Form 5500

Annual Return/Report of Employee Benefit Plan

This form is required to be filed for employee benefit plans under sections 104

OMB Nos. 1210-0110
1210-0089

and 4065 of the Employee Retirement Income Security Act of 1974 (ERISA) and

Department of the Treasury
Internal Revenue Service

sections 6057(b) and 6058(a) of

Department of Labor
Employee Benefits Security
Administration

Pension Benefit Guaranty Corporation

» Complete all entries in accordance with
the instructions to the Form 5500.

the Internal Revenue Code (the Code).

2021

This Form is Open to Public
Inspection

Part] | Annual Report Identification Information

For calendar plan year 2021 or fiscal plan year beginning 07/01/2021

and ending  06/30/2022

A This return/report is for: a multiemployer plan

D a single-employer plan
B This return/report is: D the first return/report

D an amended return/report
C Ifthe plan is a collectively-bargained plan, check here. . ..............

[ ] Form 5558

D special extension (enter description)

D Check box if filing under:

E If this is a retroactively adopted plan permitted by SECURE Act section 201, check here. .. .......................

D a multiple-employer plan (Filers checking this box must attach a list of
participating employer information in accordance with the form instructions.)

[ ] a DFE (specify)
D the final return/report
D a short plan year return/report (less than 12 months)

D automatic extension

Part Il | Basic Plan Information—enter all requested information

1a Name of plan
TEAMSTERS UNION NO. 142 PENSION FUND

1b Three-digit plan

number (PN) » 001

1c Effective date of plan

06/05/1955

2a Plan sponsor’s name (employer, if for a single-employer plan)
Mailing address (include room, apt., suite no. and street, or P.O. Box)

City or town, state or province, country, and ZIP or foreign postal code (if foreign, see instructions)

TRUSTEES OF TEAMSTERS UNION NO. 142 PENSION FUND

1300 CLARK ROAD
GARY, IN 46404

2b Employer Identification
Number (EIN)

51-6051034

2c Plan Sponsor’s telephone
number

219-949-1550

2d Business code (see
instructions)

484120

Caution: A penalty for the late or incomplete filing of this return/report will be assessed unless reasonable cause is established.

Under penalties of perjury and other penalties set forth in the instructions, | declare that | have examined this return/report, including accompanying schedules,
statements and attachments, as well as the electronic version of this return/report, and to the best of my knowledge and belief, it is true, correct, and complete.

::E(;"é Filed with authorized/valid electronic signature. 01/16/2023 HARVEY JACKSON
Signature of plan administrator Date Enter name of individual signing as plan administrator
Ifllzi"é Filed with authorized/valid electronic signature. 01/16/2023 STEVEN MICHAELS
Signature of employer/plan sponsor Date Enter name of individual signing as employer or plan sponsor
SIGN
HERE
Signature of DFE Date Enter name of individual signing as DFE

For Paperwork Reduction Act Notice, see the Instructions for Form 5500.

Form 5500 (2021)
v. 210624
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3a Plan administrator's name and address Same as Plan Sponsor

3b Administrator's EIN

3C Administrator’s telephone

number
4 If the name and/or EIN of the plan sponsor or the plan name has changed since the last return/report filed for this plan, 4b EIN
enter the plan sponsor’s name, EIN, the plan name and the plan number from the last return/report:
a Sponsor's name 4d PN
C Plan Name
5  Total number of participants at the beginning of the plan year 5 ‘ 6645
6  Number of participants as of the end of the plan year unless otherwise stated (welfare plans complete only lines 6a(1),
6a(2), 6b, 6¢, and 6d).
a(1) Total number of active participants at the beginning of the PIAN YE&T..............cc..ceveveiveiireeiecee e 6a(1) 2006
a(2) Total number of active participants at the end of the Plan YEAr ...........cccoeirriiieiriiecesee e 6a(2) 1888
b Retired or separated participants reCeIVING DENEFILS................coviveviviieereeeeeee et eeee et ettt ee e st eees st e e aesess e s eneseseseas 6b 2115
C Other retired or separated participants entitled to future DENEItS ............oiii i 6¢C 1879
0 SUDtOtal. Add INES BA(2), BB, AN BC......veeeereeeeeeeeeeeeeeeeeeee e e s eee s e et et st ee e et e s e et es e et et s eee et eeet et st ee s eees s sees e et esenesenees 6d 5882
€ Deceased participants whose beneficiaries are receiving or are entitled to receive benefits. ..........cccooiiiiis 6e 610
T TOtal. AdA INES BA AN BE. .........veceeerceieecee et eeee et e et ee et er e s s et s et s s et et enesessae s s e s e s ensseesenss e s s e aeseraesensnaesenenans 6f 6492
0 Number of participants with account balances as of the end of the plan year (only defined contribution plans
COMPIELE TS IEMY ...eeeeeieieieeeeee ettt ettt s et ettt eeee e e e e e st et s e st et s s e s e eee e e et e s et et s en e e s e e e e et et et et et et et et et ns st et etet et et et esenen e 69
h  Number of participants who terminated employment during the plan year with accrued benefits that were
€S5S thaN 100Y6 VESEA .....ov.rvieoeeeesiesiesiesssessessessssssessssssesessses st ees et ees et es ettt et es et s ees st ettt ettt ettt en st ensensentnes 6h
7  Enter the total number of employers obligated to contribute to the plan (only multiemployer plans complete this item)........ 7 129

8a If the plan provides pension benefits, enter the applicable pension feature codes from the List of Plan Characteristics Codes in the instructions:

1B

b If the plan provides welfare benefits, enter the applicable welfare feature codes from the List of Plan Characteristics Codes in the instructions:

9a Plan funding arrangement (check all that apply) 9b Plan benefit arrangement (check all that apply)
Q) Insurance Q) Insurance
2 I Code section 412(e)(3) insurance contracts 2) I Code section 412(e)(3) insurance contracts
3 Trust 3) Trust
4) |_| General assets of the sponsor 4) |_| General assets of the sponsor

10 cCheck all applicable boxes in 10a and 10b to indicate which schedules are attached, and, where indicated, enter the number attached. (See instructions)

a Pension Schedules b General Schedules
Q) R (Retirement Plan Information) Q) H (Financial Information)
2) |:| I (Financial Information — Small Plan)
2 MB (Multiemployer Defined Benefit Plan and Certain Money .
Purchase Plan Actuarial Information) - signed by the plan ©) _1_ A (Insurance Information)
actuary (4) C (Service Provider Information)
(3) D SB (Single-Employer Defined Benefit Plan Actuarial ®) D (DFE/Participating Plan Information)
Information) - signed by the plan actuary (6) |:| G (Financial Transaction Schedules)
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Part 1lI | Form M-1 Compliance Information (to be completed by welfare benefit plans)
11a If the plan provides welfare benefits, was the plan subject to the Form M-1 filing requirements during the plan year? (See instructions and 29 CFR
2520.101-2.) weovevnrerreerneinne e e [] yes [] No

If “Yes” is checked, complete lines 11b and 11c.

11b Is the plan currently in compliance with the Form M-1 filing requirements? (See instructions and 29 CFR 2520.101-2.) ........... D Yes |:| No

11c Enter the Receipt Confirmation Code for the 2021 Form M-1 annual report. If the plan was not required to file the 2021 Form M-1 annual report, enter the
Receipt Confirmation Code for the most recent Form M-1 that was required to be filed under the Form M-1 filing requirements. (Failure to enter a valid
Receipt Confirmation Code will subject the Form 5500 filing to rejection as incomplete.)

Receipt Confirmation Code




SCHEDULE A Insurance Information
(Form 5500)

OMB No. 1210-0110

Department of the Treasury This schedule is required to be filed under section 104 of the
Internal Revenue Service Employee Retirement Income Security Act of 1974 (ERISA). 2021
Department of Labor .
Employee Benefits Security Administration » File as an attachment to Form 5500.
Pension Benefit Guaranty Corporation > Insurance companies are required to provide the information This Form is Open to Public
pursuant to ERISA section 103(a)(2). Inspection

For calendar plan year 2021 or fiscal plan year beginning 07/01/2021 and ending  06/30/2022
A Name of plan B Three-digit
TEAMSTERS UNION NO. 142 PENSION FUND plan number (PN) > 001
C Plan sponsor’s name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)
TRUSTEES OF TEAMSTERS UNION NO. 142 PENSION FUND 51-6051034

Part | Information Concerning Insurance Contract Coverage, Fees, and Commissions Provide information for each contract

on a separate Schedule A. Individual contracts grouped as a unit in Parts Il and 11l can be reported on a single Schedule A.

1 Coverage Information:

(a) Name of insurance carrier
THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

(c) NAIC (d) Contract or (e) Approximate number of Policy or contract year
(b) EIN . S persons covered at end of
code identification number policy or contract year (f) From (g) To
22-1211670 68241 992643 07/01/2021 06/30/2022

2 Insurance fee and commission information. Enter the total fees and total commissions paid. List in line 3 the agents, brokers, and other persons in
descending order of the amount paid.

(a) Total amount of commissions paid (b) Total amount of fees paid

0 0

3 Persons receiving commissions and fees. (Complete as many entries as needed to report all persons).

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid

(b) Amount of sales and base Fees and other commissions paid
commissions paid (c) Amount (d) Purpose (e) Organization code

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid

(b) Amount of sales and base Fees and other commissions paid
commissions paid (c) Amount (d) Purpose (e) Organization code
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule A (Form 5500) 2021

v. 201209
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(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid

Fees and other commissions paid (e)
(b) Amount of sales and base Organization
commissions paid (c) Amount (d) Purpose code

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid

Fees and other commissions paid (e)
(b) Amount of sales and base Organization
commissions paid (c) Amount (d) Purpose code

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid

Fees and other commissions paid (e)
(b) Amount of sales and base Organization
commissions paid (c) Amount (d) Purpose code

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid

Fees and other commissions paid (e)
(b) Amount of sales and base Organization
commissions paid (c) Amount (d) Purpose code

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid

Fees and other commissions paid (e)

(b) Amount of sales and base Organization
commissions paid (c) Amount (d) Purpose code
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Part Il | Investment and Annuity Contract Information

this report.

Where individual contracts are provided, the entire group of such individual contracts with each carrier may be treated as a unit for purposes of

4 Current value of plan’s interest under this contract in the general account atyear end ....................c.cccovevevevererennn... 4
5 Current value of plan’s interest under this contract in separate accounts at Year nd....................c.c.ccoeveuevereeererrna.. 5 61931586
6 Contracts With Allocated Funds:
a  State the basis of premium rates P
D PremiUums PaI 10 CAMTIET ............veeeeeeeeeeiie ettt ettt es ettt ettt n e s et et et s es s e nsnaeaet st s st e s e e s s e neene 6b
C  Premiums due but unpaid at the end Of the YEAI ............oii i 6¢c
d Ifthe carrier, service, or other organization incurred any specific costs in connection with the acquisition or 6d
retention of the contract or poliCy, ENtEr AMOUNL. ..........c.uiiiiiiie e
Specify nature of costs P
€ Type of contract: (1) D individual policies 2) D group deferred annuity
3) D other (specify) P
f  If contract purchased, in whole or in part, to distribute benefits from a terminating plan, check here > |:|
7 Contracts With Unallocated Funds (Do not include portions of these contracts maintained in separate accounts)
a Type of contract: (1) |:| deposit administration (2) D immediate participation guarantee
3) |:| guaranteed investment 4) D other »
b Balance at the end Of the PreVIOUS YEAM ... vttt sttt sttt | 7b
C  Additions: (1) Contributions deposited during the year ...............cococevevvenn. 7c(1)
(2) DIVIAENUS AN0 CIEAILS.........eeeeeeeeeeeeeee st eeee et eee e ee et ee e 7c(2)
(3) Interest credited dUMNG the YEaT............cv.ieveveeeeeeeeeeeeeeee e, 7c(3)
(4) Transferred from SEParate aCCOUNL ................ceeereeereeereseeseeeeesseeeeneenas 7c(4)
(5) Other (SPECITY BEIOW) ...ttt 7c(5)
4
(BYTOLAI AATIIONS ...ttt ettt et ee et ee et et seee e s e e e eetee e eeeten s e s sneeeeeeeeeses s eeees e eeesseeeseeeteseneeeees 7c(6) 0
d Total of balance and additions (2dd INES 70 AN 7C(B)). ....veuvveveueeeeeeeeeeeeeeee et | 7d
€ Deductions:
(1) Disbursed from fund to pay benefits or purchase annuities during year 7e(1)
(2) Administration charge made by carrier 7e(2)
(3) Transferred to separate account .| 7e(3)
(4) Other (SPECITY DEIOW) .........ovveeveeeee oo 7e(4)
4
(5) TOLA AEAUCHONS ..ottt e et ee et ee st e s e s e s e e et et e e s e et ee et en s et n st en e ees s eeeeenen 7e(5) 0
f Balance at the end of the current year (subtract line 7€(5) from iNe 7d) ............cccoeveverereeeeieeeereeeseieeeereneeennn. | 7f
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Part Il | Welfare Benefit Contract Information

If more than one contract covers the same group of employees of the same employer(s) or members of the same employee organizations(s),
the information may be combined for reporting purposes if such contracts are experience-rated as a unit. Where contracts cover individual
employees, the entire group of such individual contracts with each carrier may be treated as a unit for purposes of this report.

