10,000,000 |........ 9,949,300 |........9,949,913 |.....oooeeeins IO ST IO FPU Y i T FOUU R RN 9,950,348 [..eevvvveiinnnnn founnne (120,908) . . 02/06/2053 . 2.B FE ....
..68622T-AB-7 | ORGANON FINANCE 1 LLC ...eevveeeeeeeeeeeeeeeeeeees [ . 09/26/2024 . | JPMORGAN CHASE & CO. ... |.eeeeveeeeennnnnnns |-..... 8,188,875 [ 8,700,000 |........ 8,809,819 |........7,437,149 |..... 1,342,309 [........ (9,881)[ccceeeeiiiieiss |00 1,332,428 |oeeieiiiiiiiiins [, 8,769,577 [coeeviiiieieens |oeenn (580, 702) ...405,003 |. 04/30/2031 . [4.A FE ....
Jane Street Execution
..691205-AG-3 | OWL ROCK TECHNOLOGY FINANCE CORP .... . |- 08/06/2024 . |Services, LLC ............ 490,000 433,336 |.... ..6,874 |. 01/15/2027 . [2.C FE ....
..694308-H1-2 |PACIFIC GAS & ELECTRIC UTILITIES 07/02/2024 . |HILLTOP SECURITIES INC . 510,000 ..488,366 |. ..494,829 9,818 |. 06/15/2025 . [2.B FE ....
..694308-KE-6 |PACIFIC GAS AND ELECTRIC COMPANY . 07/02/2024 . |HILLTOP SECURITIES INC ..547,109 |. .15,785 |. 06/08/2025 . 2.B FE ....
..695156-AR-0 | PACKAGING CORP OF AMERICA . 09/15/2024 . |MATURED .........ccvvnnnnnnn |ouee . 6,417,000 . 6,415,491 234,221 |. 09/15/2024 . [2.B FE ....
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. 70017W-AA=1 | PATA 2019-1A A1 CLO ..eeereeeiiiiieieiiieees | . 08/15/2024 .  SCHEDULED REDEMPTION ... 281,048 281,189 |...........281, e | K U S R LA . 05/17/2032 . |[1.A FE ...

..70137W-AG-3 | PARKLAND CORP Ao, . 09/05/2024 . [BARCLAYS ........cccuvveees R ....or... 510,000 ... 456,333 |.... . 10/01/2029 . |3.B FE ....
..70959U-AK-9 | PENSKE AUTOMOTIVE GROUP INC ......ooevveriiiiiis | e . 09/09/2024 . [Various ...........cccuueenn [RSRUUUURR FN 3,689,500 |........ 4,000,000 |........ 3,475,000 |.... . 06/15/2029 . |3.C FE ....
..T16973-AE-2 | PFIZER INVESTMENT ENTERPRISES PTE 08/16/2024 . | JPMORGAN CHASE & CO ..5,000,000 ..5,039,350 |. .5,039,218 . 05/19/2033 . |1.F FE ...

. 11/17/2082 . |1.F FE ....
. 02/12/2027 . |1.F FE ...

..718172-CX-5 | PHILIP MORRIS INTERNATIONAL INC ABS
..718172-DF-3 | PHILIP MORRIS INTERNATIONAL INC ABS ...

09/24/2024 . | DEUTSCHE BANK AG

. 08/14/2024 . [ BARCLAYS .
Jane Street Execution

.265,479
.4,973,620 |..

..718546-Ali-4 |PHILLIPS 66 .......ccevvveeeeiiiiiiineiiiiiiiieeens [ eeeeens . 08/06/2024 . [Services, LLC ....oooovvis [oeveeniiniiniinnis foeeees 1,185,710 |........ 1,340,000 |........ 1,130,679 | 1,131,084 i [ 15,847 o | TI5MAT L e 1,146,481 . 12/15/2030 . |2.A FE ....
..7T18B0K-AA-9 | PHINIA INC ..ooeeiiiiiiiiiiiiiieieeeiiieeecen [ eeeeees . 09/05/2024 . [INC. wevvveeiniiiiiiienniins [eeeeeniiiiieeeenn [ 4,412,875 |........ 4,300,000 |........ L | R P I [QR:155) ) UUURUIR R (1,865) [euvreeiaiiiins s 4,319,385 |.. ...122,550 |. 04/15/2029 . [3.A FE ....
L.T2132Y-AL-9 |PIPK 2020-6A AR2 CLO .......ooveeiiniiiiieeeeiiis | aeeees . 08/01/2024 . [MORGAN STANLEY .......coe feueeeeneiiiineens fennes 60,042,000 ... (3,372,586) |. ... (3,372,586) [c.cceeeiiiiiaes [ 49,986,949 |.. ... 10,055,061 |... 10,055,051 ,888,480 |. 05/18/2034 . |1.A FE ....
.. T24479-AP-5 |PITNEY BOWES INC ..oevvviiieiiiiiiiiiiiiiiiiaes [ eeeeens . 07/23/2024 . Market Axess .. 246,528 729 |... ....235,597 |.. . 10,931 . 03/15/2027 . |4.B FE ....

..72650R-BF-8 |PLAINS ALL AMERICAN PIPELINE LP .......ccccciis | aenennn . 08/01/2024 . [DEUTSCHE BANK AG R . (4,977) ... . 11/01/2024 . |2.B FE ....
BANK OF AMERICA/MERRILL
..72650R-BP-6 | PLAINS ALL AMERICAN PIPELINE LP .......cccccciis | aeeenns . 00/17/2024 . [LYNCH .oeeviiiiiiiiiiis [ [ 5,228,400 |........ 5,000,000 |........ 4,997,850 oo [ e ;I FCUUUUURRR IO B | [ 4,997,688 |......ooecniins onnns 230,712 |....... 230,712 |oureeennn. 64,125 |. 09/15/2034 . (2.B FE ....

ASSIGNMENT OF SECURITIES

10,211,969 10,278,239 |.. (66,271)

..73179P-AM-8 | POLYONE CORPORATION .....covieviiiiieiiiiiiieeees | aeeees . 09/20/2024 . [ .eeviiieiiiiiiieeiiiiiees e [ 2,700,000 |........ 2,700,000 |........ 2,700,000 [........2,700,000 [oeeeeeeeeeinnes Joeeeiiiieeeees [ e e s 2,700,000 |.. . 05/15/2025 . |3.C FE ....
..737446-AN-4 | POST HOLDINGS INC ...covevviiiieeiiiiiiieeiiies | s L 08/23/2024 . [ .eveiiiiiiiiiiiieiiiines e [ 504,779 |........... 624,000 |........... 659,100 |........... 618,355 |....... (17,369) |........ (3,613) |oeeeeiiiiiaees [ (20,982) |euvvveeeeeeins e 632,110 (33,794) |..vveeennn. 38,805 |. 01/15/2028 . (4.B FE ....
..69351U-BB-8 |PPL ELECTRIC UTILITIES CORPORATION ......ceeee | venenns . 00/11/72024 . [LYNCH ..oeeviiiiiiiiiins [ [ 2,070,040 |........ 2,000,000 |........ 1,959,540 |........ 1,959,909 |.......ooooins [ 40T | 40T |l 1,960,400 |.. 109,640 . 05/15/2053 . |1.E FE ...
..74456Q-CL-8 |PUBLIC SERVICE ELECTRIC AND GAS CO ....coouvvrn | weeens . 09/17/2024 . [WELLS FARGO .....evvvveees forverenniiiiinaens s 12,225,120 |....... 12,000,000 |....... 11,988,840 [....... 11,989,524 [......oociiiiis oo 862 [ i 662 [ s 11,990,186 |.. 234,934 . 03/15/2033 . |1.F FE ...
..48662L-AA-9 | RAD 2021-10A A CLO ....ooveviiiiiiiiiiiiiiiiiaens | eeeeens . 08/01/2024 . [INC. weevvveeniiniiieeniins foreeneiiii s 19,079,060 |....... 19,060,000 |....... 18,389,850 |....... 18,607,261 |...vvvvveeeiin [ 97,053 |viiiiieiiiin feeeeens 97,053 |oviiiiiaiiine foreees 18,704,313 |ooeeviiiiiieins [ 374,747 |....... 374,747 |........ 1,019,575 |. 04/24/2034 . |1.A FE ....
..75620T-AW-8 | RCTTE 2015-1A ARR CLO ....vvvvveeiiiiiiiieiiiiis | eeeeens . 08/01/2024 . [ INC. weevveeeniiiiiineniins [ s 25,621,760 |....... 25,600,000 |....... 25,484,800 |....... 25,486,510 |.ovvevieeiiin oo 22,998 | e 22,998 |coiiiiieiii [ 25,509,509 [..veeiiiiiiiins | 112,251 |....... 12,251 |........ 1,365,822 . 04/20/2034 . |1.A FE ....
..75888F-AG-0 |REG13 2018-2A B CLO ....ooveviiiiiiiiiiiiiiiieees | eeeeens . 07/08/2024 . N F 2,750,000 |........ 2,750,000 |........ 2,561,708 [........ 2,588,927 [..coooviiinnns |oeennenn 11,101 i e 15101 s s 2,600,027 |.. ...156,619 |. 07/15/2031 . [1.D FE ....
..75884E-AA-0 |REG18 2021-1A A1 CLO ...ooveriiiiiiiiiiiiiiieee | e . 08/05/2024 . [ JPMORGAN CHASE & CO. ... [eeeeeeeiiniieneens fenns 11,504,200 |...... 11,600,000 |....... 11,563,600 [.......11,864,023 [.......cccooonn | 9611 s 9611 [ 11,563,634 |.. ...637,259 |. 01/15/2034 . [1.A FE ...
..759509-AF-9 | RELIANCE STEEL & ALUMINUM CO ..ooooniiriiiiiiss | eeeens . 09/24/2024 . [Millennium Advisors .... [.... .. 475,222 490,000 452,197 |...........462,937 |.... 474,916 |.. ..7,078 |. 08/15/2025 . |2.A FE ....

..760759-AU-4 |REPUBLIC SERVICES INC .....ceoouvvieieieiiiiieees | aeeees . 08/15/2024 . [MATURED ..........ccceeeeees

SCOTIA CAPITAL (USA)

.. 342,000 ..346,023 |.... .342,000 |.. ..8,550 |. 08/15/2024 . |2.A FE ....

..760759-BC-3 |REPUBLIC SERVICES INC ...ccooiiueiieieiiiiiieeees [ aeeeens . 08/16/2024 . [ INC. ..ooveeiniiiiiieiiiis [ [ 10,183,540 |...... 10,000,000 |........ 9,948,900 |........ 9,951,596 |.evvvveeriiiin fereeeene 2,325 | oo 2,825 | e 9,953,921 [ooeeiiiiiiies s 229,619 |....... 229,619 |........... 441,667 |. 04/01/2034 . [2.A FE ....
Jane Street Execution
..76774L-AB-3 |RITCHIE BROS AUCTIONEERS INC ........cevveennnn. C..... . 07/23/2024 . [Services, LLC ..oooovviics [oeeeiiiiiiiieeiiis foeeeene 307,011 [.......... 300,000 |........... 305,874 |.eeeeeiiiiiieeins o s (7)o [ (7)o [ 305,757 [oeveeeeeiiiinn feeeeeins 1,254 |.......... 1,254 foooeennnee 7,256 |. 03/15/2028 . |3.B FE ....

BANK OF AMERICA/MERRILI

..77578J-AB-4 | ROLLS ROYCE CORP D..... . 09/24/2024 . [ LYNCH JURN USRI RN 9,875,000 |...... 10,000,000 |........ 9,375,625 |........9,571,469 |....cccoeeeiiss [ 170,175 i | 170,175 ol e 9,741,644 |.. ...343,368 |. 10/14/2025 . 2.C FE ....

..780153-BG-6 | ROYAL CARIBBEAN CRUISES LTD ....cevvvvvieeiiiins | eeeens . 09/27/2024 . [Various ..........cceevueees foereeiiinininennins foeees 3,165,613 |........ 3,122,000 |........ 3,043,950 |........3,066,475 |...coevveiiiiss [eeeeennnn 8,659 L |l 8,659 s | 3,075,134 |.. ...169,690 |. 04/01/2028 . [3.B FE ....
SAMUEL A. RAMIREZ &

..780153-BR-2 | ROYAL CARIBBEAN CRUISES LTD ....cevvvvveeiiiins | eeeeans . 07/29/2024 . [ COMPANY, INC. .... ..6,149,625 |........ 5,750,000 |........ 5,738,750 |........5,740,488 |.....ccooniiins fonnnennennn 887 | o 887 | [ 5,741,375 |.. ...554,036 |. 01/15/2029 . [3.A FE ....
ASSIGNMENT OF SECI

..780153-BT-8 |ROYAL CARIBBEAN CRUISES LTD .....cevvvvvvvvvvnnns [ereeenn . 09/27/2024 . | eveiiiiiiniiiiniiiiniiiiins e | 5,069,370 |........ 4,750,000 |........ 4,773,750 |........ 4,770,089 [oveveeeiiiinins s (3,268) |eeeiiviiiaenas [ (3,268) |.eeeiiiiiiannas [ 4,766,801 [.vveeeieiin [ (16,801) |....... (16,801) [ 732,620 . 01/15/2030 . |3.A FE ...
ASSIGNMENT OF SECURITIES

.. T4989H-AA-0 | RRAM 2020-12A AAR2 CLO ....oooveveereeeeeeeeeeeens oo L 07/15/2024 . | eveeeiiiiiniiniiiiiniiiiins e | 8,550,000 |........ 8,550,000 |........ 8,550,000 |........ L O P PR R 8,550,000 [oeeeeeiiiiinnns fonririneiiiiis Jeeeeiiiiieeeees e 451,747 (. 01/15/2036 . |1.A FE ....
ASSIGNMENT OF SECURITIES

..785592-AN-8 | SABINE PASS LIQUEFACTION LLC ....evvvveieeiiins | eeeenes . 09/03/2024 . | .eeevniiiiiiie I R 2,466,916 |........ 2,462,000 |........ 2,464,930 |........ 2,463,459 |...oooviiiiiiins fennnnnnnnn (928) [ o (924) | e 2,462,535 |.. . ...154,560 |. 03/01/2025 . [2.A FE ....

..808625-AA-5 | SCIENCE APPLICATIONS INTERNATIONAL .........c. |.eeeees . 09/17/2024 . [ GOLDMAN, SACHS & CO. ... |oeeeeeiiuiiiiieenis feeeees 5,576,081 |........ 5,710,000 |........ 5,844,613 |........5,438,775 |....... 324,561 |....... (16,850) |...cccurrrrnenes [ennnnn 808,211 | el 5,746,986 |.. (170,955) ...266,763 |. 04/01/2028 . [4.A FE ....

ASSIGNMENT OF SECURITIES
..817250-AJ-2 | SENSATA TECHNOLOGIES BV .....ccvveveeeeeiiieees | e L 07/15/2024 | .vviiieiiiiiieiiiiiies e o 2,874,460 |........ 2,846,000 |........ 2,932,300 |........ 2,842,704 |......... 49,032 |....... (13,890) ). foreee 35,142 |.oovveeeeeeenn oo 2,877,845

(31.845) |........... 140,719 ). 10/01/2025 . |3.B FE ....
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MIZUHO SECURITIES USA

..81883J-AA-8 | SHACK 2021-16A A CLO . 08/01/2024 . [ INC. R U RN 26,903,588 |....... 26,870,000 |....... 26,620,109 |.......26,626,407 |.... 57,204 | [elB7,204 [ 26,683,611 . 10/20/2034 . [1.A FE ...

..822582-CD-2 | SHELL INTERNATIONAL FINANCE BV ... D..... . 09/16/2024 . [DEUTSCHE BANK AG ...ocooe |oereriiiiininiiiis feeeens 4,640,150 |........ 5,000,000 |........ 4,551,800 |..eviieeeiiiiine [eeeeiiiiiieees feiieees 8,675 [ceeeeiiiciiins e 8,675 [ s 4,560,475 |.. . 11/07/2029 . |1.D FE ...
ASSIGNMENT OF SECURITIES

..82481L-AD-1 | SHIRE ACQUISITIONS INVESTMENTS IRE .......oooe [oeennnn RV V()72 RN K R 3,100,351 |........ 3,204,000 |........ 3,272,105 |........ 3,209,161 [oevvveriiiiiinnn oo (1,626) [oeeeeeiiiiiies s (1,626) [oeeeeeiciiiines s 3,207,535 . 09/23/2026 . |2.A FE ....
Jane Street Execution

..82967N-BJ-6 | SIRIUS XM RADIO INC ....oeveeeeiiiiiiieeeciiiins [ eeeeens . 09/24/2024 . [Services, LLC ...ooooviics [oeeeiiiiiiiiiiiiis feeeeee 508,804 |........... 540,000 |........... 507,384 |........... 499,415 |........ 16,436 |.......... 3,542 | e 19,978 [oeeeeeiiiiiiies | 519,393 . 07/15/2028 . |3.C FE ....
MIZUHO SECURITIES USA

..83002Y-AA-7 | SIX FLAGS ENTERTAINMENT CORP .........coevrrvcnn |eueeens . 08/08/2024 . [INC. ...ocovueeiiiiiiiias ...718,165 |.......... 700,000 |.......... 700,000 |.... ... 700,000 .. . 05/01/2032 . |3.A FE ....

..83004L-AN-5 | SIX10 2016-2RA ATR3 CLO ...oooovnvvveirneiiiiiins [ eeeeens . 08/06/2024 . [ JPMORGAN CHASE & CO. ... |[.... 15,632,180 |....... 15,640,000 |....... 15,632,024 |.... 15,631,964 |.. . 01/20/2034 . (1.A FE ....

Jane Street Execution
....... . 09/05/2024 . | Services, LLC .
....... . 07/22/2024 . | Various
BANK OF AMERICA/MERRILI
....... . 07/19/2024 . [LYNCH .....oovveeieiiis
....... . 07/26/2024 . [ SCHEDULED REDEMPTION ...
....... . 07/18/2024 . [ SCHEDULED REDEMPTION ...

. 10/29/2025 . |3.A FE ....
. 08/01/2029 . |3.C FE ....

.. 493,005
5,456,813

.. 78442P-GD-2 | SLM CORP .... 500,000 ....488,420 |..

..78454L-AX-8 | SM ENERGY CO

. 08/01/2032 . |3.C FE ....
. 01/26/2031 . |1.A FE ...
. 07/18/2031 . |[1.A FE ...

..78454L-AY-6 | SM ENERGY CO
..83608G-AN-6 | SNDPT 2013-1A AR CLO ...
..83607E-AA-0 | SNDPT 2014-1RA A ...

. 2,107,875
.. 542,528

..537,031 |....
1,019,667 |....

..83610J-AA-4 | SNDPT 2018-1A A .. 07/15/2024 . | SCHEDULED REDEMPTION . ..262,007 ..245,061 |. ..268,427 |. ..3,670 | .262,007 E . 04/15/2031 . |1.A FE ...
..84859B-AA-9 | SPIRIT IP CAYMAN LTD .. 08/07/2024 . |Various ... .15,718,688 11,474,309 |. 11,304,379 |.....4,719,801 .(188,967) |. 11,474,309 ... (2,077,009) ... (2,077,009) |.. . 09/20/2025 . |5.B FE ....
..852060-AT-9 | SPRINT CAPITAL CORPORATION 07/31/2024 . | GOLDMAN, SACHS & CO . 1,288,780 ..1,060,000 1,327,897 |. 1,212,171 .(8,39%) | .1,208,776 85,004 |. . 85,004 |.. . 03/15/2032 . |2.B FE ....
..85208N-AD-2 | SPRINT SPECTRUM CO LLC ABS 09/20/2024 . | SCHEDULED REDEMPTION ... .. 787,500 . 787,500 ..782,574 |. ..4,92 | 787,500 . 03/20/2025 . |1.F FE ...
..85208N-AE-0 | SPRINT SPECTRUM CO LLC ABS ... 09/20/2024 . | SCHEDULED REDEMPTION ... 210,000 . 210,000 ..1,004 |. 210,000 . 03/20/2028 . |1.F FE ...

. 02/15/2027 . |3.B FE ....
. 02/14/2032 . |2.A FE ....
. 02/15/2031 . |2.A FE ....
. . 02/15/2034 . |2.A FE ....
...131,498 |. 05/18/2034 . [1.E FE ....
8,614 |. 06/15/2025 . |2.B FE ....
. 10/31/2029 . |4.A FE ...

....... . 07/31/2024 . [WELLS FARGO ..............
....... . 08/15/2024 . [MORGAN STANLEY ..
....... . 07/18/2024 . [ BARCLAYS
....... . 08/23/2024 . | Various
....... . 08/16/2024 . [MORGAN STANLEY
....... . 07/23/2024 . [BARCLAYS ......covvuvnnens fene
....... . 07/18/2024 . [ CANTOR FITZGERALD ....... [....
ASSIGNMENT OF SECURITIES

..1,592,000
.. 4,985,000
565,000

1,662,099 |.... .1,588,679 |..
.4,332,621 |..
..eve.....563,236 |..
....... 24,872,660 |..

........ 3,281,834 |..

..853496-AC-1 | STANDARD INDUSTRIES INC (DELAWARE) ....
..855244-BC-2 | STARBUCKS CORPORATION .
..855244-BH-1 | STARBUCKS CORPORATION .
..855244-BJ-7 | STARBUCKS CORPORATION .
..857477-CC-5 | STATE STREET CORP
..858119-BL-3 | STEEL DYNAMICS INC
..86614J-AA-3 | SUMMIT MIDSTREAM HOLDINGS LLC ..

137,179
...5,318
153,640

..86614-AE-6 | SUMIT MIDSTREAM HOLDINGS LLC .....oveeriiinnns | eveens . 07/26/2024 . ..1,554,756 |........ 1,510,000 |........ 1,554,666 |.... - eeeeeeeeeee oo (2,836) | [ (2,836) e [ 1,551,830 |.. . 10/15/2026 . |4.A FE ...

..86765K-AA-7 | SUNOCO LP / SUNOCO FINANCE CORP ..........ccccen |eeeeenn . 08/14/2024 . [Various ... ..3,328,213 |........ 3,220,000 |........ 3,220,000 |........3,220,000 |..cccccureiinens fonvneniiiiiiis Joeeiiiiiinenns o e e 3,220,000 |.. . 09/15/2028 . [3.A FE ....
SUBC Nikko Securities

..86803U-AD-3 | SUNTORY HOLDINGS LTD .. . 08/01/2024 . [America, Inc ............. 12,996,464 |.... 12,999,078 |.. . 10/16/2024 . |2.A FE ...

12,908,610 |....... 13,000,000 |....... 12,978,680 |....
.. 425,142 . ..421,09 |

. 01/15/2032 . |2.C FE ....
. 10/25/2036 . |1.A FE ...
. 08/22/2025 . |2.C FE ....

..869641-AK-8 | SUZANO AUSTRIA GMBH ...
..83612L-AE-9 | SVHE 2006-WF1, M1 ABS
..87166F-AD-5 | SYNCHRONY BANK

..... |- 07/03/2024 . |BNP CAPITAL MARKETS
....... . 09/01/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/24/2024 . |Market Axess ............. |-...
Jane Street Execution

421,152

.. 521,304 ..498,311 ..502,892 |.... .510,281

..871829-AZ-0 | SYSCO CORP ....eevveeeeiiiiieeeeeiiiee e [ aeeees . 09/05/2024 . [Services, LLC ...oooovvics [oeneeeiiiiiiieeiis e 653,354 |.......... 660,000 |........... 636,946 |...........638,229 [ | 8,208 [ 8,208 [ e 646,437 . 10/01/2025 . |2.B FE ....
..874060-BK-1 | TAKEDA PHARMACEUTICAL CO LTD B [ . 07/09/2024 . [ BARCLAYS .. o |- ..9,995,300 |...... 10,000,000 |........ 9,972,400 |.... e fonnn30 e 30 L e 9,972,430 |.. . 07/05/2034 . [2.A Z .....
..875127-BK-7 | TAMPA ELECTRIC COMPANY .. 07/12/2024 . | MATURED ... . 2,000,000 ..2,000,000 1,999,240 |. .1,999,793 .2,000,000 . 07/12/2024 . |1.G FE ...
..87612E-BP-0 | TARGET CORPORATION . 08/14/2024 . | WELLS FARGO 5,013,450 ..5,000,000 ..4,992,700 |. . .4,992,719 . 09/15/2032 . |1.F FE ...
..871969-AC-5 | TCW 2022-1A A1 CLO . 08/01/2024 . | MORGAN STANLEY 10,060,050 .10,050,000 ..9,969,600 |. .9,970,919 .9,985,537 . 04/22/2033 . |1.A FE ...
..871620-AD-2 | TD SYNNEX CORP .... - |- 08/09/2024 . [MATURED ... . 5,000,000 ..5,000,000 ..4,997,578 |. . 4,999,284 |. .5,000,000 . 08/09/2024 . |2.C FE ....
..87927V-AZ-1 | TELECOM ITALIA CAP . . 07/01/2024 . [ EXCHANGE ..2,818,000 ..2,908,448 |. .2,907,724 . 09/30/2034 . |3.C FE ....
..87927V-BA-5 | TELECOM ITALIA CAPITAL SA . ..o |- 07/0172024 . | EXCHANGE .. .. 3,494,000 ..3,692,136 |. E .3,690,800 . 07/18/2036 . |3.C FE ....
..883556-C-0 | THERMO FISHER SCIENTIFIC INC ....eevveeeenniiiins | e . 07/18/2024 . [MORGAN STANLEY ........... |oeeeeiiiieeeeeis |-..... 6,083,220 [........ 6,000,000 |........ 6,000,000 |........6,000,000 |..cccemrereaaes formmeeiniiiis i e e e 6,000,000 |.. . 08/10/2030 . [1.G FE ...

..885160-AA-9 | THOR INDUSTRIES INC ....oeevieivvevreriiiiiiiiiens | eeeens . 08/15/2024 . [ GOLDMAN, SACHS & CO. ... |.oeevvivvvrreinsn foveen 1,120,905 |........ 1,242,000 |........ 1,241,688 |........ 1,107,789 |....... 133,974 oo e 0 133,997 | s 1,241,787 . 10/15/2029 . |4.A FE ....
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..87264A-DC-6 | T-MOBILE USA INC ..ooovveiviiiiiiiiiiiiiiiiiciieeees [ . 08/16/2024 . | WELLS FARGO .....coovvvees Joovevnieiiiinnenenns |ees 10,605,200 |...... 10,000,000 |........ 9,985,500 |........ 9,985,808 |......evvvvennnn forriiiiinnns (-7 S AR (-7 S R 9,986,485 |.....eevvvvennnn founnne 618,715 |....... 618,715 |........... 535,069 |. 01/15/2034 . |2.B FE ....
RAYMOND JAMES &

. 11/01/2029 . |2.C FE ....
. 03/15/2029 . |3.B FE ....
. 02/15/2032 . |3.B FE ....

..88947E-AU-4 | TOLL BROTHERS FINANCE CORP. .........cccccieenes |aeneenn . 07/02/2024 . [ASSOCIATES, INC. ..ocoeet |oeeeeeiiiiiieeieis feeeeene 479,804 |........... 520,000 |........... 447,522 |........... 454,878 |oooeeeiiiies | G746 oo o G746 |ooeeeiiiiees e 459,624
..89055F-AB-9 | TOPBUILD CORP ....cvvvviiieieiiiiiiiieeiiiieeeees [ eeeeeas . 09/11/2024 . [CANTOR FITZGERALD ....... . 7,983,606 ..8,573,000 ..8,564,030 |........7,768,09 798,642 |... .8,566,739 |..
..89055F-AC-7 | TOPBUILD CORP .....ceevriiiieeeiiiieeeeeiiiieeee [ aeeees . 09/05/2024 . [ JPMORGAN CHASE & CO. ... [.... 530,000 440,483 |...........443,319 [................ ...5,5% |... ....448,914 |.

..89115A-2J-0 | TORONTO-DOMINION BANK/THE ... A . 09/13/2024 . [MATURED ..........cceveeennn .... 880,000 .... 880,000 [.......... 880,000 |.... ... 880,000 [.. . 09/13/2024 . |1.E FE ....
..89157X-AD-3 | TOTALENERGIES CAPITAL SA .. . 09/04/2024 . [ GOLDMAN, SACHS & CO ..5,000,000 ..5,000,000 |. .5,000,000 . 09/10/2034 . |1.E FE ...
..89157X-AE-1 | TOTALENERGIES CAPITAL SA .. . 09/04/2024 . [MORGAN STANLEY .. . 7,078,750 ..7,000,000 ..7,000,000 |. .7,000,000 . 09/10/2054 . |1.E FE ....
..89236T-LY-9 | TOYOTA MOTOR CREDIT CORP 07/18/2024 . | SOCIETE GENERALE R . 5,044,100 ..5,000,000 ..4,993,950 |. . 4,994,572 . 03/19/2027 . |1.E FE ...
..892356-AA-4 | TRACTOR SUPPLY COMPANY . 07/23/2024 . |Market Axess B U 1,007,183 |........ 1,220,000 995,081 ....999,154 .. . 11/01/2030 . |2.B FE ....

Jane Street Execution
....... . 09/05/2024 . | Services, LLC .
....... . 09/05/2024 . [ JPMORGAN CHASE & CO. ... |[....
BANK OF AMERICA/MERRILL

..893647-BV-8 | TRANSDIGH INC ....ooveiiiiiiiieeiiiiieee e [ eeeeens . 09/05/2024 . [LYNCH ....oovveiiiiiiiiiies foeeeeiiiieeeceiis feeees 3,669,813 |........ 3,550,000 |........ 3,550,000 |.eviiiieeiiiiin feeereiiiiiieees o e e e s 3,550,000 [oeeeeeiiiiiines o 119,813 |....... 119,813
..89640A-AL-0 | TRNTS 2019-10A AR CLO .....oevvvivniiiinieniiiiins [ eeeens . 08/01/2024 . [ JPMORGAN CHASE & CO. ... |[.... 21,715,190 |....... 21,700,000 |....... 20,870,843 |.... 20,118,420 |.. ...1,69,770 |..... 1,5%,770

. 11/15/2027 . |4.C FE ....
. 12/15/2030 . |3.C FE ....

..893647-BL-0 | TRANSDIGM INC
..893647-BS-5 | TRANSDIGH INC

..... 250,000 |...........248,200 |....
..4,550,000 ..4,550,000 |....

. 03/01/2032 . |3.C FE ....
. 01/15/2035 . |1.A FE ...

..90353T-AG-5 |UBER TECHNOLOGIES INC ....cooiveiieieiiiiiieeees | aveeens . 09/05/2024 . Market Axess ............. ....929,872 |.......... 920,000 |........... 924,600 |.... ....923,758 |.. L.6,114 ) . 01/15/2028 . |2.B FE ....
BANK OF AMERICA/MERRILI
..90353T-AP-5 |UBER TECHNOLOGIES INC ... . 09/17/2024 . [ LYNCH . ..5,049,750 |........ 5,000,000 |........ 4,996,400 |.... e e T i e 7 e e 4,996,407 |.. ...53,343 . 09/15/2034 . 2.B FE .
..902613-AH-1 | UBS GROUP AG ......... . 09/04/2024 . [ SOCIETE GENERALE . 2,819,910 ..3,000,000 ..3,000,000 |. .3,000,000 .3,000,000 (180,090) | . 08/10/2027 . (1.G FE ....
..904764-BN-6 | UNILEVER CAPITAL CORP . 08/12/2024 . [MATURED ......... . 5,000,000 ..5,000,000 ..4,746,650 |. .4,928,638 25,000,000 [oeeveeeiiiiiins oo R . 08/12/2024 . |1.E FE ....
..904764-BV-8 | UNILEVER CAPITAL CORP ... . 08/16/2024 . [MORGAN STANLEY 10,022,100 10,000,000 ..9,902,200 |. .9,902,351 . 119,749 |. . 08/12/2034 . |1.E FE .
..907818-FU-7 | UNION PACIFIC CORPORATION ... 08/15/2024 . | MORGAN STANLEY .. . 4,418,900 ..5,000,000 ..4,419,850 |. .4,421,8% .(2,99) | . 05/20/2031 . |1.G FE .
..909320-AA-4 |UNITED AIRLINES 2014-2 CLASS A PAS . . 09/03/2024 . [ SCHEDULED REDEMPTION ... |...ccovcuvveeriiiis fereeeennnn 20,768 [ooeeeeennes 29,768 . 09/03/2026 . |1.F FE .
Jane Street Execution
..90932L-AG-2 |UNITED AIRLINES INC ...ccovvvviiiiiiiiiiiiiiiiins [ eeeeees . 07/02/2024 . [Services, LLC ............ 250,000 . 04/15/2026 . |3.A FE ....
..90932V-AA-3 |UNITED AIRLINES PASS THROUGH TRUST ............ |.eeeees . 07/15/2024 . [ SCHEDULED REDEMPTION ... |.... . eeeeeee. 156,000 ... . . 01/15/2026 . |2.A FE ....
..91324P-FJ-6 | UNITEDHEALTH GROUP INC ....oevvviiiiiiiiiiieeiins | aeeeees . 07/25/2024 . [ JPMORGAN CHASE & CO. ... |....ceeceveeeeeeenn |- 5,015,850 |........ 5,000,000 |........ 4,999,700 |..oocviiiiieiiiinn feeeeeniiiineens o i e e 4,999,700 |.. . 07/15/2034 . (1.F FE ....
..91324P-FL-1 | UNITEDHEALTH GROUP INC .....eevveiiiiiiiiiiceins | eeeens . 07/25/2024 . [ JPMORGAN CHASE & CO. ... |oeeervvceeeeeeniin e 4,017,320 ..o 4,000,000 |........ 3,992,040 |.eevvieiiiiiiiiies foeinieeeiiiie e e e e e 3,992,040 |.. . 07/15/2054 . |1.F FE ...
..91324P-FI-9 | UNITEDHEALTH GROUP INC ....oevvveiiiiiiiiiiceiens | aeeees . 07/24/2024 . [MORGAN STANLEY ........... R R R <1: Y L A 2,000,000 |........ 1,987,940 [ooveiiiiiiiiiinins o s e e e s 1,987,940 |.. . 07/15/2064 . [1.F FE ....
..90290M-AE-1 | US FOODS INC ..eeerieiiiiiieeiiiiiiieeeeeiiiieeees [ eeeeens . 08/08/2024 . [ GOLDMAN, SACHS & CO. ... |-eeeeeecveeeeeniien [-o...1,655,938 [...... 1,750,000 |........ 1,750,000 |........ 1,630,982 |....... 119,068 |.......ccooeees foommrenriiiies [ 119,068 [ | 1,750,000 |.. . 06/01/2030 . |3.C FE ....
..90290M-AG-6 | US FOODS INC ....cevivviirieriiiiiinieeiiiiiiieees [ aeeeees . 09/17/2024 . [ TRUIST BANK .....oooovenns [oeveviinninennennns [+o....3,909,894 (..., 3,755,000 |........ 3,755,000 |........3,785,000 |..eccccureinnnns fonvnerniiiiiies Joeeiiiiiinenns o e e 3,755,000 |.. . 09/15/2028 . [3.C FE ....
..90290M-AH-4 | US FOODS INC . 09/27/2024 . |Various ...... ..3,518,000 ..3,518,000 |. .3,518,000 |. .3,518,000 . 01/15/2032 . |3.C FE ....

....... 17,129,912 |.. . 362,588 |....... 352,588 |...........971,502

....... 148,738 |. .. 148,738 |...

..92331D-AW-8 | VENTR 2017-28AA A1R CLO ... . 08/07/2024 . [DEUTSCHE BANK AG ........ [.... 17,482,500 |....... 17,500,000 |....... 16,714,600 |....... 16,981,174 |.... . 10/20/2034 . |1.A FE ...
BANK OF AMERICA/MERRILL
..923260-AC-7 | VENTR 2021-42A A1A CLO .. . 08/05/2024 . [LYNCH ..... B I F 18,054,750 |...... 18,100,000 |[...... 17,660,170 |....... 15,506,397 |.... .. 642,057 |. 642,057 |..coviiiiiiii fereenn 15,545,209 |.ovvvieiieins [ 2,509,541 |..... 2,509,541 ...998,793 |. 04/15/2034 . [1.A FE ....

. 06/01/2028 . |3.B FE ....
. 02/01/2029 . |3.B FE ....
. 09/18/2026 . |2.B FE ....

07/24/2024 . | Various
09/25/2024 . |Various
....... . 09/05/2024 . [EXCHANGE .. .
Jane Street Execution

..92332Y-AA-9 | VENTURE GLOBAL LNG INC ..
..92332Y-AC-5 | VENTURE GLOBAL LNG INC
..92338C-AA-1 | VERALTO CORP

12,649,474 .12,189,000 .12,189,000 |.
. 5,412,000 ..4,800,000 ..4,848,000 |.
..... 19,097,772 |.......20,000,000 |.......19,996,800 |[....