8 Benefit and contract type (check all applicable boxes)

a |:| Health (other than dental or vision) b |:| Dental C |:| Vision d |:| Life insurance
e D Temporary disability (accident and sickness) ~ f |:| Long-term disability g D Supplemental unemployment  h |:| Prescription drug
i |:| Stop loss (large deductible) i D HMO contract k |:| PPO contract | D Indemnity contract

m |:| Other (specify) P

9 Experience-rated contracts:
a Premiums: (1) AMOUNL FECEIVEM .......o.viuiieiiieiiiniiriesie ettt 9a(1)
(2) Increase (decrease) in amount due but unpaid ............cccceveeeinniinnnnnn. 9a(2)
(3) Increase (decrease) in unearned pPremium reServe ...........cccevveeeennee. 9a(3)
(8) EAIMNEA (1) + (2) = (3)) rrevverrereeeeseseesesoeeeesseseesesseseeseeseseeseese s eee e e eeeeeeeeseeeeeeeseeeeesesseeenseseeeeeseseeeers | 9a4)
b Benefit charges (1) Claims Paid..........c.c.coevevevevierreeeseeeseseresensseneeens 9b(1)
(2) Increase (decrease) in claim reserves... . 9b(2)
(3) Incurred claims (AAd (1) AN (2)) ..veveevrireereireieteeeeereeteeeeeteeeeeeetestestesteetessaseeresteseesteesessesseseansseeetesaeeeneans 9h(3)
LG X 1130 1= Vo L= FO R 9b(4)
C Remainder of premium: (1) Retention charges (on an accrual basis) --
(A) COMMISSIONS ....vvveeveveceeeeeete et ettt see et e eae et ere e ereste et ereeneeaeseeanes 9c(1)(A)
(B) Administrative service or other fees ............ccecoeeveceveeereeeeneea 9c(1)(B)
(C) Other specific acquisition costs .. | 9¢(1)(C)
(D) OB EXPENSES ... 9c(1)(D)
(E) TAXES.cv.eeeeeeeeee et eeeeeeeee et ees et n st et 9c(1)(E)
(F) Charges for risks or other CONiNGENCIES .........ocvveveviveveerereieieenens 9c(1)(F)
(G) OthEr FEtENEION CAIGES ... vvveeveeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeeseeneeeens 9c(1)(G)
(H) TOMAI FEEENEION. .....veeveee ettt ettt et e ete et e et e ete st eteeteeteeaeetesae st esteseesseteeteseetenseseasseresteseesenasareas 9c(1)(H)
(2) Dividends or retroactive rate refunds. (These amounts were D paid in cash, or D credited.).....ccccvveennnn. 9¢(2)
d Status of policyholder reserves at end of year: (1) Amount held to provide benefits after retirement............... 9d(1)
(2) ClAIM FESEIVES .......eceeeeeeeeeeeeeee et ee ettt ee et e e ae e et e e et e s e e es e et eae et et e et eteaseeese et eae et ese s ese s ete e eananeneeeas 9d(2)
(B) OLNEI TESEIVES ......veeeeeeeeeeeeeee ettt et e et as e e s e et et et et e et e teasee et e et eaeeeete s e ae s etesneananeneeens 9d(3)
€ Dividends or retroactive rate refunds due. (Do not include amount entered in line 9¢(2).)...........cccccvveeeernnn. 9e
10 Nonexperience-rated contracts:
a Total premiums or subscription charges Paid t0 CANTIEI ........cooiiiuuiiiiieee it e e e e e 10a
b Ifthe carrier, service, or other organization incurred any specific costs in connection with the acquisition or
retention of the contract or policy, other than reported in Part |, line 2 above, report amount. ..............c.ccee... 10b

Specify nature of costs.

Part IV Provision of Information

11 Did the insurance company fail to provide any information necessary to complete Schedule A?.............. |:| Yes No

12 If the answer to line 11 is “Yes,” specify the information not provided. »




SCHEDULE MB
(Form 5500)

Department of the Treasury
Internal Revenue Service

Department of Labor

Multiemployer Defined Benefit Plan and Certain OMB No. 1210-0110

Money Purchase Plan Actuarial Information

2021

This schedule is required to be filed under section 104 of the Employee
Retirement Income Security Act of 1974 (ERISA) and section 6059 of the

Employee Benefits Security Administration Internal Revenue Code (the Code).

This Form is Open to Public

- - - Inspection
Pension Benefit Guaranty Corporation )
» File as an attachment to Form 5500 or 5500-SF.

For calendar plan year 2021 or fiscal plan year beginning 07/01/2021 and ending 06/30/2022

P Round off amounts to nearest dollar.

P Caution: A penalty of $1,000 will be assessed for late filing of this report unless reasonable cause is established.

A Name of plan B  Three-digit
TEAMSTERS UNION NO. 142 PENSION FUND plan number (PN) > 001

C Plan sponsor’s name as shown on line 2a of Form 5500 or 5500-SF D
TRUSTEES OF TEAMSTERS UNION NO. 142 PENSION FUND

Employer Identification Number (EIN)
51-6051034

E Type of plan: Q) Multiemployer Defined Benefit

2 D Money Purchase (see instructions)

1a Enter the valuation date: Month __ 07 Day 01 Year 2021
b Assets
(1) CUITENt VAIUE Of @SSELS .....eiiiiiiiiiieiie ettt s 1b(1) 621202342
(2) Actuarial value of assets for funding standard aCCOUNL ..............eeiiiiiiiiiiie i 1b(2) 573358978
C (1) Accrued liability for plan using immediate gain methods 1c(1) 550288591
(2) Information for plans using spread gain methods:
(@) Unfunded liability for methods With DASES ...........c.ceeveuioveiieeeeeeeeeeeeeeee e 1c(2)(@)
(b) Accrued liability under entry age Normal MEethod ..............c...ooeveieiecieeeeeeeeeeeeeee e 1c(2)(b)
(c) Normal cost under entry age NOrMal MEthOM .............coveviriveeieeeeee et 1c(2)(c)
(3) Accrued liability under unit credit cost method 1c(3) 550288591
d Information on current liabilities of the plan:
(1) Amount excluded from current liability attributable to pre-participation service (see instructions) ....... | 1d(1)
(2) “RPA ‘94" information:
() CUITENT lIADIILY......eeeiei et 1d(2)(a) 1026779412
(b) Expected increase in current liability due to benefits accruing during the plan year...................... 1d(2)(b) 25893670
(c) Expected release from “RPA ‘94" current liability for the plan year 1d(2)(c) 39392983
(3) Expected plan disbursements for the plan Year............ccocviiiiiiiiiiiiii e 1d(3) 40692983

Statement by Enrolled Actuary

To the best of my knowledge, the information supplied in this schedule and accompanying schedules, statements and attachments, if any, is complete and accurate. Each prescribed assumption was applied
in accordance with applicable law and regulations. In my opinion, each other assumption is reasonable (taking into account the experience of the plan and reasonable expectations) and such other

assumptions, in combination, offer my best estimate of anticipated experience under the plan.

SIGN

HERE 01/10/2023
Signature of actuary Date

DANIEL V. CINER 20-05773

Type or print name of actuary
SEGAL

Most recent enrollment number

312-984-8500

Firm name

101 NORTH WACKER DRIVE, CHICAGO, IL 60606-1724

Address of the firm

Telephone number (including area code)

If the actuary has not fully reflected any regulation or ruling promulgated under the statute in completing this schedule, check the box and see

instructions

[

For Paperwork Reduction Act Notice, see the Instructions for Form 5500 or 5500-SF.

Schedule MB (Form 5500) 2021
v. 201209
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2 Operational information as of beginning of this plan year:

a Current value of aSSetS (SEE INSIIUCHIONS) ....c.ccviiiiieieieeie et ettt e se e sresse e testae st anteeseesreenaensean 2a 623672442
b “RPA ‘94" current liability/participant count breakdown: (1) Number of participants (2) Current liability
(1) For retired participants and beneficiaries receiving payment...............ccccceeeverneennenn. 2716 502239985
(2) For terminated vested PartiCiPantS ...........ccueiuieiieereeeie e see e 1923 185978795
(3) For active participants:
(a) Non-vested benefits 35926881
(D) Vested DENEFIES........oiiiiie e 302633751
(00 IRLICJ 2= U= Ue1 11V SRRSO 2010 338560632
() TOMA .ottt 6649 1026779412
C If the percentage resulting from dividing line 2a by line 2b(4), column (2), is less than 70%, enter such 2¢
PEICENTAGE ......eeeeeeeeeeeeee ettt ettt et et ettt e e e et et s et ee et e ettt et e ettt e et et e et e n et et n e 60.74 %
3 Contributions made to the plan for the plan year by employer(s) and employees:
(a) Date (b) Amount paid by (c) Amount paid by (a) Date (b) Amount paid by ¢) Amount paid by
(MM-DD-YYYY) employer(s) employees (MM-DD-YYYY) employer(s) employees
21031509
965640
Totals > | 3(b) 21997149 | 3(c)
(d) Total withdrawal liability amounts included in line 3(b) total 3(d) 965640
4 Information on plan status:
a Funded percentage for monitoring plan’s status (line 1b(2) divided by lIN@ 1¢(3)) . ..cevrververiereiineiiriineeeeeeee 4a 104.2 %
b Enter code to indicate plan’s status (see instructions for attachment of supporting evidence of plan’s status). If 4b N
entered COAe IS “N,” GO 10 INE 5 ... iu it e e e et et e e e et e et e e e e e aaan
C Is the plan making the scheduled progress under any applicable funding improvement or rehabilitation plan? ... D Yes D No
d If the plan s in critical status or critical and declining status, were any benefits reduced (S INStIUCHONS)? ..........cccovevevevereeerereieeeeenieenenns D Yes D No

€ Ifline dis “Yes,” enter the reduction in liability resulting from the reduction in benefits (see instructions),
measured as of the ValUAtioN GALE ........ccccoieiiiiieie e de

f If the rehabilitation plan projects emergence from critical status or critical and declining status, enter the plan

year in which it is projected to emerge.
If the rehabilitation plan is based on forestalling possible insolvency, enter the plan year in which insolvency is af

expected and CRECK NEIE ... .. i e bttt e e e e nr e nbeeenees |:|

5 Actuarial cost method used as the basis for this plan year’s funding standard account computations (check all that apply):
a D Attained age normal b |:| Entry age normal C Accrued benefit (unit credit) d D Aggregate
e D Frozen initial liability f |:| Individual level premium g |:| Individual aggregate h D Shortfall

i |:| Other (specify):

j lfbox his checked, enter period of use of Shortfall MELNOD ............cccururiiuririiieiieee s | 5j |
K Has a change been made in funding Method fOr thiS PIAN YEAI?...........c.cveviueiiereieteee e e ee ettt s et et n et et e e ee e ensanae s enn s D Yes No
| Ifline k is “Yes,” was the change made pursuant to Revenue Procedure 2000-40 or other automatic approval? ................coceveevevevesrreenens D Yes D No

m If line k is “Yes,” and line | is “No,” enter the date (MM-DD-YYYY) of the ruling letter (individual or class)
approving the change in funding MEtNOA..............uiiiii et e e e s e eenees

5m
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6 Checklist of certain actuarial assumptions:

a Interest rate for “RPA ‘94" CUITENE lADIILY. .......coi it e et e e e e st e e e e e e e s aabbe e e e e e e e e ansnreeeeas | 6a | 2.33%
Pre-retirement Post-retirement
b Rates specified in insurance or annuity CONracts..............c.ccccoveveveveuennne. I:I Yes I:I No N/A D Yes D No N/A
C Mortality table code for valuation purposes:
(1) MAUES oot 6c(1) A A
(2) FEMAIES .....evvvieeeee ettt e e e e 6c(2) A A
d Valuation liability iNterest rate .............ccceeevereeeverirereeeeennnns 6d 7.00 % 7.00 %
€ EXPENSe 10adiNg ......cccvcvviiviiiiiieiie et 6e 12.8 % |:| N/A % N/A
f Salary SCAlE ..o 6f % N/A
0 Estimated investment return on actuarial value of assets for year ending on the valuation date................... 6g 10.4 %
h Estimated investment return on current value of assets for year ending on the valuation date..................... 6h 20.4 %
7 New amortization bases established in the current plan year:
(1) Type of base (2) Initial balance (3) Amortization Charge/Credit
3 178307 18296
1 -24069795 -2469845

8 Miscellaneous information:

a If awaiver of a funding deficiency has been approved for this plan year, enter the date (MM-DD-YYYY) of 8a
the ruling letter granting the @PPIOVAL ...........cooiiuiiiii et e e e saeeeeeeas

b(1) Is the plan required to provide a projection of expected benefit payments? (See the instructions.) If “Yes,”
AACKN @ SCREAUIE. ... s e s e e
b(2) Is the plan required to provide a Schedule of Active Participant Data? (See the instructions.) If “Yes,” attach a
SCREAUIE. ...ttt h et e e e b e e st e e e bbbt e e e e h e e e e e e b b e e s a e e abe e e e
C Are any of the plan’s amortization bases operating under an extension of time under section 412(e) (as in effect
prior to 2008) or section 431(d) Of the COUE?.......ueii i e e e et e e e e e s b e e e e e e e e e anebreeeeas

Yes

X

Yes

X

Yes

No

1

No

No

]

d Ifline cis “Yes,” provide the following additional information: [

(1) Was an extension granted automatic approval under section 431(d)(1) of the Code?..........ccccevuvreennnn

Yes

No

(2) Ifline 8d(1) is “Yes,” enter the number of years by which the amortization period was extended ......... ‘ 8d(2) ‘

(3) Was an extension approved by the Internal Revenue Service under section 412(e) (as in effect prior
t0 2008) Or 431(d)(2) OF thE COUR? ......eiiieiiieiee e e e e e et e e e e e e e snaneeeeas

N | O | Y

Yes

1 |

No

(4) If line 8d(3) is “Yes,” enter number of years by which the amortization period was extended (not

including the nuMber of Years iN INE (2)) ....ccou i e e e e e 8d(4)

(5) If line 8d(3) is “Yes,” enter the date of the ruling letter approving the extension ............cccccoveeeieinninnns 8d(5)

(6) If line 8d(3) is “Yes,” is the amortization base eligible for amortization using interest rates applicable under
section 6621(b) of the Code for years beginning after 200772 ...........uuiiiii oo

D Yes

€ If box 5h is checked or line 8c is “Yes,” enter the difference between the minimum required contribution
for the year and the minimum that would have been required without using the shortfall method or 8e
extending the amortiZation DASE(S) ..........eiiiuiii it

9 Funding standard account statement for this plan year:

Charges to funding standard account:

a Prior year funding defiCienCyY, If @NY .........ueiiiii e 9a 0
b Employers normal cost for plan year as of valuation date.................c.ccceeveveveveeerereeeeeeeeeeeeeseseeeeeeeeeeens 9b 11030953
C Amortization charges as of valuation date: Outstanding balance
(1) All bases except funding waivers and certain bases for which the 9c(1)
amortization period has been extended.............ccccovovvveeeernnnn. 221198413 28494896
(2) FUNAING WAIVETS ....ieieieie et ee e e seiaee e e e e e ee e e e e e nntaaenaaeeeans 9c(2)
(3) Certain bases for which the amortization period has been
9c(3)
EXIENARA ...t
d Interest as applicable on iNES 9@, 90, AN 9C.........covviveueveeeeiies et n s eneeeen 9d 2766809
42292658

€ Total charges. Add liNes 9a throUGN Od..........coiiuiiiiii e e e e e 9e
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Credits to funding standard account:

T Prior year credit DAlANCE, if @NY...........o.o i oottt of 139244181

g Employer contributions. Total from column (b) Of liNe 3.........ccccciiiiiiiiii . 99 21997149
Outstanding balance

h Amortization credits as of valuation date.............c.ccceevevevereieeecrerenenan, 9h 105024619 13469187

i Interest as applicable to end of plan year on lines 9f, 99, aNd 9N ...........ccccoviueerereeerereeeceee e 9i 11456642

j Full funding limitation (FFL) and credits:

(1) ERISA FFL (accrued liability FFL).....ccvviiieeeeiiiiiireee e 9i(1) 136109079

(2) “RPA ‘94" override (90% current liability FFL) .........cooooiiiieieiiiiniiiinen. 9j(2) 362312915

(62 T Lo (=T 1 OO PSEPRN 9i(3) 0
K (1) Waived FUNdiNG AefICIENCY .........o.oeeeeeee oottt ettt 9k(1)

{2 T ¢ =T 1= 11 RSO ERRN 9k(2)
| Total credits. Add lines 9f through 9i, 9j(3), 9K(1), AN GK(2) ...cevvevevererierereeeeeeeeeeee et 9l 186167159
M Credit balance: If line 9l is greater than line 9e, enter the difference ..........ccccccee e, 9m 143874501
N Funding deficiency: If line 9e is greater than line 9, enter the difference...........cccocoiiiiiiiie, 9n

90 Current year's accumulated reconciliation account:

(1) Due to waived funding deficiency accumulated prior to the 2021 plan year ..........cccccccvvvvevieenieernnnns 90(1)
(2) Due to amortization bases extended and amortized using the interest rate under section 6621(b) of the Code:
(@) Reconciliation outstanding balance as of VAIUALON GALE .............veeveeeereeeeeeseeeeeeeereeerereneeene 90(2)(a) 0
(b) Reconciliation amount (line 9¢(3) balance MINUS iNE 90(2)(A)) «...vvevevevveeeeeeeeeieeeeeeeeeeeeeeenn 90(2)(b) 0
(3)  TOtal @S Of VAIUALION HALE .........c.veeeeeeeeeeceeteeee e seeeeee st eee et tes et ee st es st s s ees et en s et enneesenens 90(3) 0
10 Contribution necessary to avoid an accumulated funding deficiency. (See instructions.).............c.c.coouee.... 10

11 Has a change been made in the actuarial assumptions for the current plan year? If “Yes,” see instructions.................. D Yes No
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OMB No. 1210-0110

(Form 5500)
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Department of the Treasury This schedule is required to be filed under section 104 of the Employee
Internal Revenue Service Retirement Income Security Act of 1974 (ERISA).
Department of Lab )
Employee B:r?:ﬂl;nggcﬁrilyaAg;winistration D File as an attachment to Form 5500. This Form is Open to Public
Pension Benefit Guaranty Corporation Inspectlon.
For calendar plan year 2021 or fiscal plan year beginning  07/01/2021 and ending  06/30/2022
A Name of plan B Three-digit
TEAMSTERS UNION NO. 142 PENSION FUND plan number (PN) 4 001
C Plan sponsor's name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)
TRUSTEES OF TEAMSTERS UNION NO. 142 PENSION FUND 51-6051034

Part | | Service Provider Information (see instructions)

You must complete this Part, in accordance with the instructions, to report the information required for each person who received, directly or indirectly, $5,000
or more in total compensation (i.e., money or anything else of monetary value) in connection with services rendered to the plan or the person's position with the
plan during the plan year. If a person received only eligible indirect compensation for which the plan received the required disclosures, you are required to

answer line 1 but are not required to include that person when completing the remainder of this Part.

1 Information on Persons Receiving Only Eligible Indirect Compensation

a Check "Yes" or "No" to indicate whether you are excluding a person from the remainder of this Part because they received only eligible

indirect compensation for which the plan received the required disclosures (see instructions for definitions and conditions)

b If you answered line 1a “Yes,” enter the name and EIN or address of each person providing the required disclosures for the service providers who

received only eligible indirect compensation. Complete as many entries as needed (see instructions).

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

THE VANGUARD GROUP, INC. P.0. BOX 1110
VALLEY FORGE, PA 19482

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

BLACKROCK FUND ADVISORS 400 HOWARD STREET
SAN FRANCISCO, CA 94105

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

PROSHARE ADVISORS 7501 WISCONSIN AVENUE
BETHESDA, MD 20814

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

For Paperwork Reduction Act Notice, see the Instructions for Form 5500.

Schedule C (Form 5500) 2021
v. 201209
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(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

() Enter name and EIN or address (see instructions)

PRUDENTIAL INSURANCE COMPANY

22-1211670

(b)

()

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(). If none, enter -0-.
28 51 NONE 526937

Yes D No

Yes D No D

Yes D No D

(a) Enter name and EIN or address (see instructions)

MACQUARIE INVESTMENT MANAGEMENT

23-2859590

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
285168 NONE 311135 0

Yes No D

Yes No D

Yes D No D

() Enter name and EIN or address (see instructions)

J.P. MORGAN INVESTMENT MANAGEMENT

13-3200244

(b)

(c)

(d)

(€)

(f)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
28 51 NONE 288340

Yes D No

Yes D No D

Yes D No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

() Enter name and EIN or address (see instructions)

THE SEGAL COMPANY

13-1975125

(b)
Service
Code(s)

(c)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

(9)

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

1116 50

NONE

240266

Yes D No

Yes D No D

Yes D No D

(a) Enter name and EIN or address (see instructions)

SLC MANAGEMENT

500 FIFTH AVENUE, SUITE 2500
NEW YORK, NY 10110

(b)
Service
Code(s)

(©)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

(9)

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(f). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

28 51

NONE

194529

Yes D No

Yes D No D

Yes D No D

() Enter name and EIN or address (see instructions)

LEGACY PROFESSIONALS LLP

32-0043599

(b)
Service
Code(s)

(c)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

(f)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(f). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

10 50

NONE

170935

Yes D No

Yes D No D

Yes D No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

() Enter name and EIN or address (see instructions)

JAY SMITH

51-6051034

(b)

()

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(). If none, enter -0-.
14 30 EMPLOYEE 160775

Yes D No

Yes D No D

Yes D No D

(a) Enter name and EIN or address (see instructions)

BOSTON TRUST AND INVESTMENT

04-2273811

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
285168 NONE 146102 0

Yes No D

Yes No D

Yes D No D

() Enter name and EIN or address (see instructions)

JOHNSON ASSET MANAGEMENT

3777 WEST FORK ROAD
CINCINNATI, OH 45247

(b)

(c)

(d)

(€)

(f)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
28 51 NONE 95020

Yes D No

Yes D No D

Yes D No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

() Enter name and EIN or address (see instructions)

MARY HARWOOD

51-6051034

(b)

()

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(). If none, enter -0-.
30 EMPLOYEE 94232

Yes D No

Yes D No D

Yes D No D

(a) Enter name and EIN or address (see instructions)

AMY VOLOCHATI

51-6051034

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
30 EMPLOYEE 88631

Yes D No

Yes D No D

Yes D No D

() Enter name and EIN or address (see instructions)

INVESTMENT CONSULTING SERVICES, LLC

32-0016703

(b)

(c)

(d)

(€)

(f)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
27 50 NONE 85000

Yes D No

Yes D No D

Yes D No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

() Enter name and EIN or address (see instructions)

AMALGAMATED BANK OF CHICAGO

36-6228122

(b)

()

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(). If none, enter -0-.
1928 51 NONE 62767

Yes D No

Yes D No D

Yes D No D

(a) Enter name and EIN or address (see instructions)

CHRISTINA HERNANDEZ

51-6051034

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
30 EMPLOYEE 60822

Yes D No

Yes D No D

Yes D No D

() Enter name and EIN or address (see instructions)

ASHER, GITTLER & D'ALBA, LTD.

36-2786883

(b)

(c)

(d)

(€)

(f)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
29 50 NONE 53379

Yes D No

Yes D No D

Yes D No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

() Enter name and EIN or address (see instructions)

JBM COMPUTER CONSULTANTS, INC.

16-1173118

(b)

()

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(). If none, enter -0-.
16 49 50 NONE 33799

Yes D No

Yes D No D

Yes D No D

(a) Enter name and EIN or address (see instructions)

J.P. MORGAN CHASE

13-4994650

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
49 50 NONE 17089

Yes D No

Yes D No D

Yes D No D

() Enter name and EIN or address (see instructions)

ABEL NOSER HOLDINGS, LLC

81-2351633

(b)

(c)

(d)

(€)

(f)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
16 50 NONE 16500

Yes D No

Yes D No D

Yes D No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

() Enter name and EIN or address (see instructions)

TIC INTERNATIONAL CORP

13-2600875

(b)
Service
Code(s)

(c)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

(9)

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

1550

NONE

16200

Yes D No

Yes D No D

Yes D No D

(a) Enter name and EIN or address (see instructions)

LEDBETTER PARISI LLC

03-0599899

(b)
Service
Code(s)

(©)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

(9)

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(f). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

2950

NONE

15564

Yes D No

Yes D No D

Yes D No D

() Enter name and EIN or address (see instructions)

TERESA A MASSA, ATTORNEY

46-0681912

(b)
Service
Code(s)

(c)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

(f)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(f). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

29 50

NONE

14877

Yes D No

Yes D No D

Yes D No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

() Enter name and EIN or address (see instructions)

STEWART C. MILLER & CO., INC.

35-1820020

(b)
Service
Code(s)

(c)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

(9)

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

1550

NONE

9925

Yes D No

Yes D No D

Yes D No D

(a) Enter name and EIN or address (see instructions)

RHUMBLINE ADVISERS

04-3118582

(b)
Service
Code(s)

(©)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

(9)

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(f). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

285156

NONE

7626

Yes No D

Yes No D

Yes D No D

() Enter name and EIN or address (see instructions)

UNION INSURANCE GROUP

303 W. ERIE ST. STE 310
CHICAGO, IL 60654

(b)
Service
Code(s)

(c)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

(f)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(f). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

2253

NONE

Yes No D

Yes D No

6992

Yes D No
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Part | | Service Provider Information (continued)

3. If you reported on line 2 receipt of indirect compensation, other than eligible indirect compensation, by a service provider, and the service provider is a fiduciary
or provides contract administrator, consulting, custodial, investment advisory, investment management, broker, or recordkeeping services, answer the following
questions for (a) each source from whom the service provider received $1,000 or more in indirect compensation and (b) each source for whom the service
provider gave you a formula used to determine the indirect compensation instead of an amount or estimated amount of the indirect compensation. Complete as
many entries as needed to report the required information for each source.

(a) Enter service provider name as it appears on line 2 (b) service Codes (c) Enter amount of indirect
(see instructions) compensation
(d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any

formula used to determine the service provider’s eligibility
for or the amount of the indirect compensation.

(a) Enter service provider name as it appears on line 2 (b) Service Codes (c) Enter amount of indirect
(see instructions) compensation
(d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any

formula used to determine the service provider’s eligibility
for or the amount of the indirect compensation.

(a) Enter service provider name as it appears on line 2 (b) Service Codes (c) Enter amount of indirect
(see instructions) compensation
(d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any

formula used to determine the service provider’s eligibility
for or the amount of the indirect compensation.
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‘ Part Il | Service Providers Who Fail or Refuse to Provide Information

4 Provide, to the extent possible, the following information for each service provider who failed or refused to provide the information necessary to complete

this Schedule.

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(c) Describe the information that the service provider failed or refused to
provide

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(c) Describe the information that the service provider failed or refused to
provide

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide
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Part Ill | Termination Information on Accountants and Enrolled Actuaries (see instructions)
(complete as many entries as needed)

a Name: b EIN:

C  Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C  Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C  Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C  Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C  Position:

d Address: € Telephone:

Explanation:




SCHEDULE D
(Form 5500)

Department of the Treasury
Internal Revenue Service

Department of Labor
Employee Benefits Security Administration

DFE/Participating Plan Information

This schedule is required to be filed under section 104 of the Employee
Retirement Income Security Act of 1974 (ERISA).

» File as an attachment to Form 5500.

OMB No. 1210-0110

2021

This Form is Open to Public

Inspection.
For calendar plan year 2021 or fiscal plan year beginning 07/01/2021 and ending 06/30/2022
A Name of plan B Three-digit
TEAMSTERS UNION NO. 142 PENSION FUND plan number (PN) 3 001

C Plan or DFE sponsor’'s name as shown on line 2a of Form 5500
TRUSTEES OF TEAMSTERS UNION NO. 142 PENSION FUND

D Employer Identification Number (EIN)

51-6051034

Part | | Information on interests in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFES)
(Complete as many entries as needed to report all interests in DFES)
a Name of MTIA, CCT, PSA, or 103-12 IE:  PRISA
b Name of sponsor of entity listed in (a): PRUDENTIAL INSURANCE COMPANY
d Entity € Dollar value of interest in MTIA, CCT, PSA, or

C EIN-PN  22-1211670-038 code 103-12 IE at end of year (see instructions) 61931586

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

For Paperwork Reduction Act Notice, see the Instructions for Form 5500.