12,189,000 |.
.4,846,945 |.
19,997,085 |....

12,189,000
E . 4,841,530
....... 19,007,772 |..

. 460,474 |.
.570,470 |.

570,470 |..

..92535U-AB-0 | VERTIV GROUP CORP .......ceeveieeeiiiiiiiececiiis | aeeees . 08/06/2024 . [Services, LLC ...ooooveis [oeeeeiiiiiiiiceiis [ 471,256 |.......... 500,000 |........... 451,950 |........... 455,069 [oveveeeeeiiiins e 4,834 i 4834 [ 459,908 |ooeeeeeiiiiiees feiiiees 11,382 |......... 11,32 |l 15,010 . 11/15/2028 .|3.C FE ....
ASSIGNMENT OF SECURITIES

..92556V-AB-2 | VIATRIS INC .. 09/06/2024 . | .. 16,351,364 .16,725,000 .16,742,663 |. 16,732, 141 .(3,430) | ..(3,430) 16,728,711 (377,347) |...... (377,347) |.. 202,373 |. 06/22/2025 . |2.C FE ....

..92564R-AA-3 | VICI PROPERTIES LP . . 09/23/2024 . [WELLS FARGO ... 14,426,316 |....... 14,525,000 |....... 14,825,313 |....... 14,594,493 |.... .. (55,114) |. (55,114) |... 14,530,379 |ovvveeeeeiin [ (113,063) |...... (113,063) ...501,3% |. 12/01/2026 . [2.C FE ....

BANK OF AMERICA/MERRILL

- |- 09/10/2024 . [LYNCH ...
. 09/24/2024 . [BARCLAYS ..

BANK OF AMERICA/MERRILL

..927804-GL-2 | VIRGINIA ELECTRIC AND PONER COMPAN ............ |....... . 07/22/2024 L [LYNCH .. e o 2,921,670 |........ 3,000,000 |........ 2,979,810 |........ 2,980,016 [....oeeeeveees oo 199 oo e, 199 oo oo 2,980,175 |.oeeeeeiiinees | (58,505) |....... (58,506) |........... 132,617 ). 04/01/2053 . |1.F FE ....

. 09/15/2029 .
. 08/15/2030 .

.2,250,000
....686,975 |..

61,875 |.
....820 |....

. 61,875 |.
... 820

..92648D-AA-4 | VICTRA HOLDINGS LLC ...
..92769X-AR-6 | VIRGIN MEDIA SECURED F

.. 2,311,875
..687,795

.. 2,250,000
.... 770,000

..2,250,000 |.
.... 686,070 |....




STATEMENT AS OF SEPTEMBER 30, 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

Gc'so4

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-
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..927804-GS-7 |VIRGINIA ELECTRIC AND POWER COMPAN ............ [.ceeeen . 09/19/2024 . | JPMORGAN CHASE & CO. ... |oeeeeeeeeiieeeiinnns |oeees 3,178,680 |........ 3,000,000 |........ 2,986,950 [.evvverenennnnnnnns foriiiiiiiiis o LT PO N B | o 2,986,968 [.....cccoeeiiees |oeeens 191,712 |....... 191,712 |ooeeeeees 17,575 |. 08/15/2054 . [1.F FE ....
Jane Street Execution

........ 1,489,311 . 02/15/2027 . |3.B FE ....
. 07/15/2024 . |2.C FE ....
. 02/28/2030 . |4.C FE ....
. 09/12/2033 . |1.G FE ....
. 03/22/2029 . |1.G FE ...

..92840V-AB-8 | VISTRA OPERATIONS COMPANY LLC .......cccvvieeees | aveens . 08/26/2024 . [Services, LLC ...ooooeeies [oeeeeniiiiiiieeiis [ 1,516,367 |........ 1,520,000 |........ 1,474,856 |........ 1,481,949 ...l
..92840V-AD-4 | VISTRA OPERATIONS COMPANY LLC . 07/15/2024 . [ MATURED 27,089,158 |....... 28,165,000 |....... 28,271,900 |.......28,178,475 |....
..98953G-AD-7 | VODAFONEZIGGO GROUP BV . 09/24/2024 . Market Axess ..987,878 ..1,070,000 ..968,960 |.

..928668-BX-9 | VOLKSWAGEN GROUP OF AMERICA FINANC . . 09/20/2024 . [TD SECURITIES .... PO
..928668-CG-5 | VOLKSWAGEN GROUP OF AMERICA FINANC ... . 09/23/2024 . [Various ..........cccuueens

4:993,133 ..

5,276,750 |........ 5,000,000 |........ 4,992,550 |.... R
....... 14,493,897 |..

14878956 ... 14,549,000 |...... 14.488.476 |....

4,992,719 |....

..928668-Cl-2 | VOLKSWAGEN GROUP OF AMERICA FINANC . ween |- 09/23/2024 . | JPMORGAN CHASE & CO E . 5,027,750 ..5,000,000 ..4,990,600 |. E .4,990,782 . 08/15/2029 . |1.G FE ....
..931427-AN-8 | WALGREENS BOOTS ALLIANCE INC ....cevviieeeeiis | e . 09/27/2024 . | JPMORGAN CHASE & CO. ... [.... .......4,113,699 |........ 4,106,000 |........ 4,106,000 [eeeeeeeiiiiiiiies e e e e e e 4,106,000 |.. . 08/15/2029 . |4.A FE ...
..254687-FX-9 | WALT DISNEY C0 ..evvvveeeiiiiiiieiiiiiiieeeeiins [ eeeeas . 09/18/2024 . [BARCLAYS ........cccvveeens N IO 4,580,550 |........ 5,000,000 |........ 4,489,300 |.... e foeen 8,285 L 8,255 L [ 4,497,555 |.. . 01/13/2031 . |1.G FE ....
..55903V-BD-4 | WARNERMEDIA HOLDINGS INC ......ccooeiuiiiieaanis | aeeens . 07/24/2024 . [ GOLDMAN, SACHS & CO. ... [eeeeeeeieiiieneen fennes 14,302,893 |....... 18,383,000 |....... 17,253,706 |.......17,255,436 [......occciiins | 19,220 [oeiiiiins [ 19,220 [ s 17,274,656 |.. . 03/15/2042 . |2.C FE ....
..94106B-AA-9 | WASTE CONNECTIONS INC ...oouvviiiieiiiiiiiiienias | eeeeens . 08/20/2024 . [MORGAN STANLEY .......covs [ormmemiinniinninnns forneens 4,569,261 |........ 4,991,000 |........ 4,354,797 |........ 4,452,925 |...oooiiiiiiiis [oenn 49,685 [ [elld9,685 s | 4,502,610 |.. ...136,975 |. 02/01/2030 . [2.A FE ....
..94106B-AG-6 | WASTE CONNECTIONS INC .....cevvviiieeiiiiiiieeee | e . 08/22/2024 . | Var ious JUUR IO R 15,271,700 |....... 15,000,000 |....... 14,825,200 |ooevvieieeeeins feeeiiiieeees o878 | BT | [ 14,831,991 ...373,611 |. 03/01/2034 . [2.A FE ....
SUSQUEHANNA  F INANCI AL
..94106L-BU-2 | WASTE MANAGEMENT INC .......ccoiumiimiiiiiiiiieees | eeees . 08/15/2024 . [ GROUP LLLP .. 8,990,640 |........ 9,000,000 |........ 8,984,340 |........8,985,446 |......ccooiins [l 813 | U813 |l 8,986,260 |.. ...417,406 |. 02/15/2033 . [1.G FE ....
..94106L-BV-0 | WASTE MANAGEMENT INC . 09/24/2024 . | Various ... 16,695,785 16,100,000 .15,989,554 |. 15,996,773 |. 16,009,800 . 685,985 |. . 02/15/2029 . |1.G FE ....
..94106L-BN-8 | WASTE MANAGEMENT INC . 08/23/2024 . |Various ... . 7,281,144 ..7,136,000 ..6,956,507 |. .3,695,511 .6,963,665 . 317,480 | . 02/15/2034 . |1.G FE ...

..94106L-BY-4 | WASTE MANAGEMENT INC . 07/25/2024 . | DEUTSCHE BANK AG . 6,038,820 ..6,000,000 ..5,963,580 |. E .5,963,861 74,959 |. . 07/03/2031 . |1.G FE ....
........ 4,350,000 |..

..941130-AD-8 | WATCO COMPANIES LLC ......eeveeeeeiiiiiiiieeiiis [ eeeeees . 08/27/2024 . | Various JUR FUUURRROORRROU RO 4,479,188 |........ 4,350,000 |........ 4,350,000 |.... . 08/01/2032 . |4.C FE ....

. Q441ON-AA-5 | WAYFAIR LLC ..evveeieiiiiiiiieciiiiiiccccciiiiees [ aeeeees . 09/25/2024 . [STIFEL CAPITAL MARKETS |.......ccccvveeiinn [-on...2,425,469 |........ 2,375,000 |........ 2,375,000 |.ooocniiiiieeiiinn [ o i e e 2,375,000 |.. . 10/31/2029 . (3.B FE ....

..94950J-AA-9 | WELF 2018-1A A CLO ..ooueeiiiiieiiiiieeecis [ eeeees . 07/17/2024 . [ SCHEDULED REDEMPTION ... |ooeeeioceiveeeeeiinn [ooen.. 1,482,560 |........ 1,482,560 |........ 1,468,905 |........1,470,817 [oooooiiiiiins | 11,744 [ | 1744 [ s 1,482,560 |.. . 07/17/2031 . |1.A FE ...

..958102-AM-7 | WESTERN DIGITAL CORPORATION ........covvvviuuvnes | aneeeen . 08/06/2024 . [BARCLAYS .......cccovvvvees fevereiiiiiennnnnns [eren.... 803,846 [.......... 820,000 |........... 797,089 |evvveieiiiiiiiens oo fenn 30438 o [ 30438 [ | 800,527 |..vvevvieinnnnns . 02/15/2026 . 3.B FE ....
Jane Street Execution

..960386-A0-3 | WESTINGHOUSE AIR BRAKE TECHNOLOGIE .........cc. [.eeees . 08/26/2024 . [Services, LLC ......ooooes feureiiiiiiinnnnnnns fernnn.... 599,545 [l 610,000 |........... 583,947 |........... 585,671 |.cvveeieiiiinn oo 10,719 [ s 10,719 [ovviiiiiiis e 596,390 [...evvvrrvinnns . 06/15/2025 . (2.B FE ....
BANK OF AMERICA/MERRILL

..960413-AT-9 | WESTLAKE CHEMICAL CORP .........ccovvrreriiinnns [ eeeeen . 08/06/2024 . [LYNCH ....oovvveiiiiiiiiins feeeeiiiiiiiiieeiis [ 1,027,047 |........ 1,050,000 |........ 1,004,919 |........... 482,818 |ccveiiiiiiiin e 5,538 [oooiiiiiiiinns fovieenns LJR:K 0 ORI R 1,015,850 |ooeeeeeeeeeenns | 11,197 . 08/15/2026 . 2.B FE ....
RBC DOMINION SECURITIES

..960413-AX-0 | WESTLAKE CHEMICAL CORP .........ccovvrreriiiunns [ eeeeen . 08/01/2024 . [ .eveeieeiiiie .. 798,600 .... 800,000 ... 787,750 |...........797,079 |.... .799,830 | . (1,230) |.... . 08/15/2024 . 2.B FE ....

..96350R-AA-2 | WIHITE CAP BUYER LLC ... cevennn |- 07/31/2024 . | WELLS FARGO .............. R . 1,650,330 ..1,667,000 ..1,683,670 |. 1,613,676 |. R .1,672,900 . (22,570) | . 10/15/2028 . |5.A FE ....

..97316U-AA-6 | WINDR 2021-4A A CLO ...oovvvieiieiiiiiiiieiiins [ eeeees . 08/01/2024 . [ JPMORGAN CHASE & CO. ... [eeeveiiiuiinnnnnn feunes 35,052,500 |....... 35,000,000 |....... 34,580,000 |.......34,587,783 |.....ccoevenees fonnnnn. 79,885 | [ 79,885 | [ 34,667,668 |.. . 01/20/2035 . [1.A FE ....

..96145D-AB-1 |WRKCO INC ...eoeriiiiiiiieiiiiiiee e [ eeeeens . 09/15/2024 . [MATURED ... . 5,563,000 ..5,563,000 ..5,650,268 |........5,580,382 |.... .5,563,000 |.. . 09/15/2024 . |2.B FE ....

..98421M-AB-2 | XEROX HOLDINGS CORP .........ccouvereeriiiininnens | aneeenn . 07/02/2024 . [BARCLAYS .. ..271,997 320,000 264,8% |...........273,8%0 |[.... ....218,034 |.. (6,037) |.... . 08/15/2028 . [4.A FE ....

ASSIGNVENT OF SECWRITIES |

..98888D-AN-2 | ZAIS 2020-15A A1R CLO ... P TS . 07/29/2024 . | evveniiiiiiie I R 6,500,000 |........ 6,500,000 |........ 6,326,500 |........6,337,946 |..coccciiinins oo 7,122 | 7122 |l 6,345,068 |.. . 154,032 |.... . 07/28/2032 . |1.A FE .

..98927U-AA-5 | ZEGONA FINANCE PLC D..... . 07/10/2024 . [ STIFEL CAPITAL MARKETS |.....cccovemeeeeis feueees 6,351,750 |........ 6,300,000 |........ 6,300,000 [oueeeeeeeiiiiiieins o e e e e s 6,300,000 .. .. 51,750 |.... . 07/15/2029 . 3.C FE .
JEFFERIES & COMPANY,

..98954U-AB-9 | ZIGGO BOND COMPANY BV . |D..... . 09/24/2024 . [INC. ..oooeenniiiiiiieniis ....579,89% |.......... 580,000 579,066 |.... . ....579,086 |.. ....810 |.... . 01/15/2027 . |4.C FE ....

..98978V-AV-5 | ZOETIS INC o [ . 08/16/2024 . [BNP CAPITAL MARKETS .... |.... .. |..... 10,556,800 |...... 10,000,000 |........9,984,100 |........ 9,985,483 |.... v | . . 817 ... oo feee.... 9,986,300 .. .. |....... 570,500 |.... . 11/16/2032 . |2.B FE ....

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,593,690,219 2,610,771,870 2,576,488,713 | 1,625,003,220 14,450,002 10,976,688 2,565,959,667 27,618,733 27,618,733 XXX XXX
BANK OF AMERICA/MERRILL

..00774Y-AA-7 | AERCAP HOLDINGS NV . 07/17/2024 . [LYNCH .....oeviiiiiiis R 20,306,495 |....... 20,337,000 |....... 20,062,000 |.......19,471,835 |....... 263,878 |.. 19,686,431 620,064 . 10/10/2079 . |2.C FE ....

214,506 |...

. 03/10/2055 . |3.A FE ....
. 12/31/2079 . |3.A FE ...
. 12/31/2079 . |2.C FE ....

.5,000,000
.846,063
16,200,000 |..

..00774\-BK-0 | AERCAP IRELAND CAPITAL DAC .. . 18,750 |..
..37045X-DB-9 | GENERAL MOTORS FINANCIAL CO INC

..38141G-B5-2 | GOLDMAN SACHS GROUP INC/THE

. 08/07/2024 . [ JPMORGAN CHASE & CO.
09/30/2024 . | JPMORGAN CHASE & CO R
....... . 09/23/2024 . |Various .......ccoeeeiiiinn |oee
ASSIGNMENT OF SECURITIES
..404280-AS-8 | HSBC HOLDINGS PLC . Dt L 09/17/2024 . [ eveeieeiiiil 795,000 .... 858,600 |.... ....795,000 [.. . 12/31/2049 .
..836720-AH-5 | SOUTH BOW CANADIAN INFRASTRUCTURE .. A..... . 08/14/2024 . [STIFEL CAPITAL MARKETS .. 1,725,000 .. 1,725,000 |.... .1,725,000 |[.. . 03/01/2055 .

.5,018,750 ..5,000,000 ..5,000,000 |.
..816,340 ..833,000 ..852,784 |.
16,334,860 |....... 16,200,000 |....... 16,200,000 |....

. 78,152

..769,268

w o
W o
mm
mm

1309999999. Subtotal - Bonds - Hybrid Securities 45,011,969 44,890,000 44,698,384 21,049,013 342,030 (63,548) 278,482 44,252,494 759,475 759,475 1,589,813 XXX XXX
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BANK OF AMERICA/MERRILL
..464287-24-2 | ISHARES IBOXX INV GR CORP BD ETF .............. [..ecoes . 08/02/2024 . |LYNCH ...ovvvviiiiniiiiininn Jeeeeeeeeens 0.000 |....... 2,759,737 oo foninne 2,625,700 |........ 2,766,500 |...... (140,801) |-eeveveeieeeeens fovvvviiiiiiieens [ (140,801) [cevvvvvvereennnn fernnnnns 2,625,700 [oooeiiiiiiiiiins foeeenn 134,037 |....... 134,037 |ooevveennns 69,506 |........ .eeee. 2.A e
BANK OF AMERICA/MERRILL
..464288-51-3 | ISHARES IBOXX USD HIGH YIELD CORPO ............ [....... . 08/06/2024 . CH ... . 3872519 | 3,862,498 ....vvvvviiiiiininns foriiiiis fo e e e e 3,862,498 |.. .. 10,021 210,021 | e 48
..464288-41-4 | ISHARES NATIONAL MUNI BOND ETF ................. [oeeens . 09/09/2024 . ....288, 418,675 | |l 246,373,405 |ooooeeiiiiiiiiins s e o [ e 246,373,405 |.. ...2,045,270 |..... 2,045,270 .. 970,101 |...
..464288-64-6 | ISHARES TRUST ISHARES 1-5 YEAR ... R R . 09/05/2024 . | GOLDMAN, SACHS & CO. ... |.............0.000 |...... 1,524,861 |... U 1,498,982 [.eeeenniiiiiiins v v o e foi s 1,498,982 |.. cee | 25,878 ... 25,878 .... 39,365 |...
..464288-63-8 | ISHARES TRUST ISHARES 5-10 YEA ..........ooees [.nnn . 09/05/2024 . | GOLDMAN, SACHS & CO. ... |............. 0.000 |....... 2,294,160 [...ccocoeiiiiiiiiins fonnnnn 2,232,242 |.oooeiiiiiiiiiiiiees e e eeviiiiiiiiiins foveciiiiiine fovviiiiiiiiiiins o 22,282 |oooeeeeeeeeeees e 61,918 |........ 61,918
1619999999. Subtotal - Bonds - SVO Identified Funds 258,869,952 256,592,827 256,592,827 2,277,125 2,277,125
..00076V-BJ-8 | ABG INTERMEDIATE HOLDINGS 2 LLC ....cevvvvvvenns [ oeenns . 09/30/2024 . | SCHEDULED REDEMPTION ... 2,369 |.. . 12/21/2028 . [4.A FE ....

..00162D-AB-1 | AL GCX HOLDINGS LLC TERM LOAN B ..
..01260H-AH-8 | ALBAUGH LLC TLB
..46124C-AP-2 | ALTERRA MOUNTAIN COMPANY TLBS ..
..20902C-AX-8 | ALTIUM PACKAGING LLC 2024 INCR TL ..
..02376C-BJ-3 | AMERICAN AIRLINES INC. TL
..00185N-AE-6 | AP GAMING | LLC TLB
..03835E-AH-7 | APPLOVIN CORP TLB ...
..04287K-AE-1 | ARSENAL AIC PARENT LLC
..04287K-AF-8 | Arsenal AIC Parent LLC TLB
..00262#-AA-7 | ASF CAPRI TL 06/2030 ..
..04621H-Ali-3 | ASSUREDPARTNERS INC TERM LOAN B ..
..05278H-AC-0 | AUTOKINITON US HOLDINGS INC 20 TL ..
..05554Y-AC-8 | BEP INTERMEDIATE HOLDCO LLC TL ...
..08511L-BB-3 | BERLIN PACKAGING L.L.C. TL B7 ....
..10801X-AH-0 | BRIGHTVIEN LANDSCAPES LLC TL ...
.. 11565H-AD-8 | BRONN BIDCO LTD TL B2
..12768E-AG-1 | CAESARS ENTERTAINMENT INC TLB .
..12510E-AC-1 | CCI BUYER INC TL
..12568Y-AD-6 | CHARLOTTE BUYER INC. INITIAL TLB ...
..16115E-AS-6 | CHART INDUSTRIES INC TL ....
..17288Y-AM-4 | CITADEL SECLRITIES LP TL .....
..18972F-AC-6 | CLYDESDALE ACQUISITION HOLDINGS TL .
..21870F-BA-6 | CORELOGIC INC FKA FIRST AMER TL
..BAS1KJ-DY-3 | COREWEAVE COMPUTE ACQ. DDTL ...
..23958C-AC-1 | DAYFORCE INC TL B
..24968C-AD-5 | DERBY BUYER LLC FIRST AMENDMENT TL .
..26483N-AV-2 | DUN & BRADSTREET CORPORATION TL
..27943U-AL-0 | EDELMAN FINANCIAL ENGINES CENTER T .
..BAS1DW-FY-0 | ELEMENT MATERIALS TECH DDTL

..20359B-AE-1 | ENSEMBLE RCM LLC TL B
..36270B-AC-6 | ENTAIN PLC TL

..20373U-AG-6 | ENVISION HEALTHCARE 3RD OUT TL ..
..20481P-AN-1 | ERESEARCHTECHNOLOGY INC TLB1
..31935H-AG-2 | FIRST BRANDS GROUP LLC 2022-11 TL ..
..33718F-AE-0 | FIRST STUDENT BIDCO INC 2022 TLB ........ccccuus | venennn . 07/01/2024 . [ SCHEDULED REDEMPTION ... . . . . 07/21/2028 . |4.A FE ...
..35039K-AD-8 | FOUNDATION BUILDING MATERIALS TL ... U . 09/30/2024 . [ SCHEDULED REDEMPTION ... [.... o | 1,875 ... e | v | . P R .1,875 |.. ... 13 | 01/24/2031 . |4.B FE ....
..356450-AA-3 | FREEDOM SCIENTIFIC 1STLN TL weeeeeeeeiiieeeeee | e . 09/27/2024 . [ SCHEDULED REDEMPTION ... |.....oecoveeeeeeenn oeeees 5,084,684 |........ 5,084,684 |........ 5,082,538 |........ 5,061,796 [..ooeeeeinnees Jonnnnes 22,888 |.....ccoovveeees | 22,888 |....ocooovieeees | 5,084,684 |.....ooooveeees fooieieeeieiis e [ 569,504 |. 09/30/2024 . |5.A 7 .....

....... . 09/09/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/30/2024 . | SCHEDULED REDEMPTION ... 2,950 |..
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ... |.... R . .. e | . JU R .2,471
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ... [.... o | e | K v | P R
....... . 07/22/2024 .  SCHEDULED REDEMPTION ... 11,111 |..
....... . 09/30/2024 . | SCHEDULED REDEMPTION ... .3,807 |..
. |- 09/30/2024 . [ SCHEDULED REDEMPTION ...
- |- 0872172024 . [EXCHANGE ..................
09/30/2024 . | SCHEDULED REDEMPTION ...
09/30/2024 . | SCHEDULED REDEMPTION ...
09/30/2024 . | SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/30/2024 .  SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ... [....
....... . 09/30/2024 . Various .......cceeeeeennnns fens
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 07/08/2024 . [ EXCHANGE ..
07/02/2024 . | EXCHANGE ..
09/30/2024 . | SCHEDULED REDEMPTION ...
08/01/2024 . | SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 07/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/27/2024 .  SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [EXCHANGE ..................

....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
. 09/30/2024 . | SCHEDULED REDEMPTION .

....... . 09/12/2024 . | Various .......ccceeeiiinnn |oee
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...
....... . 09/30/2024 . [ SCHEDULED REDEMPTION ...

. 05/17/2029 . |4.A FE ...
. 04/06/2029 . [3.B Z .....
. 05/31/2030 . |4.A FE ...
. 06/11/2031 . |4.B FE ....
. 04/20/2028 . |3.A FE ....
. 02/15/2029 . |4.B FE ....
. 08/16/2030 . |3.C FE ....
. 08/18/2030 . |3.C FE ....
. 08/18/2030 . |3.C FE ....
. 06/17/2030 . |1.G PL ....
. 02/14/2031 . |4.B FE ....
. 04/06/2028 . |4.B FE ....
. 04/04/2031 . |4.B FE ....
. 05/06/2031 . |4.B FE ....
. 04/20/2029 . |4.A FE ...
. 07/02/2029 . |4.B FE ....
. 02/06/2030 . |3.C FE ....
. 12/17/2027 . |4.C FE ....
. 02/11/2028 . |4.B FE ....
. 03/15/2030 . |3.C FE ....
. 07/29/2030 . |2.C FE ....
. 04/13/2029 . |4.B FE ....
. 06/02/2028 . |4.C FE ....
. 07/30/2028 . [4.B Z .....
. 02/26/2031 . [3.C Z .....
. 11/01/2030 . |4.B FE ....
. 01/18/2029 . |4.A FE ...
. 04/07/2028 . |4.B FE ....
. 07/06/2029 . |4.A FE ...

. 12/31/2029 . |4.B FE ....
. 10/31/2029 . |3.A FE ...

. 03/31/2027 . (6. FE .....
. 02/04/2027 . |4.C FE ....
. 03/30/2027 . |4.A FE ....

4,854 |..

326,922 |....
..993,578 |
. 2,061

.. 694

. ..694 |..
. 1,200,000

.1,200,000 |..




JRACIE

STATEMENT AS OF SEPTEMBER 30, 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
..35645@-AE-5 |FREEDOM SCIENTIFIC 2018 TL ....cooeveeeeenneennns [ oeennn . 09/27/2024 . | SCHEDULED REDEMPTION ... . 1,136,146 |........ 1,136,146 |........ 1,135,186 |........ 1,131,082 |ocovvviiiiinnns forrinnnnns 5114 | ,136,146 |.. ...127,278 |. 09/30/2024 . [5.A Z .....
.. 35645@-AC-9 | FREEDOM SCIENTIFIC INCR TL ...evvvvvvvnnnnnnnnnnn [ereennn . 09/27/2024 . | SCHEDULED REDEMPTION ... |.... ..1,528,044 |........ 1,628,044 |........ 1,627,384 |........1,521,166 |........ccoeeees |eenennns 6,878 |. ,528,044 |.. .. 171,174 . 09/30/2024 .
..36154H-AB-6 |GBT US 111 LLC TLB ...evvvvvvvvrveirnnnniininiinnns [ eeeeenn . 08/14/2024 . | MORGAN STANLEY ........... .. 125,313 ..125,000 ..124,688 |.... I & . 07/18/2031 .
..001690-AG-4 | GLOBAL MEDICAL RESPONSE INC 20 TL ....ceeeeeees [eennnn . 09/30/2024 . | SCHEDULED REDEMPTION ... |oeeeeeeeeiiieiiinns Joeeeeeennnd 6,727 |... ....6,727 |... ....6,683 |.... .. .75 ). . 10/31/2028 .
..92043E-AB-2 | GTCR W MERGER SUB LLC TLB .....cevvvvvviiiiiennns [eeeenn . 08/01/2024 . |Various .........ccceunnnee e | 1,005,447 L 1,000,000 |........ 1,990,000 |ooveveeiiiiiiiiiies foeiiiiiiiiiiieen foeeee (984,551) |. . 01/31/2031 .
..40227U-AC-0 | GULF FINANCE LLC TL .ooeeeeeeeeeeeeeeeeees [ . 08/14/2024 . | SCHEDULED REDEMPTION ... |.....ccoevveennnnnns oo 1,968,650 | 1,968,650 |........ 1,814,004 |.... . 08/25/2026 .
..40273U-AE-9 |Gulfside Supply INC TLB ...oovvrvviiiiiiiiiiienins [eennn . 08/13/2024 . | WELLS FARGO .............. .... 500,000 498,750 |.... . . 05/29/2031 .
..42328D-AJ-7 |HELIOS SOFTWARE HOLDINGS INC TL 09/30/2024 . | SCHEDULED REDEMPTION ... ..127,199 ..123,932 |. 127,199 . 07/18/2030 .
..L4780E-AC-8 |HERENS HOLDCO SARL TLB D..... . 09/30/2024 . | SCHEDULED REDEMPTION ... R I3 I . 07/03/2028 .
..G4712J-AY-8 |HIG FINANCE 2 LIMITED 2024 REF TL .. D..... . 09/30/2024 . | SCHEDULED REDEMPTION ... 3,444 .. . 04/18/2030 .
..43110H-AD-1 |HIGHLINE AFTERMARKET ACQ LLC TL 09/30/2024 . | SCHEDULED REDEMPTION . ....625 . 11/09/2027 .
.. 44332E-AX-4 |HUB INTERNATIONAL LTD TL B 07/31/2024 . |Various ... 880,603 . 06/20/2030 .
.. 44332E-AY-2 |HUB INTERNATIONAL LTD TLB .... 09/30/2024 . | SCHEDULED REDEMPTION . .2,189 . 06/20/2030 .
..CBBS6U-AE-8 | HUSKY INJECTION MOLDING SYSTEM TLB . . 09/27/2024 . | SCHEDULED REDEMPTION ... ....813 . 02/01/2029 .
..G4712J-AT-9 | HYPERION REFINANCE SARL TL ... . 08/02/2024 . | EXCHANGE .. . 1,344,584 ,346,953 . 04/18/2030 .
..L5000D-AE-7 | ICON PUBLIC LTD CO REPRICED L . . 09/30/2024 . | SCHEDULED R .1,882 . 07/03/2028 .
..L5000D-AF-4 | ICON PUBLIC LTD CO. REPRICED US TL . . 09/30/2024 . | SCHEDULED REDEMPTION ... .469 . 07/03/2028 .
.. 45323K-AE-0 | IMPRIVATA INC. TL ..evvvrriiiiiiiiiiieiieieciiennens [ oo . 09/30/2024 . | SCHEDULED REDEMPTION ... .2,586 |.. . 12/01/2027 .
..77669L-AG-8 | INDICOR LLC TERM LOAN (USD) TL ...coovvveeeeeens [ orennn . 09/30/2024 . | SCHEDULED REDEMPTION ... .3,731 .. . 11/22/2029 .
..45780Y-AY-2 | INSTALLED BUILDING PRODUCTS INC TL .....ccovees [ennnn . 09/30/2024 . | SCHEDULED REDEMPTION ... .1,90 |.. . 03/28/2031 .
..46284N-AV-1 | IRON MOUNTAIN INFORMATION MANAGE ........ccccee [eeenn . 09/30/2024 . | SCHEDULED REDEMPTION ... .1,256 |.. . 01/31/2031 .
..47102D-AN-9 | JANUS INTERNATIONAL GROUP LLC TL . 09/30/2024 . | SCHEDULED REDEMPTION ... |. . 3,598 . 08/03/2030 .
..G5080A-AJ-1 | JAZZ PHARMACEUTICALS INC TLB ... . 09/30/2024 . | SCHEDULED REDEMPTION ... . 2,83 . 05/05/2028 .
..G5080A-AH-5 | JAZZ PHARMACEUTICALS PLC TL ... 07/19/2024 . [EXCHANGE ..........cevnnnne .992,613 . 05/05/2028 .
..50179J-AH-1 |LBM ACQUISITION LLC AMENDMENT TL ......oevvvvns [oreennn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 06/06/2031 .
..50179J-AB-4 | LBM ACQUISITION LLC TL B ..evvvvvvieeiiieiiieiinns [ eeeens . 09/30/2024 . | Various ........ccceennnnns . 12/17/2027 .
..00165H-AJ-2 | LEARFIELD COMMUNICATIONS LLC 23 TL ...eevvvunnn [eeeennn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 06/30/2028 .
..50220K-AC-8 |LS GROUP OPCO ACQUISITION LLC TLB .........cees [rnnnn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 04/23/2031 .
..50217U-AS-6 |LTI HOLDINGS (BOYD) TL ...evvvvvvvvvvvnvnnnnnnnnns [ereeenn . 07/31/2024 . | SCHEDULED REDEMPTION ... . 09/06/2025 .
..57777Y-AD-8 |MAVIS TIRE EXPRESS SERVICES TOP TL .... . 08/30/2024 . | Various ........cceeeuunnnns . 05/04/2028 .
..57777Y-AE-6 | MAVIS TIRE EXPRESS SERVICES TOP TL .... . |- 09/30/2024 . | SCHEDULED REDEMPTION ... . 05/04/2028 .
..58503U-AE-3 | MEDLINE BORROWER LP TERM LOAN .. . |- 09/30/2024 . | SCHEDULED REDEMPTION ... . 10/23/2028 .
.. 45567Y-AN-5 |MH SUB | LLC TL ....evvvvvnnnnnns 09/30/2024 . | SCHEDULED REDEMPTION . . 05/03/2028 .
..59921P-AB-2 | MILEAGE PLUS HOLDINGS LLC TLB . 07/02/2024 . |Various ... . 06/21/2027 .
..55316X-AD-2 |MIP V WASTE LLC TLB ........... 09/30/2024 . | SCHEDULED REDEMPTION . . 12/08/2028 .
..606620-A-2 | MITCHELL INTERNATIONAL INC TL ...ovvvvvvnunnnnnn [orneenn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 10/19/2029 .
..609350-AR-7 | MONEYGRAM INTERNATIONAL INC TL .eevvvvvvivinnns [eeeenn . 09/30/2024 . | WELLS FARGO .. . 06/01/2030 .
..55328H-AK-7 | MPH ACQUISITION HOLDINGS LLC ....ccvnnnnnnnnnnn oo . 08/30/2024 . | Various .605,366 |.. . 09/01/2028 .
..63689E-AR-6 | NATIONAL MENTOR HOLDING INC TL ...ccoevveeenenns [ oeennn . 09/30/2024 . | SCHEDULED REDEMPTION ... .4,938 |.. . 03/02/2028 .
..N8232N-AJ-6 | NOURYON FINANCE B.V. TLB .. . 09/30/2024 . | SCHEDULED REDEMPTION ... . 2,487 . 04/03/2028 .
..68277F-AE-9 | ONEDIGITAL BORROWER LLC . 07/02/2024 . | SCHEDULED REDEMPTION ... ,459,148 . 11/16/2027 .
..68277F-AM-1 | ONEDIGITAL BORROWER LLC TL1 . 09/30/2024 . | SCHEDULED REDEMPTION ... . 1,500 . 06/12/2031 .
..68764J-AH-4 | ORYX MIDSTREAM SERVICES PERMIAN TL ....ccooenn [erennn . 09/30/2024 . | SCHEDULED REDEMPTION ... .2,4% |.. . 10/05/2028 .
..00775K-AJ-7 | OSAIC HOLDINGS INC TL .oeeeeeeeeeeeeeeeeeeeeeeeees [ . 09/30/2024 . | SCHEDULED REDEMPTION ... .1,686 |.. . 08/17/2028 .
..70468B-AC-7 |PELICAN PRODUCTS INC .......evvvvmmmmmmmnnnnnnnnnnn [ereeenn . 09/30/2024 . | SCHEDULED REDEMPTION ... .1,705 |.. . 12/29/2028 .
..71360H-AB-3 | PERATON CORP TLB .........eevvvmmmmmmmmmnnnnnnnnnnnn [eeeeen . 09/30/2024 . | SCHEDULED REDEMPTION ... . 02/01/2028 .
..69338C-AH-4 | PG&E CORPORATION TERM LOAN .....ceevvvvvvviiennns [eeeennn . 09/13/2024 . |Various ...........c........ . 487,610 |.... . 06/23/2027 .




8¢'S03

STATEMENT AS OF SEPTEMBER 30, 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
..719138-AJ-1 | PHOENIX GUARANTOR INC. TL ...eevvvvvvvvvnnnnnnnnns [ eeeenn . 09/30/2024 . | SCHEDULED REDEMPTION ... .2,500 |.. . 02/21/2031 . [4.A FE ....
..72041D-AK-8 | PLUTO ACQUISITION | INC TL B .evvvvvvvvvviiennnns [ eeennn . 09/30/2024 . | SCHEDULED REDEMPTION ... ....625 |.. . 09/20/2028 . [5.C FE ....
..73813H-AD-8 |POTTERS INDUSTRIES LLC TL .evvvvvvvvnnennnnnnnnns [ eeeenn . 09/30/2024 . | SCHEDULED REDEMPTION ... ....485 |.. . 12/14/2027 . [4.B FE ....
..74063*-AE-9 | PREMIER IMAGING LLC CLOSING TL .......evvvvuuunn [ereennn . 09/30/2024 . | CANCELLED TRADE ......... .(18,230) |.. . 01/02/2025 .
.. 74167N-AD-5 | PRIMARY PRODUCTS FINANCE LLC TL ...eevvvvvvnnnnn [ereenn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 04/01/2029 .
.. 74339D-AK-4 | PROJECT ALPHA INTERMEDIATE TL ....ovvvvvvvvvnnnn [oreenn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 10/28/2030 .
.. 74345H-AG-6 | PROOFPOINT INC 2024 REFINANCIN ........coooeeees [ oeinnn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 08/31/2028 .
.. T4773K-AD-7 | QUARTZ ACQUIRECO LLC TL ooeeeeeeeeeiieeeiieeeeens e . 08/13/2024 . | Various ........ccceeunnnns . 06/28/2030 .
..75041E-AJ-1 |RADIOLOGY PARTNERS INC. TL B ..eevvvvvvvviiieinns [ eeeenn . 09/30/2024 . |Various .........cceeunnnnee . 01/31/2029 .
..89778P-AH-0 | REALTRUCK GROUP INC NON-FUNGIB 09/30/2024 . | SCHEDULED REDEMPTION . . 2,500 .2,448 | . 01/31/2028 .
..78350U-AE-5 |RYAN SPECIALTY GROUP LLC TL ... 09/13/2024 . |Various ... ..990,986 ..995,965 |. (1,000) |. . 09/01/2027 .
..82981M-AC-6 | SITEL WORLDWIDE CORPORATION TLB . 09/30/2024 . | SCHEDULED R . . . .64 | . 08/28/2028 .
..84748E-AF-7 | SPECIALTY BUILDING PRODUCTS TLB ......ccceeeen [ereennn . 09/30/2024 . | SCHEDULED REDEMPTION ... 133 . 10/15/2028 .
..78466Y-AN-8 | SRS DISTRIBUTION 2021 REFI TL ......oceeeeennnns [oeennn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 06/02/2028 .
.. 74530D-AH-8 | STUBHUB HOLDINGS INC EXTENDED TLB 09/30/2024 . |Various . 03/12/2030 .
..86875T-AB-3 | SURF HOLDINGS S.A R.L. AKA SOPHOS D..... . 09/30/2024 . | SCHEDULED REDEMPTION ... . 03/05/2027 .
..86880N-BB-8 | SURGERY CENTER HOLDINGS INC TLB ........eevuuunn [ereeenn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 12/19/2030 .
..88023H-AH-3 | TEMPO ACQUISITION LLC 6TH INCR TL ...evvvvvnnnn [oreenns . 09/30/2024 . | SCHEDULED REDEMPTION ... . 08/31/2028 .
..88675U-AB-8 | TIGER ACQUISITION LLC ITL oooeeereeeeeeeeeeeeeees s . 09/30/2024 . | SCHEDULED REDEMPTION ... . 06/01/2028 .
..D9000B-AG-7 | TK ELEVATOR TOPCO GMBH TLB .. . 09/30/2024 . | SCHEDULED REDEMPTION ... . 04/30/2030 .
..89787R-AH-5 | TRUGREEN LIMITED PARTNERSHIP TL .......cooeeeees [ oennnn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 10/29/2027 .
..90351J-AH-7 |UBER TECHNOLOGIES INC. 2023 REF TL ........ccee [reennn . 09/09/2024 . | SCHEDULED REDEMPTION ... . 03/03/2030 .
..89841E-AB-1 JUKG INC. TL B ..evvnnniinis [ eeeenn . 09/30/2024 . | SCHEDULED REDEMPTION ... |.... . 01/30/2031 .
..90932R-AM-6 |UNITED AIRLINES INC TL B ..oeeveeeeeeeeeeeeeeeeees [ . 09/30/2024 . | SCHEDULED REDEMPTION ... . 02/15/2031 .
..90290H-AP-7 | USIC HOLDINGS INC ...cevvvvvvviiiiiiiiiiiiiiiiieeees [ . 09/20/2024 . | SCHEDULED REDEMPTION ... . 05/12/2028 .
..92637E-AE-8 | VERTIV GROUP CORPORATION TLB .........ccoeeeeeees [eeennn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 03/02/2027 .
..58506P-AF-8 | VIANT MEDICAL HOLDINGS ITL ...coovvvvrerennnnnnns [ oeennn . 09/30/2024 . | SCHEDULED REDEMPTION ... . 07/02/2025 .
..92043H-AB-5 |W. R. GRACE HOLDINGS LLC TLB .....ccoovviiiiiies [ereenn . 09/30/2024 . |Various ... . .. . 09/22/2028 .
..93369P-AK-0 | WAND NEWCO 3 INC TL ............ 07/30/2024 . [EXCHANGE .. 997,623 ..1,000,000 997,500 52 |. . .997,552 .n . 01/30/2031 .
..93369P-AL-8 | WAND NEWCO 3 INC TRANCHE B1 TL ... 09/30/2024 . | SCHEDULED REDEMPTION ... .2,500 . 2,500 2,404 .6 | ..6 . 2,500 . 01/30/2031 .
..63939-AL-7 | WAYSTAR TECHNOLOGIES INC INIT TL 09/30/2024 . | SCHEDULED REDEMPTION ... 56,275 56,275 56,314 . (39) (39) 56,275 . 10/22/2029 .
..63939W-AK-9 | WAYSTAR TECHNOLOGIES INC TL ... .......|. 09/30/2024 . | EXCHANGE .. .. 585,656 ..585,253 ..585,679 |. . (24)]. .. (24) .586,655 . . . 10/22/2029 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 28,920,188 29,103,440 29,775,984 20,875,694 45,822 (673,815) (627,993) 29,035,413 (115,225) (115,225) 1,566,675 XXX
2509999997. Total - Bonds - Part 4 9,805,480,814 9,480,689, 721 9,664,232,374 | 3,826,087,222 14,697,054 3,000,978 17,698,032 9,662,551,469 143,893,368 | 143,893,368 204,107,224 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 9,805,480,814 9,480,689,721 9,664,232,374 | 3,826,087,222 14,697,054 3,000,978 17,698,032 9,662,551,469 143,893,368 | 143,893,368 204,107,224 XXX
4509999997. Total - Preferred Stocks - Part 4
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
..88579Y=10-1 | 3M COMPANY .....evvvemirmnniiiiniiinininiiiiiiiiiiinnn [ eeeeens . 08/01/2024 . | MORGAN STANLEY .. PO O 768.000 |.. ... (4,686)|...
..002824-10-0 | ABBOTT LABS ...oooeeeeiiieiiiiiiieieieeeeeeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. R O 2,473.000 |.. .. (32,916) |...
..00287Y=10-9 |ABBVIE INC ...ccovvvieiiieiieieeeeeeeeeeeeeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. J 2,840.000 |..
..G1151C-10-1 JACCENTURE PLC ....oooeveriiiiiiiii [ . 08/01/2024 . | MORGAN STANLEY ..
..00724F-10-1 JADOBE INC ..ooovveeiieiiiiiiiiiiiiiiieceicececeeeeeee [ . 08/01/2024 . | MORGAN STANLEY ..
..007903-10-7 | ADVANCED MICRO DEVICES INC 08/01/2024 . [MORGAN STANLEY K
..00130H-10-5 | AES CORP ... . 08/01/2024 . | MORGAN STANLEY .. J 1,390.000 |.. .. (10,689) ...
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....... . 08/01/2024 . [MORGAN STANLEY ..
U [P . 08/01/2024 . [MORGAN STANLEY ..
I OO . 08/01/2024 . [MORGAN STANLEY ..
o[ -eeeeer |- 0870172024 . [MORGAN STANLEY ..
B..... . 08/02/2024 . [MORGAN STANLEY ..
....... . 08/01/2024 . [MORGAN STANLEY ..
....... . 08/01/2024 . [MORGAN STANLEY ..
....... . 08/01/2024 . [MORGAN STANLEY ..
....... . 08/01/2024 . [MORGAN STANLEY ..
08/01/2024 . | MORGAN STANLEY
08/01/2024 . | MORGAN STANLEY
08/01/2024 . | MORGAN STANLEY
....... . 08/01/2024 . [MORGAN STANLEY ..

..001055-10-2 | AFLAC INC. ....evveieiennnes
..00846U-10-1 | AGILENT TECHNOLOGIES INC ..
..009158-10-6 | AIR PRODUCTS & CHEM ...
..009066-10-1 | AIRBNB INC CLASS A ...
..860107-02-6 | AISIN CORP
..00971T-10-1 | AKAMAI TECHNOLOGIES ...
..012653-10-1 | ALBEMARLE CORP
..015271-10-9 | ALEXANDRIA REAL ESTATE ..
..016255-10-1 | ALIGN TECHNOLOGY INC ..
..G0176J-10-9 | ALLEGION PLC .........
..02005N-10-0 | ALLY FINANCIAL INC ....
..020430-10-7 | ALNYLAM PHARMACEUTICALS INC .
..02079K-30-5 | ALPHABET INC CLASS A

[ T 1,290.000 |..
744.000 |..
... 388.000 |[..
... 717.000 |..
... 100.000 |..
... 386.000 ..
....379.000 |..
...389.000 [..

....... (39,177)).. .. (39,177) |...
.. (20,244) ...
.. (17,071) |...

.. (23,428) |...

..67,248 |.. .. 63,871

1,290 |...
.. 23,087 |....

. (3,051)
. (9,613)
01,812,046 |...... (646,534) |..

,624,859

[ 8,238.007 |.. 685,586 |....

..02079K-10-7 | ALPHABET INC CLASS C ...evvvvveeeiiiiiiiieiiiiins | eeeeens . 08/01/2024 . [MORGAN STANLEY .. . . 1,420,605 1,160,278 |...... (475,609) |..
..022098-10-3 | ALTRIA GROUP INC. ....eoveeeeiiiiiieiiiiiiiieeeees | e . 08/01/2024 . [MORGAN STANLEY .. JUU IO 2,606.000 |......... 130,335 104,627 |............72,8%4 |........ (4,662) |..
..023135-10-6 | AMAZON COM INC . U . 08/01/2024 . [MORGAN STANLEY .. U R 15,007.000 |[...... 2,778,752 .2,207,384 |...... (987,032) |..
..G0250X-10-7 | AMCOR PLC -|D..... . 08/01/2024 . [MORGAN STANLEY .. [ T 2,193.000 |.. 28,016 [ [0 20,088 [l 21,140 (1,083)

..023608-10-2 | AMEREN CORP ......evvveeeiiiiiiieeiiiiiiceeeeiins [ eeeeens . 08/01/2024 . [MORGAN STANLEY .. PO R 501.000 |.......... 40,708 |.occcouvrireniiiiinn oo 35,145 | ..
..025537-10-1 | AMERICAN ELEC PIR INC ... RO R . 08/01/2024 . [MORGAN STANLEY .. JUU IO 1,044.000 |......... 105,686 |.....cocoeeeneenns [ennene.... 54,852 |............84,794 |....... (29,942) |..
..025816-10-9 | AMERICAN EXPRESS CO [ OO . 08/01/2024 . [MORGAN STANLEY .. [ 1,189.000 |......... 295,666 |......cccoeriiiiinn |oeennnnnnn 62,606 |........... 222,747 |...... (160, 142) |..
..026874-78-4 | AMERICAN INTL GROUP INC . 08/01/2024 . | MORGAN STANLEY .1,794.000 (36,364)

09/03/2024 . |Various ...
08/01/2024 . | MORGAN STANLEY
. |- 09/03/2024 . |Various ...
weeennn |- 08/01/2024 . | MORGAN STANLEY
....... . 08/01/2024 . [MORGAN STANLEY ..

..03027X-10-0 | AMERICAN TOWER CORP ...
..030420-10-3 | AMERICAN WATER WORKS CO INC .
..03064D-10-8 | AMERICOLD REALTY TRUST ..
..03076C-10-6 | AMERIPRISE FINL INC ...

.4,180.000 (43,870)

. (3,036)

..101,239 (68,217)

...220.000 |..

..03073E-10-5 | AMERISOURCEBERGEN CORP .. . W B3TT9 [ 26,237 [l 45,184 (18,946) |..

..031100-10-0 | AMETEK INC ..evveeieiiiiiiieceiiieeeeiiee [ e . 08/01/2024 . [MORGAN STANLEY .. ...196.000 |.......... 31,029

..031162-10-0 | AMGEN INC ....ovvvriiiiiiiiiieeiiiiiieeceiiiiiaes [ eeeeens . 08/01/2024 . [MORGAN STANLEY .. cor |eeennnnn. 848,000 |......... 284,517 . (154,139) |...

..082095-10-1 | AMPHENOL CORP. .......oeviieiiiiiiiieeeiiiieeeees [ aeeees . 08/01/2024 . [MORGAN STANLEY .. [ T 4,675.000 |......... 290,380 .. (81,228) ...

..032654-10-5 | ANALOG DEVICES INC . - |- 08/01/2024 . [MORGAN STANLEY .. PO R 804.000 |......... 176,003 .. (47,613) ...
..SB1XZS-82-2 | ANGLO AMERICAN PLC CMN STK . 08/02/2024 . [MORGAN STANLEY .. [ T 1,317.000 |.. .. 37,785 ..(2,250) |... . (1,962) |...
..036620-10-5 | ANSYS INC ... 08/01/2024 . | MORGAN STANLEY 174.000 53,908 (11,993) (11,993)

08/01/2024 . | MORGAN STANLEY
08/01/2024 . | MORGAN STANLEY
08/01/2024 . | MORGAN STANLEY
08/01/2024 . | MORGAN STANLEY
....... . 09/03/2024 . | Var ious

.439.000
.319.000
.473.000
E 268.000
JR IO 14,550.000 |..

[ PR 23,878.000 |..

..086752-10-3 | ANTHEM INC ...
..G0403H-10-8 | AON PLC CLASS A
..087430-10-8 | APA CORP ...
..03769M-10-6 | APOLLO GLOBAL MANAGEMENT INC
..03784Y-20-0 | APPLE HOSPITALITY REIT INC

.. (110,449)
. (7,385)

. (110,449)
. (7,385)

. (5,856)

.. (1,494,763) |..

,102,469 |.... ... (1,494,763) |...

..037833-10-0 | APPLE INC. ..evvviviiiiiiiiiiiiiiiiieessiiiieeeen [ eeeeeas . 08/01/2024 . [MORGAN STANLEY .. .

..038222-10-5 | APPLIED MATERIALS INC ....ovvviieieiiiiieeeeiis | e . 08/01/2024 . [MORGAN STANLEY .. [ T 1,301.000 |.. 113,965 |...........225,439 |...... (111,475) | e s (111,475) |...
..03831W-10-8 | APPLOVIN CORP CLASS A ...eevviviiieeiiiiiiiienans | eeeeens . 08/01/2024 . [MORGAN STANLEY .. B L 1 A N ..

..08852U-10-6 | ARAMARK ....oooeeniiiiieeiiiiee e [ e . 08/01/2024 . [MORGAN STANLEY .. ...194.000 [oeeeenennn6,478 s e 30874 546 (1,578) |..

.. 168.000 |..

....... . 08/01/2024 . [MORGAN STANLEY .. .
...799.000 |..

. |- 08/01/2024 . [MORGAN STANLEY ..

. 08/01/2024 . [MORGAN STANLEY ..
08/01/2024 . | MORGAN STANLEY
. 08/01/2024 . [MORGAN STANLEY ..

..G0450A-10-5 | ARCH CAPITAL GROUP
..039483-10-2 | ARCHER DANIELS MIDLAND CO ...
..03990B-10-1 | ARES MANAGEMENT CORP CLASS A
..040413-10-6 | ARISTA NETWORKS INC ......
..363576-10-9 | ARTHUR J GALLAGHER & CO .

(15,402) "

...225.000 |..
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..$60546-03-3 | ASAHI KASEI CORP .... B..... . 08/02/2024 . | MORGAN STANLEY .. ... 100.000 |.. ... (316) |... . 209 |.... ... (169) |...
..SBO29F-46-4 | ASML HOLDING N.V. ... B..... . 08/02/2024 . | MORGAN STANLEY .. . (4,828) ... e (419) ).
..29109X-10-6 | ASPEN TECHNOLOGY CORP .........eevmmmmmmmmmmnnnnnns [ereeenn . 08/01/2024 . | MORGAN STANLEY .. ..(2,974) ...
..00206R-10-2 | AT&T INC ..evvvvviiiiiiiiiiiiiiiiieeiceeeeeeeeeeeeeeees [ oo . 08/01/2024 . | MORGAN STANLEY .. (14,554) |...
..049468-10-1 | ATLASSIAN CORP CLASS A .oooevveeiiiiiiiiiiiieeeees [ oo . 08/01/2024 . | MORGAN STANLEY .. (22,006) ...
..049560-10-5 | ATMOS ENERGY CORP. .......evvvvvvvvvmmmmnnnnnnnnnnns [eeneens . 08/01/2024 . | MORGAN STANLEY .. .. (390) ...
..052769-10-6 | AUTODESK INCORPORATED .........eevvmmmmmmmmmnnnnnnn [ereeenn . 08/01/2024 . | MORGAN STANLEY .. .. (25,747) ...
..053015-10-3 | AUTOMATIC DATA PROCESSING INC COM ............ [...ccen . 08/01/2024 . | MORGAN STANLEY .. .. (21,350) |...
..053332-10-2 | AUTOZONE INC ...oevvvvviiviiiiiiiiiiiieieieeeeceeeeees [ oo . 08/01/2024 . | MORGAN STANLEY .. (34,307) |...
..053484-10-1 | AVALONBAY CMNTYS INC 09/03/2024 . [Various ...... .(114,478)
..05352A-10-0 | AVANTOR INC .. 08/01/2024 . [MORGAN STANLEY ..(3,902)
..053611-10-9 | AVERY DENNISON CORP 08/01/2024 . [MORGAN STANLEY
..05464C-10-1 | AXON ENTERPRISE INC ...cevvvvvviiiiiiiiiiiiiiiiieens [ oo . 08/01/2024 . | MORGAN STANLEY ..
..057226-10-0 |BAKER HUGHES CO ......ceeeeeeiiiiieiiiieiiieeeeeeeen [ oo . 08/01/2024 . | MORGAN STANLEY ..
..058498-10-6 |BALL CORP  COM .eeeeeeeeess [ . 08/01/2024 . | MORGAN STANLEY ..
..060505-10-4 |BANK AMER CORP  COM ..eevvvrnnns [oeennn . 08/01/2024 . | MORGAN STANLEY ..
..064058-10-0 |BANK NEW YORK MELLON CORP ........cccooeunnnnnnn [ereeenn . 08/01/2024 . | MORGAN STANLEY ..
..070830-10-4 |BATH AND BODY WORKS INC ....coovvveeeiieeiiiiieens [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. ..
..071813-10-9 |BAXTER INTL INC ....evvvviviviininininnininnninnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. [ 1,045.000 |.......... 37,624 | | 34,887 |l 33,402 |, (1,305) |..
..075887-10-9 |BECTON DICKINSON .....cevvvvvvvvrnrrnininriniinnnns [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. ....489.000 |.........115,403 |..............s |l 108,964 ...l 119,233 [l (10,269) |..
..08265T-20-8 |BENTLEY SYSTEMS INC CLASS B . 08/01/2024 . [MORGAN STANLEY .473.000 ... (924)
..084670-70-2 | BERKSHIRE HATHAWAY INC - CL B . 08/01/2024 . [MORGAN STANLEY .2,004.000 .. (171,840)
..086516-10-1 |BEST BUY CO INC .............. 08/01/2024 . [MORGAN STANLEY
..090572-20-7 |BIO RAD LABORATORIES INC . |. 08/01/2024 . | MORGAN STANLEY
..0007311-10-4 |BIO TECHNE CORP .. . |- 08/01/2024 . |MORGAN STANLEY
..00062X-10-3 |BIOGEN INC .....eevnnnniiiiiiin e . 08/01/2024 . | MORGAN STANLEY .. ... 112.000 |.. (7,234) ...
..09061G-10-1 |BIOMARIN PHARMACEUTICAL INC ...eevvvvvvviiiiiinns [eeeenn . 08/01/2024 . | MORGAN STANLEY .. ....373.000 oo 31,561 | 30,342 25,907 [ ... (3,807) ...
..00247X-10-1 |BLACKROCK INC ...eevvveviriiiiiiiiiiiiiiiiiieeeeeeens [ . 08/01/2024 . | MORGAN STANLEY .. e foeennnnnn 245,000 [......... 212,004 [ foennnnll. 134,819 1Ll 198,801 |l .. (64,072) |...
..00260D-10-7 |BLACKSTONE INC ...ceeveevieeiiiiiiiiiiieeeeeeeeeeeens [ . 08/01/2024 . | MORGAN STANLEY .. [ 1,168.000 |......... 160,041 |......oovviriiiiinns fevnennnnn... 86,654 [.......... 152,015 [....... .. (66,261) ...
..097023-10-5 |BOEING CO ooooeveeeeeeeeieeeiieeeeeeeeeceeceeeceeeee [ . 08/01/2024 . | MORGAN STANLEY ........... |ooeeeee....544.000 |.......ee 96,995 [ooeeeiiviiiniinnnnns fovveennnnnn 73,971 fonnnnnnn, 107,131 [, .. (57,367) |...
..09857L-10-8 |BOOKING HOLDINGS INC .....ccovvvvrriiiinniiniinnnns [oriinn . 08/01/2024 . |MORGAN STANLEY ........... |-oeeeeee....58.000 |......... 212,516 [ooeeviviiiiiiiiinns feveenennn.. 95,306 |...........205,739 [...... (110,433) |.. .(110,433) |...
..099502-10-6 |BOOZ ALLEN HAMILTON 08/01/2024 . [MORGAN STANLEY ... (577) ... (577)
..099724-10-6 |BORG WARNER INC. . 08/01/2024 . [MORGAN STANLEY .494.000 . (4,082) . (4,082)
..101121-10-1 |BOSTON PPTYS INC ... 08/01/2024 . [MORGAN STANLEY 130.000 . (2,178) . (2,178)
..101137-10-7 |BOSTON SCI ENTIFIC CORP COM . 08/01/2024 . [MORGAN STANLEY . 3,494.000 (86,981)
..110122-10-8 |BRISTOL MYERS SQUIBB CO .... 08/01/2024 . [MORGAN STANLEY . .4,105.000 |......... 197,712 | | 170,881 | 27,183 e [ o [
..11120U-10-5 |BRIXMOR PROPERTY GROUP INC .......coeeeveieieeiass [eeennn . 09/03/2024 . | Various U IO 14,722.000 |......... 378,600 [.......cccoeeiiiiees [ornnnnnnn. 318,600 |...........342,581 |....... (23,972) |..
. 11135F=10-1 | BROADCOM INC .ooeeeeeeeeeieeeieeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. J 7,015.000 |...... 1,031,282 |..........ceeeeeens |l 361,958 |l 728,363 |l (438,637) |..
..111337-10-3 | BROADRIDGE FINANCIAL SOLUTIONS .......eevvvvmunnn [ereenn . 08/01/2024 . | MORGAN STANLEY .. ... 33,530
.. 11135E-20-3 | BROADSTONE NET LEASE INC ....ccoooonninniin [ eeeens . 09/03/2024 . | Various .. 937,183
..SBPCPY-H2-0 | BROOKFIELD ASSET MANAGEMENT VOTING . B..... . 08/01/2024 . | MORGAN STANLEY ... 23,818
.. 115236-10-1 |BROWN & BROWN .....coovvvriiiiiiiiiiiiiiiiiieeeieeens [ . 08/01/2024 . | MORGAN STANLEY .. ... 11,188
..12008R-10-7 |BUILDERS FIRSTSOURCE .. . |- 08/01/2024 . |MORGAN STANLEY .. ... 15,311
..H11356-10-4 |BUNGE GLOBAL SA ........ . |. 08/01/2024 . |MORGAN STANLEY .. ... 15,665 ..
..122017-10-6 | BURLINGTON STORES INC . 08/01/2024 . [MORGAN STANLEY 20,929 . (3,056) . (3,056)
.. 125410-20-9 | C.H. ROBINSON WORLDWIDE INC ... . 08/01/2024 . | MORGAN STANLEY .. .. 22,076 ... (488) .. ... (488))...
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..127387-10-8 | CADENCE DESIGN SYSTEMS INC ....oevvvvvvviiiininnns [eeenn . 08/01/2024 . | MORGAN STANLEY .. ... 418.000 |......... 109,013 ..o | 77,830 |l 104,045 |l (37,294) |.. ..77,830 |.. 31,183 |........ 31,183
..12769G-10-0 | CAESARS ENTERTAINMENT INC ......ccoovviiiiiiiiiiinn [ eeeens . 08/01/2024 . | MORGAN STANLEY .. ....565.000 |.. ..20,973 |..
.. 133131-10-2 | CAMDEN PROP ..o [ . 08/01/2024 . | MORGAN STANLEY .. ....799.000 |.. . (3,763) |... .. 75,569 |..
.. 134429-10-9 | CAMPBELL SOUP CO ....vvvvvvvvvnnnnnnnnnnnnnnnnninnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. ... 206.000 |.. . (497) ). ...8,42 |..
.. 14040H-10-5 | CAPITAL ONE FINL CORP ....coovvveveeeiieiiieeeeeens [ . 08/01/2024 . | MORGAN STANLEY .. ....554.000 |.. .. (18,501) |... ..54,139 |..
..14149Y-10-8 | CARDINAL HEALTH INC ......evvvvvvvvnnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. ...398.000 |.. ... (2,087) ... ..37,762 |..
..142339-10-0 | CARLISLE CORP. ...coovvveiiiiiiiiiiiiiiiiii [ . 08/01/2024 . | MORGAN STANLEY .. . (1,074) ... .4,862 |..
..14316J-10-8 | CARLYLE GROUP INC ......ovvvvvmmmmnnnnninniiniiiinnn [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. .8,048 |..
.. 143130-10-2 | CARMAX INC ....ovnnnninis [ . 08/01/2024 . | MORGAN STANLEY .. .. 15,428 |..
..143658-30-0 | CARNIVAL CORP .. 08/01/2024 . [MORGAN STANLEY ........... |........1,810.000 |.......... 28,516 |....ooorrrrirrrnnns fornnnnnnnnnn 30,468 [ouiiiiiiiiiiiiiiinn [
..14448C-10-4 | CARRIER GLOBAL CORP 08/01/2024 . [MORGAN STANLEY (42,642)
..148806-10-2 | CATALENT INC ..... 08/01/2024 . [MORGAN STANLEY . (4,106)
.. 149123-10-1 | CATERPILLAR INC ..ooooveieiiiiiii [ . 08/01/2024 . | MORGAN STANLEY ........... |oeeeeeeen. 713,000 |......... 236,364 [oooeevevviiviiiinnnn fevnennnnnn 123,195 [0 199,577 ..., (88,823) |.. .. (88,823) |...
..1250311-10-8 | CBOE GLOBAL MARKETS INC .....eevvvvvvvvvvvnvinnnns [eeeenn . 08/01/2024 . | MORGAN STANLEY .. ..(1,224)]...
..12504L-10-9 | CBRE GROUP INC .......eeneeminis oo . 08/01/2024 . | MORGAN STANLEY .. (36,879) [....
.. 12514G-10-8 | CDW CORP/DE .....eeeeeiieiieieieeieeeeeeeeeeeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. (37,129) |...
..150870-10-3 | CELANESE CORP ......cooovvvviiiiiiiiiiiiis [ . 08/01/2024 . | MORGAN STANLEY .. ... (847) ...
.. 15135B-10-1 JCENTENE CORP ......ooovvieiiiiniiieiiei [ . 08/01/2024 . | MORGAN STANLEY .. .. ..(3,998) |...
..15189T-10-7 | CENTERPOINT ENERGY INC ....ceoveeiiiiiiiiiieieieees [ . 08/01/2024 . | MORGAN STANLEY .. [ 2,619.000 [.cceeeeea 78,710 [ounenniiiiiiiiies [l 38,368 |.eelllll. 74,825 |l (36,456) |.. (36,456) |...
..125269-10-0 |CF INDUSTRIES HOLDINGS .......evvvvvvvvvvnnnnnnnnns [erneenn . 08/01/2024 . | MORGAN STANLEY .. ... 261.000 |.......... 19,782 | | 18,570 .l 20,750 . (1,686) |.. . (1,686) |...
..159864-10-7 | CHARLES RIVER LAB 08/01/2024 . [MORGAN STANLEY 108.000 [.....eeevt 26,225 [oveeeeviniiiiiiiiinn foninnnnnnn 22,290 [ouniiiiiiis i e e e
..808513-10-5 | CHARLES SCHWAB .... 08/01/2024 . [MORGAN STANLEY .2,358.000 (26,288) (26,288)
..16411R-20-8 | CHENIERE ENERGY INC 08/01/2024 . [MORGAN STANLEY .375.000 (46,665) (46,665)
..166764-10-0 | CHEVRON CORP . . |. 08/01/2024 . | MORGAN STANLEY .2,946.000 .. (172,389) . (172,389)
..16679L-10-9 | CHEWY INC CLASS A . |- 08/01/2024 . |MORGAN STANLEY .222.000 ... (997) ... (997)
..169656-10-5 | CHIPOTLE MEXICAN GRILL .......evvvvvvvvvvvnnnnnnnns [ereeenn . 08/01/2024 . | MORGAN STANLEY .. 2,678.000 |......... 143,149 ... | 70,017 )l 122,490 . (52,473) |.. (52,473) |...
H1467J-10-4 |CHUBB LTD oo [ . 08/01/2024 . | MORGAN STANLEY .. ...516.000 |......... 140,320 |.........ceeeeeeess |e...50,628 |.......... 110,288 |....... (66,622) |.. (66,622) [...
.. 171340-10-2 | CHURCH & DWIGHT CO. .oovvvvereeeeieeeeeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. ... 183.000 |.. ....(908) |...
..125523-10-0 | CIGNA CORPORATION ....oovvvvvviiiiiiiiiiiiiiieieeees [ . 08/01/2024 . | MORGAN STANLEY .. ....475.000 |......... .. (47,163) |...
..172062-10-1 | CINCINNATI FINL CORP .......coovveeeeneienenennnens [ . 08/01/2024 . | MORGAN STANLEY .. e feerennnnn 217000 |.......... 28,195 I ... (6,187) ... . ..
..172908-10-5 |CINTASCORP  COM eeeeveeeeeas [ . 08/01/2024 . | MORGAN STANLEY .. B 130.000 |.......... 99,045 ...48,589 |............78,346 |....... (29,787) |.. .. (29,787) |... ..48,559 |..
.. 17275R-10-2 | CISCO SYS INC ..... 08/01/2024 . [MORGAN STANLEY .5,715.000 ..270,798 ..228,600 |. ..288,722 |. (60,122) (60,122) .228,600
.. 172067-42-4 | CITIGROUP INC ..... 08/01/2024 . [MORGAN STANLEY .3,107.000 .. 196,590 159,824 (32,582) (32,582)
..174610-10-5 |CITIZENS FINANCIAL GROUP 08/01/2024 . [MORGAN STANLEY 736.000 29,958 (10,194) (10,194)
..18915M-10-7 | CLOUDFLARE INC CLASS A .. 08/01/2024 . [MORGAN STANLEY .519.000 (15,742) (15,742)
..125720-10-5 | CME GROUP INC. .... 08/01/2024 . [MORGAN STANLEY .427.000 (18,122) (18,122)
..125896-10-0 | CMS ENERGY CORP ........eeueemmmmnnnnnniniiiiiiiinnns [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. e fennn200.000 [ 13,870 [ [ 11,439 12,137 (698)
..N20944-10-9 | CNH INDUSTRIAL N.V. NV .|D..... . 08/01/2024 . | MORGAN STANLEY .. PR R 1,202.000 |...oooee 12,110 | 1012 e e ..
..SBDSV2-V0-9 | CNH INDUSTRIAL N.V. NV . |B..... . 08/02/2024 . | MORGAN STANLEY .. R O 1,875.000 | 13,399 | | 13,852 |l 16,617 | (1,903) |.. . (1,908) |... . (1,052) |...
..191216-10-0 | COCA COLA CO. ..oeeveeeeeeeeeiiieeieieeeeeeees [ . 08/01/2024 . | MORGAN STANLEY .. J 6,414.000 |......... 435,851 [....cccooiiiiiiiiiss [onnnnnnnn 339,440 1...........362,655 |....... (39,755) |.. .. (39,755) |...
.. 192422-10-3 | COGNEX CORP ....eeveveeieiiiiiiiiiieieeeieeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY ........... |-eeeeeee.. 278.000 |.......... 10,863 [ooeeveviiiiiiiiinns feveeennnnn... 9,666 |............ 11,604 [........ (1,938) |.. ... (1,938) ...
..192446-10-2 | COGNIZANT ~ TECHNOLOGY SOLUTIONSCL A ........... [...... . 08/01/2024 . | MORGAN STANLEY .. . e 64,476 | 038,832 |l 60,197 |l (24,629) |.. .. (24,620) |...
..192600-10-7 |COINBASE GLOBAL INC CLASS A . |- 08/01/2024 . |MORGAN STANLEY .. oo foeeennnnn 274,000 f.......... 58,260 [ocooiiiiiiiiiiiies foeiennnn 17,667 |.eenlllll. 45,045 |l (30,704) |.. .. (30,704) |...
..194162-10-3 | COLGATE PALMOLIVE CO .... . |. 08/01/2024 . |MORGAN STANLEY .. J 1,060.000 |......... 106,978 [....ceevvrirrvrinnnn fervennnnnnn 78,209 [, 84,483 ..., (6,194) |.. ... (6,194) ...
..20030N-10-1 | COMCAST CORP NEW CL A ... 08/01/2024 . [MORGAN STANLEY .3,698.000 (53,695) (53,695)
..H25662-18-2 | COMPAGNIE FINANCIERE RICHEMONT SA ..... . 08/02/2024 . | MORGAN STANLEY .. ....398.000 |.. (22,090) .. .. (22,000) ...
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..205887-10-2 | CONAGRA BRANDS INC ....cceeveeeeieiiiiiieieeeeeeeens [ . 08/01/2024 . | MORGAN STANLEY .. ... 813.000 |.......... 24,588 | | 21,987 | 22,269 [ (1,305) |.. . (1,306) |... ..21,987 |.. ..2,602 |....
..20717M-10-3 | CONFLUENT INC CLASS A ..oooeeereeiiieeenneeeeees [ . 08/01/2024 . | MORGAN STANLEY .. oe foree e 71,000 [t 11,777 [ 15,486 o | .. ..15,486 |.. (3,709) |....
..20825C-10-4 | CONOCOPHILLIPS .....evvvvviiiiiiiiiiiiiiiiiiiciiiiees [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. [ 1,713.000 |......... 185,658 |.......coevvvviennnn fereee.... 128,334 [........... 185,828 |....... (70,268) |.. .. (70,268) |... 128,334 |..
..209115-10-4 | CONSOL IDATED EDISON INC ...oevvvvvviviiiiiiiinniens [ oo . 08/01/2024 . | MORGAN STANLEY .. 38778 | | 34,185 35,205 | (1,020) |.. ... (1,020) |... ..34,185 |..
..21036P-10-8 | CONSTELLAT 10N BRANDS INC CLA e [ . 08/01/2024 . | MORGAN STANLEY .. L.69,191 | 59,834 |............65,998 |....... (8,479) |.. ... (8,479) ...
..21037T-10-9 | CONSTELLATION ENERGY CORP .......eevvvvvvvvvennnns [ereenn . 08/01/2024 . | MORGAN STANLEY .. [OOSR e 86,407 | 19,243 )l 42,080 (25,613) |.. .. (25,613) |...
..216648-50-1 | COOPER COMPANIES INC ........evvvvmmmmmmnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. P O 221.000 [ooeeeeeenn 20,817 [ ool 18,879 | ..
..217204-10-6 | COPART INC ...evvvvvrvrriiririirirninieneenneneneeeees [ eeeeens . 08/01/2024 . | MORGAN STANLEY .. PR R 1,423.000 ..o 74314 | 69,283 |l 37,044 | (3,916) |.. . (3,916) |...
..210350-10-5 |CORNING INC ~ COM eevvveeeeees [ . 08/01/2024 . | MORGAN STANLEY .. [ 1,027.000 |.. LHS | 29,804 ).l 31,272 | (1,469) |.. . (1,469) |...
..219948-10-6 | CORPAY INC ...oovvvvvviiiiiiiiiiiinnnes 08/01/2024 . [MORGAN STANLEY 100.000 28,489 | | 28258 | e e [
..220027-10-8 | CORPORATE OFFICE PROPERTIES TRUST 09/03/2024 . |Various ... . 2,244.000 . (4,308) . (4,308)
..22052L-10-4 | CORTEVA INC ........ 08/01/2024 . [MORGAN STANLEY X .1,535.000 (31,406) (31,406)
..22160N-10-9 | COSTAR GROUP INC ....oovvvviviiiiiiiiiiiiiiiiiceeeees [ oo . 08/01/2024 . | MORGAN STANLEY .. J O 801.000 |..........61,783 |oeeerririiiiiiinins feveeennnnn 53,178 [l 54,269 |....... (14,393) |.. .. (14,393) |...
..22160K-10-5 |COSTCO WHS L CORP NEW ~ COM ...cevvvenns [oeennn . 08/01/2024 . | MORGAN STANLEY PO O 775.000 |.........633,068 [....ooovvrriiiinnnnn eveene... 348,246 [...........511,562 [...... (163,316) |.. .(163,316) |...
.. 222795-50-2 | COUSINS PROPERTIES REIT INC .....evvvvvvvnnnnnnnns [ereenn . 09/03/2024 . | Various N O 1,450.000 |........t. 38,281 | 8380568 | [
..625508-10-5 | CRH PUBLIC LIMITED PLC ..oooveeeeeeeeeeeeeeeee [ oo . 08/01/2024 . | MORGAN STANLEY .. J 1,235.000 |......... 101,063 |.ooooeeeeeeiniiiiins | 90,254 | e
..22788C-10-5 | CROWDSTRIKE HOLDINGS INC CLASS A ....coeeeeeeees [ eeennnn . 08/01/2024 . | MORGAN STANLEY .. P O 332.000 [oooeeeeen. 74,437 | el 39,605 |............84,766 |....... (45,161)
..22822V-10-1 | CROWN CASTLE INTERNATIONAL REIT CO ...cvvvvvvns [orennn . 09/03/2024 . | Various P 2,110.000 |.........231,999 ... | 201,042 |l 46,191 (9,739)
..228368-10-6 | CROWN HOLDINGS INC ....cooeeveeieeeiiiiiiiiiiiiens [ . 08/01/2024 . | MORGAN STANLEY P O 328.000 |.......... 28,898 |.....ccceoeiiiiiiins [oeeiinnnn.. 24,400 |............ 30,206 |........ (3,628) |..
..126408-10-3 | CSX CORP ....vvvvvvvvvvrnnnnnnssnnnsnsssnsnssssnnnnnnns [ eeeees . 08/01/2024 . | MORGAN STANLEY J 3,463.000 |......... 120,388 [....ccccooiiiiiiiins foeinnnnnnn 33,951 |lllll120,062 ... (86,112)
..229663-10-9 | CUBESMART . 09/03/2024 . |Various ...... .3,631.000 |......... 168,662 |.....ooooereieiinins | 185,909 | e
..231021-10-6 | CUMMINS IN C 08/01/2024 . [MORGAN STANLEY .214.000 51,268 (29,789)
..126650-10-0 | CVS HEALTH CORPORATION .............. 08/01/2024 . [MORGAN STANLEY .1,084.000 85,593 (10,656)
..23331A-10-9 |D R HORTON INC COM . . |. 08/01/2024 . | MORGAN STANLEY .629.000 .. 112,616 95,505 (53,962)
..235851-10-2 | DANAHER CO RP COM . . |- 08/01/2024 . |MORGAN STANLEY K .1,056.000 .. 296,469 L.219,079 |oveiiiiiiies
..237194-10-5 | DARDEN RESTAURANTS INC .......evvvvvvvmvvnnnnnnnnns [eeneenn . 08/01/2024 . | MORGAN STANLEY .. JR O 340.000 |.......... 49,416 ...56,862 |....... (17,401)
..23804L-10-3 |DATADOG INC CLASS A ...evvvvvvvvvrvnnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. LL55,189 | BT 29,981 [ (7,482)
..23918K-10-8 |DAVITA HEALTHCARE PARTNERS INC ............coees [oeennn . 08/01/2024 . | MORGAN STANLEY .. 25,577 e | 13,889 |l 19,485 |, (5,597)
..243537-10-7 | DECKERS OUTDOOR CORP .......cevvvvvvvrerniiiinnnenns [eeeeenn . 08/01/2024 . | MORGAN STANLEY .. 20,842 | 17,027 ).l 9,358 (1,042)
..244199-10-5 |DEERE & CO. ....oovvnnnnnnnnniiiiiiiiiiian [ oo . 08/01/2024 . | MORGAN STANLEY .. . e 175,011 ..86,280 ...l 195,536 ...l (109,257)
..24703L-20-2 |DELL TECHNOLOGIES WHEN ISSUED INC ....ccvvvvvvns [erennnn . 08/01/2024 . | MORGAN STANLEY .. [ 1,682.000 |......... 182,366 |.......ccevvveeennns fevvennnnnnn 57,474 ...l 128,678 |....... (71,199) . .
..25179-10-3 | DEVON ENERGY CORP. . 08/01/2024 . [MORGAN STANLEY 861.000 |.......... 38,791 |oeeeriiiiiiiiiiiins fovreeennnnnn 80,786 [onvviiiniiiiiiiiiins o, .(1,994) |.
..252131-10-7 | DEXCOM INC ... 08/01/2024 . [MORGAN STANLEY (39,351) .(5,228) |.
..25278X-10-9 | DIAMONDBACK ENERGY INC .. 08/01/2024 . [MORGAN STANLEY (65,970)
..252784-30-1 | DIAMONDROCK HOSPITALITY CO 09/03/2024 . |Various ...
..253393-10-2 |DICKS SPORTING GOODS ..... 08/01/2024 . [MORGAN STANLEY X ..57.000 .17 ..(2,235) 6,141
..253868-10-3 |DIGITAL REALTY TRUST INC ...eovvvvvvviiiiiiiiinnns [ eeeenn . 09/03/2024 . | Various U IO 12,925.000 |...... 1,979,040 1,270,657 . 1,739,447 .1,270,657 |..
..254709-10-8 |DISCOVER FINL SVCS ....eevvvvvvrrerirrrirrrrrinennns [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. JR 335.000 |.......... 45,614 ...37,654 ..29,021
..254687-10-6 | DISNEY WALT CO .oevvvvvvvveiiiiiieiiiiiceccccieceees [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. .. 282,663 ..21,773 .246,741 |..
..266677-10-5 | DOLLAR GENERAL CORP ... . 08/01/2024 . | MORGAN STANLEY .. ... 38,449 ... 43,504 ..33,856 |..
..25746U-10-9 | DOMINION ENERGY INC ... . 08/01/2024 . | MORGAN STANLEY .. ..108,716 ...87,937 .. 75,252 |..
..25754A-20-1 | DOMINIOS P1ZZA INC .... . 08/01/2024 . | MORGAN STANLEY .. ... 27,304 ...26,383 ..22,024 |..
..25809K-10-5 |DOORDASH INC CLASS A .. . |- 08/01/2024 . |MORGAN STANLEY .. ... 42,411 ...36,194 ..21,746 |..
..260003-10-8 | DOVER CORP . |. 08/01/2024 . |MORGAN STANLEY .. ieeee.. 91,361 ... 78,443 .. (18,987) |... ..59,456 |..
..260557-10-3 |DOW INC ...oooeeieeeeinnns 08/01/2024 . [MORGAN STANLEY .2,005.000 ..106,813 ..100,954 |. (21,875) (21,875) 88,080
..26142V-10-5 | DRAFTKINGS INC CLASS A . 08/01/2024 . | MORGAN STANLEY .. ... 577.000 |.. .. 20,474 .. 15,898 (3,617) |.. . (3,617)]... .. 17,069 |.
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..233450-10-7 | DT MIDSTREAM INC ....oooovvriiiiiiininn [ . 08/01/2024 . | MORGAN STANLEY .. ....372.000 |.. ...20,386 |......... (4,733) |.. ..(4,733) |... ..15,653 |.. 12,193 |....
..233331-10-7 |DTE ENERGY CO ..eevvvvvvvrivrnrirniririinniieniinnnns [ eeeeens . 08/01/2024 . | MORGAN STANLEY .. e foenennnn.. 872,000 |.. ...96,147 (40,494) |...
..26441C-20-4 | DUKE ENERGY HLDG CORP .......ccoeveveeeeeiirnnnnnns [eenens . 08/01/2024 . | MORGAN STANLEY .. [ 1,137.000 |.. .. 110,334 .. (82,997) |...
..26614N-10-2 | DUPONT DE NEMOURS INC .....evvvvvvvvvririrnniinnnns [eeeenn . 08/01/2024 . | MORGAN STANLEY .. ..21,71 ... (7,508) |...
..268150-10-9 | DYNATRACE INC ..oovvvvveiiiiiiiiiiiiiiiiiccieeeeeeees [ . 08/01/2024 . | MORGAN STANLEY .. .. ...14,876 . (4,131) ...
..27579R-10-4 | EAST WEST BANCORP INC ......cevvvveeeeeeeeeeeeeenns [ . 08/01/2024 . | MORGAN STANLEY .. ....194.000 |.. ... 13,958 . (7,807) ...
..277432-10-0 |EASTMAN CHEM CO  COM eeveveeeeaas [ oo . 08/01/2024 . | MORGAN STANLEY .. ....895.000 |.. ...80,389 .. (43,900) |...
..629183-10-3 |EATON CORP PLC ....evvnnnniiiiiiiiin [ eeeen . 08/01/2024 . | MORGAN STANLEY .. ver foennnnnn 715,000 |.. . 172,186 .. (82,103) |...
..278642-10-3 |EBAY INC ..oovvviiiiiiiiiiiiiiiiicicccecccceccccceeeens [ . 08/01/2024 . | MORGAN STANLEY .. [ 1,243.000 |..........69,886 |.......cccoeeeeers |oeeeeen 45,755 | 54,220 |l (8,465) |.. ... (8,465) ...
..278865-10-0 |ECOLAB INC 08/01/2024 . [MORGAN STANLEY .413.000 (44,451) (44,451)
..281020-10-7 |EDISON INTL .. 08/01/2024 . [MORGAN STANLEY .635.000
..28176E-10-8 | EDWARDS LIFESCIENCES CORP . 08/01/2024 . [MORGAN STANLEY . .1,165.000 . (6,719) . (6,719)
..285512-10-9 | ELECTRONIC ARTS INC ..oovvvvvviiiiiiiiiiiiiiiiiieens [ oo . 08/01/2024 . | MORGAN STANLEY .. P O 399.000 [..eeeeeenn 59,208 [ ot 32,578 052,125 Ll (22,060) |.. .. (22,060) |...
..532457-10-8 |ELI LILLY & CO oeoeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ e . 08/01/2024 . | MORGAN STANLEY .. PR R 1,326.000 |...... 1,103,778 |........cccceeiiins | .306,372 |l 772,082 | (466,580) |.. . (466,580) |...
..291011-10-4 |EMERSON ELEC CO ..o [ oo . 08/01/2024 . | MORGAN STANLEY .. R O 1,043.000 |......... 117,944 | |......76,368 |...........101,515 |....... (25,147) |.. .. (25,147)|...
..202104-10-6 |EMPIRE STATE REALTY REIT CLASS A | ..vvvvvvvnns [oeeennn . 09/03/2024 . | Various J 3,712.000 |.......... 39,760
..20355A-10~7 | ENPHASE ENERGY INC .....evvvvvevennnnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY ... 28,405 e e
..203620-10-4 |ENTEGRIS INC ...evvvvvvvvvininininininnninnnnnnnnnnnns [ eeeeen . 08/01/2024 . | MORGAN STANLEY .. . e 21426 | 16,591 )l 23,365 | (6,774) |.. . (6,774) ...
..20364G-10-3 |ENTERGY CORP .......covvvvviiiiiiiiiiiiiiiiiiiiieeeens [ oo . 08/01/2024 . | MORGAN STANLEY .. ....248.000 |.......... 29,961 . (1,448) |...
..26875P-10-1 |EOG RESOUR CES INC  COM o [ . 08/01/2024 . | MORGAN STANLEY .. ... 501.000 |.. .. 61,674
..26884L-10-9 | EQT CORPORATION .....evvvvvvvvennnnnnee 08/01/2024 . [MORGAN STANLEY .458.000 15,382 [oveveeiieieeiiiiinne ferveennnnnnn 16,987 fonniiiiiiiiiiiiiis o
..294429-10-5 |EQUIFAX IN C 08/01/2024 . [MORGAN STANLEY .225.000 63,470 (34,686)
..20444U-70-0 |EQUINIX REIT INC .......... 09/03/2024 . |Various ...... .2,872.000 ,330,615 (39,740) .2,154,410
..20452E-10-1 |EQUITABLE HOLDINGS INC . |. 08/01/2024 . | MORGAN STANLEY .1,785.000 74,959 (36,289) 23,151
..20472R-10-8 |EQUITY LIFESTYLE PROPERTIES . . |- 09/03/2024 . |Various ... 16,586.000 112,862 | e 1,044,020 e [ . 1,044,020
..20476L.-10-7 |EQUITY RESIDENTIAL SH BEN IN ....ovvvvvvvinnnnnns [eeeens . 09/03/2024 . | Various .......ccoeeeiiiinnn |enens 16,874.000 |...... 1,226,908 [oeeevvvvvvvviiiinnns fereennnn...952,760 f........ 1,028,966 |....... (79,625) |.. ....952,760 |..
..20530P-10-2 |ERIE IDEMNITY CO CL A .evvvennniiiniiiiiiiiiins [ oo . 08/01/2024 . | MORGAN STANLEY . (886) |..
..29670E-10-7 |ESSENTIAL PROPERTIES REALTY TRUST .......ccceeun[orreenn . 09/03/2024 . |Various ........ccoeeeennnnn oo 14,820,000 |......... 460,692 |....oooiiiiiiiiiiinn fernnnnnnnnn368,608 [ouiiiiiiiiiiiiiiiinn [ ..
..29670G-10-2 |ESSENTIAL UTILITIES INC .eovvvvvviviiiiiiiiiiiiens [eeeenn . 08/01/2024 . | MORGAN STANLEY e 82,057 | 26,987 |l 20,955 |, (2,97) |.. . (2,967) ...
..297178-10-5 |ESSEX PROPERTY ......ooovvviiiiiiiiiinnnn [ . 09/03/2024 . | Various J 1,218.000 |......... 368,110 [ooooevvvriniinnnnns [ernnennn.n. 290,668 [........... 124,714 [........ (2,763) |.. . (2,763) |...
..518439-10-4 |ESTEE LAUDER C0S. .....cooinnnnnninnn [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. . (252) ...
..29786A-10-6 |ETSY INC ........... 08/01/2024 . [MORGAN STANLEY ......cccee |oeeeeeeenn 377,000 |oevveennnn 22,678 [vevvvvviiiiiiiiiins feveeennnnnnn 22,238 [onviiiiiiiiiinininns o fos e s
..G3223R-10-8 | EVEREST RE GROUP LTD 08/01/2024 . [MORGAN STANLEY . (6,611) . (6,611)
..30040W-10-8 | EVERSOURCE ENERGY 08/01/2024 . [MORGAN STANLEY .1,0585.000 ..(9,755) ..(9,755)
..30161N-10-1 | EXELON CORP COM .. 08/01/2024 . [MORGAN STANLEY .1,598.000 . (2,286) . (2,286)
..30212P-30-3 |EXPEDIA IN C DEL 08/01/2024 . [MORGAN STANLEY .225.000 E (14,812) (14,812)
..302130-10-9 |EXPEDITORS INTL WA INC (0| R (RN . 08/01/2024 . | MORGAN STANLEY .. oo foeennnn.. 385,000 |.. ...33,999 |............48,972 |....... (14,973) |.. .. (14,973) |... . .
..30225T-10-2 |EXTRA SPACE STORAGE INC .........ooevereeenneennns [oeenn . 09/03/2024 . | Various P 4,989.000 |.. .... 707,885 |...........799,886 |....... (64,006) |.. .. (64,006) |... 707,885 |..
..30231G-10-2 | EXXON MOBIL CORP .....ccoeeveiiiiiiiiiiiiiiiiiieeees [ . 08/01/2024 . | MORGAN STANLEY [ 7,704.000 |.........900,919 |........cceeeeeens |nnnl...527,002 |...........606,579 |...... (268,028) |.. .(268,028) |... .527,002 |..
..302491-30-3 |F M C CORP. .....evvvvvvrnnrnnnnnnnnnnnnnnnnnnnnnnnnns [ eeeees . 08/01/2024 . | MORGAN STANLEY .. ...8,566 |..
..3030311-10-2 | FACEBOOK INC ......evvvvvvevrenninnnnnninnniinnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. e e 1,716,207 |..
..303250-10-4 |FAIR ISAAC INC ...eevvvrriiiiiiiiiiiiieeeeeeeeeeeeens [ oo . 08/01/2024 . | MORGAN STANLEY .. 14,123) |.. .. (14,123) |... ...6,829 |..
..311900-10-4 | FASTENAL CO . |- 08/01/2024 . |MORGAN STANLEY .. . .. (13,692) |.. .. (13,692) |... ..33,655 |..
..31428X-10-6 | FEDEX CORP ... . |. 08/01/2024 . |MORGAN STANLEY .. ...393.000 |.. (52,089) |.. .. (52,089) |... .. 47,349 |..
..G3421J-10-6 | FERGUSON PLC . 08/01/2024 . [MERGER .......... 181.000 . (8,136) . (8,136) 26,810
..31620M-10-6 |FIDELITY N ATL INFORMATION SVC COM . . 08/01/2024 . | MORGAN STANLEY .. .. 800.000 |.. (4,976) |.. . (4,976) ... .. 43,655 |.