Schedule D (Form 5500) 2021
v. 201209
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Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)
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Part Il | Information on Participating Plans (to be completed by DFESs)
(Complete as many entries as needed to report all participating plans)

a Plan name

b Name of C EIN-PN
plan sponsor

Plan name

b Name of C EIN-PN
plan sponsor

a Plan name

b Name of C EIN-PN
plan sponsor

a Plan name

Name of C EIN-PN
plan sponsor

Plan name

Name of C EIN-PN
plan sponsor

a Plan name

b Name of C EIN-PN
plan sponsor

a Plan name

Name of C EIN-PN
plan sponsor

Plan name

Name of C EIN-PN
plan sponsor

a Plan name

b Name of C EIN-PN
plan sponsor

a Plan name

Name of C EIN-PN
plan sponsor

Plan name

Name of C EIN-PN
plan sponsor

a Plan name

b Name of C EIN-PN
plan sponsor




SCHEDULE H
(Form 5500)

Department of the Treasury

Department of Labor
Employee Benefits Security Administration

Financial Information

This schedule is required to be filed under section 104 of the Employee
Internal Revenue Service Retirement Income Security Act of 1974 (ERISA), and section 6058(a) of the

Internal Revenue Code (the Code).

» File as an attachment to Form 5500.

OMB No. 1210-0110

2021

This Form is Open to Public

Pension Benefit Guaranty Corporation Inspection
For calendar plan year 2021 or fiscal plan year beginning 07/01/2021 and ending  06/30/2022
A Name of plan B  Three-digit
TEAMSTERS UNION NO. 142 PENSION FUND plan number (PN) > 001

C Plan sponsor’s name as shown on line 2a of Form 5500

TRUSTEES OF TEAMSTERS UNION NO. 142 PENSION FUND

D Employer Identification Number (EIN)
51-6051034

Part | |Asset and Liability Statement

1 Current value of plan assets and liabilities at the beginning and end of the plan year. Combine the value of plan assets held in more than one trust. Report
the value of the plan’s interest in a commingled fund containing the assets of more than one plan on a line-by-line basis unless the value is reportable on
lines 1c(9) through 1c(14). Do not enter the value of that portion of an insurance contract which guarantees, during this plan year, to pay a specific dollar
benefit at a future date. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 |IEs do not complete lines 1b(1), 1b(2), 1c(8), 1g, 1h,
and 1i. CCTs, PSAs, and 103-12 IEs also do not complete lines 1d and le. See instructions.

Assets (a) Beginning of Year (b) End of Year
a Total NoNiNterest-bearing Cash...............ccceveeeveeeeeeeeieeeeeeee e la 3996703 3845550
b Receivables (less allowance for doubtful accounts):
(1) EMPIOYEr CONtHBULIONS .........oveveeereveeeeeececeeeeeeeieteeeeees e eeeeeeeee s eeeenseie e 1b(1) 1919000 2133000
(2) Participant CONtBULIONS. ..........c.overveereeresicieeee e, 1b(2)
(B) ONET wevviiiieieie et 1b(3) 5936666 3177468
C General investments:
O daponty e e | 1@ 9648509 12107271
(2) U.S. Government securities 1c(2) 110812709 94594833
(3) Corporate debt instruments (other than employer securities):
(A) PIEIEITEA ....evee oot 1c(3)(A)
(B) AlLOtNEI .....oeeeeeeeeceeeee ettt 1c(3)(B) 97006252 87149399
(4) Corporate stocks (other than employer securities):
(A) PIETEITEM ...t lc(4)(A)
(B) COMMON ..ottt n s 1c(4)(B) 75499338 62500260
(5) Partnership/joint VENUTE iNtErESS .............ov.eeeerereeereeeeseeeeesesssenseeens 1c(5) 13455860 12099037
(6) Real estate (other than employer real property) .......ccccceeeeeercivieeeeeennnns 1c(6)
(7) Loans (other than to participants) 1c(7)
(8) Participant 0aNnSs ............ccoevveveveveeereriereseeeeesnennes 1c(8)
(9) Value of interest in common/collective trusts 1c(9)
(10) Value of interest in pooled separate aCCOUNLS ...........ccceevevrveverevenerinennns 1c(10) 49965446 61931586
(11) Value of interest in master trust investment acCouNts.............cccoceeeven.... 1c(11)
(12) Value of interest in 103-12 investment entities ...............coccoevervruenennn. 1c(12)
(13) \f/uegzg)of interest in registered investment companies (e.g., mutual 1c(13) 259137307 235455963
(14) Value of funds held in insurance company general account (unallocated | 1~ )
contracts)
(15) OUNEI ...ttt seaeas 1c(15) 1124215 1009678

For Paperwork Reduction Act Notice, see the Instructions for Form 5500.

Schedule H (Form 5500) 2021
v. 201209
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1d Employer-related investments: (a) Beginning of Year (b) End of Year
(1) Employer securities 1d(1)
(2) Employer real property 1d(2)
€ Buildings and other property used in plan operation .............cccccceeevceeeennen. le 50144 30602
f Total assets (add all amounts in lines 1a through 1€)........cccccceveveveveeernnnne. 1f 628552149 576034647
Liabilities
0 Benefit Claims PaYabIE .........cocovriiieeeeceeirireieeeee et eeeeeeeen 1g
N Operating PaYabIEs ..............coueieeereieeeeeeeeeee e 1h 264956 286339
| AcCQUISItIoN INDEDLEANESS.........c.cevvreveeeeeece e 1i
] Other IADIIES. ....c.cveieceieiictei ettt 1 4614751 994183
K Total liabilities (add all amounts in lines 1g throughlj) ..........cccccceveveveveuennne. 1k 4879707 1280522
Net Assets
| Net assets (subtract line 1k from [N 1) .........c.coveevverevereereeeeeeereeee e, | 1l | 623672442 574754125

Part Il [Income and Expense Statement

2 Plan income, expenses, and changes in net assets for the year. Include all income and expenses of the plan, including any trust(s) or separately maintained
fund(s) and any payments/receipts to/from insurance carriers. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 IEs do not
complete lines 2a, 2b(1)(E), 2e, 2f, and 2g.

Income (a) Amount (b) Total
a Contributions:

(1) Received or receivable in cash from: (A) EMPIOYErS ...........ccccovevevvennne. 2a(1)(A) 21031509

(B)  PartiCIDANTS ...cvcvvevevevevereeeeeseeeeeeteseteeesesesesesenesnenesssessesesenenenensnes 2a(1)(B)

(C) Others (iNCIUAING FOIOVEIS)........cveveveveeerereresererereeeeeeeieeeeesenenen e 2a(1)(C)
(2) NONCASh CONLTDULIONS ... 2a(2)
(3) Total contributions. Add lines 2a(1)(A), (B), (C), and line 2a(2) ............. 2a(3) 21031509

b Earnings on investments:

(1) Interest:

) ertiicatos of Geposi e B A e | 220 19020

(B) U.S. GOVEIMMENt SECUMHIES ........voeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenee e 2b(1)(B) 2183224

(C) Corporate debt INSITUMENLS ..........ccevevererererererereeeeeeeeeeesesesenenenenes 2b(1)(C) 3351801

(D) Loans (other than to PArtiCipANLS) ..........cc.eveveverrererresrererereneneneens 2b(1)(D)

(E)  PartiCiPant I0BNS ...........cvevevevereeereeeeeteeesesesesesensssssssisssssesenenenenens 2b(1)(E)

(F)  ONET <. 2b(1)(F) 26470

(G) Total interest. Add lines 2b(1)(A) through (F)......ccevvvveveveveeereeennnns 2b(1)(G) 5580515
(2) Dividends: (A) Preferred StOCK..........o.oieioeoeeeeeeeeeeeee oo 2b(2)(A)

(B) COMMON STOCK «...evvveeeeeeeeeee oot en e 2b(2)(B) 966245

(C) Registered investment company shares (e.g. mutual funds).......... 2b(2)(C) 4884473

(D) Total dividends. Add lines 2b(2)(A), (B), and (C) 2b(2)(D) 5850718
(B) RENES ...ttt 2b(3)
(4) Net gain (loss) on sale of assets: (A) Aggregate proceeds.................... 2b(4)(A) 182531690

(B) Aggregate carrying amount (S€€ iNStrUCtIONS).............c.coeveveereenenns 2b(4)(B) 184238223

(C) Subtract line 2b(4)(B) from line 2b(4)(A) and enter result.............. 2b(4)(C) -1706533
(5) Unrealized appreciation (depreciation) of assets: (A) Real estate..................... 2b(5)(A)

(B)  OBNEI ittt ettt ettt ettt re e sreare e 2b(5)(B) -35265811

O A nes P0()A) A B) oot s 26()(C) 35265811
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(a) Amount (b) Total
(6) Net investment gain (loss) from common/collective trusts....................... 2b(6)
(7) Net investment gain (loss) from pooled separate accounts...................... 2b(7) 14248803
(8) Net investment gain (loss) from master trust investment accounts........... 2b(8)
(9) Net investment gain (loss) from 103-12 investment entities...................... 2b(9)
(10) Net invgstment gain (loss) from registered investment 2b(10)
companies (e.g., mutual funds) -18449116
C OtherinCOME ......ooiiiiiiie it 2c 20808
d Total income. Add all income amounts in column (b) and enter total.................... 2d -8689107
Expenses
€ Benefit payment and payments to provide benefits:
(1) Directly to participants or beneficiaries, including direct rollovers............. 2e(1) 36949134
(2) To insurance carriers for the provision of benefits ............c.c.cccecvereeueaee. 2e(2)
(B) ONEI ..ottt 2e(3)
(4) Total benefit payments. Add lines 2e(1) through (3) ........coceeerrerierrinnses 2e(4) 36949134
f Corrective distributions (see iNStrUCtIONS) ...........cevrveveveeeeeeeeeeeeeceseeeeeeeeeeienae, 2f
g Certain deemed distributions of participant loans (see instructions)............... 2g
R INtErESt EXPENSE. ... e 2h
i Administrative expenses: (1) Professional fees ..............cccccoceeevevrrererennan. 2i(1) 495021
(2) Contract adMINISrAtor FEES ............ovcevieeeeeeeeeeeeeeeeeeeeeees e eeeeeensens 2i(2) 26125
(3) Investment advisory and management fees ............coovoeveeeueeereesereesennan. 2i(3) 1736956
(B) OtNET ...ttt et 2i(4) 1021974
(5) Total administrative expenses. Add lines 2i(1) through (4) .............cc....... 2i(5) 3280076
j Total expenses. Add all expense amounts in column (b) and enter total....... 2j 40229210
Net Income and Reconciliation
K Net income (loss). Subtract line 2j from N 2d...........ccooweemeerveeeeeeressssssssssssenen 2k -48918317
| Transfers of assets:
(1) TO RIS PIAN..... oot 2i(1)
(2) From this Plan .........uiiiiie et 21(2)

Partlll Accountant’s Opinion

3 Complete lines 3a through 3c if the opinion of an independent qualified public accountant is attached to this Form 5500. Complete line 3d if an opinion is not
attached.

a The attached opinion of an independent qualified public accountant for this plan is (see instructions):
(1) [X| unmodified ([ | Qualified (3) [ ] Disclaimer @ [ ] Adverse

b Check the appropriate box(es) to indicate whether the IQPA performed an ERISA section 103(a)(3)(C) audit. Check both boxes (1) and (2) if the audit was
performed pursuant to both 29 CFR 2520.103-8 and 29 CFR 2520.103-12(d). Check box (3) if pursuant to neither.

(1) D DOL Regulation 2520.103-8 (2) D DOL Regulation 2520.103-12(d) (3) [X| neither DOL Regulation 2520.103-8 nor DOL Regulation 2520.103-12(d).

C Enter the name and EIN of the accountant (or accounting firm) below:
(1) Name: LEGACY PROFESSIONALS LLP (2) EIN: 32-0043599

d The opinion of an independent qualified public accountant is not attached because:
(1) D This form is filed for a CCT, PSA, or MTIA.  (2) |:| It will be attached to the next Form 5500 pursuant to 29 CFR 2520.104-50.

‘ Part IV ‘Compliance Questions

4 CCTs and PSAs do not complete Part IV. MTIAs, 103-12 IEs, and GlAs do not complete lines 4a, 4e, 4f, 4g, 4h, 4k, 4m, 4n, or 5.
103-12 IEs also do not complete lines 4j and 4l. MTIAs also do not complete line 4l.