€603

STATEMENT AS OF SEPTEMBER 30, 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
..316773-10-0 |FIFTH THIRD BANCORP .......covvvvviiviiiiiiiiininens [ e . 08/01/2024 . | MORGAN STANLEY .. [ 1,202.000 |.......... 48,950 L. 41,457 | (11,010) |.. ..30,447 |.. 1,262 |...
..31946M-10-3 |FIRST CITIZENS BCSH CL A ..oeoeeeeeeeeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. ... 29,027 ...19,866 |......... (4,244) .. ..16,622 |..
..320517-10-5 |FIRST HORIZON CORP ......ccoevvvviiiiiiiiiiiiieeeens [ . 08/01/2024 . | MORGAN STANLEY .eeeeee... 19,676 L A7,473 (4,171) |.. .. 13,303 |..
..32054K-10-3 |FIRST INDUSTRIAL REALTY TRUST ....ccvvvvvvvvvnnns [eeeennn . 09/03/2024 . | Various P 17,230.000 |......... 905,508 .818,597 |..
..336433-10-7 |FIRST SOLAR ....evvvvvrrrrrnnnnnernrnnnrnsnsnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. ....144.000 |.. .. 31,462 . ..21,832 |..
..337932-10-7 |FIRSTENERGY CORP ........eevvvvmmmmmmmnnmnnnnnnnnnnns [eeneen . 08/01/2024 . | MORGAN STANLEY .. e foeennnn.. 336,000 |.. ... (208) ... 12,113 ).
..337738-10-8 |FISERV INC  COM eeeeeeeeeis [ . 08/01/2024 . | MORGAN STANLEY .. R O 1,014.000 |.. .. (44,484) ...
..31620R-30-3 | FNF GROUP INC [ [P . 08/01/2024 . | MORGAN STANLEY .. PO O 731.000 |.. .. (11,858) |...
..345370-86-0 |FORD MTR C 0 DEL COMPARU ... |.eeees . 08/01/2024 . | MORGAN STANLEY .. [ 7,673.000 |..
.. 34959E-10-9 | FORTINET INC ... 08/01/2024 . [MORGAN STANLEY .482.000 ..(2,482)
..34959J-10-8 | FORTIVE CORP . 08/01/2024 . [MORGAN STANLEY 800.000 (34,396)
..35137L-10-5 |FOX CORP CLASS A . 08/01/2024 . [MORGAN STANLEY 281.000
..35137L-20-4 |FOX CORP CLASS B ........eevvrvmmmmmmmnmmnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. oo feerennnn.. 616,000 |..
..354613-10-1 |FRANKLIN RES INC ..coooveveiiiiiiiiiiiiiiiiieieeeens [ . 08/01/2024 . | MORGAN STANLEY .. e [ 992.000 |..
..35671D-85-7 | FREEPORT MCMORAN INC .........oooovveirninnnnnnnns [oennn . 08/01/2024 . | MORGAN STANLEY .. [ 2,037.000 |..
..36467J-10-8 | GAMING AND LEISURE PROPERTIES INC ........evvvns [eeennn . 09/03/2024 . | Various .......cceeeeiiiinnn foeeees 37,033.000
..H2906T-10-9 |GARMIN LTD .oooeeeiiiiiiiiiiiiiei [ . 08/01/2024 . | MORGAN STANLEY ......ccoe |oevrrrrnnens 89.000
..366651-10-7 | GARTNER GROUP INC NEW ........ooeeeeieinnnnnnnnnnns [oenns . 08/01/2024 . | MORGAN STANLEY .. PO 244.000 |.. . 110,071 .. (51,064) |...
..36266G-10-7 |GE HEALTHCARE TECHNOLOGIES WHEN IS ......eeuuen [oreennn . 08/01/2024 . | MORGAN STANLEY .. [ 1,241.000 |.. ... 95,954 .. (95,448) |...
..368736-10-4 | GENERAC HOLDINGS INC ........ooeeeeeeeeeeiennnnenns [oenns . 08/01/2024 . | MORGAN STANLEY .. ..12.000 |.. ... 1,551 e (383) ).
..369550-10-8 | GENERAL DYNAMICS CORP 08/01/2024 . [MORGAN STANLEY .436.000 .. 113,216 |. , (27,982)
..369604-30-1 | GENERAL ELECTRIC . 08/01/2024 . [MORGAN STANLEY .1,288.000 (75,201) (75,201)
..370334-10-4 | GENERAL MLS INC .. 08/01/2024 . [MORGAN STANLEY .1,022.000 (5,363) ..(5,363)
..37045V-10-0 | GENERAL MOTORS CO . |. 08/01/2024 . | MORGAN STANLEY .2,374.000 4,559) ..(4,559)
..372460-10-5 | GENUINE PARTS CO . . |- 08/01/2024 . |MORGAN STANLEY K 287.000 ..(4,956) ..(4,956)
..375558-10-3 | GILEAD SCIENCES INC .....evvvvvvvvvrvnnnnnnnnnnnnnns [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. J 1,493.000 |......... 114,189 |................... |...........86,280 |...........120,948 |....... (34,667) |.. (34,667) [...
..380237-10-7 | GODADDY INC CLASS A .oevvvvviiiiiiiiiiiiiiiiieeeees [ oo . 08/01/2024 . |MORGAN STANLEY .......ccee |oeeeeeeennnn40.000 |ooeeeennnnn5,656 [ooveeiiiiiiiiiiiiins [ 2,782 [onninnnnnnnn 4,246 ... (1,464) |..
..38141G-10-4 | GOLDMAN SA CHS GROUP INC .....covvvvvrriiiiiieenns [ eeens . 08/01/2024 . | MORGAN STANLEY ........... |-..........526.000 |......... 263,053 [.....coevvrrrrnrnnnn fovrrnnnnnnn 91,424 [1000000202,015 ..., (111,491) |..
..384109-10-4 |GRACO, INC. ...eevvvrrvivrnnnnreererenerenesnennnnenes [ eeeeenn . 08/01/2024 . | MORGAN STANLEY
..384747-10-1 |GRAIL INC ...oooeerree [ . 08/01/2024 . | Various v e
..384802-10-4 |GRAINGER W W INC ..ooovveriiiiiiiiiiiiiiieins [ . 08/01/2024 . | MORGAN STANLEY ........... |-oeeeeee....80.000 |....eeeee. 75,386 [ovevevvvviiviiiinnns fevevennnnn.. 31,445 [0, 66,205 |....... (34,850) |.. .. (34,850) |...
..406216-10-1 |HALLIBURTON CO .... 08/01/2024 . [MORGAN STANLEY .2,356.000 (67,594) (67,594)
..SBK7YQ-K6-0 | HAMMERSON REIT PLC ... . 09/30/2024 . | EXCHANGE .. 44,016.000 . (980) . (980)
..416515-10-4 | HARTFORD FINANCIAL SVCS GRP . 08/01/2024 . [MORGAN STANLEY 821.000 (15,139) (15,139)
..40412C-10-1 |HCA Healthcare Inc .... 08/01/2024 . [MORGAN STANLEY .274.000 (28,015) (28,015)
..42226K-10-5 |HEALTHCARE REALTY TRUST INC CLASS 09/03/2024 . |Various ... X 11,507.000 . (13,889) (13,889)
..42250P-10-3 | HEALTHPEAK PROPERTIES INC .....eevvvvvvvvvvnnnnnns [ eeeenn . 09/03/2024 . |Various ... R 49,657.000 |...... 1,066,285 ..(5,824) |...
..426281-10-1 |HENRY JACK & ASSOCIATES ....ocooevvviiiiiiiiieeens [ oeeenn . 08/01/2024 . | MORGAN STANLEY .. ... 174.000 |.......... 29,416 . (1,973) |...
..427866-10-8 |HERSHEY COMPANY ........coiiiiiiiiiiiinns [ e . 08/01/2024 . | MORGAN STANLEY .. ... 75,452
..42809H-10-7 |HESS CORP ....cevvvvrviiiiiiiiiiiiiiiiieeeceeeeeeeeeens [ oo . 08/01/2024 . | MORGAN STANLEY .. ... 94,336
..42824C-10-9 | HEWLETT PACKARD ENTERPRISE .........evvvmmmmmnnnns [ereeenn . 08/01/2024 . | MORGAN STANLEY .. ... 19,033
..403949-10-0 |HF SINCLAIR CORP ......evvvvvvvvnvnnnnnnnnnnnnnnnnnns [ eeeeens . 08/01/2024 . | MORGAN STANLEY ........... |......... 188.000 |............ 9,410 .
..43300A-20-3 |HILTON WORLDWIDE HOLDINGS INC . |- 08/01/2024 . |MORGAN STANLEY .. ... 64,905 ..(9,629) |... ..47,001 |..
..436440-10-1 |HOLOGIC, INC. ..... . |. 08/01/2024 . |MORGAN STANLEY .. ieeenn...39,433 ....(3,285) |... ..30,582 |..
..437076-10-2 |HOME DEPOT INC .... 08/01/2024 . [MORGAN STANLEY K .1,607.000 ..576,214 ......(109,866) .(109,866) .446,839
..438516-10-6 | HONEYWELL INTERNATIONAL INC ... . 08/01/2024 . | MORGAN STANLEY .. J 1,131.000 |......... 231,368 ..237,182 (48,339) |.. .. (48,339) ... .188,843 |.
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..440452-10-0 | HORMEL FOODS CORP ........coovvvviviiiiiniinininnnns [oeennn . 08/01/2024 . | MORGAN STANLEY J O 828.000 |..
..44107P-10-4 |HOST HOTELS & RESORTS INC ......cevvveeeeeeeeeenns oo . 09/03/2024 . | Various J 7,807.000 |.. . (4,841) ...
..443201-10-8 | HOWMET AEROSPACE INC ...oovvvvviiriiiiiiiiiiiieeees [ . 08/01/2024 . | MORGAN STANLEY .. J O 976.000 |.. .. (22,633) |...
L A0434L-10-5 [HPINC oo [ . 08/01/2024 . | MORGAN STANLEY .. J 2,632.000 |.. .. (49,297) |...
..443573-10-0 |HUBSPOT INC ..oooeeeiiiieiiiiiieeiceieeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. ..80.000 |.. (10,991) [....
..444850-10-2 |HWIANA INC — COM e s . 08/01/2024 . | MORGAN STANLEY .. .228.000 |..
..446150-10-4 |HUNTINGTON BANCSHARES INC ......cooeveeiieieeniss [eeeenn . 08/01/2024 . | MORGAN STANLEY .. [ 3,195.000 |.. L (7,412) ...
..45167R-10-4 | IDEX CORP ........vvvvvmmmmmmnnnnnnninnnnnninnnnnnnnnns [ eeeeens . 08/01/2024 . | MORGAN STANLEY .. e (920) ).
..45168D-10-4 | IDEXX LABS CORP ......cooeeveeeiieiiiiiiieeeeee [ . 08/01/2024 . | MORGAN STANLEY .. .. (14,194) |...
..452308-10-9 | ILLINOIS TOOL WKS INC 08/01/2024 . [MORGAN STANLEY (81,744) (81,744)
..45337C-10-2 | INCYTE CORPORATION .. 08/01/2024 . [MORGAN STANLEY . (4,707) . (4,707)
..45687V-10-6 | INGERSOLL RAND INC . 08/01/2024 . [MORGAN STANLEY X .1,945.000 (91,450) (91,450)
..45784P-10-1 | INSULET CORP ....ooooeeieeeiiiiiiiieiieieeeee [ . 08/01/2024 . | MORGAN STANLEY .. J O 150.000 |.......... 29,586 [oeeeeeriiiiiiiiiiinn fernnnnnnnnn 23,024 [l 32,547 e, (8,624) |.. .. (8,624) ...
..458140-10-0 | INTEL CORP .......evvvvmmmmmmnnnnnnininniinniiniiinnns [ oeeeenn . 08/01/2024 . | MORGAN STANLEY .. J 3,374.000 |.. (81,892) |..
..45866F-10-4 | INTERCONT INENTALEXCHANGE GROUP INC ............ [....... . 08/01/2024 . |MORGAN STANLEY ........... |oeeeeeeen. 604,000 [..oeeeeen 91,198 [oeeiiiiiiiiiiiiiiies fevvieeennnn 81,186 [nniiiiiiiiiiiiiiiis o
..459200-10-1 | INTERNATIONAL BUSINESS MACHINES CORP .......... [..eeens . 08/01/2024 . | MORGAN STANLEY .. (61,115)
..460146-10-3 | INTERNATIONAL PAPER CO ...ooooveeveiiiieeiieieeeees [ oo . 08/01/2024 . | MORGAN STANLEY .. e 20727 | 14325 16,846 | (2,521)
..460690-10-0 | INTERPUBLIC GROUP OF COS INC ........eevvvuuuunnn [ereennn . 08/01/2024 . | MORGAN STANLEY .. PR R 1,204.000 |.......... 37,269 | | 27,438 |l 18,180 [ (9,564)
..459506-10-1 | INTRNTNL F LAVRS + FRAGRNCS INCCOM ............ [....... . 08/01/2024 . | MORGAN STANLEY .. R 465.000 |.. . e 37,651 | (6,003) |..
..461202-10-3 | INTUIT INC. ..ovvnnninnin [ oo . 08/01/2024 . | MORGAN STANLEY .. ....465.000 |.. 179,230 |...........290,639 |...... (111,400) |.. 117,346
..46120E-60-2 | INTUITIVE SURGICAL INC .. 08/01/2024 . [MORGAN STANLEY .589.000 ..110,402 |. (88,303) 155,191
..46124J-20-1 | INVENTRUST PROPERTIES CORP 09/03/2024 . |Various ... .1,313.000 32,326 |. . (946) 4,242 ..
..G491BT-10-8 | INVESCO LTD ............. 08/01/2024 . [MORGAN STANLEY 12,129 | ..(4,427) 3,475 |..
..46187W-10-7 | INVITATION HOMES INC . |- 09/03/2024 . |Various ... ..676,2%6 |. .. (101,992)
..46266C-10-5 | 1QVIA HOLDINGS INC . . |- 08/01/2024 . |MORGAN STANLEY 39,851 |. (11,053)
..46284V-10-1 | IRON MOUNTAIN INC ....cevvvvrrrrrrrrinirnninniiinnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. . .. ....5,489 |....
..464289-51-1 | ISHARES + YEAR INVESTMENT GRADE CO ........cce. [ceeennn . 08/02/2024 . |Various ... U IO 59,544.000 |...... 3,076,003 |....ooooeieiiiinins |oenenns 3,072,480 |....
..464287-61-4 | ISHARES RUSSELL GROWTH ETF TRUST .........eevws[reenn . 09/03/2024 . |Various ... P 5,420.000 |.......1,932,302 [....cccooinnnnnnnn fornnnnne 1,903,963 |....
..464287-59-8 | ISHARES RUSSELL VALUE ETF TRUST .......ccoeeees [errnnn . 09/24/2024 . | GOLDMAN, SACHS & CO. ... |........ 3,700.000 |.. ... 678,173 |.... . ..
..464287-49-9 | ISHARES RUSSELL MID-CAP ETF .......cevvvvvvvvnnns [ereenn . 09/06/2024 . | Various ........coeeeviiinn |oerenns 50,867.000 |.. .. 4,124,2% |.... ,124,2% |..
BANK OF AMERICA/MERRILL
..464287-562-3 | ISHARES SEMICONDUCTOR ETF ......ccovveveeeeeeeeens [ . 07/23/2024 . |LYNCH ...ovvvnniiiiiiiiiinn foeeeees 4,450.000 |...... 1,078,606 |[....ccooennnnnnnnn fonnnnne LI L O S (S R A R 1,148,278 (69,672)
BANK OF AMERICA/MERRILL
..464287-65-5 | ISHARES TRUST RUSSELL 2000 INDEX FUND .........[....... . 09/06/2024 . |LYNCH ....ovvvviiiininiinn foeeeens 2,500.000 |......... 518,517 |oevvviiiiiiiiiiiies |oeeennnnn . 496,845 |...000100,355 [onnnnnns (1,7190) foniiiiiiis oo e (B710) | [ 496,845 21,672
..464287-81-2 | ISHARES US CONSUMER STAPLES ETF ......evvvvvvene [ereenn . 09/24/2024 . | GOLDMAN, SACHS & CO. ... |........ 8,300.000 |......... 585,383 ....505,193 |.. .. (9,810) |....
..464287-79-6 | ISHARES US ENERGY ETF ... 09/10/2024 . (CITADEL SECURITIES LLC . 1,146,541 . 1,219,200 . (72,659) |.
..46982L-10-8 | JACOBS SOLUTIONS INC 09/30/2024 . |Various ... .8,912
..865437-92-3 | JFE HOLDINGS INC .... . 08/02/2024 . | MORGAN STANLEY . (1,340) .651
..478160-10-4 | JOHNSON & JOHNSON ......eevvvvvvvvnnnnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. ..(5,328) |... 447,542 |..
..051502-10-5 | JOHNSON CONTROLS INTERNATIONAL PLC .......covvrs [eennnn . 08/01/2024 . | MORGAN STANLEY .. e 56,540 | | .40,004 ).l 41,386 | ... (7,008) |...
..480200-10-7 | JONES LANG LASALLE INC. ..oovvvvvvvvriiiiiiiiieens [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. oo feeeennnnn215.000 f..oennlnln 53,014 s el 30,354 |l 40,607 ... .. (10,253) |...
..46625H-10-0 | JP MORGAN CHASE & C0 ....oooovveeeeeeeeeeeeeeeeeens [ . 08/01/2024 . | MORGAN STANLEY .. J 4,197.000 |.........872,763 [..ccccoeeiiiiiiiinns [oennnnnnn 439,335 |l 712,540 |l .(274,798) |...
..SB4R2R-50-7 | JULIUS BAER GROUP CMN STK . . |B..... . 08/02/2024 . |MORGAN STANLEY .......ccoe |oeeeeeennnn219.000 [ooeeeeenn 11,704 [ [ 9,679 [l 12,269 o ... (1,569) |...
..48203R-10-4 | JUNIPER NETHORKS INC ....ooovveeiieiiiiiiiiiiiieens [ . 08/01/2024 . | MORGAN STANLEY ........... |-o.eee...n.836.000 |........e 20,290 [ovvvvvvvvvvininnnnns fovveennnnnn 14,205 [l 16,801 [ossee, . (1,506) |...
..487836-10-8 |KELLOGG CO. ............. U UURUIN . 08/01/2024 . |MORGAN STANLEY ........... |oeeeeeeee. 621,000 |.......... 38,529 |ovevevviiiiiiiiiiins fevvveennnnn 31,428 [oninnnnnn 34,720 [,
- 49177J-10-2 [KENVUE INC ....cooeeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiieee oo . 08/01/2024 . | MORGAN STANLEY ........... J........5,001.000 |..........93, 141 |.......cccocvvnnnnn loveeeeee.... 90,918 [ooooinnnnnn 73,762 |...neee.
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..49271V-10-0 |KEURIG DR PEPPER INC ......oooverrernnnnnnnnns [oenn . 08/01/2024 . | MORGAN STANLEY .. [ 1,484.000 |.......... 51,278 40,447 .l (4,244) |.. ..45,203 |..
..493267-10-8 | KEYCORP NEW COM ....coeeeeeeeeeeeeeieeeeeeeeeeeeeee [ oo . 08/01/2024 . | MORGAN STANLEY ......ccce0 |oeeeees 2,09.000 |.......... 31,935 ... 30,226 ..21,305 |..
..49338L-10-3 |KEYSIGHT TECHNOLOGIES .......ccvvvvvvvviiiiiiennnns [eeeenn . 08/01/2024 . | MORGAN STANLEY .. ... 388.000 |.......... 51,418 ..44,482 |..
..494368-10-3 | KIMBERLY=CLARK CORP .........evvvmmmmmmmmnnnnnnnnnns [erneen . 08/01/2024 . | MORGAN STANLEY .. ... 508.000 |.......... 70,343 ..66,527 |..
..49446R-10-9 | KIMCO REALTY CORP ... [ eeeenn . 09/03/2024 . | Various ........cceeeviinnn foereees 30,814.000 |..
..49456B-10-1 |KINDER MORGAN INC DEL .........coovveeeeeeeeeneenns [eeens . 08/01/2024 . | MORGAN STANLEY J 2,338.000 |.. v e ...9,012
..48251W-10-4 |KKR AND CO INC CLASS A ooovvveiiiiiiiiiiieeeieens [ oo . 08/01/2024 . | MORGAN STANLEY .. [ 1,387.000 |......... 166,082 |.....ccevvvvrveennnn fervnnnnnnnn 59,641 [l 114,018 [, (55,272) |.. L (85,272) |eeeees [ 59,641 [ [l 106,441 |l 106,441
..482480-10-0 |KLA CORP .|--eeeer |- 08/01/2024 . [MORGAN STANLEY ........... [eeeeeeenns 243.000 [......... 183,736 [oeeeeeiiiiiiiiiiiins oo 21,746 |l 141,256 |l (119,510) |.. L(119,510) | [ 20,746 [ [ennnl 161,090 |l 161,990
..S75825-56-2 |KLEPIERRE REIT SA B..... . 07/29/2024 . |Various ........cceeevinnn Joerenns 24,666.000 |..
..499049-10-4 | KNIGHT-SWIFT TRANSPORTATION HOLDIN . 08/01/2024 . [MORGAN STANLEY ... 376.000
..500754-10-6 | KRAFT HEINZ ORD 08/01/2024 . [MORGAN STANLEY .1,402.000 . (4,508) . (4,508)
..501044-10-1 |KROGER CO .......... 08/01/2024 . [MORGAN STANLEY .1,095.000 E (26,181) (26,181)
..502431-10-9 | L3HARRIS TECHNOLOGIES INC ....ccevvveeeeeeeeeeeens [ . 08/01/2024 . | MORGAN STANLEY .. 275.000 [...eeeeeen 83,082 [ ol 47,883 |l 67,021 (10,038) |.. ..(10,038) |...
..504922-10-5 |LABCORP HOLDINGS .........evvvrvmvrmvnnnnnnnnnnnnnnns [eeneenn . 08/01/2024 . | MORGAN STANLEY .. ....143.000 |..
..512807-10-8 | LAM RESEARCH CORP. .....cevvvvvviiiiiiiiiiiiiiieenns [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. ....247.000 |..
..517834-10-7 |LAS VEGAS SANDS CORP ..........ccoeveeeeeeeenennnns [oeeenn . 08/01/2024 . | MORGAN STANLEY .. ... 897.000 |..
..518415-10-4 |LATTICE SEMICONDUCTOR .......ccooeeveeeeinnnnnnnnns [eeens . 08/01/2024 . | MORGAN STANLEY .. ....358.000 |..
..525327-10-2 |LEIDOS HOLDINGS INC ....coovvveeenieiiiieeeeeeeeeens [ oo . 08/01/2024 . | MORGAN STANLEY .. ... 196.000 |.. . . . ..
..526057-10-4 |LENNARCORP  CLA ceeeeae [ e . 08/01/2024 . | MORGAN STANLEY .. ... 361.000 |.. ...25,476 |.... .. (28,328) |... ..25,476 |..
..520043-10-1 | LEXINGTON REALTY TRUST .......evvvvvmvmmmmnnnnnnnns [eeneenn . 09/03/2024 . | Various .......cceeeeiiiinnn foerens 70,495.000 |.. .. 607,138 |.... 607,138 |..
..531229-75-5 |LIBERTY MEDIA FORMULA ONE CORP SER . 08/01/2024 . [MORGAN STANLEY 307.000
..654950-10-3 |LINDE PLC .... . 08/01/2024 . | MORGAN STANLEY 681.000 (35,426) (35,426)
..538034-10-9 |LIVE NATION ENTERTAINVENT INC . 08/01/2024 . [MORGAN STANLEY .512.000 (30,556) (30,556)
..530830-10-9 | LOCKHEED MARTIN CORP .. . |. 08/01/2024 . | MORGAN STANLEY 370.000 (40,012) (40,012)
..540424-10-8 | LOEWS CORP ........cceeu.. . |- 08/01/2024 . |MORGAN STANLEY .550.000 (10,863) (10,863)
..548661-10-7 |LOWES COS INC USDO.50 v.vvvvs | wenenes . 08/01/2024 . | MORGAN STANLEY .. ....962.000 |.. .. (46,061) ...
..50212V-10-0 |LPL FINANCIAL HOLDINGS INC .......eevvvvvvvmvnnnns [ereeenn . 08/01/2024 . | MORGAN STANLEY .. ..95.000 |.. ....(868) ...
..550021-10-9 | LULULEMON ATHLETICA INC ... [ . 08/01/2024 . | MORGAN STANLEY .. .145.000 |.. (34,609) |...
..N53745-10-0 | LYONDELLBASELL INDUSTRIES CLASS A .....evvvvvnnn [ eeeennn . 08/01/2024 . | MORGAN STANLEY .. ... 672.000 |.. .. (35,858) |...
..55261F-10-4 |M & T BANK CORP ....covvvrviriiiiiiiiiiiiiiiiieeenens [ oo . 08/01/2024 . | MORGAN STANLEY .. ....194.000 |.. .. (3,781) ...
..554382-10-1 | MACERICH COMPANY ........eevvmmmmmmmmmnnnnnnnnnnnnnns [ eeeeenn . 09/03/2024 . | Various ,871.000 |.. ..
..562750-10-9 | MANHATTAN ASSOCIATES .. 08/01/2024 . [MORGAN STANLEY ..85.000 2,799 . (223)
..56585A-10-2 | MARATHON PETROLEUM CORP . 08/01/2024 . [MORGAN STANLEY .634.000 94,060 (79,022)
..570535-10-4 | MARKEL CORP ................ 08/01/2024 . [MORGAN STANLEY 7.000 |oveeeennnn 10,964 [oeeeeeiiiiiiiiiiiins ferveeeennnnn 11,080 i [,
..571903-20-2 | MARRIOTT | NTL INC NEW 08/01/2024 . [MORGAN STANLEY .553.000 ..124,707 (94,125)
..571748-10-2 | MARSH + MCLENNAN COS INC .. 08/01/2024 . [MORGAN STANLEY ,075.000 ..203,680 |. (43,194)
..573284-10-6 |MARTIN MARIETTA MATERIALS ....oovvrrmmmmmnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. ... 32,429 |....... (12,979) |.. .. (12,979) |...
..573874-10-4 | MARVELL TECHNOLOGY INC .....covvvvvvvrviiniiinnnnns [eeeens . 08/01/2024 . | MORGAN STANLEY .. ...59,767 |....... (13,680) |.. .. (13,680) |...
..574599-10-6 | MASCO CORP ....oovvvvvviiiiiiiiiiiiiiiiiiciceeceeeeees [ . 08/01/2024 . |MORGAN STANLEY ........cc. |oeeeeeeen. 161,000 |ooeeeennn. 12,269 [ovviviiiiiiiiiiiiins fevvvvnennnnn 4,655 [l 10,784 [, (6,128) |.. ... (6,128)]...
..57638P-10-4 | MASTERBRAND INC ......ccoeiiiiiiiiiiiiiiieiieee [ . 08/01/2024 . | MORGAN STANLEY .. .. (73,5%4) ...
..576360-10-4 | MASTERCARD INC CLASS A .oeovvveiiiiiiiiiiieiiieens [ . 08/01/2024 . | MORGAN STANLEY .. .(192,925) |...
..57667L-10-7 | MATCH GROUP INC .. . 08/01/2024 . | MORGAN STANLEY .. . ..
..579780-20-6 | MCCORMICK & CO. .. . |- 08/01/2024 . |MORGAN STANLEY .. ....540.000 |.. e e
..580135-10-1 | MCDONALDS CORP ... . |- 08/01/2024 . [MORGAN STANLEY ........... |oeeeeees 1,241.000 |......... 333,503 |......cceeeiiiiins |elll..286,372 |.......... 367,672 |....... (81,555) |.. .. (81,555) |...
..581550-10-3 | MCKESSON CORP ..... 08/01/2024 . [MORGAN STANLEY .297.000 (78,325) (78,325)
..58463J-30-4 | MEDICAL PPTYS TRUST INC . . 09/03/2024 . |Various .......ccooeeeiiiinn |oeeenes 12,730.000 |..
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..65960L-10-3 |MEDTRONIC PLC ...oooevveiiiiiiiiinii [ . 08/01/2024 . | MORGAN STANLEY .. [ 2,217.000 |.. . 171,805 |...........173,245 |....... (10,414) |.. .. (10,414) |... 171,805 |.. 4,454 |...
..58733R-10-2 | MERCADOL IBRE INC .... [ . 08/01/2024 . | MORGAN STANLEY .....cccooe |oerrrrnnnnns 70.000 |......... 112,421 foveiiiiiiiiiiiiiins fereeennnn... 80,630 f...........103,722 |....... (49,661) |.. .. (49,661) |... ..60,630 |..
..58933Y-10-5 |MERCK & CO. INC. ....oooovvrrriininnnn [ . 08/01/2024 . | MORGAN STANLEY ......ccce |oeeeeees 4,119.000 .(254,761) |...
..59156R-10-8 |METLIFE INC COM ......evvvvvvvrvnnnnnnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY ......ccce |oeeeees 1,070.000 .. (40,339) |...
..502688-10-5 |METTLER TOLEDO INTERNATIONAL .......cvnnn [ereenn . 08/01/2024 . | MORGAN STANLEY .. [ O 30.000 |.. ... (3,608) ...
..552953-10-1 | MGM RESORTS INTERNATIONAL .....cccovviiiiiiiiiiinn [ ereenn . 08/01/2024 . | MORGAN STANLEY .. PR R 1,080.000 |.. . ..(16,988) |...
..505017-10-4 | MICROCHIP TECHNOLOGY INC ...oovvvvvvvviiiiiiiiiens [eeeenn . 08/01/2024 . | MORGAN STANLEY .. P O 905.000 |......... ...81,613 .. (29,051) |...
..595112-10-3 |MICRON TEC HNOLOGY INC ~ COM ..oovvvvnnnn foeennn . 08/01/2024 . | MORGAN STANLEY .. J 2,000.000 |......... 203,004 . 170,680 .. (70,720) |...
..504918-10-4 | MICROSOFT CORP ........evvvmmmmmmmnmnnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. . 5,848,201
..594972-40-8 | MICROSTRATEGY INC CL A 08/01/2024 . [MORGAN STANLEY
..59522J-10-3 |MID AMERICA APT 08/01/2024 . [MORGAN STANLEY
. 60770K-10-7 | MODERNA INC ........ 08/01/2024 . [MORGAN STANLEY (22,332)
..608190-10-4 | MOHAWK INDUSTRIES INC ....cooevveiiiiiinniiiiineens [oens . 08/01/2024 . | MORGAN STANLEY .. ....(884)]...
..60855R-10-0 |MOLINA HEALTHCARE INC ......eevvvvvrvrrririirininns [eeeenn . 08/01/2024 . | MORGAN STANLEY .. ... (8,330) |...
..609207-10-5 |MONDELEZ INTERNATIONAL INC ....oevvvvvvmmmnnnnnnns [ereeenn . 08/01/2024 . | MORGAN STANLEY .. .(105,184) |...
..60937P-10-6 | MONGODB INC CLASS A .eevvvviviiiiiiiiiiiiiiieeenens [ oo . 08/01/2024 . | MORGAN STANLEY .. .. (26,289) |...
..609839-10-5 |MONOLITHIC POWER SYSTEMS .........eevmmmvmmumnnnnn [ereeenn . 08/01/2024 . | MORGAN STANLEY .. .. (10,546) |...
..61174X-10-9 | MONSTER BEVERAGE CORP ..........ccovvveeeeeeeeennns [eeeenn . 08/01/2024 . |MORGAN STANLEY .......ccoe |oeeeeeeen. 181,000 |ooeeeennnnnn9,299 [oviiiiiiiiiiiiiiins fovvveennnnnn 2,764 [l 10,427 e, ... (7,664) ...
..615369-10-5 | MOODYS CORP .....ceoeeveiiiiiiiiiiiiiiiiiee [ . 08/01/2024 . | MORGAN STANLEY ........... |oeeeeeeen 507.000 |......... 233,657 [oeeevvvviiiiiiiinnn fevennnnnnn 123,257 [o........ 198,014 ..., (74,757) |.. . (74,757) |...
..617446-44-8 | MORGAN STANLEY ......oevvvvvrriiiriiiiiiieiininnnenns [ oo . 08/01/2024 . | MORGAN STANLEY ........... |........1,963.000 |[......... 199,740 [.......coovvvrrinnns [onnne.. 149,306 ........... 183,080 [....... (33,744) .. .. (33,744) |...
..620076-30-7 |MOTOROLA SOLUTIONS INC 08/01/2024 . [MORGAN STANLEY (35,908) (35,908)
..55354G-10-0 |MSCI INC A ... 08/01/2024 . [MORGAN STANLEY (11,583) (11,583)
..631103-10-8 | NASDAQ OMX GROUP . 08/01/2024 . [MORGAN STANLEY . (4,790) . (4,790)
..632307-10-4 |NATERA INC ... . |. 08/01/2024 . | MORGAN STANLEY .415.000 42,742 (11,288)
..637417-10-6 |NATIONAL RETAIL PROPERTIES . |- 09/03/2024 . |Various ...... .2,840.000 .. 131,823 . (7,115) 115,289
..64110Y-10-8 |NET LEASE OFFICE PROPERTIES .........evvvuuuuunnn [ereennn . 08/01/2024 . | MORGAN STANLEY ........... |-oeeeeee....54.000 |t 1,579 [oeeiiiis o964 L9908 (34)|. ....964 |..
..64110D-10-4 |NETAPP INC ....oevvmmmiiiiniiiiiiiiiiiiiiiiiiiiiiinnns [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. L.35,408 | 17,357 |l 25,478 | (8,121) .. 17,357 |..
..64110L-10-6 |NETFLIX INC ..oooeeiieiiieeieieieeeeeeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. 438,004 | | 122,584 )Ll 341,303 | (218,719) 122,584 |..
..64125C-10-9 | NEUROCRINE BIOSCIENCES INC ......evveemnnnnnnnnnnn [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. e 18,836 | 13,719 16,206 . (2,487) 13,719 |..
..651639-10-6 | NEWMONT CORP ......coovvereriiiiiiiniiiieie [ . 08/01/2024 . | MORGAN STANLEY .. PR R 1,550.000 |.......... 76,793 . e 97,160 |l (27,619) ..36,373 |..
..65249B-10-9 |NEWS CORP CLASS A ...eevvvvivviiiiiiiiiiiiiiiiiinens [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. e 398.000 |.......... 10,811 6,544 9T (3,227) ...6,544 |..
..65330F-10-1 |NEXTERA ENERGY INC . 08/01/2024 . [MORGAN STANLEY .3,366.000 .. 263,837 ..192,838 |. ..204,451 (11,613) .192,838
..654106-10-3 |NIKE INC 08/01/2024 . [MORGAN STANLEY .1,808.000 .. 133,508 ..196,295 |. (46,014) .136,269
..J57160-12-9 | NISSAN MOTOR CO CMN STK . . 08/02/2024 . | MORGAN STANLEY . (187) .37
..655663-10-2 | NORDSON CORP. .. 08/01/2024 . [MORGAN STANLEY 14,644
..655844-10-8 | NORFOLK SOUTHERN CORP . 08/01/2024 . [MORGAN STANLEY 46,869
..665859-10-4 | NORTHERN TRUST CORP .......evvvvvvvvmmemnnnnnnnnnnns [eeeeenn . 08/01/2024 . | MORGAN STANLEY ..
..666807-10-2 | NORTHROP GRUMMAN CORP .........covvrvvririiiiiinens [eeeenn . 08/01/2024 . | MORGAN STANLEY .. .. . 101,118 .. (23,326) |...
. 668771-10-8 |NortonLife Lock INC ....evvvvvvevnmnnnnnnnnnninnnnns [eeeeenn . 08/01/2024 . | MORGAN STANLEY .. [ 1,009.000 |.. ...23,025 ... (6,044) ...
..620377-50-8 |NRG ENERGY INC ....coovvveieieiinieeeieee [ . 08/01/2024 . | MORGAN STANLEY .. ... 566.000 |.. ... 29,262 . (11,252) |...
..670346-10-5 |NUCOR CORP. ......cccooiiinininins [ eeeens . 08/01/2024 . | MORGAN STANLEY .. ....336.000 |.. ...58,477 .. (48,065) |...
..67066G-10-4 |NVIDIA CORP ......eevvvvrrrirrriiiriiiriereeenenennnns [eeeeens . 08/01/2024 . |MORGAN STANLEY .......ccce |oeeeees 40,236.000 ... 79,730 .. (20,345) |...
..62044T-10-5 |NVR INC veeee.. |- 08/01/2024 . [MORGAN STANLEY .....cconn |ovvreennnnns 11.000 ... 77,005 .. (33,147) |...
..N6596X-10-9 | NXP SEMICONDUCTORS N.V. ... . [D..... . 08/01/2024 . | MORGAN STANLEY ......cccee |ererrrnns 214.000 |.. ... 49,152 .. (17,584) |...
..674599-10-5 | OCCIDENTAL PETROLEUM CORP . 08/01/2024 . [MORGAN STANLEY K .1,919.000 .. 114,583 |. (72,193) (72,193)
..674599-16-2 | OCCIDENTAL PETROLEUM EQUITY WARRAN ... . 08/01/2024 . | MORGAN STANLEY .. J 3,912.000 |......... 145,995 .. 152,294 (29,779 oo e e, (129,779) ... . 123,481
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..679295-10-5 | OKTA INC CLASS A ..oooeveiiiiiiniiiin [ . 08/01/2024 . | MORGAN STANLEY .. ....298.000 |.......... 27,229 ... 24,262 |........ (5,676) |.. ... (5,676) ... ..21,253 |..
..679580-10-0 | OLD DOMINION FREIGHT LINE INC .....coovvrernneens [ eennnn . 08/01/2024 . | MORGAN STANLEY .. ... 176.000 |.......... 35,761 ...35,669 |....... (22,149) |.. .. (22,149) |...
..681936-10-0 | OMEGA HEALTHCARE INVESTORS .........eevvvmmmmmnnns [ereeenn . 09/03/2024 . | Various ........cceceviinnn foereees 56,380.000 2,200,592 .1,195,740 . 36,761 |...
..681919-10-6 | OMNICOM GROUP .....cooeeeeeeeiiiieiiiiiiieeieeeieeens oo . 08/01/2024 . | MORGAN STANLEY ......cccee |ererernns 246.000 ... 23,331 ..(2,3%4) ...
..682189-10-5 | ON SEMICONDUCTOR CORP ........coovvveriirinnnnnnnns [oreenn . 08/01/2024 . | MORGAN STANLEY .. J O 577.000 |.. .. (36,611) ... . ..
..682680-10-3 | ONEOK INC .....vvvvvvvmnnninnniniiniiiiiniiiiiinininns [ eeeees . 08/01/2024 . | MORGAN STANLEY .. PR R 2,011.000 |.. ...99,082 |.... .. (42,130) |... ..99,082 |..
..68389X-10-5 | ORACLE CORP COM ......eevvevvvveveennnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. R O 2,654.000 |.. .... 176,060 |.... .(109,791) |... 176,060 |..
..67103H-10-7 | OREILLY AUTOMOTIVE INC ....evvvvvvvvvvnnnnnnnnnnans [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. B 130.000 |.. .. (45,234) ...
..68902V-10-7 | OTIS WORLDWIDE CORP ......coovveeeeeieeieeeeieeeeens [ . 08/01/2024 . | MORGAN STANLEY .. ... 121.000 |.. ..
..693718-10-8 |PACCAR INC ......cevveees 08/01/2024 . [MORGAN STANLEY .491.000 ..(4,249) ..(4,249)
..69608A-10-8 | PALANTIR TECHNOLOGIES INC CLASS A 08/01/2024 . [MORGAN STANLEY .3,291.000 (32,743) (32,743)
..697435-10-5 |PALO ALTO NETWORKS INC ............. 08/01/2024 . [MORGAN STANLEY 603.000 (92,965) (92,965)
..701094-10-4 |PARKER HAN NIFIN CORP  COM ..eevvennenn [eeennnn . 08/01/2024 . | MORGAN STANLEY .. ... 180.000 |.. (39,310) |.. .. (39,310) |...
..704326-10-7 |PAYCHEX INC ....evvvvvvivnnnnininnnnnnnnnnnnnnnnnnnnns [ oeeees . 08/01/2024 . | MORGAN STANLEY .. ... 486.000 |.. . (4,678) ...
..70432V-10-2 | PAYCOM SOFTWARE INC ......eevvvvvvvvmnennnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. ... 187.000 |.. . (3,138) |...
..70438V-10-6 | PAYLOCITY HOLDING CORP .......eevvuunmnnnnnnnnnnnnn [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. e (9) ]
..70450Y-10-3 | PAYPAL HOLDINGS INC ....covvvvvvviiiiiiiiiiiiiniiens [ e . 08/01/2024 . | MORGAN STANLEY .. .. . (5,741) ...
..713448-10-8 |PEPSICO INC. ..oovveeeiieiiiiiiiiiii [ . 08/01/2024 . | MORGAN STANLEY .. PR R 2,350.000 |.. (42,582) |...
..714046-10-9 |PERKINELMER INC ....coooeeririiiiiiii [ . 08/01/2024 . | MORGAN STANLEY .. J O 277.000 |.ooeeeeen 34,631 [oeviiiiiiiiiiiiiiins e 20,088 [onniiiiiiiiiiiiiiins e, ..
..717081-10-3 |PFIZER INC ....oevnnniiiiiiin oo . 08/01/2024 . | MORGAN STANLEY .. P 10,152.000 |.........311,009 |.............ceees |lll...280,156 |........... 124,661 [......... (3,379) |..
..718172-10-9 | PHILIP MORRIS INTL. 08/01/2024 . [MORGAN STANLEY .2,407.000 (25,771)
..718546-10-4 | PHILLIPS 66 .. 08/01/2024 . [MORGAN STANLEY .725.000 (48,481)
..720190-20-6 | PIEDMONT OFFICE REALTY TRU-A 09/03/2024 . |Various ...... .9,607.000 |..........85,897 | el 89,851 | [ [ o
..72352L-10-6 | PINTEREST INC CLASS A ... . |. 08/01/2024 . | MORGAN STANLEY (12,840) (12,840)
..693475-10-5 |PNC FINL SVCS GROUP INC . . |- 08/01/2024 . |MORGAN STANLEY .. 109,284 (30,959) (30,959)
..73278L-10-5 |POOL CORP .....cevvvrviiriiiiiiiiiiiiiiieinieeeeeeeeens [ oo . 08/01/2024 . | MORGAN STANLEY .. ... 25,588 ..(4,930) |...
..693506-10-7 |PPG INDUSTRIES INC ...ccoevveeeiiiiieiieeieeeeeeens [ . 08/01/2024 . | MORGAN STANLEY .. ... 70,740 . (8,526) |...
..69351T-10-6 |PPL CORP ......evvvvvvvrrnrnrninnnsnnnnnnsnssnsnnnnnnns [ oeeees . 08/01/2024 . | MORGAN STANLEY .. ... 53,760 . (6,280) |...
..74251V-10-2 |PRINCIPAL FINANCIAL GROWP .......ccevvvvvvvvvnnnns [ereeenn . 08/01/2024 . | MORGAN STANLEY .. ieeeeee. 11,825 .. (12,900) |... . ..
..742718-10-9 |PROCTER & GAMBLE CO .......evvvvvvmmmnnmnnnnnnnnnnns [eenennn . 08/01/2024 . | MORGAN STANLEY .. PR R 3,754.000 |.. ..464,494 |........... .. (87,657) |... .464,494 |.. .
..743315-10-3 | PROGRESSIVE CORP ......cevvvvviiiiiiiiiiiiiiiiiineens [ oo . 08/01/2024 . | MORGAN STANLEY [ 1,179.000 |......... .... 106,570 |.......... 187,791 [....... (81,221) |.. .. (81,221)|... ... 106,570 |.. . 147,232 |....... 147,232
..74340W-10-3 | PROLOGIS INC ...... 09/03/2024 . [Various ...... 16,169.000 1,958,933 .2,118,404 |...... (457,356) . (457,356) .1,651,279 . 307,654 |. 307,654 |..
..744320-10-2 | PRUDENTIAL FINL INC 08/01/2024 . [MORGAN STANLEY 879.000 .. 107,661 (50,050) (50,050) 4“1 66,550 |. . 66,550 |..
..74460D-10-9 |PUBLIC STORAGE ....... 09/03/2024 . [Various ...... .5,673.000 . 1,799,890 (12,527) (12,527) . 1,544,945 . 254,945 |,
..744573-10-6 |PUBLIC SVC ENTERPRISE GROUP . 08/01/2024 . [MORGAN STANLEY .1,175.000 (28,094) (28,004) 43,757 .49,941
..745867-10-1 |PULTE GROUP INC .............. 08/01/2024 . [MORGAN STANLEY .562.000 (36,277) (36,277) 20,700
..7462411-10-2 | PURE STORAGE INC CLASS A ...eevvvvvevinnennninnnns [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. .320.000 oeeeeeen 18,692 | 20,701 | [ ..
L.T4736K-10-1 | QORVO INC ...vvvvvvvvvvirinnninininininnnnnnnnnnnnnnnns [ oeeeens . 08/01/2024 . | MORGAN STANLEY .......ccee |oeereeennn 114,000 |ooeeeeennn 12,613 [eeeeeiiiiiiiiiiiinns fevveennnnnn 10,011 [l 12,838 e, (2,826) |.. ... (2,826) ...
.. 747525-10-3 | QUALCOMM INC ..oovvvviiiiiiiiiiiiiiiiccciiciceeeeeees [ oo . 08/01/2024 . | MORGAN STANLEY ........... |........1,820.000 |......... 298,463 [.......cccccccvennn [evenennnnn 200,001 f........... 268,227 |....... (63,136) |.. .. (63,136) |...
.. T4762E-10-2 | QUANTA SERVICES ......ccoeiiiiiiiiiiiiieiieieeeeeeen [ oo . 08/01/2024 . | MORGAN STANLEY .. .
..74834L-10-0 | QUEST DIAGNOSTICS INC .....evnnnnnnnnniiniins [eeeenn . 08/01/2024 . | MORGAN STANLEY .. .
..754730-10-9 | RAYMOND JAMES FINANCIAL INC . . 08/01/2024 . | MORGAN STANLEY .. .. ..28,131 |..
..75513E-10-1 |RAYTHEON TECHNOLOGIES CORP ... . |- 08/01/2024 . |MORGAN STANLEY .. R O 2,227.000 |.. 160,277 |..
..756109-10-4 |REALTY INCOME CORP . |. 09/03/2024 . | Various P 15,755.000 |..
..758849-10-3 | REGENCY CENTERS CORPORATION .. 08/01/2024 . [MORGAN STANLEY 870.000 (27,327)
..75886F-10-7 | REGENERON PHARMACEUTICALS INC .. . 08/01/2024 . | MORGAN STANLEY .. ... 163.000 |.........178,176 ..143,161 (87,864) .. (87,864)]... . 122,878
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..7591EP-10-0 |REGIONS FINANCIAL CORP R ORI . 08/01/2024 . | MORGAN STANLEY .. ..o 11,822 ..10,442 |..
..759509-10-2 |RELIANCE STEEL & ALUMINUM . B [P . 08/01/2024 . | MORGAN STANLEY .. ... 19,828 v e
..760759-10-0 |REPUBLIC S VCS INC COM v [ . 08/01/2024 . | MORGAN STANLEY .. ..88,296 ..o | 53,667 |l TR,715 [, (20,048) |.. .. (20,048) |...
..761152-10-7 |RESMED INC. .....evvvvvivrrinnnnninnnnnnnnnnnnnnnnnnns [ oeeeen . 08/01/2024 . | MORGAN STANLEY .. [OOSR el 48,917 .. (7,616) ...
..76131IN-10-1 |RETAIL OPPORTUNITY INVESTMEN .......covvvvvennnns [ereenn . 09/03/2024 . |Various ... U IO 18,189.000 |......... 254,408
..76169C-10-0 |REXFORD INDUSTRIAL REALTY REIT INC .....eevvunn [oreennn . 09/03/2024 . |Various ... P 3,662.000 |......... 182,278 .
..770700-10-2 | ROBINHOOD MARKETS INC . U PRI . 08/01/2024 . | MORGAN STANLEY .. R O 1,197.000 |.......... 24,221 [ooeoeviiiiiiiiiiens feveeennnn.. 10,869 [o........... 15,250 |........ (4,381) [.. ... (4,381)]...
..771049-10-3 |ROBLOX CORP CLASS A ... B [P . 08/01/2024 . | MORGAN STANLEY .. PO 915.000 |.. ...35,542 .. (12,939) |...
..773903-10-9 | ROCKNELL AUTOMATION INC ....ooovvvreriiiinnnnnnnns [ornnn . 08/01/2024 . | MORGAN STANLEY .. ....152.000 |.. ..(16,898) |...
..77543R-10-2 |ROKU INC CLASS A .... 08/01/2024 . [MORGAN STANLEY .289.000 (14,103)
..775711-10-4 |ROLLINS, INC ... 08/01/2024 . [MORGAN STANLEY .395.000 ..(2,548)
..776696-10-6 |ROPER TECHNOLOGIES INC 08/01/2024 . [MORGAN STANLEY .321.000 (59,565)
..778296-10-3 |ROSS STORES, INC. ..oovvvvvviiiiiiiiiiiiiiiiiiieeees [ . 08/01/2024 . | MORGAN STANLEY .. ... 666.000 |.. .. (45,3%) |...
..V7780T-10-3 |ROYAL CARIBBEAN GROUP LTD .....cooovvinnnnnnnnnnn [ eenenn . 08/01/2024 . | MORGAN STANLEY .. (34,285) |...

B [ . 08/01/2024 . [MORGAN STANLEY ..
....... . 08/01/2024 . [MORGAN STANLEY ..
O R . 08/01/2024 . [MORGAN STANLEY ..

B . 09/03/2024 . | Various

..G7709Q-10-4 | ROYALTY PHARMA PLC CLASS A ...
..749685-10-3 | RPM INTERNATIONAL INC ...
..78400V-10-4 | S&P GLOBAL INC

... (1,078) ...
.. (72,586) |...

363,675 |....

..78646V-10-7 | SAFEHOLD INC . ceeennn 440,587 | [ 363,675 ..l 101,790 . (8,947) |..
..79466L-30-2 | SALESFORCE.COM INC ..oeveeniiiiieieiiiiieeeeiiis | e . 08/01/2024 . [MORGAN STANLEY JUU IO 1,466.000 |.........370,968 |....cccooneriiiiis |oennnnnn. 194,377 |..........385,763 |...... (191,386)
..79589L-10-6 | SAMSARA INC CLASS A ..ooovviviiiieiiiiiiiiieeiiins [ eeeees . 08/01/2024 . [MORGAN STANLEY ........... foeeeeeins 412,000 [..vveeeee 15,101 oo o 12,204 o L
BANK OF AMERICA/MERRILI
..78410G-10-4 | SBA COMMUNICATIONS CORP CLASS A .. R P . 07/10/2024 . [ LYNCH [ R 4,369.000 |......... 840, ..857, ........ 1,108,372 |....... (53,333) |.. .(16,981)|....

..2,663 |.
26,621
..7,516 |
..3,569 |.
.49,534 |....

..806407-10-2 | SCHEIN HENRY INC .
..806857-10-8 | SCHLUMBERGER LTD ....
..G7997R-10-3 | SEAGATE TECHNOLOGY HOLDINGS PLC
..81211K-10-0 | SEALED AIR CORP ..
..816851-10-9 | SEMPRA ENERGY
..81762P-10-2 | SERVICENOW INC
..824348-10-6 | SHERWIN WILLIAMS CO
..G81317-10-2 | SHURGARD SELF STORAGE LTD . . |B..... . 07/31/2024 . [MORGAN STANLEY
..828806-10-9 | SIMON PPTY GROUP INC [ IO . 09/03/2024 . | Var ious
..83088M-10-2 | SKYWORKS SOLUTIONS INC . 08/01/2024 . [MORGAN STANLEY .. ....282.000 [..
..832696-40-5 | SMUCKER J M CO . |- 08/01/2024 . [MORGAN STANLEY .. coe |eeennnnn 312,000 .. . U
..G8267P-10-8 | SMURFIT WESTROCK PLC .. - |- 08/01/2024 . [MORGAN STANLEY .. PO RO 379.000 |.......... 16, .17, ) ..
..83304A-10-6 | SNAP INC CLASS A ....... 08/01/2024 . | MORGAN STANLEY .1,714.000 (11,895)
..833034-10-1 | SNAP ON IN C 08/01/2024 . | MORGAN STANLEY 121.000 (11,109)
..833445-10-9 | SNOWFLAKE CLASS A 08/01/2024 . | MORGAN STANLEY 577.000 (34,626)
..B83444M-10-1 | SOLVENTUM CORP .....evvviieeiiiiiiieeniiiiiineean [ eeeeeas . 08/01/2024 . [MORGAN STANLEY .. oo |eeeennnn. 158,000 .. , , )
[ T 1,621.000 |..

08/01/2024 . | MORGAN STANLEY
08/01/2024 . | MORGAN STANLEY
. 08/01/2024 . [MORGAN STANLEY . (5,307)
08/01/2024 . | MORGAN STANLEY E K . (3,107)
....... . 08/01/2024 . [MORGAN STANLEY .. eeeennnn. 108, ...58, e 99, ....... (40,580) ..
....... . 08/01/2024 . | MORGAN STANLEY .. ... (101,299) [..
. |- 08/01/2024 . [MORGAN STANLEY ........... |...........375.000 |......... 131,387 [........ccocoies [eniiillll 87,086 ............81,718 [....... (28,073) |..

(33,715)

. (456,977) |...
L (7,182) |...
. (3,267) ...

[ T 9,911.000 |..

..842587-10~7 | SOUTHERN C0 ...eevveeeniiiiiieceiiiieeeeeiiieeee [ e . 08/01/2024 . [MORGAN STANLEY .. . . . U (10,459)
..844741-10-8 | SOUTHIEST AIRLINES CO ..oovvevnniiiiiniiiiiiieees | eeeeens . 08/01/2024 . [MORGAN STANLEY .. PO . 292.000 |.. , , 433 | (1,942) ).
..852234-10-3 | SQUARE INC CLASS A .oeoeeiiiiieeiiiiiieeeeeiiis [ e . 08/01/2024 . [MORGAN STANLEY .. [ T 1,045.000 |.. (35,004)

..78467J-10-0 | SS&C TECHNOLOGIES HOLDINGS ...
..85254J-10-2 | STAG INDUSTRIAL INC. ..........
..854502-10-1 | STANLEY BLACK & DECKER INC ..
..855244-10-9 | STARBUCKS CORP
..857477-10-3 | STATE STREET CORPORATION ..

....... . 08/01/2024 . [MORGAN STANLEY ..
....... . 09/03/2024 . | Various
....... . 08/01/2024 . [MORGAN STANLEY
....... . 08/01/2024 . [MORGAN STANLEY ..
....... . 08/01/2024 . [MORGAN STANLEY ..

..(2,431) ...
.. (18,541) |...
... (8,625)]...

v (2,831) .
....... (18,541) |..
........ (8,625) |..