During the plan year: Yes No Amount

a Was there a failure to transmit to the plan any participant contributions within the time
period described in 29 CFR 2510.3-102? Continue to answer “Yes” for any prior year failures until
fully corrected. (See instructions and DOL'’s Voluntary Fiduciary Correction Program.) .................. 4a X
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Yes No Amount
b  Were any loans by the plan or fixed income obligations due the plan in default as of the
close of the plan year or classified during the year as uncollectible? Disregard participant loans
secured by participant’s account balance. (Attach Schedule G (Form 5500) Part | if “Yes” is
CRECKEA.) ..ttt ettt ettt ettt ettt e et a et et e ettt e ettt anen e s e nenans 4b X
C  Were any leases to which the plan was a party in default or classified during the year as
uncollectible? (Attach Schedule G (Form 5500) Part Il if “Yes” is checked.) .......cccccvveeiiiiciiireeeeeiinnns 4c X
d  Were there any nonexempt transactions with any party-in-interest? (Do not include transactions
reported on line 4a. Attach Schedule G (Form 5500) Part Ill if “Yes” is
[ QT=Yet =T 1) O 4d X
€  Was this plan covered by a fidelity DONA?...........cooouiiiiiiiiccice ettt eve v 4e X 500000
f Did the plan have a loss, whether or not reimbursed by the plan’s fidelity bond, that was caused by
L= T o B0 0 1] o] 4= T AV USRS 4f X
g Did the plan hold any assets whose current value was neither readily determinable on an
established market nor set by an independent third party appraiSer? .........cccoceeeiivieeniieeeiieeenieee s 4g X
h  Did the plan receive any noncash contributions whose value was neither readily
determinable on an established market nor set by an independent third party appraiser? .................. 4h X
[ Did the plan have assets held for investment? (Attach schedule(s) of assets if “Yes” is checked, and
see instructions for format rEQUIrEMENTS.).....c.coiiiiiiii et e e e e e e e e e s eaeereeeaeeeas 4i X
j Were any plan transactions or series of transactions in excess of 5% of the current
value of plan assets? (Attach schedule of transactions if “Yes” is checked and
see instructions for format rEQUIrEMENTS.).....c.ooiiiiiiiiee ettt e e et e e e e e e aeereeeaeeeeas 4j X
K Were all the plan assets either distributed to participants or beneficiaries, transferred to another
plan, or brought under the control Of the PBGC? ..........uiiiiiiiiiiiie e 4k X
| Has the plan failed to provide any benefit when due under the plan? .............cccooviiiiiiic i, 41 X
m If this is an individual account plan, was there a blackout period? (See instructions and 29 CFR
2520.000-3.) ottt et ettt 4m X
N If 4m was answered “Yes,” check the “Yes” box if you either provided the required notice or one of
the exceptions to providing the notice applied under 29 CFR 2520.101-3...........ccoveiiiiiiiieieeeeniiieeeenn. 4n
5a Has aresolution to terminate the plan been adopted during the plan year or any prior plan year?........ D Yes No
If “Yes,” enter the amount of any plan assets that reverted to the employer this year
5b I, during this plan year, any assets or liabilities were transferred from this plan to another plan(s), identify the plan(s) to which assets or liabilities were

transferred. (See instructions.)

5b(1) Name of plan(s)

5b(2) EIN(S)

5b(3) PN(s)

5¢ Was the plan a defined benefit plan covered under the PBGC insurance program at any time during this plan year? (See ERISA section 4021 and

(1S (g0 Tox11o] 1 3 PP PPN
If “Yes” is checked, enter the My PAA confirmation number from the PBGC premium filing for this plan year 458259

Yes DNo DNot determined




SCHEDULE R Retirement Plan Information OME No. 1210-0110

(Form 5500) 2021
Department of the Treasury This schedule is required to be filed under sections 104 and 4065 of the
Internal Revenue Service Employee Retirement Income Security Act of 1974 (ERISA) and section

6058(a) of the Internal Revenue Code (the Code).

Department of Labor
Employee Benefits Security Administration

This Form is Open to Public

» File as an attachment to Form 5500. Inspection.
Pension Benefit Guaranty Corporation
For calendar plan year 2021 or fiscal plan year beginning 07/01/2021 and ending 06/30/2022
A Name of plan B Three-digit
TEAMSTERS UNION NO. 142 PENSION FUND plan number
(PN) 4 001
C Plan sponsor’s name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)
TRUSTEES OF TEAMSTERS UNION NO. 142 PENSION FUND 51-6051034
Part | Distributions
All references to distributions relate only to payments of benefits during the plan year.
1 Total value of distributions paid in property other than in cash or the forms of property specified in the 1
INSETUCTIONS . . e ettt et et et et e et e e et et et et et et re e e e et e e a e e aeaaas

2 Enter the EIN(s) of payor(s) who paid benefits on behalf of the plan to participants or beneficiaries during the year (if more than two, enter EINs of the
two payors who paid the greatest dollar amounts of benefits):

EIN(s):

Profit-sharing plans, ESOPs, and stock bonus plans, skip line 3.

3 Number of participants (living or deceased) whose benefits were distributed in a single sum, during the plan 3 13

Part 11 Funding Information (if the plan is not subject to the minimum funding requirements of section 412 of the Internal Revenue Code or
ERISA section 302, skip this Part.)

4 s the plan administrator making an election under Code section 412(d)(2) or ERISA section 302(d)(2)? ..........coovvvveennn. D Yes No D N/A
If the plan is a defined benefit plan, go to line 8.

5  If awaiver of the minimum funding standard for a prior year is being amortized in this
plan year, see instructions and enter the date of the ruling letter granting the waiver. Date: Month Day Year

If you completed line 5, complete lines 3, 9, and 10 of Schedule MB and do not complete the remainder of this schedule.

6 a Enter the minimum required contribution for this plan year (include any prior year accumulated funding
deficiency not waived) ................................................................................................................................ 6a
b  Enter the amount contributed by the employer to the plan for this plan Year ..............cccceveeeeveveviveeeeenennns 6b
C Subtract the amount in line 6b from the amount in line 6a. Enter the result
(enter a minus sign to the left of @ Negative amOUNT).............oiiiiiiiii e 6C
If you completed line 6¢, skip lines 8 and 9.
7 will the minimum funding amount reported on line 6¢ be met by the funding deadline?..............c.ccccceveveerernnnn. [] ves [] No ] A

8 Ifachange in actuarial cost method was made for this plan year pursuant to a revenue procedure or other
authority providing automatic approval for the change or a class ruling letter, does the plan sponsor or plan
administrator agree With the ChaNQE? .........coii it I:I Yes I:I No N/A

Part Ill Amendments

9 Ifthis is a defined benefit pension plan, were any amendments adopted during this plan

year that increased or decreased the value of benefits? If yes, check the appropriate
bOX. 1f N0, ChECK the “NO” DOX......cveveieeeveieieteeeeeseteeee et en st e st D Increase D Decrease D Both No

| Part IV | ESOPs (see instructions). If this is not a plan described under section 409(a) or 4975(e)(7) of the Internal Revenue Code, skip this Part.

10  Were unallocated employer securities or proceeds from the sale of unallocated securities used to repay any exempt loan?.............. D Yes D No
11 @ Doesthe ESOP hold @ny Prefermed STOCK? ..........ooviwiieeeeeeseeseeeseseesee s s ees e s s eee e e e st s e e st es e D Yes D No
b  Ifthe ESOP has an outstanding exempt loan with the employer as lender, is such loan part of a “back-to-back” loan? D Yes D No

(See instructions for definition of “DACK-t0-DACK” I0AN.) ......uuiiiiieiiiiiir e e e e e e s r e e e e e s raeeeeeeeananes
12 Does the ESOP hold any stock that is not readily tradable on an established securities Market?.............ccocceveeeveeereeeeeeeeeeeeeeee D Yes D No
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule R (Form 5500) 2021

v. 201209



Schedule R (Form 5500) 2021 Page2-| 1

| PartV

| Additional Information for Multiemployer Defined Benefit Pension Plans

13 Enter the following information for each employer that contributed more than 5% of total contributions to the plan during the plan year (measured in
dollars). See instructions. Complete as many entries as needed to report all applicable employers.

a  Name of contributing employer PEPSI COLA GENERAL BOTTLERS, INC.

b EIN 36-1124268 C  Dollar amount contributed by employer 1656088

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month 05 Day 03 Year 2025

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents) 119.00
(2) Base unit measure: D Hourly Weekly D Unit of production D Other (specify):

a  Name of contributing employer p & C TRUCKING CO

b EIN 35-1842794 C  Dollar amount contributed by employer 1142614

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month 05 Day 31 Year 2023

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents) 150.00
(2) Base unit measure: D Hourly Weekly D Unit of production D Other (specify):

a  Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)
(2) Base unit measure: D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)
(2) Base unit measure: D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€ Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)
(2) Base unit measure: D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,

complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):




Schedule R (Form 5500) 2021 Page 3

14 Enter the number of deferred vested and retired participants (inactive participants), as of the beginning of the

plan year, whose contributing employer is no longer making contributions to the plan for:

a The current plan year. Check the box to indicate the counting method used to determine the number of
inactive participants: last contributing employer D alternative D reasonable approximation (see 14a 1031
instructions for required attaChMENL)...........cooii i e e e e s e e e e e s a e e e e e aenraaees

b The plan year immediately preceding the current plan year. |:| Check the box if the number reported is a 14b 1028
change from what was previously reported (see instructions for required attachment)...............ccccccciiii e

C The second preceding plan year. D Check the box if the number reported is a change from what was 14c 1028
previously reported (see instructions for required attaChment)...........eueeiiiiiiiie e e e e e s e

15 Enter the ratio of the number of participants under the plan on whose behalf no employer had an obligation to make an
employer contribution during the current plan year to:

a The corresponding number for the plan year immediately preceding the current plan year...............cccccoo.e.... 15a 99.25

b The corresponding number for the second preceding PIan YEar .............ccc.c.cueueveveveveeeeeeeeereeeeeeeereneneenen 15b 99.38

16 Information with respect to any employers who withdrew from the plan during the preceding plan year:

a Enter the number of employers who withdrew during the preceding plan year ..........cccccoiiiiiiniiiniiieinen, 16a 2

b Ifline 16a is greater than 0, enter the aggregate amount of withdrawal liability assessed or estimated to be 16b

assessed against sUCh Withdrawn EMPIOYEIS ... ...ttt e e et esi et eeeeessneeeeaeesaassnraeeaeeeannnnnnas 3646977

17 If assets and liabilities from another plan have been transferred to or merged with this plan during the plan year, check box and see instructions regarding
supplemental information to be included as an attaChMENT...............uiiiiii e e e e e e et e e e e e e s st b e e e e e e s aantaaeeaeeeesnsssaseeaeeeeennsnaneeeas

| Part VI | Additional Information for Single-Employer and Multiemployer Defined Benefit Pension Plans

18 If any liabilities to participants or their beneficiaries under the plan as of the end of the plan year consist (in whole or in part) of liabilities to such participants
and beneficiaries under two or more pension plans as of immediately before such plan year, check box and see instructions regarding supplemental
information to be INCluded as an @tACHMENT. ... ..o e ettt oottt e oo oo bttt e e e e e e o e e beeeea e e e e abebeeeaaeeaannneeeeeaeeeaansnbeeeeeeeaannsnneaaaaaanan

19  If the total number of participants is 1,000 or more, complete lines (a) through (c)
a  Enter the percentage of plan assets held as:
Stock:  41.4 % Investment-Grade Debt:  37.6 % High-Yield Debt: 2.0 % RealEstate:  10.3 % Other: 8.7 %

b  Provide the average duration of the combined investment-grade and high-yield debt:

|:| 0-3 years 3-6 years |:| 6-9 years D 9-12 years |:| 12-15 years D 15-18 years D 18-21 years D 21 years or more
C  What duration measure was used to calculate line 19(b)?

|:| Effective duration D Macaulay duration Modified duration |:| Other (specify):

20 PBGC missed contribution reporting requirements. If this is a multiemployer plan or a single-employer plan that is not covered by PBGC, skip line 20.
a Is the amount of unpaid minimum required contributions for all years from Schedule SB (Form 5500) line 40 greater than zero? |:| Yes No
b Ifline 20ais “Yes,” has PBGC been notified as required by ERISA sections 4043(c)(5) and/or 303(k)(4)? Check the applicable box:
D Yes.
D No. Reporting was waived under 29 CFR 4043.25(c)(2) because contributions equal to or exceeding the unpaid minimum required contribution
were made by the 30th day after the due date.
D No. The 30-day period referenced in 29 CFR 4043.25(c)(2) has not yet ended, and the sponsor intends to make a contribution equal to or
exceeding the unpaid minimum required contribution by the 30th day after the due date.
D No. Other. Provide explanation
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LEGACY

PROFESSIONALS LLP

CERTIFIED PUBLIC ACCOUNTANTS

REPORT OF INDEPENDENT AUDITORS

To the Participants and Trustees of
Teamsters Union No. 142
Pension Fund

Opinion

We have audited the financial statements of Teamsters Union No. 142 Pension Fund (the Plan),
an employee benefit plan subject to the Employee Retirement Income Security Act of 1974
(ERISA), which comprise the statements of net assets available for benefits as of June 30, 2022
and 2021, and the related statements of changes in net assets available for benefits for the years
then ended, and the related notes to the financial statements.

In our opinion, the accompanying financial statements present fairly, in all material respects, the
net assets available for benefits of Teamsters Union No. 142 Pension Fund as of June 30, 2022
and 2021, and the changes in its net assets available for benefits for the years then ended, and the
accumulated plan benefits as of June 30, 2021, and the changes in its accumulated plan benefits
for the year then ended, in accordance with accounting principles generally accepted in the
United States of America.

Basis for Opinion

We conducted our audits in accordance with auditing standards generally accepted in the United
States of America (GAAS). Our responsibilities under those standards are further described in
the Auditors’ Responsibilities for the Audit of the Financial Statements section of our report. We
are required to be independent of the Plan and to meet our other ethical responsibilities, in
accordance with the relevant ethical requirements relating to our audits. We believe that the
audit evidence we have obtained is sufficient and appropriate to provide a basis for our audit
opinion.

Responsibilities of Management for the Financial Statements

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with accounting principles generally accepted in the United States of America, and
for the design, implementation, and maintenance of internal control relevant to the preparation
and fair presentation of financial statements that are free from material misstatement, whether
due to fraud or error.

In preparing the financial statements, management is required to evaluate whether there are
conditions or events, considered in the aggregate, that raise substantial doubt about the Plan’s
ability to continue as a going concern within one year after the date that the financial statements
are available to be issued.

-1-
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Responsibilities of Management for the Financial Statements (continued)

Management is also responsible for maintaining a current Plan instrument, including all Plan
amendments, administering the Plan, and determining that the Plan’s transactions that are
presented and disclosed in the financial statements are in conformity with the Plan’s provisions,
including maintaining sufficient records with respect to each of the participants, to determine the
benefits due or which may become due to such participants.

Auditors’ Responsibilities for the Audit of the Financial Statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a
whole are free from material misstatement, whether due to fraud or error, and to issue an
auditors’ report that includes our opinion. Reasonable assurance is a high level of assurance but
is not absolute assurance and therefore is not a guarantee that an audit conducted in accordance
with GAAS will always detect a material misstatement when it exists. The risk of not detecting a
material misstatement resulting from fraud is higher than for one resulting from error, as fraud
may involve collusion, forgery, intentional omissions, misrepresentations, or the override of
internal control. Misstatements are considered material if there is a substantial likelihood that,
individually or in the aggregate, they would influence the judgment made by a reasonable user
based on the financial statements.

In performing an audit in accordance with GAAS, we:

e Exercise professional judgment and maintain professional skepticism throughout the audit;

e Identify and assess the risks of material misstatement of the financial statements, whether due
to fraud or error, and design and perform audit procedures responsive to those risks. Such
procedures include examining, on a test basis, evidence regarding the amounts and
disclosures in the financial statements;

e Obtain an understanding of internal control relevant to the audit in order to design audit
procedures that are appropriate in the circumstances, but not for the purpose of expressing an
opinion on the effectiveness of the Plan’s internal control. Accordingly, no such opinion is
expressed,;

o Evaluate the appropriateness of accounting policies used and the reasonableness of
significant accounting estimates made by management, as well as evaluate the overall
presentation of the financial statements; and

e Conclude whether, in our judgment, there are conditions or events, considered in the
aggregate, that raise substantial doubt about the Plan’s ability to continue as a going concern
for a reasonable period of time.

We are required to communicate with those charged with governance regarding, among other

matters, the planned scope and timing of the audit, significant audit findings, and certain internal
control-related matters that we identified during the audit.

Kegacsy Profrodiondda LLP

Schererville, Indiana

November 8, 2022



TEAMSTERS UNION No. 142 PENSION FUND

STATEMENTS OF NET ASSETS AVAILABLE FOR BENEFITS

JuNE 30, 2022 AND 2021

ASSETS

INVESTMENTS - at fair value
U.S. Government and Government
Agency obligations
Corporate and municipal bonds
Corporate stocks
Mutual funds and exchange traded funds
Investment contract
Commingled fund
Money market fund

Total investments

RECEIVABLES
Employer contributions - net
Withdrawal liability assessments - net
Accrued interest and dividends
Due from broker
Due from related organizations - net

Total receivables

PROPERTY AND EQUIPMENT

Office furniture and equipment
Less accumulated depreciation

Net property and equipment

CAsH
Total assets

LIABILITIES AND NET ASSETS

LIABILITIES
Cash overdraft
Accounts payable and accrued expenses
Due to broker

Total liabilities

NET ASSETS AVAILABLE FOR BENEFITS

See accompanying notes to financial statements.

_3-

2022 2021

$ 94,594,833  $110,812,709
88,159,077 98,130,467
62,500,260 75,499,338
235,455,963 259,137,307
61,931,586 49,965,446
12,099,037 13,455,860
12,107,271 9,648,509
566,848,027 616,649,636
2,133,000 1,919,000
1,364,800 2,470,100
1,700,995 2,090,241
107,101 1,374,330
4,572 1,995
5,310,468 7,855,666
368,361 356,023
(337,759) (305,879)
30,602 50,144
3,873,222 4,006,766
576,062,319 628,562,212
27,672 10,063
286,339 264,956
994,183 4,614,751
1,308,194 4,889,770

$ 574,754,125

$ 623,672,442




TEAMSTERS UNION NoO. 142 PENSION FUND

STATEMENTS OF CHANGES IN NET ASSETS AVAILABLE FOR BENEFITS

YEARS ENDED JUNE 30, 2022 AND 2021

ADDITIONS
Investment income

Net appreciation (depreciation) in fair value of investments

Interest and dividends
Other investment income

Less investment expenses

Investment income (loss) - net
Employer contributions

Withdrawal liability assessments (write-offs) - net

Miscellaneous income

DEDUCTIONS
Pension benefits
Administrative expenses - net

Total deductions

NET INCREASE (DECREASE)

NET ASSETS AVAILABLE FOR BENEFITS
Beginning of year

End of year

See accompanying notes to financial statements.

$ (41,172,657)

$ 96,677,557

11,431,233 11,298,251
18,259 203,442
(29,723,165) 108,179,250
(1,736,956)  (1,486,378)
(31,460,121) 106,692,872
21,031,509 18,178,114
(139,660) 1,514,178
2,549 6,401
(10,565,723) 126,391,565
36,949,134 35,938,117
1,403,460 1,243,245
38,352,594 37,181,362
(48,918,317) 89,210,203
623,672,442 534,462,239

$ 574,754,125

$ 623,672,442




TEAMSTERS UNION NO. 142 PENSION FUND
NOTES TO FINANCIAL STATEMENTS

JUNE 30, 2022 AND 2021

NOTE 1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

Method of Accounting - The accompanying financial statements of Teamsters Union No. 142
Pension Fund (the Plan) have been prepared using the accrual basis of accounting.

Investments - The investments of the Plan are reported at fair value. The fair value of a
financial instrument is the amount that would be received to sell that asset or paid to transfer a
liability in an orderly transaction between market participants at the measurement date (the exit
price). Net appreciation or depreciation includes the Plan’s gains and losses on investments
bought and sold as well as held during the year.

Purchases and sales of the investments are reflected on a trade-date basis.

Dividend income is recorded on the ex-dividend date. Interest income is recorded on the accrual
basis.

Contributions Receivable - Employer contributions due and not paid prior to year end are
recorded as contributions receivable. Payroll compliance audit deficiencies at year end are
recorded as contributions receivable. Due to the uncertainty of collection, an allowance for
uncollectible accounts is provided for uncollected payroll compliance audit deficiencies. The
receivable is shown net of an allowance for uncollectible accounts of $490,000 and $0 at
June 30, 2022 and 2021, respectively.

Withdrawal Liability Assessments - The Plan complies with the provisions of the
Multiemployer Pension Plan Amendments Act of 1980 that require imposition of withdrawal
liability on a contributing employer that partially or totally withdraws from the Plan. The
Trustees adopted the first alternative method set forth in the Employee Retirement Income
Security Act of 1974 (ERISA) to allocate potential employers’ liabilities. Basically, a portion of
the Plan’s actuarially determined unfunded vested liability is allocated to a withdrawing
employer in proportion to the employer’s contributions in the ten years before withdrawal
compared with total employers’ contributions during the same period. The Plan recognizes
withdrawal liability assessment income when entitlement has been determined, net of amounts
deemed uncollectible. The estimated receivable is shown net of an allowance for uncertain
collections of $454,000 and $1,475,000 at June 30, 2022 and 2021, respectively.



NOTE 1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES (CONTINUED)

Property and Equipment - Property and equipment are carried at cost. Major additions are
capitalized while replacements, maintenance and repairs which do not improve or extend the
lives of the respective assets are expensed currently. The cost of various property and equipment
is shared with various related organizations. Depreciation is computed by the straight-line
method over estimated useful lives of five years for office furniture and equipment.

Depreciation expense for the years ended June 30, 2022 and 2021 was $31,880 and $54,207
respectively.

Actuarial Present Value of Accumulated Plan Benefits - Accumulated plan benefits are those
future periodic payments, including lump-sum distributions, which are attributable under the
Plan’s provisions to the service which participants have rendered. Accumulated plan benefits
include benefits expected to be paid to (a) retired or terminated participants or their beneficiaries,
(b) beneficiaries of participants who have died, and (c) present participants or their beneficiaries.

Revenue Recognition - Revenue derived from employer contributions is recognized in the
period in which covered work is performed, based on the number of weeks worked and the rates
set forth in the collective bargaining agreement. Employers are required to remit contributions
monthly. The Plan carries out its purpose in the transportation industry as described in Note 2
within a jurisdiction primarily located throughout Northwest Indiana and its collar counties.

Payment of Benefits - Benefit payments to participants are recorded upon distribution.

Expenses - Certain investment related expenses are included in net appreciation (depreciation) in
fair value of investments.

Estimates - The preparation of financial statements in conformity with generally accepted
accounting principles requires management to make estimates and assumptions that affect certain
reported amounts and disclosures in the financial statements. Actual results could differ from
those estimates.

Subsequent Events - Subsequent events have been evaluated through November 8, 2022, which
1s the date the financial statements were available to be issued.

NOTE 2. DESCRIPTION OF THE PLAN

The Plan was established in 1955 as a result of collective bargaining agreements between the
union and various employer associations to provide retirement, death and disability benefits for
eligible participants. The Plan is a multiemployer defined benefit pension plan and is subject to
the provisions of ERISA, as amended.

Under current Plan provisions, a participant enters the Plan as of January 1 of the calendar year
in which they complete at least 22 weeks of covered employment, or on the January 1 or July 1
following the completion of at least 1,000 hours of service in a 12-month period.



NOTE 2. DESCRIPTION OF THE PLAN (CONTINUED)

Benefits provided include reduced or early retirement, service pensions, vested pensions, partial
pensions and disability pensions, in addition to normal retirement pension benefits.

Under current Plan provisions, participants are eligible for a regular pension if they have attained
age 60, have 15 or more eligibility credits, and have worked in covered employment for at least
22 weeks in the calendar year in which the participant reaches at least age 45. Vesting status will
be acquired by a participant after the completion of five years of vesting service if the participant
worked one hour in covered employment on or after June 1, 1998. If the participant does not
work one hour in covered employment on or after June 1, 1998, the participant must have
completed ten years of vesting service to acquire vesting status.

A participant earns one vesting service credit for each calendar year in which they complete at
least 22 weeks of covered employment of 1,000 hours or more of service.

Benefits may be paid in several options including single life annuity, variations of joint and
survivor annuities and lump-sum payments. Other than lump-sum payments, pension benefits
generally are paid in equal installments over the participant’s lifetime, and if applicable, to the
participant’s beneficiary in equal installments as determined by the elected form of benefit
payment.

Participants should refer to the summary plan description for more complete information.

NOTE 3. FUNDING POLICY

The Plan is primarily funded by employer contributions as specified in the collective bargaining
agreements. During the year ended June 30, 2022, employer contribution rates ranged from $25
to $658 per week. During the year ended June 30, 2021, employer contribution rates ranged
from $25 to $480 per week. Participant contributions are not permitted under the Plan.

The Plan’s actuary has advised that the minimum funding requirements of ERISA are being met
as of July 1, 2021.



NOTE 4. PRIORITIES UPON TERMINATION

It is the intent of the Trustees to continue the Plan in full force and effect; however, the right to
discontinue the Plan is reserved to the Trustees. Termination shall not permit any part of the Plan
assets to be used for or diverted to purposes other than the exclusive benefit of the pensioners,
participants and their beneficiaries. In the event of termination, the net assets of the Plan will be
allocated to pay benefits in priorities as prescribed by ERISA and its related regulations. Whether
or not a particular participant will receive full benefits should the Plan terminate at some future
time will depend on the sufficiency of the Plan’s net assets at that time and the priority of those
benefits.

In addition, certain benefits under the Plan are insured by the Pension Benefit Guaranty
Corporation (PBGC) if the Plan terminates. Generally, the PBGC guarantees most vested
normal age retirement benefits, early retirement benefits, and certain disability and survivor’s
pensions. The PBGC does not guarantee all types of benefits and the amount of any individual
participant’s benefit protection is subject to certain limitations, particularly with respect to
benefit increases as a result of plan amendments in effect for less than five years. Some benefits
may be fully or partially provided for while other benefits may not be provided at all.

NOTES. TAXSTATUS

The Plan’s latest determination letter is dated October 22, 2015, in which the Internal Revenue
Service stated that the Plan, as then designed, was in compliance with the applicable
requirements of Section 401(a) of the Internal Revenue Code and was, therefore, exempt from
federal income taxes. The Plan has been amended since receiving its determination letter. The
Trustees of the Plan and the Plan’s legal counsel believe that the Plan is currently designed and
being operated in compliance with the applicable requirements of the Internal Revenue Code.
They therefore believe the Plan was qualified and the related trust was tax-exempt as of the
financial statement date.

Accounting principles generally accepted in the United States of America require the Plan to
evaluate tax positions taken by the Plan and recognize a tax liability if the Plan has taken an
uncertain position that more likely than not would not be sustained upon examination by tax
authorities. The Plan is subject to routine audits by taxing jurisdictions; however, there are
currently no audits for any tax periods in progress.



NOTE 6. ACTUARIAL INFORMATION

An actuarial valuation of the Plan was made by Segal Consulting as of June 30, 2021.
Information in the report included the following:

Actuarial present value of accumulated plan benefits:

Vested benefits:
Participants currently receiving payments $ 318,680,692
Other participants 214,398,390
Total vested benefits 533,079,082
Nonvested benefits 17,209,509
Total actuarial present value of
accumulated plan benefits $ 550,288,591

As reported by the actuary, the changes in the actuarial present value of accumulated plan
benefits during the year ended June 30, 2021 were as follows:

Actuarial present value of accumulated plan
benefits at beginning of year $ 544,966,544

Increase (decrease) during the year attributable to:
Benefits accumulated, net experience

gain or loss and changes in data $ 4,296,853
Benefits paid (35,938,117)
Interest 36,785,004
Plan amendments 178,307
Net increase 5,322,047

Actuarial present value of accumulated plan
benefits at end of year $ 550,288,591

The actuarial cost method used is the Unit Credit Actuarial Cost Method.

Plan amendments primarily reflect changes to contribution rates as well as a temporary
amendment for the 2020 calendar year to allow participants who completed 16 weeks in covered
employment for which contributions were paid to the Plan to receive one year of vesting service
whereas previously 22 weeks were required.