....945.000 |..
... 518.000 |..
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..858119-10-0 | STEEL DYNAMICS INC ....evvnnnniniininiiiiiiias [ oo . 08/01/2024 . | MORGAN STANLEY .. ... 170.000 | 21,478 | e 19,190 |l 14,408 | (1,151) |.. L (1,181) ). ..19,190 |.. ...186 |...
..GBAT3T-10-0 |STERIS .oovveiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. ... 137.000 |.......... 33,017 ... (435) ... .81
..863667-10-1 | STRYKER CORP ......cooovvreieiiiiiiiiii [ . 08/01/2024 . | MORGAN STANLEY ......cccee |oeerrenes 508.000 |......... 169,243 .. (69,377) ... ..1,208 |[...
..866674-10-4 | SUN COMMUNITIES .....ovvnnnnnnniniiiiiiiinn [ eeeenn . 09/03/2024 . | Various .......ccoeeeviiinn |oeeeenns 2,791.000 |..
..867892-10-1 | SUNSTONE HOTEL INVESTORS INC ......eevvvvvvunnnnn [ereeenn . 09/03/2024 . | Various
..86800U-10-4 | SUPER MICRO COMPUTER INC .........cceeeeeeeeeenens [ eeenn . 08/01/2024 . | MORGAN STANLEY
..87165B-10-3 | SYNCHRONY FINANCIAL ..ooooveeiieeeiiiie [ . 08/01/2024 . | MORGAN STANLEY .. . ..
. 871607-10-7 | SYNOPSYS INC ...coeeeeieeeeeeeieeeeeeeeeeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. .ee.....233.000 ).
..871820-10-7 |SYSCO CORP ...ooovvveieiiiiiiiiiiiiii [ . 08/01/2024 . | MORGAN STANLEY .......ccc |oeeeeees 1,133.000 |.......... 85,885 |...iiiiiiiiins | 74,358 |l 82,856 |........ (8,498) |..
..74144T-10-8 |T. ROWE PRICE GROWP ... 08/01/2024 . [MORGAN STANLEY . (8,832)
..874054-10-9 | TAKE-TWO INTERACTIVE SOFTWARE . 08/01/2024 . [MORGAN STANLEY (12,824)
..87612E-10-6 | TARGET CORP ............. 08/01/2024 . [MORGAN STANLEY (25,160)
..HB4989-10-4 | TE CONNECTIVITY LTD ... D..... . 09/30/2024 . | Various
..879360-10-5 | TELEDYNE TECHNOLOGIES INC ......evvvnnnnnnnnnnn [eeeenn . 08/01/2024 . | MORGAN STANLEY ..
..879369-10-6 | TELEFLEX, INC. ..ocooviveiiiiiiiiiiiiiiiiieiieeeeeen [ . 08/01/2024 . | MORGAN STANLEY ..
..880770-10-2 |TERADYNE I NC  COM oo e . 08/01/2024 . | MORGAN STANLEY ..
..88160R-10-1 |TESLA INC ...oooovrrrniiiini [ . 08/01/2024 . | MORGAN STANLEY ..
..882508-10-4 |TEXAS INSTRS INC ~ COM .eeevvveenns [ eennnn . 08/01/2024 . | MORGAN STANLEY ..
..88262P-10-2 | TEXAS PACIFIC LAND TRUST ...oooovvviiiiiinieeneens [ eeens . 08/01/2024 . | MORGAN STANLEY .. ..
..883203-10-1 | TEXTRON IN C R Ty . 08/01/2024 . | MORGAN STANLEY .......ccee |oeeeeeeee. 747.000 |..eeeeeenn 67,673 [oveevvieviiiiniinnns feveeennnn... 19,534 fL0ll0060,074 ..., (40,540) |.. .. (40,540) |...
..883556-10-2 | THERMO FIS HER SCIENTIFIC INC COM . 08/01/2024 . [MORGAN STANLEY (16,495) (16,495)
..872540-10-9 | TJX COMPANIES INC 08/01/2024 . [MORGAN STANLEY (66,468) (66,468)
..872590-10-4 | T-MOBILE US INC .. 08/01/2024 . [MORGAN STANLEY (49,583) (49,583)
. 888787-10-8 | TOAST INC CLASS A . |. 08/01/2024 . | MORGAN STANLEY . (381)
..891092-10-8 | TORO CO. ......... . |- 08/01/2024 . |MORGAN STANLEY 114.000 . (1,586)
..892356-10-6 | TRACTOR SUPPLY CO ...oovvvvvvrviiiiieiiiiiieeeeeeens oo . 08/01/2024 . | MORGAN STANLEY .. ...337.000 |..
..88339J-10-5 | TRADE DESK INC CLASS A ..oooovvveieniiiieneeee [ . 08/01/2024 . | MORGAN STANLEY ..
..892672-10-6 | TRADEWEB MARKETS INC CLASS A ....ovvvnnnnniiiin [eeeenn . 08/01/2024 . | MORGAN STANLEY ..
..GBY94E-10-3 | TRANE TECHNOLOGIES PLC ..o [ oo . 08/01/2024 . |MORGAN STANLEY ........... |-..........546.000 |......... 181,990 [ooooviiiiiiiiiiinnn foreennnnnnnn 22,252 [........... 133,169 [...... (110,917) |..
..893641-10-0 | TRANSDIGM GROUP INC ....cooveeeeeeeeeeeeeeeeeee [ s . 08/01/2024 . | MORGAN STANLEY .. . e 103,976 | 26,236 )l 82,951 |, (57,716) |..
..89400J-10-7 | TRANSUNION ORD ....eevvvvvvvnnnnininnnnniinienniinnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. ...340.000 |oeeeeeenn 29,798 | e 28160 | [ ..
..89417E-10-9 | TRAVELERS COS INC 08/01/2024 . [MORGAN STANLEY .433.000 (45,320) (45,320)
..896239-10-0 | TRIMBLE NAVIGATION . 08/01/2024 . [MORGAN STANLEY .1,160.000 . (3,062) . (3,062)
..898320-10-9 | TRUIST FINANCIAL CORP 08/01/2024 . [MORGAN STANLEY .2,431.000 (20,237) (20,237)
..902252-10-5 | TYLER TECHNOLOGIES . 08/01/2024 . [MORGAN STANLEY 55.000 ..(2,723) ..(2,723)
..902494-10-3 | TYSON FOODS INC CLASS A . 08/01/2024 . [MORGAN STANLEY X .575.000 . (8,884) . (8,884)
..90353T-10-0 |UBER TECHNOLOGIES INC ....coooeveriieeiiiiiiieneens [ . 08/01/2024 . | MORGAN STANLEY .. [ 2,798.000 |.. .. (89,719) |... .
..902653-10-4 JUDR INC .....evnmnnniiiiiiiiiin [ . 09/03/2024 . | Various .......ccoeeeiiiinn foeeeenns 5,397.000 |.. 200,771 |..
..907818-10-8 |UNION PACIFIC CORP ....cooeeeveieiiiieieiieei [ . 08/01/2024 . | MORGAN STANLEY 192,677 |..
..911312-10-6 | UNITED PARCEL SERVICE INC CLASS B ........evvvus [reennn . 08/01/2024 . | MORGAN STANLEY ..
..911363-10-9 | UNITED RENTALS INC ...eevvvvvvevrennnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY .. .
..91307C-10-2 |UNITED THERAPEUTICS CORP ......oovvvvvvrriiiinnens [eeeenn . 08/01/2024 . | MORGAN STANLEY .. e 17372 | 16,883 | [ .. ... 489 |....
..91324P-10-2 | UNITEDHEALTH GROUP INC . |- 08/01/2024 . [MORGAN STANLEY ........cc. |oeeeeees 1,535.000 |.. . 808,131 |...... (208,346) |.. .(208,346) |... . 279,384 |....
..902973-30-4 | US BANCORP . |- 08/01/2024 . [MORGAN STANLEY ........... |oeeeeees 2,69.000 |.. . 116,813 |....... (30,823) |.. .. (30,823) |... .31,346 |....
..918790-10-9 | VAIL RESORTS INC . 08/01/2024 . [MORGAN STANLEY ..60.000 . (3,773) . (3,773) ..1,558 |.
..91913Y-10-0 | VALERO ENERGY CORP ... . 08/01/2024 . | MORGAN STANLEY .. ....574.000 |.. (34,262) |.. .. (34,262) ... 49,439 |....
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..922475-10-8 | VEEVA SYSTEMS INC CLASS A ..oooevvvvrrennnneen [ . 08/01/2024 . | MORGAN STANLEY .. J O 287.000 |.......... 54,280 ...38,119 | (3,591) |..
..92276F-10-0 | VENTAS INC ...oevnnnniiiiiin oo . 08/01/2024 . | MORGAN STANLEY .. J 1,395.000 |.......... 77,134 ...69,527 |....... (40,204) |..
..92338C-10-3 | VERALTO CORP .....evvvvviiiiiiiiiiiiiiiiiiicieeceeeens [ oo . 08/01/2024 . | MORGAN STANLEY .. ... 111.000 |.......... 11,843 L9018 (9,040) |..
..92345Y-10-6 | VERISK ANALYTICS INC-CLASS A ......evvvvvvvvvnnns [ereenn . 08/01/2024 . | MORGAN STANLEY .. e feevennnnn..415.000 |......... 108,463 ...99,127
..92343V-10-4 | VERIZON COMMUNICATIONS ........eevmmmmmmnnnnnnnnnnn [ eeeenn . 08/01/2024 . | MORGAN STANLEY .. [ 6,900.000 |......... 281,823
..92532F-10-0 | VERTEX PHARMACEUTICALS ......cevvvvvviiiiiiieninnns [ eeeenn . 08/01/2024 . | MORGAN STANLEY ......ccoe |errrennes 444.000 .. 224,558
..92537N-10-8 | VERTIV HOLDINGS CO ....evvvvvvvvvrnnnnnnnnnnnnnnnnns [ eeeeenn . 08/01/2024 . | MORGAN STANLEY P O 375.000 |.......... 27,747 ..
..925652-10-9 | VICI PPTYS INC ..eeeeeeeieieieeeeeeeeeeee [ . 09/03/2024 . | Various JU IO 40,628.000 |.. 203,129 [ovvvviiiiiiiiiiiiins [ 1,132,083 ...l 160,069 ..., (6,285) |.. . (6,285) ...
..92826C-83-9 |VISA INC .ooooeeeeiiiiiiiiii [ . 08/01/2024 . | MORGAN STANLEY .. [ 2,592.000 |.........689,258 |........cciiiiinn fevennnn....460,469 |...........674,827 |...... (214,358) |.. .(214,358) |...
..92840M-10-2 | VISTRA CORP .. 08/01/2024 . [MORGAN STANLEY .1,270.000 (27,203) (27,203)
..920042-10-9 | VORNADO RLTY TR .. 09/03/2024 . |Various ... .2,522.000 (13,144) (13,144)
..929160-10-9 | VULCAN MAT LS CO COoM . 08/01/2024 . [MORGAN STANLEY .313.000 (26,577) (26,577)
..92036U-10-9 |W. P. CAREY REIT INC ...cooois oo . 08/01/2024 . | MORGAN STANLEY .. oo feeeennnnn 572,000 founiiiiii 32,766 [ e 30,253 |l 87,071 (6,818) |.. ... (6,818) ...
..929740-10-8 |WABTEC ......evvvvvmmmmnrnnniiiiiiiiniinininiiiniiiiins [ oeeees . 08/01/2024 . | MORGAN STANLEY .. PO 142.000 |.......... 22,260 | | 6,834 . 18,020 ...l (11,185) |.. .. (11,185) |...
..931142-10-3 | WALMART INC ..ooooeiiiiiiiiiiiiieieeieeeeeeeeeeee [ . 08/01/2024 . | MORGAN STANLEY .. R O 6,844.000 |......... 477,595 [...cccooiiiiiiiiiins [oennnnnn... 280,645 |...........3563,241 |....... (80,821) |.. .. (80,821) |...
..934423-10-4 | WARNER BROS. DISCOVERY INC SERIES ..............|..eeees . 08/01/2024 . | MORGAN STANLEY .. J 6,501.000 |..
..94106B-10-1 | WASTE CONNECTIONS INC .....eevnnnniniis oo . 08/01/2024 . | MORGAN STANLEY .. e e
..94106L-10-9 | WASTE MGMT INC DEL .....covvvrvvrriiiriiiiiiiinnnens [ e . 08/01/2024 . | MORGAN STANLEY ........... |-oeeeeee.. 740.000 |......... 162,484 [..oooooiiiiiiiiinns [oennnnnnn 110,526 f...elllll. 132,534 [, (22,008) |.. .. (22,008) |...
..941848-10-3 | WATERS CORPORATION ......covveevviiiiiiiiieeeeeeeens [ . 08/01/2024 . |MORGAN STANLEY .......ccoe |oeeeeeeenen64.000 |ooeeeennn 22,561 [oveeieiiiiiiiiiiiins foveeeennnn 15,414 L0000 21,071 [, (5,657) |.. ... (5,657) ...
..947890-10-9 | WEBSTER FINANCIAL CORP ......coovverrereenenennnens [ oo . 08/01/2024 . | MORGAN STANLEY ........... |-..........430.000 |.......... 19,868 [oeeeevrrirvriiinnns fovvennnnnnn 16,013 [l 21,827 e, (5,814) |.. . (5,814) ...
..92039U-10-6 | WEC ENERGY GROUP INC 08/01/2024 . [MORGAN STANLEY ..(2,925) ..(2,925)
..949746-10-1 |WELLS FARGO CO . 08/01/2024 . [MORGAN STANLEY (70,412) (70,412)
..950400-10-4 | WELLTOWER INC .. 09/03/2024 . |Various ...... (51,282) (51,282)
..955306-10-5 |WEST PHARMACEUTICAL SERVICES . |. 08/01/2024 . | MORGAN STANLEY ..(3,153) ..(3,153)
..958102-10-5 |WESTERN DIGITAL CORP. ... . |- 08/01/2024 . |MORGAN STANLEY ..(4,420) ..(4,420)
..96145D-10-5 |WESTROCK ....ceeeeeieiieiieieieieeeeeeeeeeeeeeeee [ . 07/08/2024 . | MERGER ..(5,209) |...
..969457-10-0 |WILLIAMS COS INC ..oooovevriiiiiiiiini [ . 08/01/2024 . | MORGAN STANLEY .. (25,425) |...
..969904-10-1 | WILLIAMS SONOMA, INC. ......evvvvvvvmmmmnnnnnnnnnns [ereeenn . 08/01/2024 . |MORGAN STANLEY .......ccee |oeeerernnnn.88.000 |ooeeeeennn 12,754 [oeiiiiiiiiiiiiiiins e 12,424 s [, ..
..G96629-10-3 |WILLIS TONERS WATSON PLC .....ooeeveeeeeeeeeennens [oeenn . 08/01/2024 . |MORGAN STANLEY ........cc. |oeeeeeeennn135.000 |..oeeeeen 38,387 evvvviiiiiiiiiiiiins feveeennnnnn 26,648 [............ 32,562 |......... (5,914) |..
..98138H-10-1 |WORKDAY INC. .......evvvvvrvrminrnnninnnnnnnnnnnnnnnns [ eeeeen . 08/01/2024 . | MORGAN STANLEY ........... |-oeeeeee.. 367.000 |.......... 81,683 [oeeeeeviiivinininns [ernneen... 60,085 f.......nnnnn 77,021 foeeee. (36,085) |..
..983134-10-7 |WYNNRESOR TSLTD  COM ..oooeeeeens [ ornnnn . 08/01/2024 . |MORGAN STANLEY ........cce |oeeeeeeen. 176,000 |ooeeeeenn. 13,852 [oveeiiiiiiiiiiiiiins fovveennnnnn 11,342 [l 13,667 ..., (4,620) |..
..98389B-10-0 | XCEL ENERGY INC .. 08/01/2024 . [MORGAN STANLEY ..(2,997)
..98419M-10-0 | XYLEM . 08/01/2024 . [MORGAN STANLEY . (7,375)
..988498-10-1 | YUM! BRANDS INC .. 08/01/2024 . [MORGAN STANLEY (39,336)
..989207-10-5 | ZEBRA TECHNOLOGIES CORP. 08/01/2024 . [MORGAN STANLEY . (331)
..98954M-20-0 | ZILLOW GROUP INC CLASS C .. 08/01/2024 . [MORGAN STANLEY ..(3,923) .8,678
..98956P-10-2 | ZIMMER BIOMET HOLDINGS INC ....ooovveviiiiiieeees [ eeenn . 08/01/2024 . | MORGAN STANLEY .. ....542.000 |.......... 60,228 |.......cceeeeienns | 57,038 |l 56,501 [, (7,885) |.. ..57,038 |..
..98978V-10-3 | ZOETIS INC ...oevvnnnnniiiiiin [ . 08/01/2024 . | MORGAN STANLEY .. .. 765.000 |......... 139,544 ... | 112111 )0150,988 | (38,877) |.. .. (38,877) ... 12,111 |..
..98980G-10-2 | ZSCALER INC .. oo |eeeeenn [ 08/01/2024 . | MORGAN STANLEY .. oo fonenne... 172,000 |.......... 30,002 f........cccceeeennn |o.........26,263 |............30,354 |....... (10,479) |.. .. (10,479) ... ..26,263 |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 126,542,559 92,510,756 69,517,441 | (21,398,777) (21,398,777) 4,344 92,533,271
..BAS1JJ-J5-2 |HAPTOH AGGREGATOR S.A.R.L. .ooovveeiiiiiiiiinnns | ....... | 09/13/2024 . |D|STRIBUTION ............. | ............. 0.000 |....... 1,435,916 ..o oo 1,435,916 [...coooeeeeeeiiiiees foveiiiiiiiiis o Jevevvviieiieiins fovecviiiiiiins fovviiiiiiiiiiins o 1,435,916
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,435,916 1,435,916 1,435,916
..78462F-10-3 | SPDR S&P 500 ....ccovvviiiiiiiiiiiiii [ . 08/20/2024 . |Various ... JU IO 21,048.000 |..... 11,485,859 ..o | 9,275,870 |........ 9,885,553 [......(736,372) [.ccoveeiieiiiies |oorriieiinieinns s (736,372) |.oeeeeeeeeeeeees e 9,275,870 |..
..464287-49-9 | ISHARES:RUSS MID-CAP ....coovvviiiiiiiiiiiiiiieeees [ . 09/06/2024 . |Various ... U IO 50,867.000 |........ 4,196,973 [ [ 4,124,296 |oooooeeeiiiiiiis e feeeeiiiiiiieees fene... 106,086 ...l (106,036) [..oevvvvevvennne feunnnne 4,124,2% |..
..464287-59-8 | ISHARES:RUSS 1000 VL ETF .........eevvveeeeeeeeees oo . 09/24/2024 . | Goldman Sachs & Co. .... |........ 3,700.000 |......... 700,650 [..ccoiiiiiiiiiiiins fovinnnnnns 678,210 ..o e eveveeiiiiiiiies fovviiiiiiiiiiins o o e 678,210
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Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..464287-72-1 | ISHARES:US TECH .....ovvvniniiiias [ oo . 07/23/2024 . |Various .......ccceeeviinnn foereees 10,250.000 |....... 1,854,085 |ooooeeiiiiiiiiiiinns | 1,645,478 [ oo v o e o s 1,545,478 |...oevveiinninnn foninnnne 8,578 |....euen. 8,578
..464287-81-2 | ISHARES:US CNSWR STAPLES .........ccevvvvvvveeeees [oeennn . 09/24/2024 . | Goldman Sachs & Co. .... |........ 8,300.000 |......... 585,383 | eeeeien 595,276 .. R TN 595,276 |...vvvvvvvnninnn foonnnnns (9,893)
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 18,522,919 XXX 16,219,130 9,855,553 (736,372) 106,036 (842,407) 16,219,130 2,682,305 2,682,305 125,066 XXX XXX
5989999997. Total - Common Stocks - Part 4 146,501,394 XXX 110, 165,802 79,372,994 | (22,135,149) 106,036 | (22,241,184) 4,344 110, 188,317 14,152 36,086,105 36,100,258 1,421,319 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 146,501,394 XXX 110, 165,802 79,372,994 | (22,135,149) 106,036 | (22,241,184) 4,344 110, 188,317 14,152 36,086,105 36,100,258 1,421,319 XXX XXX
5999999999. Total - Preferred and Common Stocks 146,501,394 XXX 110, 165,802 79,372,994 | (22,135,149) 106,036 | (22,241,184) 4,344 110, 188,317 14,152 36,086, 105 36,100,258 1,421,319 XXX XXX
6009999999 - Totals 9,951,982,208 XXX 9,774,398,177 3,905,460, 216 (7,438,095) 3,000,978 106,036 (4,543,152) 4,344 | 9,772,739,786 14,152 | 179,979,473 | 179,993,625 205,528,543 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
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
SINGLE NAME COSONCS | f credit
........................... BOND PORTFOLIO ........ ‘SCHEDULE D .. [Credit........ |BARCLAYS BANK PLC  G5GSEF7VJP5I170UK5573 ‘ 03/14/2023 | 12/20/2024 ‘ ‘......30,000,000 event/(1.0000) |......3,194,393[.......ceeeeeeenn fovnnnn. (228,333))........ (51,973)] eeveeennnn [l (61,978)]...... 1,489,999 | [ (1,368, 246) s e | TFE L, 10002
1129999999. Subtotal - Swaps - Hedging Other - Credit Default 3,194,393 (228,333) (51,973) XXX (51,973) 1,489,999 (1,358,246) XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 3,194,393 (228,333) (51,973) XXX (51,973) 1,489,999 (1,358,246 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 3,194,393 (228,333 (51,973) XXX (51,973) 1,489,999 (1,358,246 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 3,194,393 (228,333 (51,973) XXX (51,973) 1,489,999 (1,358,246 XXX XXX
FX FORWARD (0.9017 GOLDMAN SACHS BANK (0.90166 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... KD3XUN7CBT14HNAYLUO2  |. 06/28/2022 |. 06/30/2025 |....evvnvvvvvnnn foevrinnnns 992,61311 USD [ e [ e (15,920)] .evvvvnnnnn fernnnnns [RETEC200)) R TR 2,810 [eoeiiiiiiieeees v [ 4,292 L 0001 .eevnnenens
FX FORWARD (10.3903 .(10.39030 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... KD3XUN7CBT14HNAYLUO2  |. 08/25/2022 |. 07/31/2025 |.... PR PO 9,095,021}/ 1 USD R ) PR F (349,194)] .oevvvnnnn [evnnnnn 104,684 | [ [ 41,502 0001 .eevnnenens
FX FORWARD 10.4856 SEK K .10.48559 SEK /
/7 (1USD) i EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 08/29/2022 |. 07/31/2025 |...evvvnrvvvinnn foenns IR O3 12 (G V10 ) R R AU R RN 86,699 [..ooeeeens [ 86,699 [...nveiiiiieens Joerennnnn (20,592)).vuveevieenineenn foveviniiiiiiiii oo 8,308 | e 0001 .oeennnnens
FX FORWARD (10.1337 GOLDMAN SACHS BANK . (10.13372 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA oo KD3XUN7CBT14HNAYLUO2  |. 12/16/2022 . 07/31/2025 |..eevvenvvvinnn foerrnnnne AB7,185)/ 1USD s oo e [ [(TCI015)) PR IR ((CHCI0S)) R I 5,870 [eoeeiiiiinenes Jvvenniieeviiienn [ 2,223 | o 0001 .evvnnnnens
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 |.....eevvvvvvnen fovnnns 11,00 1T USD s e oo e (213,902)] ...evvvnnnn |uvennnn (213,902)]...uniiiiiiinnns fovvinnnnns 19,241 [ i foeeeinnn 34,559 | .......... 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 ltem Exposure
FX FORWARD (10.1832 GOLDMAN SACHS BANK .(10.18318 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA Lo KD3XUN7CBT14HNAYLUO2 | 04/19/2023 . 07/31/2025 |..eevvvnvvvinnn foerrnnnnns 281,656 |/ 1USD  eeeeeiininiienn [ e [ (4,250)] e [ (4,250)] i e (-7 IR IR RN 1,057
FX FORWARD (0.8935 GOLDMAN SACHS BANK (0.89348 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA e KD3XUN7CBT14HNAYLUO2  |. 04/20/2023 |. 06/30/2025 |....evvnvvvvvnnn foerennnnnn 104,087 11 USD [ e [ e (W) I [A<E®)) A R FC 72 R (R R 450 ... 0001 .eevnnenens
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 |.... / 1 USD P R AR RN (10,797)] ... (10,797))... ...1,033 .|{0001 ...
FX FORWARD (0.8898 (0.88982 EUR) /
EWR) / 1 UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/22/2023 |. 02/21/2025 TUD e e o 1,066 |.ooeeeeennn | 1,066 |oevvneneeeciiinnn [ 1,812 [ i [ 2,347 e 0001 .eevnnenens
FX FORWARD (0.8733 JPMORGAN CHASE (0.87334 EWR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... 7HBGLXDRUGQFUSRNES7  |. 07/20/2023 |. 06/30/2025 |.... 1 USD .. ....28,071]... ...8,130 .|{0001 ...
FX FORWARD (10.7324 GOLDMAN SACHS BANK . (10.73240 SEK)
SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA e KD3XUN7CBT14HNAYLUO2  |. 09/26/2023 . 07/31/2025 |..evvvenvvvinnn foeeinnnns 524,766 |/ 1USD e [ s [ (37,526)] «evvvvnnnnn fernnns [RETA0-5) R R STCICK ) R RPN RN 2,395 .o 0001 .eevnnenens
FX FORWARD (0.9215 (0.92150 EUR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/26/2023 |. 02/21/2025 |.... 1 USD .. . (20,722)] e eeeennn (20,722)].. [ (N7 RS 0001 ...
FX FORWARD (0.9168 (0.91675 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 09/26/2023 |. 06/30/2025 TUD e s [ e (21,516)( .eveneeees o [(PA-1(C)) PR TR JIRCK T PR KRR R 2,858 | ..ooeennnn 0001 .eevnnenens
FX FORWARD (0.8977 GOLDMAN SACHS BANK (0.89772 EWR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA oo KD3XUN7CBT14HNAYLUO2  |. 10/02/2023 |. 09/29/2027 |......evvnvvvvnn founnns 16,395,919|T USD [ o [ [ [CERVEL) P (619,790)....evvvnneeiens fernnnns 80,509 [ceennivieiininnns Joeveiniieieeiiinn [ 141,928 [ .......... 0001 .eevnnenens
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 e [ e [ (119,087)] «oeeeevvenn |evennns [QRCHVTS! R I, (S (1) R AR RN 165,742 coveeenens 0001 .evvnnnnens
FX FORWARD (0.9071 (0.90706 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 11/15/2023 |. 11/21/2024 |......eevvveven fonnnns 44,510,466 [1 USD  |eeeeeiiniieinnns oo i [ (635,478)( .evvnnneen [onnnne [(CESTYE:)) R TR 50,246 |uevneeeiiininns foevviiieniiins feees 84,002 [ .evvunnnns 0001 .eevnnenens
FX FORWARD 0.9139 EUR ..0.91388 EWR /
7 (1USD) wevvvenns EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 | 12/11/2023 |. 11/21/2024 |....evvenrvinnn fennnins 8,278,956 (1 USD)  eeeeeniiiiiiinns oo e [ 180,869 |..oevvvvnnn |vnnnnns 180,869 |..oevvveeiieinnn [ (A1) AR FPPPRRR RN 15,624 | .......... 0001 .eevnnenens
FX FORWARD 0.9116 EUR ..0.91163 EWR /
7 (1USD) wevvvees EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 12/13/2023 |. 11/21/2024 |....evvvvnvvinnn fennnnns 5,928,878 (1 USD)  Joeeeeeiiiiiiinnnn [ [ e 4,753 [ o LAEIVEKTH U TR [ETCIC1e)) R AP RN 1,189 | .oeeees 0001 .eevnnenens
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 |....oevvvrvvinnn fenns 9,433,032[1 USD e oo o e (284,010)( .evvunneens [ (P22 NVR(0)) R I [RESTRTS)) U KPR RN 21,803 [ cevvennnns 0001 .evvnnnnens
FX FORWARD (0.8965 MORGAN STANLEY (0.89645 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 12/19/2023 |. 12/19/2024 |........ecvvvven fonnnns 13,990,885[1 USD  eeeeeiiiiiiie foeree e e (50,487)(.eenneeens o (50,487 eeeevvvnnnees Joevinnnnns 28,215 | e 32,750 | weeeeennn 0001 .eevnnenens
FX FORWARD (0.7883 JPMORGAN CHASE (0.78834 GBP) /
GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... 7HBGLXDRUGQFUSTRNES7  |. 12/20/2023 |. 12/19/2024 |.......evvvvvven feunnns 66,753,93911 USD [ e [ feeee (3,780,910) .evvnreecn [nnne (3,780,910)]..cvvvenneeennnn founnn (3,386,548)[....cccevvnnnniens foevenninieiiinnnn [ 156,259 | ........en 0001 .eevnnenens
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 |.......eeevvvven founnns 19,743, 21411 USD [ [ e [ (98,985)] ..evvvunnnn fernnnnns (98,985))..vvevevvnnnees foevinnnnns 33,241 | e 46,215 | ....oeeeen 0001 .eevnnenens
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 |.......evvvvveee founnnns 9,106,813 [1 USD  oeeeeeeiiiiiiinnn [ e [ (432,677)[ cevvnneeans o (432,677 )veeeeeeevnnnnees foeeenns [EX7CTX) R R RN 25,335 | ..eeens 0001 .eevnnenens
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 20,779,258 [1 USD  [oeeeeeiiieeeeens feeeeeeeeeiinenes v [ (1,083,564)( ... [ (1,083,564)[.....cccvvnnnnenns founne (1,083,564)]...ccevevvnenens foevrnnnnniiniinns feeneeeeens 62,957 | ...ooeeenn 0001 .eevnnenens
FX FORWARD 0.9049 EUR ..0.90487 EWR /
7 (1USD) cevvveens EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 01/24/2024 |. 12/19/2024 |.....evvvvvvvnnn fennnnns N Z 2. (G VR 0) R AR A R R 13,498 [.cvveeeens o 13,498 [ i LTI R AP RN 2,421 .......... 0001 .eevnnenens
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 USD [ e [ (5,081)ceveeeeens |oevennnnns (5,081)[..eeveviiieees Jovvennnnns (G021 R AP RN 1,302 ceveennnns 0001 .eevnnenens
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 |.......evvvvvven founnns 10,785,442[1 USD oo [ e o (207,051)( cevvnneans [ (207,051)fccceevinieeeens Jevennns (717D R IR RN 3178 [ et 0001 .evvnnnnens
FX FORWARD (0.9091 (0.90908 EUR) /
EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 02/21/2024 |. 02/27/2025 |....evvvnrvvvnnn fennns 9,655,820 |1 USD  [oeiiiiiieniiis e [ [ (193,192)] .oeevvvnnnn fvnnnns [QEECTR -] R R, [QECTR -3 R R AR 30,950 | .......e.n 0001 .eevnnenens
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  Jeeeeeiiiiiiiinnn oo e o (1,896,360)( ... [nnne (1,896,360)]...ccvvvnneeeennnn founnn (1,896,360)| {0001 ...........
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 |.....evvnvvvvrnn fennnnnn 2,635,008 [1 USD e foereeiei [ e (G ) I (50,236)[..cevevvnnnneees Jovvnnnnns (50,236)[..ceeeevnnnneees Jovvenninieiiinnnn [ 9,201 ool 0001 .eevnnenens
FX FORWARD (0.9118 MORGAN STANLEY (0.91178 EWR) /
EUR) / 1 USD .......... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 03/26/2024 |. 12/19/2024 |.... oo feenens.... 666,820 |1 USD .. ...(13,734)] ... ... (13,734))... ...(13,734).... .|{0001 ...
FX FORWARD (1.3502 JPMORGAN CHASE (1.35015 CAD) /
CAD) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 03/26/2024 |. 03/27/2025 |....evvnnvvvnnn fennnnnd 6,619,853 [1 USD e [ [ e (2873 IR N (28572 F R (22,952)).ccvveneeeeiinnnn oo s 23,114 oo 0001 .oeennnnens
FX FORWARD 0.9262 EUR MORGAN STANLEY ..0.92617 EWR /
.... |EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 04/23/2024 |. 11/21/2024 |.... .... 366,023 |(1 USD) .. 12,992 12,9921 .|{0001 ...
.(10.60540 SEK)
EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 04/23/2024 |.07/31/2025 |.....cevvvvvivee Jouunnnnnns 988,553)/ 1USD | v [ | (58,538)] .evvvvnnn fonnnnnns (58,538)]...eieevninines Jovennnnns (58,538)]..vvvevnenines Jovvnnniniiiiinins forniiiinnn 4,511] .o 0001 ..oevnnnnns