NOTE 6. ACTUARIAL INFORMATION (CONTINUED)
Some of the more significant actuarial assumptions used in the valuation were as follows:

e  Mortality rates:

Healthy non-annuitants:
Pri-2012 Employee Blue Collar Amount-Weighted (sex-distinct), with rates
increased by 10%, projected generationally with Scale MP-2019

Healthy annuitants - retirees:
Pri-2012 Retiree Blue Collar Amount-Weighted (sex-distinct), with rates
increased by 10%, projected generationally with Scale MP-2019

Healthy non-annuitants - beneficiaries:
Pri-2012 Contingent Survivor Blue Collar Amount-Weighted (sex-distinct),
with rates increased by 10%, projected generationally with Scale MP-2019

Disabled:
Pri-2012 Disabled Blue Collar Amount-Weighted (sex-distinct), with rates
increased by 10%, projected generationally with Scale MP-2019

e Retirement:
Various rates for active participants ranging from age 50 to 70

e Net investment return:
7.00%, net of 0.20% for administrative expenses

The actuarial assumptions are based on the presumption that the Plan will continue. If the Plan
were to terminate, different actuarial assumptions and other factors might be applicable in
determining actuarial results. Pension benefits in excess of the present assets of the Plan are
dependent upon contributions received under collective bargaining agreements with employers
and income from investments.

Since information on the accumulated plan benefits at June 30, 2022 and the changes therein for
the year then ended are not included, these financial statements do not purport to present a
complete presentation of the financial status of the Plan as of June 30, 2022 and changes in its
financial status for the year then ended, but a presentation of the net assets available for benefits
and the changes therein as of and for the year ended June 30, 2022. The complete financial
status is presented as of June 30, 2021.

For the Plan year beginning July 1, 2022, the Plan’s actuary certified that the Plan is in neither

critical nor endangered status (green zone), within the meaning of the Pension Protection Act of
2006 (PPA).
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NOTE 7. FAIR VALUE MEASUREMENTS

The Fair Value Measurements and Disclosures Topic of the FASB Accounting Standards
Codification established a fair value hierarchy that prioritizes the inputs to valuation techniques
used to measure fair value. The hierarchy gives the highest priority to unadjusted quoted prices
in active markets for identical assets or liabilities (Level 1 measurements) and the lowest priority
to unobservable inputs (Level 3 measurements). The three levels of the fair value hierarchy are
described below:

Basis of Fair Value Measurement

Level 1 Unadjusted quoted prices in active markets that are accessible at the
measurement date for identical, unrestricted assets or liabilities

Level 2 Quoted prices in markets that are not considered to be active or financial
instruments for which all significant inputs are observable, either directly or
indirectly

Level 3 Prices or valuations that require inputs that are both significant to the fair value

measurement and unobservable

The methods used to measure fair value may produce an amount that may not be indicative of
net realizable value or reflective of future fair values. Furthermore, although the Plan believes
its valuation methods are appropriate and consistent with other market participants, the use of
different methodologies or assumptions to determine the fair value of certain financial
instruments could result in a different fair value measurement at the reporting date.

The following tables set forth, by level within the fair value hierarchy, the Plan’s investment
assets at fair value as of June 30, 2022 and 2021. As required, assets and liabilities are classified
in their entirety based on the lowest level of input that is significant to the fair value
measurement. In accordance with generally accepted accounting principles, certain investments
that are measured at fair value using the net asset value per share (or its equivalent) practical
expedient have not been classified in the fair value hierarchy. The fair value amounts presented
in the following tables are intended to permit reconciliation of the fair value hierarchy to the
amounts presented in the statements of net assets available for benefits.
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NOTE 7. FAIR VALUE MEASUREMENTS (CONTINUED)

U.S. Government and Government
Agency obligations

Corporate and municipal bonds

Corporate stocks

Mutual funds and exchange traded funds

Money market fund

Investments measured at net asset value:
Investment contract
Commingled fund
Total

U.S. Government and Government
Agency obligations

Corporate and municipal bonds

Corporate stocks

Mutual funds and exchange traded funds

Money market fund

Investments measured at net asset value:
Investment contract
Commingled fund

Total

Fair Value Measurements at 6/30/22 Using

$ 566,848,027

Quoted Prices
in Active Significant
Markets for Other Significant
Identical Observable  Unobservable
Assets Inputs Inputs
Total (Level 1) (Level 2) (Level 3)
94,594,833 $§ 58,774,367 $§ 35,820,466 $ -
88,159,077 - 88,159,077 -
62,500,260 62,500,260 - -
235,455,963 235,455,963 - -
12,107,271 - 12,107,271 -
492,817,404  $356,730,590 $136,086,814 § -
61,931,586
12,099,037

Fair Value Measurements at 6/30/21 Using

-12 -

Quoted Prices
in Active Significant
Markets for Other Significant
Identical Observable  Unobservable
Assets Inputs Inputs
Total (Level 1) (Level 2) (Level 3)
110,812,709 $ 67,032,040 $ 43,780,669 $ -
98,130,467 - 98,130,467 -
75,499,338 75,499,338 - -
259,137,307 259,137,307 - -
9,648,509 - 9,648,509 -
553,228,330  $401,668,685 $151,559,645 § -
49,965,446
13,455,860
616,649,636



NOTE 7. FAIR VALUE MEASUREMENTS (CONTINUED)

Level 1 Measurements

U.S. Treasury securities and corporate stocks are traded in active markets on national and
international securities exchanges and are valued at closing prices as of the last business day of
each period presented.

The fair values of the mutual funds and exchange traded funds are determined by reference to the
funds’ underlying assets, which are primarily marketable equity and fixed income securities.
Shares held in mutual funds and exchange traded funds are traded on national securities
exchanges and are valued at the net asset value as of the last business day of each period
presented.

Level 2 Measurements

U.S. Government Agency obligations and corporate and municipal bonds are generally valued by
benchmarking model-derived prices to quoted market prices and trade data for identical or
comparable securities. To the extent that quoted prices are not available, fair value is determined
based on a valuation model that include inputs such as interest rate yield curves and credit
spreads. Securities traded in markets that are not considered active are valued based on quoted
market prices, broker or dealer quotations, or alternative pricing sources with reasonable levels
of price transparency. Securities that trade infrequently and therefore have little or no price
transparency are valued using the investment manager’s best estimates.

The money market fund is valued at cost, which approximates fair value.

Measurements Using Net Asset Value as a Practical Expedient

The Plan’s investments in an investment contract and a commingled fund are valued at the net
asset value per share, used as a practical expedient to estimate fair value. The net asset value is
based on the fair value of the underlying investments held by the fund less its liability. The
practical expedient is not used when it is determined to be probable that the fund will sell the
investment for an amount different than the reported net asset value.
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NOTE 7. FAIR VALUE MEASUREMENTS (CONTINUED)

Measurements Using Net Asset Value as a Practical Expedient (continued)

The following tables summarize investments measured at fair value based on net asset value per
share as of June 30, 2022 and 2021:

June 30, 2022
Underlying Assets Redemption
Description Type Concentration | Frequency | Notice Period
Investment contract |Limited partnership - real estate 93% Quarterly 90 days
Real estate assets:
Office 3%
Apartment 2%
Alternatives 1%
Industrial and retail 1%
Commingled fund |Real estate investment trusts 99% Daily 1 day
Other 1%
June 30, 2021
Underlying Assets Redemption
Description Type Concentration | Frequency | Notice Period
Investment contract |Limited partnership - real estate 93% Quarterly 90 days
Real estate assets:
Office 4%
Apartment 2%
Industrial and retail 1%
Commingled fund [Real estate investment trusts 99% Daily 1 day
Other 1%

NOTE 8. RELATED ORGANIZATIONS

The Plan has several related tax-exempt organizations which include a local union, a health and
welfare plan, an annuity plan and a training fund.

Shared Administrative Expenses

The Plan shares office facilities, equipment and staff with the related health and welfare plan,
annuity plan and training fund. Certain shared administrative expenses of the combined facility
are paid initially by the Plan and are then allocated among the related organizations based on
estimates of time spent, space used and costs incurred. The total of such expenses allocated to the
related organizations for the years ended June 30, 2022 and 2021 was $148,071 and $141,994
respectively.
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NOTE 8. RELATED ORGANIZATIONS (CONTINUED)

Shared Administrative Expenses (continued)

Amounts due from (to) related organizations for shared administrative expenses at June 30, 2022
and 2021 are as follows:

022 2021
Health and welfare plan $ 2,168 $ 772
Annuity plan 10,086 169
Training fund (7,682) 1,054
Total $ 4,572 $ 1,995

Office Lease

Office space is leased from the local union on a month-to-month basis. The Plan pays an
allocated share of the monthly rent as part of the shared office facilities arrangement. Monthly
rent payments of $5,370 are shared between the related organizations. The Plan’s share of rent
expense for each of the years ended June 30, 2022 and 2021 was $41,242.

NOTE 9. PENSION PLANS

All of the Plan’s shared full-time employees are covered by a multiemployer defined benefit
pension plan that is not considered to be individually significant. The Plan’s contributions to the
defined benefit pension plan for the years ended June 30, 2022 and 2021 totaled $59,414 and
$57,949 respectively. All of the Plan’s shared full-time employees are also covered by a
multiemployer defined contribution retirement plan. The Plan’s contributions to the defined
contribution retirement plan for the years ended June 30, 2022 and 2021 totaled $30,342 and
$28,631 respectively. Contributions are made monthly under the terms of either a collective
bargaining or participation agreement.

NOTE 10. CONTRACTUAL COMMITMENT

Substantially all of the Plan’s employees are members of a labor organization that has a
collective bargaining agreement with the Plan that expires in June 2024.
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NOTE 11. WITHDRAWAL LIABILITY ASSESSMENTS

Under federal law, employers who partially or completely withdraw from a multiemployer plan
are assessed a withdrawal liability for their proportionate share of the Plan’s unfunded vested
liabilities as of the beginning of the year in which they withdrew. Withdrawal liability is usually
paid in quarterly installments as determined by a statutory formula over a maximum of 20 years.
As of June 30, 2022 and 2021, the Plan had various settlement agreements with employers who
withdrew from the Plan and are subject to withdrawal liability assessments. Quarterly
assessments are being paid through March 2033. The Trustees at times approve settlements and
payment plan arrangements for assessment amounts owed to the Plan.

Because the remaining amounts will be received over an extended period of time, the withdrawal
liability assessments receivable are shown net of present value discounts, which were estimated
using an interest rate assumption of 7.0% or 7.5%. The following is a summary by year of the
withdrawal liability assessments estimated to be received by the Plan, excluding the related
interest:

Year ending June 30,

2023 $ 126,300
2024 136,000
2025 146,500
2026 157,800
2027 169,900
Thereafter 1,082,300
Less - allowance for uncollectible amounts (454,000)

Total $ 1,364,800

NOTE 12. RISKS AND UNCERTAINTIES

The Plan invests in various investment securities. Investment securities are exposed to various
risks such as interest rate, market and credit risks. Due to the level of risk associated with certain
investment securities, it is at least reasonably possible that changes in the values of investment
securities will occur in the near term and that such changes could materially affect the amounts
reported in the statements of net assets available for benefits.

Due to inherent uncertainties involved on the valuations of investments that are not publicly
traded, estimated fair values may differ materially from the values that would have been used
had a ready market for the underlying securities existed.

Real estate investment funds owed by the Plan use interest rate swaps and caps in order to reduce
the effect of interest rate fluctuations of certain real estate investments’ interest expense on
variable rate debt. The estimated fair values of these funds, as determined by the investment
manager, may vary significantly from the prices at which the real estate investments within the
fund would sell, and the amounts could be material.
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NOTE 12. RISKS AND UNCERTAINTIES (CONTINUED)

The actuarial present value of accumulated plan benefits is reported based on certain
assumptions pertaining to interest rates, inflation rates and employee demographics, all of which
are subject to change. Due to uncertainties inherent in the estimations and assumptions process,
it is at least reasonably possible that changes in these estimates and assumptions in the near term
would be material to the financial statements.

NOTE 13. IMPACT OF COVID-19 AND NEWLY ENACTED LEGISLATION

As a result of the spread of the COVID-19 coronavirus, economic uncertainties have arisen
which may negatively impact the Plan, though the potential impact and duration is unknown as
of the date the financial statements were available to be issued.

Several major legislative relief packages were enacted in response to the coronavirus outbreak,
containing numerous tax, emergency funding and other regulatory provisions affecting
retirement plans. As described in Note 6, the Plan was temporarily amended in 2020 to decrease
the minimum required period of time to earn a year of vesting credit. The Plan continues to
evaluate the impact of newly enacted legislation on its provisions, operations and cash flows.
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LEGACY

PROFESSIONALS LLP

CERTIFIED PUBLIC ACCOUNTANTS

REPORT OF INDEPENDENT AUDITORS ON SUPPLEMENTAL SCHEDULES

To the Participants and Trustees of
Teamsters Union No. 142
Pension Fund

We have audited the financial statements of Teamsters Union No. 142 Pension Fund

(the Plan) as of and for the years ended June 30, 2022 and 2021, and our report thereon dated
November 8, 2022, which expressed an unmodified opinion on those financial statements,
appears on pages 1 and 2. Our audits were conducted for the purpose of forming an opinion on
the financial statements as a whole. Supplemental Schedules 1 and 2 are presented for purposes
of additional analysis and are not a required part of the financial statements but are
supplementary information required by the Department of Labor’s Rules and Regulations for
Reporting and Disclosure under ERISA. Such information is the responsibility of management
and was derived from and relates directly to the underlying accounting and other records used to
prepare the financial statements. The information has been subjected to the auditing procedures
applied in the audits of the financial statements and certain additional procedures, including
comparing and reconciling such information directly to the underlying accounting and other
records used to prepare the financial statements or to the financial statements themselves, and
other additional procedures in accordance with GAAS.