STATEMENT AS OF SEPTEMBER 30, 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 3 4 6 7 8 9 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Initial Cost Cost of Credit Hedge
of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Schedule/ of Maturity | Number Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
FX FORWARD (0.803 GBP) MORGAN STANLEY
JAUD SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 04/23/2024 |. 12/19/2024 |................ 14,767,510 11 USD [ e [ foeee (1,123,296)] -.vvvvnnnnn |onnn (1,123,296)| [RIRVATEL)) R PR RN 34,568 | ..........[0001 ...........
FX FORWARD (1.3591 MORGAN STANLEY
CAD) / 1USD .......... SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 04/23/2024 |. 03/27/2025 |.......evvvvvvve founnnnnnns 756,375 1 USD s o e [ (7,586)] cevvnneens o (7,556)[.ceeeevvnieees Jovvnnnnnns (451515} NP AP RN T x I IR 111 IR
FX FORWARD (0.9166 JPMORGAN CHASE
EWR) / 1UD .......... SCHEDULE BA . |Currency BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/25/2024 |. 04/24/2025 |.... P PO 6,613,415 . (199,366))....
FX FORWARD (0.7981
GBP) / 1USD .......... SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 04/25/2024 |. 04/24/2025 |.......evvvvvnn feunnnnnd 6,683, 1121 USD e [ e [ (441,278)[ cevveneen [ (441,278) (441,278))..eveeeeevniees foevvennneeninnns oo 24728 | ool [0001
FX FORWARD (0.8851 JPMORGAN CHASE
EWR) / 1UD .......... SCHEDULE BA . |Currency BANK, N.A. ... 7HBGLXDRUGQFUSRNES7  |. 05/08/2024 |. 04/29/2027 |.... 14,489,891 [1 US| . (200,811))....
FX FORWARD (0.785 GBP) JPMORGAN CHASE
JAUSD SCHEDULE BA . |Currency BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 05/23/2024 . 05/28/2025 |.....evvnvvvvvnn fonnnns BIRECO0ZZ73 3 VISR R Rl AR RN (71,985) cevnneeees o (71,985)].eeeeviiieees Jovvnnnnns (71,985)).eeeeeevnienes fovvvnnineeiiinens [ 5,920 | oeeeeenll {0001
FX FORWARD (0.9071 JPMORGAN CHASE
EWR) 7/ 1UD ......... SCHEDULE BA . |Currency BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/23/2024 |. 05/28/2025 |.... PR PO 8,234,563 |1 USD [ e [ [ (171,433)[ cevveneeees o (171,433)|... C(71,433) i [ [ 33,386 | e
FX FORWARD (0.9156 MORGAN STANLEY
EWR) / 1UD .......... SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKOKX5T7XV54 |. 05/23/2024 |. 11/21/2024 |................ 22,627,897 1 USD e o i [ (536,722)] .oevvvvnnnn feunnnns (536,722) [(SRTF72)) R R AR 42,704 ..........[0001 ...........
FX FORWARD (0.7859 MORGAN STANLEY
GBP) / 1USD .......... SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKOKX5T7XV54 |. 05/23/2024 |. 11/21/2024 |................ 31,670,487 (1 USD e foerereneeeens e e (1,701,259 .eevvneecn | (1,701,259)| (1,701,259)]...eeeevvininees foeveenineeeeinns feeeeeeeens 59,770 [ ..........|0001 ...........
FX FORWARD (0.8786 JPMORGAN CHASE
EWR) / 1UD .......... SCHEDULE BA . |Currency BANK, N.A. ... 7HBGLXDRUGQFUSTRNES7  |. 05/24/2024 . 05/27/2027 |....evvvvrnnnnne 7,676,143 [1 USD e [ e [ (107,348)[ .evvnneens [ (107, 348)| [R5} RN IR RN 62,536 | ..........[0001 ...........
FX FORWARD (0.8805 GOLDMAN SACHS BANK
EWR) / 1UD .......... SCHEDULE BA . |Currency USA oo KD3XUN7CBT14HNAYLUO2  |. 05/29/2024 |. 05/27/2027 |....evvvrrnnnnne 20,442,600 1 USD e oo i [ (327,997)] «eevvvvnnnn feunnnns (327,997) (77007 R ERRI AR 166,541 [ ..........|0001 ...........
FX FORWARD (0.9199
EWR) / 1UD .......... SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/25/2024 |. 04/24/2025 |........eovvvvee founnnnnnns (SIS T V0 R R R AR (22,140)] «eevvvnnnn [ (22,140)..eeevvinieees Joevnnnnns (2R 11)) SRR RPN RN 2,462 | ..........[0001 ...........
FX FORWARD (0.9224
EWR) / 1UD .......... SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/25/2024 |. 02/27/2025 |....evvvnvvvnnn fennnnns LR SRCT(CY V) AR KRR RN RN (35,870) ceveneeees [oereene [(STR:7/0) AR PRI (SR 7/0) NI FPPPRT R 3,319 | ..eeeeenn (0001 ...l
FX FORWARD 0.9269 EUR MORGAN STANLEY
7 (1USD) wevvvens SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 06/25/2024 |. 11/21/2024 |....ovvvvrvvvnnn fennnns 4,953,138 (1 USD) [ i [ e 179,746 [ .eveneeeeen oo 179,746 |.oovvvveeeciins [ 179,746 | [ s 9,348 | ..........[0001 ...........
FX FORWARD (0.7866
GBP) / 1USD .......... SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/25/2024 |. 04/24/2025 |........eovvvvvn founnnnnnns 563,183[1 USD [ [ s [ (29,283)] .eevvvnnnnn fernnnns (29,283))..cvvnneeiiinnnns e (29,283).ccvvvneeiiinnnns fooreviiniiiiiins [ 2,115 .ooeeennl (0001 ...
FX FORWARD (0.7862
GBP) / 1USD .......... SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/25/2024 |. 06/25/2026 |.......evvvvvnn fennnnns 3,824,931 USD [ e [ [ (169, 147)( .evveneens [ (169, 147)| [QICEIRTYD R IR RN 25,185 | ..........[0001 ...........
FX FORWARD (0.9211 MORGAN STANLEY
EWR) / 1UD .......... SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 06/25/2024 |. 03/27/2025 |.....evvvvvvrnn feonns 3,994 21111 USD [ e [ [ [RECTZE) IS R (136,273) [QECIZE) R RRRRI RN 13,946 | ..........[0001 ...........
FX FORWARD (0.9181 MORGAN STANLEY
EWR) / 1UD .......... SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 07/23/2024 |. 10/24/2024 |......eevvvvvnnn fennns 3,965,739|1 USD [ e [ [ (101,154)( v [ (101, 154)] [QICNIR TS R IR RN 5,085 ..........[0001 ...........
FX FORWARD (0.8833 JPMORGAN CHASE
EWR) / 1UD .......... SCHEDULE BA . |Currency BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 07/23/2024 . 07/22/2027 |....evvvrnnnenne 16,251,956 [1 USD oo [ e o (335,000)( .evvuneans fonnnne (335,000) (335,000)]...eneeeeevnnnnees foevrnnnineeniinns [ 136,173 | ..........|0001 ...........
FX FORWARD (0.9073 MORGAN STANLEY
EWR) / 1UD .......... SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKQKX5T7XVS4 |. 07/23/2024 |.07/24/2025 |................ AT IR0 VS0 O R (R RN (263,930)] .evvvvnnnn feunnnns (263,930) [ZLSCTReR 1)) R KRR RN 51,741 ..........]0001 ...........
FX FORWARD (0.7739 MORGAN STANLEY
GBP) / 1USD .......... SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKQKXST7XVS4 |. 07/23/2024 |. 10/24/2024 |........ecvvvvee founnnnnnns 236,461 (1 USD s o e [ (8,974) cevveeens o (8,974 eeeevviienes |ovveninnns [R15C7L3) SR R R, 303 ..........[0001 ...........
FX FORWARD (0.9106
EWR) / 1UD .......... SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 07/23/2024 |. 04/24/2025 |........eovvvvee founnnnnnns 665,478 1 USD e e e [ (15,678)[.eevneeees oo (15,678)| [RESTCTZ:)) KR AR R 2,500 | ..........[0001 ...........
FX FORWARD 0.9158 EUR
7 (1USD) wevvvenns SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/23/2024 |. 12/19/2024 |......oevvvvvven founnnnnnns 532,872)(1 USD) [ Joerenieeeeeeiees [ e 13,338 [.evveeeens [ 13,338 [ e TR RO IR RN 1,247 ..........|0001 ...........
FX FORWARD 0.774 GBP /
(1USD) e SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 07/23/2024 |. 01/30/2025 |....eevvnvvvnnn feunnnnns 4,148,820 [(1 USD)  oeeeeeiiiiiinnns [ e oo 163,139 | eevennees e 183,139 | [ LT ECICN O RPN R 11,993 [ ..........[0001 ...........
FX FORWARD (0.7739
GBP) / 1USD .......... SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/23/2024 |. 04/24/2025 |........evvvvee founnnnnnns 670,618 1 USD e foerreiiineeeens [ e (23, 747) cevvvvnne fenns (VALY AR R (VAIVLY0) AR PRI RN 2,519 .ooeeeenn (0001 ...
FX FORWARD 10.5636 SEK
/ (1U8D) .... SCHEDULE BA . |Currency BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 07/23/2024 |. 07/31/2025 |.... .... 438,109 L. 24,169 ... 24,169 ...
FX FORWARD (0. MORGAN STANLEY
GBP) / 1USD .......... SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKQKX5T7XV54 |. 08/05/2024 |. 10/24/2024 |................ 1,016,767 11 USD [ e [ e (50,767 .eenneeeees oo (50,767)| ((SU/CT0) K AR RN 1,304 ..........[0001 ...........
FX FORWARD 0.9072 EUR MORGAN STANLEY
/ (1U8D) .... SCHEDULE BA . |Currency CAPITAL PARTNERS .. 17331LVCZKQKX5T7XV54 |. 08/05/2024 |. 10/24/2024 |.... PR PO 1,124,372 |( ... 14,982 ... 14,082 1....
FX FORWARD 0.
/ (1USD) tevvvnnnnnnns SCHEDULE BA .| Currency BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573 |. 08/12/2024 |. 12/19/2024 |.......cevvvvvnn fonnnnns 4,405,455[(1 USD)  oeeiiiiiiiienns foorrennnnnniines foenniiins i JER:7CT PR JER:7) R TTIN 79,825 |uevniiiiiiinnns fovvviniiiiiniiiinn o 10,312 ..........]0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 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 ltem Exposure | Entity (b)

FX FORWARD 0.8788 EUR ..0.87881 EWR /

7 (1USD) wevvvenns EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 | 09/10/2024 |. 05/27/2027 |....evvunvvvnnn fooenens 1,649,820 [(1 USD)  [ooeeeeeiiiiiinns feeeeeiiiienees foeveiniinnecinns oo 22,076 [.eveneeens o 22,076 [ceeneeeeiininens |oevinnnnns P2 V(T PO RN R 12,626 | .......... 0001 .eevnnenens

FX FORWARD 0.8966 EUR .. 0.89655 EUR /

7 (1USD) wevvvees EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 09/17/2024 |. 11/21/2024 |......ovvvevives founnnns 8,387,687 (1 USD) [ Joeernnneeeeeinns [ v 21,795 | e [ A5 R PR AT E° ST PO RPN 15,830 wevnnnnnns 0001 .eevnnenens

FX FORWARD (0.8907 (0.89068 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/17/2024 |. 06/30/2025 |.......eevvvvvvn founnnnnnns M3 ATBITUSD [ e [ (1,790) eveeeeens Jovviannnns (1,790)f e Joveennnnns [RIE[0)) R IR RN 1,918 e 0001 .eevnnenens

FX FORWARD (10.0437 GOLDMAN SACHS BANK . (10.04374 SEK)

SEK) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... USA oo KD3XUN7CBT 14HNAYLUO2 | 09/17/2024 . 07/31/2025 |..evvvvnvvvinnn foeerninnns 288,339)/ 1USD [ s [ e (1,398)] cevveeeens oo (1,398)[.eeeeviiieees Jovvinnnnns [RIREE%EC)) R FPPT RRUURN 1,316 e 0001 .eevnnenens

FX FORWARD (0.7607 JPMORGAN CHASE (0.76065 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BANK, N.A. ... 7HBGLXDRUGQFUSRNES7  |. 09/17/2024 |. 04/24/2025 |.. P FO 1,003,789 |1 USD eereereernnenes [ e feeeeenns (19,781 e [ (19,78 o (19,78 | [ 4,109 0001 .eevnnenens

FX FORWARD (0.8925 (0.89246 EUR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/17/2024 |. 04/24/2025 |........eeovvvee [ovnnnns 173,158 (1 USD e foereeieeeeeeees o s (4,248)) cevvenneens oo (32 FO R (32 FO R R 4,407 | oo 0001 .eevnnenens

FX FORWARD (0.8941 (0.89412 EWR) /

EWR) / 1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA . |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 | 09/17/2024 |. 02/21/2025 |...eevvenvvvnnn fennnns QI GRS V0 R N K RN (3,770) eneeeeens fovvennnnns [TA(0)) AU T [(TA{0)) R RPN RN 3,576 | «eeeernnnn 0001 .eevnnenens

FX FORWARD (0.894 EUR) (0.89395 EWR) /

JAUD EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 09/17/2024 |. 02/27/2025 |....evvvnvvvvnnn fennnnns IRV VA V0 R ) K RN (7)) [T (3173 FO R (173 R RN R 4,321 e 0001 .eevnnenens

FX FORWARD (0.7475 MORGAN STANLEY (0.74751 GBP) /

GBP) / 1USD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .|Currency..... CAPITAL PARTNERS .. 17331LVCZKQKXST7XV54 |. 09/24/2024 |. 03/27/2025 |.......evevvvven founnns Reie T VS [0V VA0 N R R E P R (50,519)] cevvvvnnns [ (50,519 Jovvnnnnns [(CURC ) R EPPRORURN AR 137,241 ..oeeeeins 0001 .eevnnenens

FX FORWARD (0.8747 JPMORGAN CHASE (0.87465 EUR) /

EWR) /1UD .......... EQUITY PORTFOLIO ..... SCHEDULE BA .| Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/26/2024 |. 09/24/2026 |.......ceevvvvnn founnnns 8,359,864 11 USD [ i foiins e (19,749)] . eevvvnnnes o [RENEE) R TP (19, 749)] oo fovvviniinniiiiins oo, 58,870 .......... 0001 ..oevnnnnns
1439999999. Subtotal - Forwards - Hedging Other (15,563,043) XXX (15,563,043) (12,887, 132) 2,281,551| XXX XXX
1479999999. Subtotal - Forwards (15,563,043) XXX (15,563,043) (12,887, 132) 2,281,551 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 3,194,393 (228,333) (15,615,017 XXX (15,615,017) 1,489,999 (12,887, 132) (1,358,246 2,281,551 XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 3,194,393 (228,333) (15,615,017 XXX (15,615,017) 1,489,999 (12,887, 132) (1,358,246 2,281,551] 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 vovvevienees Foreign Currency forward effectively reduces foreign currency exposure On fOreign GEMOMINAtEA BOUITIES. ..iiuuiiiuuiiieiititiet ittt sttt et e et e et e e ea e e et e et e e et e e et e e e e e e e e e e et e e et e e e e e e e e e e e e e e e e e e e e e e o4 e e e e e e e e e o4 e e e e e e e e e e o4 e e e e e e o4 e e o4 e e o4 e 4o e e 4o e e e et e e e e e e e e e oo e e 4o e e oo e e 4o e e 4o e e 4o e e oo et oo e e e e e e oo e et e e e e e e e e e e e e e e e e e e e e e et e e e e e ea e naeaee

0002 ..cevneennnns Credit default swap effectively hedges credit risk exposure on the named debt security or related index or basket of debt securities. Notional amount is equivalent to hedged amount O PAr ON GEDT SECUI Ity . wuuiieeniiie i it e ettt e e et e et e et e et e e et e e ea e e et e e eaa e e aaa e e eaa e e eaa e e eaa e e eaa e e aan e e e s e e eaeeea e e eaneeeaneeeaneeeaneeesneeesnaaennnassnnannnnaes




STATEMENT AS OF SEPTEMBER 30, 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
ESZ4 ..ot e 468 |....... 133,162,744 |DEC 24 ................. EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.12/20/2024 .[CNE .................. LCZ7XYGSLJUHFXXNXD88  |.09/16/2024 .|...5,690.7155 |...5,814.2500 |............ 538,200 [.ooeeiiiiiiiiiiiiiens oo 2,890,706 |.oooeeeeeiiinenes oo e s 2,890,706 |........ 6,832,800 [100/100 ....cccoeferrnnnnnnnnnne 50
FUTURE S&P MID 400
Y2 S LU I 27,598,240 |EMINI DEC 24 ......... EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.12/20/2024 .[CNE .................. LCZ7XYGSLJUHFXXNXDB8  |.09/16/2024 .|...3,066.4711 |...3,148.6000 |............. 21,600 [ooevveeeeeiiniininnns oo 739,160 |oeeeeeeeeeeeeeees oo e e 739,160 |........ 1,656,000 | 100/100 .....cevvs | eevevrnnnnnns 100
FUTURE MSCI EAFE
MFSZ4 ..o | 181 |........ 22,080,880 | INDEX DEC 24 ......... EMP. DEF. COMP. ..... STMT. INC. . |Equity/Index [.12/20/2024 .[ICE .................. 5493004R83R1LVX2IL36 |.09/16/2024 .|...2,439.8762 |...2,487.8000 |............ [CSZ V0] U 433,710 [ fevveniiiiiiiiiins Joeveeiii s 433,710 |........... 707,305 {100/100 ..o | ennnnnnnnnnnne 50
FUTURE RUSSELL 2000
RTYZ4 ... |, 315 ... 34,747,745 |EMINI CME DEC 24 .... [EMP. DEF. COWP. ..... STMT. INC. . [Equity/Index [.12/20/2024 .|CME .................. LCZ7XYGSLJUHFXXNXDB8 .09/16/2024 .]...2,206.2060 |...2,249.2000 |............. TT75 [oeeeeiiiiiiiiiiinnns oo 677,155 |.ooveeeeeeeeeeees Lo Lo e 677,155 |........ 2,394,000 |100/100 ....evvveefieviiiiinnnnns 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 542,855 4,740,732 4,740,732 11,590, 105 XXX XXX

1203

PENDING - FUTURE
S&P500 EMINI DEC 24,
effective 09/16/2024,
attached to Cash

Security -
FUTURE S&P500 EMINI | (912810QN1,
ESZ4 ..ooooiis foiiiiiis 7| 1,991,750 |DEC 24 ................. 912820KU4) oo | e Equity/Index [.12/20/2024 .|CVE .................. LCZ7XYGSLJUHFXXNXDB8  [.09/16/2024 .|...5,690.7155 |...5,814.2500 |.............. 8,050 [.eeeeeiiiiiiiieiins foreneeeeeiiis foeeeeeiieins e 43,287 | 43,237 | 102,200 | vooeeeiiiiiieeeee | e 50

PENDING - FUTURE
S&P500 EMINI DEC 24,
effective 09/16/2024,
attached to Cash

Security -
FUTURE S&P500 EMINI | (912810QM1,
|77 S A 2,024,475 [DEC 24 ... 912820KU4) oo | e Equity/Index [.12/20/2024 .|CVE .................. LCZ7XYGSLJUHFXXNXDB8  |.09/19/2024 .|...5,784.2143 |...5,814.2500 |.............. 8,050 [ovevveeiiiiiiiienins fonvreenieiiiins o o 10,513 .......... 10,513 |........... 102,200 | woveeeeiiiieeeee e 50

PENDING - FUTURE
S&P500 EMINI DEC 24,
effective 09/16/2024,
attached to Cash

Security -
FUTURE S&P500 EMINI | (912810QN1,
ESZ4 ..ooooiis foiiiiiis |- PO 2,305,100 |DEC 24 ................. 91282CKU4) oo | e Equity/Index [.12/20/2024 .|CVE .................. LCZ7XYGSLJUHFXXNXDB8  [.09/20/2024 .|...5,762.7500 |...5,814.2500 |.............. 9,200 [eeeeeiiiiiiiieeins foereeeeeiies foeeeeeeiiees e 20,600 |.......... 20,600 |........... 116,800 | wevvveeeeeiiiiiens e 50

PENDING - FUTURE
S&P500 EMINI DEC 24,
effective 09/16/2024,
attached to Cash
Security -

FUTURE S&P500 EMINI [ (912810Qi1,

ESZ4 oo o 150 |........ 43,442,175 |DEC 24 ...vveeee. 912820KU4) oovvvvienn [ e Equity/Index [.12/20/2024 [CVE .................. LCZ7XYGSLJUHFXXNXD88  [.09/25/2024 .|...5,792.2900 |...5,814.2500 |............ 172,500 [oooooeiiiinennneiiie foveeniiiiiis o o o 164,700 |........ 164,700 |........ 2,190,000 | veeeeeeiiiiiee i 50




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO 12 oo 1,200,000 |DEC 24 v.vovevevevees [ eoeiiiiiciiiiies | cveiiieienn Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |..eovevennes (4,408) [..vovvveveiiiiies |ooreeinieinies foeieisisisiens fooseesiesines fooenianens 1,969 |.ovenne 1,969 |ovvvennnns 15,600 | eovveiniiiniien [ 1,000

1203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 S RO 1,250 |....... 125,000,000 |DEC 24 .vevvvevneies [ eveiiiiniciiiiiis | e Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |........... (458,984) |..vevvveeeeieiiies feoreiiiiiis [ | o 205,151 |........ 205,151 |........ 1,625,000 | eovveiriiiniies [aeeiins 1,000

¢'/03




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO 72 | 7,200,000 [DEC 24 ..ovvveviiieiins | ceerieiiiiieiieeniees | e Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |............ (26,437 [ v Lo i s o 1,817 | 1,817 [ 93,600 | .oveiieiiiens | 1,000

€203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 S RO 8,364 |....... 836,400,000 [DEC 24 ...voveveveiiis |oveeeiiieiiieinisinies | vvieinianens Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |........ (8,071,152) ovoveeeeieeies Lo i s o 1,372,709 |...... 1,372,709 |....... 10,873,200 | .oveiiiiiiiiens | 1,000

¥'203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO 90 [........ 9,000,000 |DEC 24 ..ovvveviivevins | ceerieiiiiienisieniiees | ceeiiiieinna Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |............ (83,047 [eeveevevieiens Lo i i o 14,771 [ 4,771 [ 117,000 [ vovvveiiiinis | 1,000

G203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO S P 1,600,000 [DEC 24 wovviveviiciis |eeveiieiiiiiiinnss | evsiiiiniens Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |..eovevennes (5,875) |+veveeeriiiniies |oorseinieinies fooeieisinisiens forseeesiesines fooenianens 2,626 [oouoeen. 2,626 | 20,800 | .ooveiieiiiens | 1,000

9'203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO 65 |......... 6,500,000 |DEC 24 ..ovvveviiievins | ceerieiiiiieisieiiiees | ceeiinieinna Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |............ (23,867 [.vvevevieieviieins Lo i s o, 10,668 |.......... 10,668 [............ 84,500 | .ooveiiieiiiens | 1,000

2203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO [ 11 6,100,000 |DEC 24 .oveveveiees [ eoeiieiiiiiiieiiiies | cveiiienenes Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |............ (22,398) |- voveeeeienieiis |oeiieesieiiies foreeniseinsens fooseeesieeinens foeinenas 10,01 Jovevenens 10,01 foovrieee 79,300 | ovveinieiniiens | 1,000

8'203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO 35 | 3,500,000 |DEC 24 ..ovvvevriieiins | ceeieiiiienisieisiees | ceiiiieinna Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |............ (12,852) [.v v foveiiiiiiiis e o feoiiiinns 5,744 | 5,744 [oovneennn 45,500 | ooiieiiiin | 1,000

6203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO AT P 7,100,000 |DEC 24 .voveveveiees [ eoeiiieiiiiiiieiies | cvieiiienenes Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.08/27/2024 .|..... 109.7187 |..... 109.8828 |............ (26,070) |- +veeeveieieiees forrreesieeiiens fooreisieiiiens fooeriieiiieies |oeiiniens 11,653 [.......... 11,653 |.vovennenes 92,300 | oo | 1,000

0L°203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO 500 |........ 50,000,000 [DEC 24 .vvovevviverinns |eermeenieenisenniennns | eoneeenianens Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.09/03/2024 .|..... 109.6719 |..... 109.8828 |........... (183,504) | +vevveveveeieiiiies foorieiiiiiiis fooeiiieiiieins | oo 105,469 |........ 105,469 |[........... 650,000 | oooveriiieiiiees [eeeiinns 1,000

L7203




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 RO 500 |........ 50,000,000 [DEC 24 .vvovevviverinns |eermeenieenisenniennns | eoneeenianens Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88  |.09/04/2024 .|..... 109.9754 |..... 109.8828 |........... (183,504) | +vevveveveeieiiiies foorieiiiiiiis fooeiiieiiieins | oo (46,281)]........ (46,281)]..nvenee 650,000 | oooveriiieiiiees [eeeiinns 1,000

AWIIE




STATEMENT AS OF SEPTEMBER 30, 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
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810050,
912810RB6, 912810RT7,
912810C3, 9128108H2,
912810508, 9128108P4,
91281038, 912810819,
912810X7, 912810TB4,
9128107C2, 9128107TF5,
9128285118, 912828YS3,
912828294, 912820DY4,
912820FF3, 91282064,
912820GM7, 912820G08,
91282CHT1, 91282CHI4,
91282CJX0, 91282CKl0,
FUTURE US 5YR NOTE | 91282CKX8, 912820LC3) Interest CHICAGO BOARD OF
|77 S RO 1,000 |....... 100,000,000 [DEC 24 ..vevevevevenns eonerieniseniseniienens | eeneeenianens Rate.......... .12/31/2024 | TRADE ....oovoveenes LCZ7XYGSLJUHFXXNXD88 _ |.09/06/2024 .|..... 110.5188 |..... 109.8828 |.......... (367, 187) |-veveveeereiieins foreesieiiieiins fooseeresisnines fooerseinaieins foovena (636,031))....... (636,031)|......... 1,300,000 | tovorvieiiiiiin | 1,000

€1°203
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

Ticker
Symbol

Number
of
Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(@)

Date of
Maturity
or
Expira-
tion

9

Exchange

10

Trade
Date

11

Transac-

tion
Price

12

Reporting

Date
Price

13

Fair Value

14

Book/
Adjusted
Carrying

Value

Highly Effective Hedges

15

Cumulative
Variation
Margin

16

Deferred
Variation
Margin

17
Change in
Variation

Margin
Gain
(Loss) Used
to Adjust
Basis of
Hedged
Item

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

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

........ 70,000,000

....... 100,000,000

FUTURE US 5YR NOTE
DEC 24

FUTURE US 5YR NOTE
DEC 24

PENDING - FUTURE US
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810080,
912810RB6,
912810SC3,
9128108J8,
9128108S8,
9128108X7,
9128107C2,
9128285118,
912828794,
91282CFF3,
91282CGM7,
91282CHT1,
91282CJX0, 91282CKI0,
91282CKX8, 91282CLC3)
PENDING - FUTURE US
5YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810080,
912810RB6,
9128108C3,
9128108J8,
9128108S8,
9128108X7,
9128107C2,
9128285118,
912828794,
91282CFF3,
91282CGM7,
91282CHT1,
91282CJX0, 91282CKI0,
91282CKX8, 91282CLC3)

912810RT7,
9128108H2,
912810SP4,
9128108H9,
912810784,
9128107TF5,
912828Y83,
912820DY4,
912820GJ4,
912820608,
91282CH4,

912810RT7,
9128108H2,
912810SP4,
9128108H9,
912810784,
9128107TF5,
912828Y83,
912820DY4,
912820GJ4,
912820608,
91282CH4,

Interest

Interest

.12/31/2024 .

.12/31/2024 .

CHICAGO BOARD OF

TRADE

CHICAGO BOARD OF

TRADE

LCZ7XYGSLJUHFXXNXD88

LCZ7XYGSLJUHFXXNXD88

.00/13/2024 .

.09/24/2024 .

110.5961

110.3830

109.8828

109.8828

........... (257,031)

(367,187)

(499,328)

(500,225)

(499,328)

(500,225)

........... 910,000

........ 1,300,000

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

.......... 1,000
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number
of
Contracts

3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19
15 16 17
Change in
Variation Change in
Description Margin Variation
of ltem(s) Gain Margin
Hedged, Date of (Loss) Used| Cumulative Gain
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss)
Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized
Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current
Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year

20

Potential
Exposure

21

Hedge
Effectiveness
at
Inception
and at
Quarter-end

(b)

22

Value of
One (1)
Point

PENDING - FUTURE US
2YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810RC4,
912810RH3, 912810RX8,
912810RZ3, 912810SA7,
912810TA6, 912810TN8,
9128107R9, 912810TT5,
912810UC0, 91282CBL4,
91282CCS8, 91282CDJ7,
91282CEP2, 91282CFV8,
91282CFY2, 91282CGB1,
91282CGM7, 91282CHC8,
91282CHJ3, 91282C4J1,
FUTURE US 2YR NOTE | 91282CJZ5, 91282CKC4, Interest CHICAGO BOARD OF
......... 8,000,000 DEC 24 .........cecueeen |912820KF7) ooeoeiiin | weveeeeeennnn. |Raten...eeiin. [ 12/31/2024 [ TRADE ................ LCZ7XYGSLJUHFXXNXDB8 |[.08/27/2024 .|..... 103.8349 |..... 104.1211 |.....cceees (15,000 |.eeeeemennnniiin foomeeiiiiiiies oo oo e 22,898 ... 22,898
PENDING - FUTURE US
2YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810RC4,
912810RH3, 912810RX8,
912810RZ3, 912810SA7,
912810TA6, 912810TN8,
912810TR9, 912810TT5,
912810UC0, 91282CBL4,
91282CCS8, 91282CDJ7,
91282CEP2, 91282CFV8,
91282CFY2, 91282CGB1,
91282CGM7, 91282CHC8,
91282CHJ3, 91282CJJ1,
FUTURE US 2YR NOTE | 91282CJZ5, 91282CKC4, Interest CHICAGO BOARD OF
....... 850,000,000 |DEC 24 ................. | 91282CKF7) ............| .coeeeooo... [Rate........... [.12/31/2024 | TRADE ................ LCZ7XYGSLJUHFXXNXD8B8 |.08/27/2024 .|..... 103.8349 |..... 104.1211 |........ (1,598,750)|.....cueneeeceecne foeveeiiiiinnns foeeiiiiiiinnns o, |......2,432,898 )...... 2,432,898

........ 4,887,500

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

.......... 2,000
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number
of
Contracts

3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19
15 16 17
Change in
Variation Change in
Description Margin Variation
of ltem(s) Gain Margin
Hedged, Date of (Loss) Used| Cumulative Gain
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss)
Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized
Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current
Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year

20

Potential
Exposure

21

Hedge
Effectiveness
at
Inception
and at
Quarter-end

(b)

22

Value of
One (1)
Point

PENDING - FUTURE US
2YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810RC4,
912810RH3, 912810RX8,
912810RZ3, 912810SA7,
912810TA6, 912810TN8,
9128107R9, 912810TT5,
912810UC0, 91282CBL4,
91282CCS8, 91282CDJ7,
91282CEP2, 91282CFV8,
91282CFY2, 91282CGB1,
91282CGM7, 91282CHC8,
91282CHJ3, 91282C4J1,
FUTURE US 2YR NOTE | 91282CJZ5, 91282CKC4, Interest CHICAGO BOARD OF
......... 7,000,000 DEC 24 .........cceeeen |912820KF7) oeeoeiiin | weeeeeeiennnn. |Raten...eeiii. [ 12/31/2024 [ TRADE ................ LCZ7XYGSLJUHFXXNXDB8 [.08/27/2024 .|..... 103.8349 |..... 104.1211 |....cceeees (13,125) |eeeiiiiiiiiiis [ o ey [4002002220,036 |............. 20,036
PENDING - FUTURE US
2YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810RC4,
912810RH3, 912810RX8,
912810RZ3, 912810SA7,
912810TA6, 912810TN8,
912810TR9, 912810TT5,
912810UC0, 91282CBL4,
91282CCS8, 91282CDJ7,
91282CEP2, 91282CFV8,
91282CFY2, 91282CGB1,
91282CGM7, 91282CHC8,
91282CHJ3, 91282CJJ1,
FUTURE US 2YR NOTE | 91282CJZ5, 91282CKC4, Interest CHICAGO BOARD OF
......... 3,000,000 |DEC 24 ................. [91282CKF7) ............ | ....cceeeee.. |Rate........... | 12/31/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXD88 |.08/27/2024 .|..... 103.8349 |[..... 104.1211 |............. (5,625)]...ceveeeeeininnnes |ooviiiineeeeeies Joveiiiieeeiiiie Joviiiiieeeeeeien |oeeeeee.... 8,587 |, 8,587

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

.......... 2,000
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number
of
Contracts

3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19
15 16 17
Change in
Variation
Margin
Gain
(Loss) Used | Cumulative
to Adjust | Variation
Basis of | Margin for
Hedged All Other
Item Hedges

Change in
Variation
Margin
Gain
(Loss)
Recognized
in Current
Year

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

Date of
Type(s) | Maturity
Schedule/ of or
Exhibit Risk(s) Expira-
Identifier (a) tion

Book/
Adjusted
Carrying

Value

Deferred
Variation
Margin

Cumulative
Variation
Margin

Transac-
tion
Price

Reporting
Date
Price

Trade
Date

Notional

Amount Description Exchange Fair Value

20

Potential
Exposure

21

Hedge
Effectiveness
at
Inception
and at
Quarter-end

(b)

22

Value of
One (1)
Point

PENDING - FUTURE US
2YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(912810RC4,
912810RH3,
912810RZ3,
912810746,
912810TR9,
912810UC0,
91282CCS8,
91282CEP2,
91282CFY2,
91282CGM7,
91282CHJ3, 91282C4J1,
912820Jz5, 91282CKC4,
91282CKF7) ............
PENDING - FUTURE US
10YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(9128108D1,
912810876, 912810SU3,
9128107J7, 912810TL2,
912820085, 91282CHZ7,
91282CK03, 91282CKT7,
91282KU4) ............
PENDING - FUTURE US
10YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(9128108D1,
912810876, 912810SU3,
9128107J7, 912810TL2,
912820085, 91282CHZ7,
912820K03, 91282CKT7,
91282CKU4) ...........

912810RX8,
9128108A7,
912810TN8,
912810775,
912820BL4,
912820047,
91282CFV8,
912820GB1,
91282CHC8,

FUTURE US 2YR NOTE
DEC 24 ...ooeennninns

Interest CHICAGO BOARD OF
Rate........... .12/31/2024 .| TRADE ................

......... 4,000,000 LCZ7XYGSLJUHFXXNXDBS  (.08/27/2024 .|..... 103.8349 |..... 104.1211

FUTURE US 10YR NOTE
......... 3,500,000 |DEC 24

Interest CHICAGO BOARD OF

............................... Rate........... [.12/19/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8 |[.08/27/2024 .|..... 114.0375 |..... 114.2813 |...cccuteen (15,859) [coeennniiininiis e s s e 8,530 | 8,530

FUTURE US 10YR NOTE
DEC 24 .oeeennee

Interest CHICAGO BOARD OF
Rate........... .12/19/2024 .| TRAE ................

............ 400,000 LCZ7XYGSLJUHFXXNXDB8  [.08/27/2024 .|..... 114.0875 |..... 114.2813

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

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

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

.......... 1,000
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

Ticker
Symbol

Number
of
Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(@)

Date of
Maturity
or
Expira-
tion

9

Exchange

10

Trade
Date

11

Transac-

tion
Price

12

Reporting

Date
Price

13

Fair Value

14

Book/
Adjusted
Carrying

Value

Highly Effective Hedges

15

Cumulative
Variation
Margin

16

Deferred
Variation
Margin

17
Change in
Variation

Margin
Gain
(Loss) Used
to Adjust
Basis of
Hedged
Item

Cum

ulative

Variation
Margin for

All
He

Other
dges

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

......... 1,200

........ 97,500,000

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

........ 60,000,000

....... 120,000,000

FUTURE US 10YR NOTE
DEC 24

FUTURE US 10YR NOTE
DEC 24

FUTURE US 10YR NOTE
DEC 24

FUTURE US 10YR NOTE
DEC 24

PENDING - FUTURE US
10YR NOTE DEC 24,

effective 08/27/2024,

attached to Cash
Security -
(9128108D1,

912810876, 912810SU3,
9128107J7, 912810TL2,
912820085, 91282CHZ7,
912820K03, 91282CKT7,

91282CKU4)
PENDING - FUTURE US
10YR NOTE DEC 24,

effective 08/27/2024,

attached to Cash
Security -
(9128108D1,

912810876, 912810SU3,
9128107J7, 912810TL2,
912820085, 91282CHZ7,
912820K03, 91282CKT7,

91282CKU4)
PENDING - FUTURE US
10YR NOTE DEC 24,

effective 08/27/2024,

attached to Cash
Security -
(9128108D1,

912810876, 912810SU3,
9128107J7, 912810TL2,
912820085, 91282CHZ7,
91282CK03, 91282CKT7,

91282CKU4)
PENDING - FUTURE US
10YR NOTE DEC 24,

effective 08/27/2024,

attached to Cash
Security -
(9128108D1,

912810876, 912810SU3,
9128107J7, 912810TL2,
912820085, 91282CHZ7,
912820K03, 91282CKT7,

91282CKU4)

Interest

Interest

Interest

Interest

.12/19/2024 .

.12/19/2024 .

.12/19/2024 .

.12/19/2024 .

CHICAGO BOARD OF
TRADE

CHICAGO BOARD OF
TRADE

CHICAGO BOARD OF
TRADE

CHICAGO BOARD OF
TRADE

LCZ7XYGSLJUHFXXNXD8S

LCZ7XYGSLJUHFXXNXD88

LCZ7XYGSLJUHFXXNXD8S

LCZ7XYGSLJUHFXXNXD88

.08/27/2024 .

.08/27/2024 .

.08/30/2024 .

.09/06/2024 .

114.0375

114.0375

113.5313

114.9189

114.2813

114.2813

114.2813

114.2813

........... (441,797)

............ (13,594)

........... (271,875)

........... (543,750)

237,614

..7.31

450,000

237,614

........... 7,311

........ 450,000

(765,125)

........ 1,950,000

........ 1,200,000

(7865,125)

........ 2,400,000

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

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

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

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




STATEMENT AS OF SEPTEMBER 30, 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

61°203

PENDING - FUTURE US
10YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(9128108D1,
912810876, 912810SU3,
9128107J7, 912810TL2,
912820085, 91282CHZ7,
FUTURE US 10YR NOTE |91282CKQ3, 91282CKT7, Interest CHICAGO BOARD OF
L0 S R, 425 |........ 42,500,000 |DEC 24 ................. 912820KU4) oo | e Rate........... .12/19/2024 | TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.09/25/2024 .|..... 114.6719 |..... 114.2813 |........... (192,578) [vvveeeeeiiiiiieees foeiiieeeeiiies fovreeeeeeiiiiins fovieeeiiiiiins o (166,016)....... (166,016)f........... 850,000 | .eoeeeeiiiiiieeee | i 1,000
PENDING - FUTURE US
10YR NOTE DEC 24,
effective 08/27/2024,
attached to Cash
Security -
(9128108D1,
912810876, 912810SU3,
9128107J7, 912810TL2,
91282CCB5, 91282CHZ7,
FUTURE US 10YR NOTE |91282CKQ3, 91282CKT7, Interest CHICAGO BOARD OF
TZ4 i o 425 |........ 42,500,000 |DEC 24 ................. 912826KU4) oo | e Rate........... .12/19/2024 | TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.09/30/2024 .|..... 114.4063 |..... 114.2813 |oeeeieeeees (54,005) |....eveeeeeeieiiins feeeeeeiiieeeees oo e e (53,125)|........ (53,125)|........... 850,000 | .eooreiiiiiiiiien | e 1,000
PENDING - FUTURE US
ULTRA 10YR NOTE DEC
24, effective
08/27/2024, attached
FUTURE US ULTRA 10YR [to Cash Security - Interest CHICAGO BOARD OF
UXYZ4 ool o, U R 3,000,000 |NOTE DEC 24 ........... (91282CKNO) -.vvvvveeee | weeeeiiiienns Rate........... .12/19/2024 | TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/27/2024 .|..... 118.0846 |..... 118.2969 |......ecen.. (15,469) |-..vveeeeeeeiiins foeeeeiiiiiieeees oo e e, 6,367 |........... 6,367 [ceoceennnnnn 78,000 | evvveeeeeiiiiens e 1,000
PENDING - FUTURE US
ULTRA 10YR NOTE DEC
24, effective
08/27/2024, attached
FUTURE US ULTRA 10YR [to Cash Security - Interest CHICAGO BOARD OF
900,000 [NOTE DEC 24 ... | (91282CKNO) . |Rate... .12/19/2024 .| TRADE ...
PENDING - FUTURE US
ULTRA 10YR NOTE DEC
24, effective
08/27/2024, attached
FUTURE US ULTRA 10YR [to Cash Security - Interest CHICAGO BOARD OF
UXYZ4 ool e, 12 s 1,200,000 NOTE DEC 24 ........... (91282CKNO) -.vvvvveeee | veeeiiiiienns Rate........... .12/19/2024 | TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/27/2024 .|..... 118.0846 |..... 118.2969 |.....oeeeenns (6,188) [-vveeeeeeiiiiinees Joeriieeeeeeiies foeieeeeeeeeiies foeeeeeeeeiiins o 2,547 |ooees 2,547 | 31,200 | veoeeeeiiiiieeeen | s 1,000
PENDING - FUTURE US
ULTRA 10YR NOTE DEC
24, effective
08/27/2024, attached
FUTURE US ULTRA 10YR [to Cash Security - Interest CHICAGO BOARD OF
UXYZ4 ool o, 83 | 8,300,000 | NOTE DEC 24 ........... (91282CKNO) -.vvvvveeee | eeeeeiiiiaens Rate........... .12/19/2024 | TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/27/2024 .|..... 118.0846 |..... 118.2969 |......oc.... (42,797) |- eeceeeeeeeiiiee oo o e o 17,616 |.......... 17,616 |........... 215,800 [ .ooveviieeiiiiins e 1,000
PENDING - FUTURE US
ULTRA 10YR NOTE DEC
24, effective
08/27/2024, attached
FUTURE US ULTRA 10YR [to Cash Security - Interest CHICAGO BOARD OF
UXYZ4 oo [ ... 1,100,000 |NOTE DEC 24 ........... (91282CKNO) ..eovveeeee | weviiinnnnnns Rate........... .12/19/2024 .| TRALE ................ LCZ7XYGSLJUHFXXNXDB8  [.08/27/2024 .|..... 118.0846 |..... 118.2969 |............. (5,672) i foeeeeiiiiiiies [ o 2,335 | 2,335 .. 28,600 | ..ooooiiiiiiiiiiii] i 1,000

LCZ7XYGSLJUHFXXNXDB8  (.08/27/2024 .|..... 118.0846 |..... 118.2969

UXvza .
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

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)
(@)

8 9 10 11 12 13 14 Highly Effective Hedges 18 19
15 16 17
Change in
Variation
Margin
Gain
(Loss) Used
to Adjust
Basis of
Hedged
Item

Change in
Variation
Margin
Gain
(Loss)
Recognized
in Current
Year

Date of
Maturity
or Transac-
Expira- Trade tion
tion Date Price

Cumulative
Variation
Margin for
All Other

Hedges

Book/
Adjusted
Carrying

Value

Deferred
Variation
Margin

Cumulative
Variation
Margin

Reporting
Date
Price

Exchange Fair Value

20

Potential
Exposure

21

Hedge
Effectiveness
at
Inception
and at
Quarter-end

(b)

22

Value of
One (1)
Point

FUTURE US ULTRA 10YR

......... 5,200,000 | NOTE DEC 24 ...........

FUTURE US ULTRA 10YR

............ 400,000 [NOTE DEC 24 ...........

FUTURE US ULTRA 10YR

......... 2,000,000 | NOTE DEC 24 ...........

FUTURE US ULTRA T-

......... 1,200,000 (BOND DEC 24 ...........

FUTURE US ULTRA T-

......... 2,000,000 | BOND DEC 24

FUTURE US ULTRA T-

............ 400,000 [BOND DEC 24 ...........

FUTURE US ULTRA T-

............ 100,000 | BOND DEC 24 ...........

FUTURE US ULTRA T-

......... 4,700,000 | BOND DEC 24 ...........

PENDING - FUTURE US
ULTRA 10YR NOTE DEC
24, effective
08/27/2024, attached
to Cash Security -
(91282CKNO)
PENDING - FUTURE US
ULTRA 10YR NOTE DEC
24, effective
08/27/2024, attached
to Cash Security -
(91282CKNO)
PENDING - FUTURE US
ULTRA 10YR NOTE DEC
24, effective
08/27/2024, attached
to Cash Security -
(91282CKNO)
PENDING - FUTURE US
ULTRA T-BOND DEC 24,

effective 08/27/2024,

attached to Cash
Security -
(91282CCV1)
PENDING - FUTURE US
ULTRA T-BOND DEC 24,

effective 08/27/2024,

attached to Cash
Security -
(91282CCV1)

. PENDING - FUTURE US

ULTRA T-BOND DEC 24,

effective 08/27/2024,

attached to Cash
Security -
(91282CCV1)
PENDING - FUTURE US
ULTRA T-BOND DEC 24,

effective 08/27/2024,

attached to Cash
Security -
(91282CCV1)
PENDING - FUTURE US
ULTRA T-BOND DEC 24,

effective 08/27/2024,

attached to Cash
Security -
(91282CCV1)

Interest

Interest
Rate...

Interest

CHICAGO BOARD OF

.12/19/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  (.08/27/2024 .|..... 118.0846 |..... 118.2969 |............ (PR 1K) | AR

CHICAGO BOARD OF

.12/19/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  (.08/30/2024 .|..... 117.3906 |..... 118.2969 |..uvvveeeeens (2,083) |oeeeiiiiiieceiiis e e e i 3,625 | 3,625

CHICAGO BOARD OF

.12/19/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  [.09/17/2024 |..... 119.8594 |..... 118.2969 |............ (10,313) |+ eeeieieeeeiies oo e e e (31,250)]........ (31,250),

CHICAGO BOARD OF

.12/19/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  (.08/27/2024 .|..... 132.8749 |..... 1330038 |oevvveeeeeen (9,875) |oeiiiiieciiis oo e e e 2,626

........... 2,626

CHICAGO BOARD OF

.12/19/2024 .| TRADE ... LCZ7XYGSLJUHFXXNXDB8  (.08/27/2024 .|..... 132.8749 |..... 133.0938 ....(15,625)|..

CHICAGO BOARD OF

.12/19/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  (.08/27/2024 .|..... 132.8749 |..... 133.0938

CHICAGO BOARD OF

.12/19/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8  (.08/27/2024 .|..... 132.8749 |..... 133.0938

CHICAGO BOARD OF

.12/19/2024 .| TRADE ................ LCZ7XYGSLJUHFXXNXDB8 [.08/27/2024 |..... 132.8749 |..... 133.0938 |............ (36.719) ).

........... 135,200

....110,000

............. 5,500

........... 258,500




Futures Contracts Open as of the Current Statement Date

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

L¢’203

1 2 3 4 5 7 8 9 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 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 of or Transac- | Reporting Adjusted Cumulative Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Risk(s) Expira- tion Date Carrying Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated (a) tion Exchange Price Price Fair Value Value Margin Item Hedges Year Exposure (b) Point
PENDING - FUTURE US
ULTRA T-BOND DEC 24,
effective 08/27/2024,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
L2 R K R 300,000 [BOND DEC 24 ........... (91282CCV1) ........... Rate........... .12/19/2024 .| TRADE ..........cee.. LCZ7XYGSLJUHFXXNXD88  |.09/05/2024 .|...... 135.5625 133.0938 |.....coeet (2,344) oo e e e e (7,406)|.......... (7,406)|....cceeeen 16,500 | «oooeeeeeeeeeeeeen [ 1,000
PENDING - FUTURE US
ULTRA T-BOND DEC 24,
effective 08/27/2024,
attached to Cash
FUTURE US ULTRA T-  |Security - Interest CHICAGO BOARD OF
L N - 800,000 | BOND DEC 24 ........... (912820CV1) ........... Rate........... .12/19/2024 [ TRADE ................ LCZ7XYGSLJUHFXXNXD88  |.09/17/2024 .|..... 137.6250 133.0938 |............. (6,250) [.ceveeeeeeneniniiinne forviiiiiiiiiiiiss foveiiiiiiiiiii o o, (36,250)|........ (36,250)]............ 44,000 | oo | 1,000
1549999999. Subtotal - Long Futures - Replication (8,204,323) 2,514,717 2,514,717 33,867,100 XXX XXX
1579999999. Subtotal - Long Futures (7,661,468) 4,740,732 2,514,717 7,255,449 45,457,205 XXX XXX
FUTURE S&P500 EMINI
ESZ4 ..ooooois o, LU I 25,608,100 |DEC 24 .......cceveeeee EQUITY PORTFOLIO ... Equity/Index |.12/20/2024 .|QME .................. LCZ7XYGSLJUHFXXNXD88 ...5,690.6890 |...5,814.2500 |........... (103,500) |+cevvvveieeiiiiiiiins feniiiiiiiiiiis o e e (556,025) (556,025)f........ 1,314,000 {0002 ........ccoeer|eiiiiinnnnnns 50
FUTURE S&P500 EMINI
ESZ4 ..ooooois o, 13 [ 3,698,948 |DEC 24 .......ceeeeeeee EQUITY PORTFOLIO ... Equity/Index |.12/20/2024 .|QME .................. LCZ7XYGSLJUHFXXNXD88 ...5,600.6890 [...5,814.2500 |............ [RE:I0D] AU [SRRRR R R R, (80,315)|........ (80,315)]........... 189,800 |0002 .....evvvveeen fevvevininnnns 50
FUTURE US 5YR NOTE Interest CHICAGO BOARD OF
FVZ4 .oooeiis e 3,321 |....... 332,100,000 |DEC 24 ................. BOND PORTFOLIO ....... Rate........... .12/31/2024 .| TRADE ..........ce.. LCZ7XYGSLJUHFXXNXD88  |.08/27/2024 .|..... 109.6782 109.8828 |......... 1,219,428 | o e e e (679,431) (679,431)|........ 4,317,300 (0001 ..oooeeeeeees i 1,000
FUTURE US 2YR NOTE Interest CHICAGO BOARD OF
V72 F 12 [ 2,400,000 DEC 24 ........eevvneeee BOND PORTFOLIO ....... Rate........... .12/31/2024 .| TRADE ..........ce.. LCZ7XYGSLJUHFXXNXD88  |.08/27/2024 .|..... 103.8438 104. 1211 [oeeeiinnnnes 4,500 [oeeeeiiiiiiiiiiiiiies o e e [ (6,656)|.......... (6,656)]....ccce... 13,800 |0001 ...oevvvennnnnfeeeiiinns 2,000
FUTURE US 10YR NOTE Interest CHICAGO BOARD OF
L2 S 127 |........ 12,700,000 |DEC 24 ................. BOND PORTFOLIO ....... Rate........... .12/19/2024 .| TRADE ..........ce.. LCZ7XYGSLJUHFXXNXD88  |.08/27/2024 .|..... 114.0313 114.2813 |l LS/8-T7 A PO (SRR R R (31,750)|........ (31,750)]........... 254,000 {0001 ..oceeeeeeees e 1,000
FUTURE US ULTRA T- Interest CHICAGO BOARD OF
WNZ4 oo e, 60 |......... 6,000,000 |BOND DEC 24 ........... BOND PORTFOLIO ....... Rate........... .12/19/2024 [ TRADE ................ LCZ7XYGSLJUHFXXNXD88  |.08/27/2024 .|..... 132.8891 133.0938 |............. 46,875 |.oooeeieiiiiiiiiiiins e e e o, (12,277)........ (12,277)]..cc 330,000 0001 ..oooeeeeeee i 1,000
1609999999. Subtotal - Short Futures - Hedging Other 1,209,900 (1,366,454)  (1,366,454) 6,418,900 XXX XXX
1649999999. Subtotal - Short Futures 1,209,900 (1,366,454) (1,366,454) 6,418,900 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 542,855 4,740,732 4,740,732 11,590, 105 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 1,209,900 (1,366,454) (1,366,454) 6,418,900 XXX XXX
1719999999. Subtotal - Replication (8,204,323) 2,514,717 2,514,717 33,867,100 XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (6,451,568) 4,740,732 1,148,263 5,888,995 51,876,105 XXX XXX
nning Cumulative

Broker Name

Total Net Cash Deposits

(a) Code

Cash Balance

Cash Change

(b) [ Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

Jooo1 ...

||nterest rate futures are used to change the duration of the bond porfolio and hedge against the INCrease Or dECrease 1N The INTEreSt TaleS. iiuuiiiuiiii i et e et e e e et e et s e e ea e e ea e e ea e e ea e e e a e et b e e e a e e e a e e e a e e e a e e a4 e e e a e e e a e e o4 e e e a e e e s e e e s e e a4 e e e e e a4 e e e s e e e a e e e s e e e a e e e b e e e a e e e e e ea e e ea e e ea e e ea e e ea e e ea e eaanaes |
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY
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STATEMENT AS OF SEPTEMBER 30, 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 4,740,732 4,740,732 2,163,125 (8,614,693) 2,163,125 51,876,105 51,876,105
BARCLAYS BANK PLC GSGSEF7VJPS170UK5573 . |... .... 624,529 |... ... (2,940,597)]... 529 | (2,940,597)|...
GOLDMAN SACHS BANK USA ... ... KD3XUN7CET14HNAYLUO2 . .. 86,699 . (1,374,215) s .(1,374,215))...

JPMORGAN CHASE BANK, N.A. .. . THBGLXDRUGQFUS7RNES7 . ..28,0M . (7,336,646) s (7,336,646))...

MORGAN STANLEY CAPITAL PARTNERS .... 17331LVCZKOKX5T7XV54 . |... ... 207,721 |... .... (4,910,578)|... 21 |, (4,910,578))...

0299999999. Total NAIC 1 Designation 947,020 (16,562,036) 947,020 (16,562,036)

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals

5,687,751

(16,562,036)

4,740,732

3,110,144

(25,176,729)

2,163,125

54,157,655

51,876,105

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

5,687,751

(16,562,036)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 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

JPMORGAN CHASE BANK, N.A. ...
GOLDMAN SACHS BANK USA
BARCLAYS BANK PLC
MORGAN STANLEY CAPITAL SERVICES LLC
JPMORGAN CHASE BANK, N.A. (CME) ..
GOLDMAN SACHS AND COMPANY (CME) ..
GOLDMAN SACHS AND COMPANY (CME)

THBGLXDRUGQFUS7RNED7 ..
KD3XUN7CBT14HNAYLUO2 ..
G5GSEF7VJP5170UK5573 ..
. |7331LVCZKQKX5T7XV54 ..
.. LCZ7XYGSLJUHFXXNXD8S ..
. LCZ7XYGSLJUHFXXNXDBS ..
LCZ7XYGSLJUHFXXNXD8S ..

Cash...
Cash...
Cash...
Cash...
TREASURY NOTE
TREASURY NOTE ..
TREASURY NOTE ..

- | 9182 kN
- |o12828-12-4

-0

91282C-AE-1 ........

CASH ...
CASH ...
CASH ...
CASH .

TREASURY NOTE ..
TREASLRY NOTE ..
TREASLRY NOTE .

.... 6,880,000 |....

31,693,359 |.
15,952, 149 |.
.. 34,552,110 |....

.... 6,880,000 |....

16,500,000 |.
... 41,000,000 |....

.... 6,880,000 |....

30,256,232 |...
16,038,644 |....
.. 34,463,140 |...

.04/30/2031 .

(I, V or IV)

11/15/2026 .

.08/15/2030 .

0199999999 - Total 97,557,618 102,860,000 96,118,016 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)

0299999999 - Total
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STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 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 I T [ O Y Y Y e
9609999999. Subtotal - Cash (Schedule E Part 1 type) 40,239,000 40,239,000 XXX
9999999999 - Totals 40,239,000 40,239,000 XXX
General Interrogatories:
1. Total activity for the year FairValue $ oo 7,751,000 Book/Adjusted Carrying Value § -voovvieeiiinine 7,751,000
2. Average balance for the year  Fair Value $ 32,557,056  Book/Adjusted Carrying Value $ ... 32,557,056
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ .......... 40,239,000 NAIC2 $ ..o, NAIC3 $ .o NAIC4 $ .o NAIC5 $ .o NAICE $ oo

E11



STATEMENT AS OF SEPTEMBER 30, 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 .. 295,823,669 |.. 295,823,669 |....... 12/31/2025 ...
09248U-55-1 ......... [ BLACKROCK TREASURY TRUST 295,000,000 .. 295,000,000 |....... 12/31/2025 ...
381411-27-3 .........| GOLDMAN SACHS FIN SQ GOVT FS ..175,251,707 |.. ..175,251,707 |....... 12/31/2025 ...
78355A-KA-1 RYDER SYSTEM INC. ......... ... 4,244 165 |.. ... 4,244,741 |....... 10/10/2024
03948G-KF-9 ARCHER DANIELS MIDLAND .. ...71,401,620 |.. ... 71,411,056 |....... 10/15/2024 ...
13639C-K3-8 CANADIAN NATIONAL RAILWAY COMPANY ... 23,800,286 |.. ...23,802,871 |....... 10/03/2024 ...
23102U-K7-6 ......... [ CUMMINS INC e 5,494,803 |eeiiiiieieeees 5,495,133 |....... 10/07/2024
30217H-L5-5 ......... | EXPERIAN FINANCE PLC .. . 4,975,500 |.. . 4,976,278 11/06/2024
61945N-KA-6 .........| MOSAIC CO 12,482,775 |.. 12,484,563 10/10/2024
2546R2-LF-1 ......... [ WALT DISNEY COMPANY .270,459 |.. .... 270,348 11/15/2024
45856W-K1-6 .........| INTERCONTINENTAL EXCHANGE INC .. .998,907 |.. . 1,000,000 10/01/2024
23384G-KQ-4 ......... [ DAIMLER TRUCK FINANCE N . 12,458,538 |.. 12,460, 149 10/24/2024
24422C-KB-8 ......... | JOHN DEERE CREDIT INC .... .... 9,985,290 |.. .... 9,985,778 |....... 10/11/2024
92780J-KX-8 .........| VIRGINIA ELECTRIC AND POWER COMPAN . ... 1,001,532 |.. ... 1,991,733 |....... 10/31/2024 ...
04056A-K1-9 ARIZONA PUBLIC SERVICE COMPANY ......eeieiireiiinsiiinsinnnsiinnsniinssienessiessssnnesnnnennne | iy [eeseessnnnes + vnvennnnnns [ 4,999,315 |.. .... 5,000,000 |....... 10/01/2024
92780J-K3-4 VIRGINIA ELECTRIC AND POWER COMPAN . .... 9,995,900 |.. .... 9,997,017 |....... 10/03/2024 ...
44331B-K3-6 HEWLETT-PACKARD CO .. ... 14,993,850 |.. ... 14,995,900 |....... 10/03/2024 ...
42786T-KM-9 HERSHEY COMPANY THE . ... 19,943,800 |.. ... 19,046,444 |....... 10/21/2024 ...
68236A-K2-5 ONE GAS INC ettt nenesnnnnennnns | L [eeeeeeneees + eseeeenees [ 5,998,344 |.. .... 5,999,173 |....... 10/02/2024 ...
23102U-K1-9 ......... [ CUMMINS INC .. 12,498,313 |.. .. 12,500,000 |....... 10/01/2024
23102U-KB-7 .........|[ CUMMINS INC 35,946,468 |.. 35,947,200 10/11/2024
34961D-KN-6 ......... | FORTIVE CORP .... . 7,477,163 |.. . 7,478,388 10/22/2024
23336G-L4-1 ......... | DTE ELECTRIC CO 41,998,790 |.. 42,006,701 11/04/2024
30217H-KP-2 ......... | EXPERIAN FINANCE PLC .. ... 10,965,394 |.. ... 10,967,330 |....... 10/23/2024 ...
37790A-KN-2 .........| GLENCORE FUNDING LLC ... 19,938,920 |.. ... 19,941,900 |....... 10/22/2024 ...
T743E2-KR-8 ROCKWELL AUTOMATION INC .... ... 16,943,645 |.. ... 16,944,013 |....... 10/25/2024 ...
0530A2-K2-5 AUTOMATIC DATA PROCESSING INC .. ...69,981,170 |.. ...69,990,608 |....... 10/02/2024 ...
92780J-KG-5 VIRGINIA ELECTRIC AND POWER COMPAN . ... 14,967,150 |.. ... 14,966,688 |....... 10/16/2024
45856\(-KB-4 INTERCONT INENTAL EXCHANGE INC .. ... 10,474,013 |.. ... 10,485,563 |....... 10/11/2024
68236A-K4-1 ONE GAS INC ........... .... 9,904 470 |.. .... 9,995 467 |....... 10/04/2024 ...
29277E-K1-1 .........| ENERGY TRANSFER LP .. .. 49,993,150 |.. ...50,000,000 |....... 10/01/2024
95980G-K3-1 .........| WESTERN UNION CO .. 24,989,625 |.. 24,993,056 10/03/2024
95980G-K1-5 .........| WESTERN UNION CO .. 24,996,525 |.. 25,000,000 10/01/2024
91842J-KG-3 .........| VW CREDIT INC .. . 1,097,573 |.. . 1,097,594 10/16/2024
23102U-K3-5 .........[ CUMMINS INC ... 14,993,925 |.. ... 14,995,567 |....... 10/03/2024 ...
71112J-K1-1 .........| PEOPLES GAS LIGHT AND COKE COMPANY .... ... 29,995,890 |.. ...30,000,000 |....... 10/01/2024
20447L-KF-9 .........| EQUINOR ASA ... 24,949,600 |.. ... 24,953,042 |....... 10/15/2024 ...
91842J-KH-1 .........| VW CREDIT INC ... 36,414,408 |.. ... 36,419,538 |....... 10/17/2024
50221F-K2-9 LSEGA FINANCING PLC ... e 4,998,630 |eeuiniiieieiiees 4,999,257 |....... 10/02/2024 ...
89152E-KJ-6 TOTALENERGIES CAPITAL SA ...69,830,740 |.. ...69,839,681 |....... 10/18/2024
92940X-KG-1 WRKCO INC ..... .. 19,955,920 |.. .. 10/16/2024
23102U-KH-4 ......... [ CUMMINS INC .. 698,390 |.. .. 1071772024
91842J-KN-8 .........| VW CREDIT INC 12,362,242 |.. 12,363,918 10/22/2024
30217H-KJ-6 .........| EXPERIAN FINANCE PLC .. 24,919,500 |.. 24,942,979 10/18/2024
50221F-KN-3 .........| LSEGA FINANCING PLC 44,864,5% |.. 44,870,588 10/22/2024
92780J-L1-7 .........| VIRGINIA ELECTRIC AND POWER COMPAN . . 6,969,424 |.. . 6,970,464 11/01/2024
37790A-KH-5 .........| GLENCORE FUNDING LLC .. 29,929,230 |.. 29,930,922 10/17/2024
97670R-K7-9 .........| WISCONSIN GAS CO .... 9,990,410 |.. .... 9,991,883 |....... 10/07/2024
59157T-LC-5 ......... | METLIFE SHORT TERM FUND .... ... 39,772,920 |.. ...39,776,000 |....... 11/12/2024 ...
67018B-K3-7 NTT FINANCE AMERICAS INC ...oovuviviiiiniiiinniininiies st snesesnessnenene |, [eeeeeessnees + vvnennnns [, 9,995,950 |.. .... 9,997,089 |....... 10/03/2024 ...
61747C-70-7 MS INST LIQ GOVT CL INST ... 18,832,241 |.. ... 18,832,241 |....... 12/31/2025 ...
30231G-BH-4 EXXON MOBIL CORP .. e 4,962,077 |oveeiieieiiiii 4,994,623 |....... 03/19/2025 ...
58933Y-AR-6 .........[ MERCK & CO INC .... e 4,961,863 |eeeiiiieeiees 4,996,222 |....... 02/10/2025 ...
46625H-KC-3 .........| JPMORGAN CHASE & CO . . 4,971,809 |.. . 4,995,165 01/23/2025
857477-AN-3 .........| STATE STREET CORP ... 4,982,777 |.. .5,001,099 12/16/2024
63743H-FC-1 .........| NATIONAL RURAL UTILITIES COOPERATI .... . 4,947,191 |.. . 4,971,806 02/07/2025
084659-AT-8 .........| BERKSHIRE HATHAWAY ENERGY CO . 4,987,040 |.. .5,018,668 04/15/2025
90327Q-D8-9 .........| USAA CAPITAL CORP ... . 4,964,121 |.. . 4,99,615 05/01/2025
023135-CE-4 ......... | AMAZON.COM INC .... 4,959,576 |.. .... 4,999,619 |....... 04/13/2025 ...
14913R-2V-8 .........| CATERPILLAR FINANCIAL SERVICES COR . .... 4,967,638 |.. .... 5,000,451 |....... 05/13/2025 ...
37331N-AH-4 GEORGIA-PACIFIC LLC ... el 7,955,131 |.. .... 7,976,851 |....... 03/01/2025 ...
06368L-GU-4 BANK OF MONTREAL .... .... 8,703,019 |.. ... 8,699,220 |....... 12/12/2024 ...
14913U-AK-6 CATERPILLAR FINANCIAL SERVICES COR . . ... 5,005,291 |.. ...5,000,000 |....... 02/27/2026 .......
06405L-AE-1 -| BANK OF NEW YORK MELLON CORP/THE .......eoovevvinniniiniiiiiiiiiiiiiiinisiisiesnesiesinens | i, s L 15,009,482 |..oevniiiiiiinnnnnnns 15,000,000 |....... 03/13/2026 .......
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STATEMENT AS OF SEPTEMBER 30, 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 5

1 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Fair Value Carrying Value Maturity Date

24422E-XL-8 .........| JOHN DEERE CAPITAL CORP ...oooviiiiiiiiiiiiiii ...10,008,700 |.. ...10,000,000 |....... 03/06/2026
05565E-CL-7 BMW US CAPITAL LLC .oevneiininniiniiinsinsiinsnnnninnisininsnssnssenonees |, e v L. 6,999,018 |.. .... 7,000,000 |....... 04/02/2026 ...
961214-FR-9 .........| WESTPAC BANKING CORP .. 10,176,913 [oeeeeiiiiiiiiiiiiis 9,999,350 |....... 04/16/2026
437076-CZ-3 .........| HOME DEPOT INC 15,307,628 |.. 14,985,485 06/25/2026
63743H-FR-8 ......... [ NATIONAL RURAL UTILITIES COOPERATI .... 10,257,596 |.. ..9,994,562 05/06/2027
80236T-ME-2 .........| TOYOTA MOTOR CREDIT CORP ... 14,995,340 |.. 15,000,000 05/15/2026
24422E-XlI-4 .........| JOHN DEERE CAPITAL CORP .... ... 10,040,800 |.. ...10,000,000 |....... 07/15/2027
026650-FN-6 .........| AMERICAN HONDA FINANCE CORPORATION .. ...10,017,240 |.. ...10,000,000 |....... 10/05/2026
05565E-CN-3 .........| BMW US CAPITAL LLC ... 10,087,520 |.. ...10,000,000 |....... 08/13/2026
89236T-ML-6 .........| TOYOTA MOTOR CREDIT CORP .... 5,028,595 |.. .... 5,000,000 |....... 08/07/2026
58769J-AT-4 MERCEDES-BENZ FINANCE NORTH AMERIC . ... 10,134,425 |.. .... 9,907,931 |....... 07/31/2026
58769J-AV-9 MERCEDES-BENZ FINANCE NORTH AMERIC . ... 4,997,350 |.. .... 5,000,000 |....... 07/31/2026
02665-EP-2 AMERICAN HONDA FINANCE CORPORATION .... 6,220,855 |.. .... 6,221,050 |....... 01/10/2025
00287Y-CX-5 .........| ABBVIE INC ... 14,046,645 |.. ... 14,886,235 |[....... 03/15/2025 ...
912797-LK-1 ......... TREASURY BILL eeeiiiiiiiiiiiiiicieceeceeeceeeen e ...50,000,000 |.. ...50,000,000 |....... 10/01/2024
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 1,992,392, 476 1,991,726,423 XXX
9999999999 - Totals 1,992,392,476 1,991,726,423 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ 176,835,869  Book/Adjusted Carrying Value $ --172,860,521

2. Average balance for the year Fair Value $ 2,028,1%6,042  Book/Adjusted Carrying Value $ - 2,029,370,893
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STATEMENT AS OF SEPTEMBER 30, 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 ..........|........ ... 1.600 [ T2A76 ..o e 23,295,034 |.......... 13,591,340 |......... 39,430,417 |..
JP Morgan Chase * .............. New York, New York ............. . 1.000 [ 331 [ o (35,535,554)]........ (38,963,119)]........ 221,755,496 |..

Northrim Bank - CD
Bank of America, N.A. ...

................. Anchorage, Alaska
.. New York, New York .

(1,370,137, 263)|..

Bank of New York Mellon o New York, New YOrk .ocooooooee oo oo oo e e oo 87 | 87 |......... 17,017,608 |..
Wells Fargo Bank, N.A. .......... Charlotte, North Carolina |....... [ oo oo o (112,286,618)|...... (117,802,094)]...... (131,189,689)|..
Wells Fargo Bank, N.A. ......... Charlotte, North Carolina ... [ Jooroovooioiiiiiis oo v, 8,052,220 |........... 8,052,220 |............ 8,615,023 |..

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 80,975 (1,351,656,046)| (1,368,230,581) (1,214,508,408)
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 80,975 (1,351,656,046)| (1,368,230,581) (1,214,508,408)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(1,351,656,046)

(1,368,230,581)

(1,214,508,408)
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Show Investments Owned End of Current Quarter

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
ARCHER DANIELS MIDLAND %.. .. 09/27/2024 . 10/15/2024 .. L 71,411,056 |...
ARIZONA PUBLIC SERVICE COMPANY 09/30/2024 .. . 10/01/2024 . 5,000,000 678
AUTOMATIC DATA PROCESSING INC ... 09/30/2024 .. . 10/02/2024 .. 69,990,608 9,392
CANADIAN NATIONAL RAILWAY COMPANY . 08/21/2024 .. . 10/03/2024 .. 23,802,871 ..163,275
CUMMINS INC ... .. 08/22/2024 .. . 10/01/2024 . . 12,500,000
CUMMINS INC ... %.. ... 08/22/2024 . 10/03/2024 .. ..14,995,567 |...
CUMMINS INC ... %.. ... 08/29/2024 . 10/07/2024 ... .5,495,133 |...
CUMMINS INC ... %.. ... 08/28/2024 . 10/11/2024 ... 35,947,200 |...
CUMMINS INC %.. ... 00/17/2024 . 10/17/2024 . ... 698,404 |...
DTE ELECTRIC CO .. %.. ... 09/26/2024 . 11/04/2024 .. . 42,006,701 |...
DAIMLER TRUCK FINANCE N o ... 09/24/2024 .. 10/24/2024 .. 12,460,149 |...
JOHN DEERE CREDIT INC ... ... 09/10/2024 . 10/11/2024 . .9,985,778 |...
WALT DISNEY COMPANY .. .. 09/27/2024 . 11/15/2024 .. ... 270,348 |...
ENERGY TRANSFER LP . 09/30/2024 .. . 10/01/2024 . . 50,000,000
EQUINOR ASA ... 09/30/2024 .. . 10/15/2024 ..
EXPERIAN FINANCE PLC . %. 09/24/2024 .. . 10/18/2024 .
EXPERIAN FINANCE PLC .... 6. ... 09/23/2024 ..10/23/2024 ..
EXPERIAN FINANCE PLC .... %.. ... 09/26/2024 . 11/05/2024 ..
FORTIVE CORP %.. ... 09/25/2024 .. 10/22/2024 ..
GLENCORE FUNDING LLC ... %.. ... 09/19/2024 . 10/17/2024 .
GLENCORE FUNDING LLC ... %.. ... 09/24/2024 ..10/22/2024 .. . .
HERSHEY COMPANY THE .. %.. ... 09/27/2024 . 10/21/2024 .. ..19,946 444 |...
HEWLETT-PACKARD CO ... %.. ... 0973072024 . 10/03/2024 .. ..14,995,900 |...
INTERCONT INENTAL EXCHANGE INC .... %.. .. 09/23/2024 . 10/01/2024 ... .1,000,000 |...
INTERCONT INENTAL EXCHANGE INC . o 09/23/2024 .. . 10/11/2024 . 10,485,563
LSEGA FINANCING PLC .. 08/30/2024 .. . 10/02/2024 .. . 4,999,257
LSEGA FINANCING PLC .. 09/20/2024 .. ..10/22/2024 .. 44,870,588
METLIFE SHORT TERM FUND ... ... 09/30/2024 L 11/12/2024 .. . 39,776,000 |...
MOSAIC CO ... 09/25/2024 . 10/10/2024 . 12,484,563 |...
NTT FINANCE AMERICAS INC . ... 09/12/2024 . 10/03/2024 .. .9,997,089 |...
ONE GAS INC .... ... 09/25/2024 . 10/02/2024 .. 5,999,173 |...
ONE GAS INC .... ... 09/05/2024 . 10/04/2024 .. 9,995,467 |...
PEOPLES GAS LIGHT AND COKE COMPANY ... ... 0973072024 . 10/01/2024 . . 30,000,000 |...
ROCKIELL AUTOMATION INC ... 09/27/2024 ..10/25/2024 .. ..16,944,013 |...
RYDER SYSTEM INC. ........... .. 09/30/2024 . 10/10/2024 ... L4,244741 ...
TOTALENERGIES CAPITAL SA . 09/19/2024 .. . 10/18/2024 . 69,839,681
VW CREDIT INC . 09/17/2024 .. . 10/16/2024 . .1,097,5%
VWl CREDIT INC . 09/20/2024 .. . 10/17/2024 . 36,419,538
VW CREDIT INC . 09/23/2024 .. .. 10/22/2024 .. 12,363,918
VIRGINIA ELECTRIC AND POWER COMPAN 09/03/2024 .. . 10/03/2024 .. .9,997,017
VIRGINIA ELECTRIC AND POWER COMPAN ... ... 09/16/2024 . 10/16/2024 . . 14,966,688 |...
VIRGINIA ELECTRIC AND POWER COMPAN ... ... 09/20/2024 . 10/31/2024 .. 01,991,733 |...
VIRGINIA ELECTRIC AND POWER COMPAN ... ... 09/19/2024 . 1170172024 . .6,970,464 |...
WRKCO INC .. ... 09/24/2024 . 10/16/2024 ... ..19,958,833 |...
WESTERN UNION CO ... 0973072024 . 10/01/2024 ...
WESTERN UNION CO ... %.. ... 09/26/2024 . 10/03/2024 ..
.... | WISCONSIN GAS CO ... %.. .. 09/30/2024 . 10/07/2024 . 9,901,
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 937,083,853 1,304,779
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 937,083,853 1,304,779

1309999999. Total - Hybrid Securities
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STATEMENT AS OF SEPTEMBER 30, 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
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 937,083,853 1,304,779

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

937,083,853 1,304,779

2509999999. Total Bonds

09248U-70-0 ....... |BLACKROCK LIQUIDITY FED FUND - INSTITUTIONAL SHARES .... %

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

262006-82-8 ....... T e Y | T 09/09/2024

09/19/2024
09/27/2024 .

4812A0-36-7 ....... JPMORGAN PRIME CL CAPITAL
61747C-70-7 . MS INST LI1Q GOVT CL INST .......

61747C-71-5 ....... [MRGN STNLY INSTI LIQ PRM CL INS . 09/19/2024 .
711991-00-0 ....... TD BANK DEPOSIT SWEEP 09/25/2024 .....ccevv |eemnneeeeeeeniee e eeees o ceriieereinn [ e 6,078 |..
BAS156-B6-1 ....... INDIRECT SEC LEND REINVESTMENT MWF ... 09/30/2024 40,239,000 |..
09248U-55-1 ........ |BLACKROCK TREASURY TRUST .. 09/30/2024 . 295,100,248 |.. . 263,780 |...
381410-27-3 ....... GOLDMAN SACHS FIN SQ GOVT FS | TR R 09/30/2024 ... 175,251,707 |.. 118,049
857492-70-6 ....... STATE STR INSTI US GOVT CL INST | TUUUUURT I 09/30/2024 ... 295,823,669 |.. 418,899
85749P-10-1 ....... STATE STREET CL INST LIQUID RSV . 09/30/2024 . . 798,319 |...
90262Y-86-9 ....... UBS SLCT PRIME PREFERRED 09/30/2024 v |-
8309999999. Subtotal - All Other Money Market Mutual Funds 825,252,943 2,283,140 236,382
...................... |ALLSTATE SHORT TERM POOL LLC ... iieeunnueseermnnseeseeeinesssesnesaeseeemenesseemnnsasseeenensaseeennnsassennnnnnssseennnnnnsseennnnnnsssennnnnnnsseernnnnnsseeennnnnneee | Bonnneseeen fonneeeeenes 09/80/2024 oviiiiis fooniviiniinnniiiiiin s 30860 [ooiiiiiiiiiiiiiis vovviiiiininies foveenenieeeeeeeennnnn. 3,266, 145,176 [ 11,718,792 e 5,866, 167
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 3,266, 145, 176 11,718,792 5,866,167
8609999999 - Total Cash Equivalents 5,028,481,972 14,056,712 7,407,328
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