In forming our opinion on the supplemental schedules, we evaluated whether the supplemental
schedules, including their form and content, are presented in conformity with the Department of
Labor’s Rules and Regulations for Reporting and Disclosure under ERISA.

In our opinion, the information in the accompanying schedules is fairly stated, in all material
respects, in relation to the financial statements as a whole, and the form and content are

presented in conformity with the Department of Labor’s Rules and Regulations for Reporting
and Disclosure under ERISA.

Kegacsy Profrasionaba LLP

Schererville, Indiana

November 8§, 2022

222 Indianapolis Boulevard | Suite 103 | Schererville, IN 46375 | 219-836-1065 | 219-836-2012 Fax | www.legacycpas.com



TRUSTEES OF TEAMSTERS UNION NO.

142 PENS

51-6051034

SCHEDULE H OTHER RECEIVABLES STATEMENT 1
DESCRIPTION BEGINNING ENDING

ACCRUED INTEREST AND DIVIDENDS 2,090, 241. 1,700,995.
DUE FROM BROKER 1,374,330. 107,101.
WITHDRAWAL LIABILITY - NET 2,470,100. 1,364,800.
DUE FROM RELATED ORGANIZATIONS 1,995. 4,572.
TOTAL TO SCHEDULE H, LINE 1B(3) 5,936,666. 3,177,468.

SCHEDULE H OTHER GENERAL INVESTMENTS STATEMENT 2
DESCRIPTION BEGINNING ENDING

MUNICIPAL OBLIGATIONS 1,124,215. 1,009,678.
TOTAL TO SCHEDULE H, LINE 1C(15) 1,124,215. 1,009,678.

SCHEDULE H OTHER PLAN LIABILITIES STATEMENT 3
DESCRIPTION BEGINNING ENDING

DUE TO BROKER 4,614,751. 994,183.
TOTAL TO SCHEDULE H, LINE 1J 4,614,751. 994,183.

SCHEDULE H

OTHER INCOME

STATEMENT 4

DESCRIPTION

OTHER INVESTMENT INCOME - NET
MISCELLANEOUS INCOME

TOTAL TO SCHEDULE H, LINE 2C

15370110 769095 01423.K1

32

AMOUNT

18,259.
2,549.

20,808.

STATEMENT(S) 1, 2, 3, 4

2021.05010 TRUSTEES OF TEAMSTERS UNION 01423_K1



TRUSTEES OF TEAMSTERS UNION NO.

142 PENS

51-6051034

SCHEDULE H OTHER ADMINISTRATIVE EXPENSES STATEMENT 5
DESCRIPTION AMOUNT

AUTOMOBILE EXPENSE 993.
COMPUTER SERVICE FEES 54,100.
DEPRECIATION 31,880.
INSURANCE EXPENSE 49,125.
OFFICE EXPENSE 40,431.
PAYROLL TAXES 18,166.
PLAN TERMINATION INSURANCE 205,995.
POSTAGE 13,781.
PRINTING AND STATIONERY 8,808.
RENT 41,242.
SALARIES 259,061.
TELEPHONE 4,522.
WELFARE AND PENSION CONTRIBUTIONS 144,406.
LOSS ON WITHDRAWAL LIABILITY 139,660.
MEETING AND CONFERENCE EXPENSES 9,804.
TOTAL TO SCHEDULE H, LINE 2I(4) 1,021,974.

33

STATEMENT(S) 5

15370110 769095 01423.K1 2021.05010 TRUSTEES OF TEAMSTERS UNION 01423_K1



Schedule H, Line 4j

Schedule of Reportable Transactions SUPPLEMENTAL SCHEDULE 2
@ AMALGAMATED TRADE DATE - INCOME ACCRUAL Spageais7
Bank of Chicago

Schedule Of Reportable Transactions

PLAN NUMBER: EIN NUMBER:

PURCH/SELL PRICE VALUE OF ASSET NET GAIN
DESCRI PTION EXPENSE | NCURRED COST OF ASSET ON TXN DATE OR LOSS
BEGINNING MARKET VALUE: 616,266,818.49

SECURITY TRANSACTIONS EXCEEDING 5%:
SHORT TERM INVESTMENTS
CUSIP # U38141W34
GOLDMAN FINANCIAL SQUARE TREAS
OBLIGATIONS-A FD# 468
(AMALFTRSY) MASTER#2839100 1.15%

TOTAL ACTIVITY FROM 07/01/21

TO 06/30/22
DEPOSIT 80,712,440.62 80,712,440.62 80,712,440.62
WITHDRAWAL 77,825,749.24 77,825,749.24 77,825,749.24
TOTAL 158,538,189.86 158,538,189.86 158,538,189.86
TOTAL SHORT TERM INVESTMENTS 158,538,189.86 158,538,189.86 158,538,189.86

TOTAL SECURITY TRANSACTIONS EXCEEDING 5% 158,538,189.86
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Schedule H, Line 4j

Schedule of Reportable Transactions SUPPLEMENTAL SCHEDULE 2

OOAMALGAMATED TRADE DATE - INCOME ACCRUAL Seages16s

Bank of Chicago

Schedule Of Reportable Transactions

PLAN NUMBER:

EIN NUMBER:
PURCH/SELL PRICE VALUE OF ASSET NET GAIN
DESCRI PTION EXPENSE | NCURRED COST OF ASSET ON TXN DATE OR LOSS
BEGINNING MARKET VALUE: 616,266,818.49

SINGLE TRANSACTIONS EXCEEDING 5%:

TOTAL SINGLE TRANSACTIONS EXCEEDING 5%
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Schedule H, Line 4j

Schedule of Reportable Transactions SUPPLEMENTAL SCHEDULE 2
@ AMALGAMATED TRADE DATE - INCOME ACCRUAL Sragea160
Bank of Chicago

Schedule Of Reportable Transactions

BY ASSET VALUATION 616,266,818.49 THRESHOLD 30,813,340.92
BROKER
TRAN SETTLE DATE/ PURCHASE/SALE ~ GOVMI SSION/ COST OF ASSET/
DESCRI PTION TYPE SHARES/UNITS  QOST/PROCEEDS  OTH EXPENSE PREV ANNL MKT  NET GAIN/LOSS

NO REPORTABLE TRANSACTIONS
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Schedule H, Line 4j

Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seage170

Schedule Of Reportable Transactions

AGGREGATE BY ASSET

DESCRI PTION

CUSIP#U38141W34

GOLDMAN FINANCIAL SQUARE TREAS
OBLIGATIONS-A FD# 468
(AMALFTRSY) MASTER#2839100 1.15%

837 PURCHASES FOR 80,712,440.62

VALUATION

TRAN SETTLE DATE/
TYPE SHARES/UNITS
NET
NET

442 SALESFOR

77,825,749.24

616,266,818.49 THRESHOLD 30,813,340.92
BROKER
PURCHASE/SALE ~ GOVMI SSION/ COST OF ASSET/

QOST / PROCEEDS

80,712,440.62

77,825,749.24

OTH EXPENSE

PREV ANNL MKT  NET GAIN/LOSS

80,712,440.62
80,712,440.62
77,825,749.24
77,825,749.24

ISSUE AGGREGATE TOTAL 158,538,189.86
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Schedule H, Line 4j

Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seages171

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC

CUSIP# 01F0204A4
FNCL 2%

CUSIP# 01F0204A4
FNCL 2%

CUSIP# 01F022626
FNMA 2.5%

CUSIP# 01F022626
FNMA 2.5%

CUSIP# 01F022626
FNMA 2.5%

CUSIP# 01F022634
FNMA 2.5%

CUSIP# 01F022634
FNMA 2.5%

CUSIP# 01F022634
FNMA 2.5%

CUSIP# 01F022683
FNMA  2.5%

CUSIP# 01F022691

FNMA FNCL 2.5 9/20 2.5%

CUSIP# 01F022691

FNMA FNCL 2.59/20 2.5%

CUSIP# 01F022691

FNMA FNCL 2.5 9/20 2.5%

CUSIP# 01F0226A8
FNMA  2.5%

CUSIP# 01F0226A8
FNMA  25%

CUSIP# 01F0226A8
FNMA  2.5%

CUSIP# 01F0226A8
FNMA  25%

CUSIP# 01F0226A8
FNMA  2.5%

CUSIP# 01F0226A8
FNMA  25%

CUSIP# 01F0226A8
FNMA  2.5%

CUSIP# 01F0226C4
FNMA 2.5%

TRAN
TYPE

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

VALUATION
SETTLE DATE/ PURCHASE/ SALE
SHARES/UNITS  QOST/PROCEEDS
10/19/21 134,395.12
130,000.000
10/19/21 133,554.69
130,000.000
02/14/22 2,146,100.79

2,110,000.000

02/14/22
194,828.000

02/14/22
2,304,828.000

03/14/22
2,304,828.000

03/14/22
1,884,828.000

03/14/22
420,000.000

08/12/21
2,080,000.000

09/14/21
2,080,000.000

09/14/21
14,828.000

09/14/21
2,094,828.000

10/14/21
2,094,828.000

10/14/21
1,390,000.000

10/14/21
95,000.000

10/14/21
515,000.000

10/14/21
205,000.000

10/14/21
94,828.000

10/14/21
205,000.000

12/13/21
5,000.000

198,130.94

2,334,628.71

2,329,271.78

1,873,931.34

417,834.38

2,163,525.00

2,158,975.00

15,407.22

2,171,911.13

2,167,328.70

1,442,776.56

98,005.86

531,214.46

211,278.13

97,732.11

210,285.16

5,116.41

BROKER
COVMI SSION/
OTH EXPENSE

616,266,818.49 THRESHOLD

COST OF ASSET/
PREV ANNL MKT

134,395.12
134,395.12

133,554.69
133,554.69

2,146,100.79
2,146,100.79

198,130.94
198,130.94

2,344,245 .24
2,344,245 .24

2,329,271.78
2,329,271.78

1,900,733.57
1,900,503.37

423,398.20
423,492.97

2,142,631.71
2,142,631.71

2,158,975.00
2,158,975.00

15,407.22
15,407.22

2,168,991.99
2,168,991.99

2,167,328.70
2,167,328.70

1,437,962.19
1,437,962.19

98,277.99
98,277.99

532,770.16
532,770.16

212,073.56
212,073.56

98,100.05
98,100.05

210,285.16
210,285.16

5,116.41
5,116.41

30,813,340.9:

NET GAIN/LOSS

9,616.53-

26,572.03-

5,658.59-

20,893.29

2,919.14

4,814.37

272.13-

1,555.70-

795.43-

367.94-
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Schedule H, Line 4j

Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seage172

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC
CUSIP# 01F0226C4
FNMA 2.5%

CUSIP# 01F0226C4
FNMA 2.5%

CUSIP# 01F0226C4
FNMA 2.5%

CUSIP# 01F0226C4
FNMA 2.5%

CUSIP# 01F0226C4
FNMA 2.5%

CUSIP# 01F0226C4
FNMA 2.5%

CUSIP# 01F0226C4
FNMA 2.5%

CUSIP# 01F030645
FNMA 30YRTBA 3%

CUSIP# 01F030645
FNMA 30YRTBA 3%

CUSIP# 01F032658
FNMA CONV LONG 30 YR TBA 3.5%

CUSIP# 01F032658
FNMA CONV LONG 30 YR TBA 3.5%

CUSIP# 01F032666
FNMA CONV. 30YR TBA 3.5%

CUSIP# 01F032666
FNMA CONV. 30YR TBA 3.5%

CUSIP# 02361E108
AMERESCO INC COMMON STOCK

CUSIP# 02361E108
AMERESCO INC COMMON STOCK

CUSIP# 02553E106
AMERICAN EAGLE OUTHITTERS COMMON
STOCK

CUSIP# 036752A32
ELEVANCE HEALTH INC 2.375%
01/15/2025

CUSIP# 03938LAP9
ARCELORMITTAL 7.25% 10/15/2039

CUSIP# 04963C209
ATRICURE INC COMMON STOCK

TRAN
TYPE

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

616,266,818.49 THRESHOLD

VALUATION
SETTLE DATE/ PURCHASE/ SALE
SHARES/UNITS  QOST/PROCEEDS
12/13/21 97,322.79
94,828.000
12/13/21 210,393.26
205,000.000
12/13/21 1,437,156.83
1,390,000.000
12/13/21 528,981.45
515,000.000
12/13/21 97,593.95
95,000.000
12/13/21 199,028.98
194,828.000
12/13/21 2,155,826.56
2,110,000.000
04/13/22 2,212,359.37
2,180,000.000
04/13/22 2,104,892.19
2,180,000.000
05/18/22 696,240.15
705,891.000
05/18/22 682,342.91
705,891.000
06/13/22 680,647.12
705,891.000
06/13/22 686,092.96
705,891.000
08/06/21 2,170.00
35.000
08/09/21 3,774.74
58.000
09/15/21 14,260.50
524.000
02/17/22 20,055.60
20,000.000
08/11/21 24,947.50
17,000.000
05/05/22 2,760.57
50.000

BROKER
COVMI SSION/
OTH EXPENSE

13.10

97,322.
97,322.

210,393.
210,393.

1,437,156.
1,437,156.

528,981.
528,981.

97,593.
97,593.

200,737.
200,739.

2,174,003.
2,174,026.

2,212,359.
2,212,359.

2,211,331.
2,211,331.

696,240.
696, 240.

696, 240.
696,174.

680,647.
680,647 .

680,725.
680,725.

2,170.
2,170.

3,775.
3,775.

14,273.
14,273.

20,560.
20,949.

23,947.

24,042.

3,027.
3,970.

COST OF ASSET/
PREV ANNL MKT

79
79

26
26

83
83

45
45

95
95

75
89

03
17

37
37

13
13

15
15

15
09

12
12

98
98

70
70

90
90

60
60

20
00

17

25

85
03

30,813,340.9:

NET GAIN/LOSS

1,710.91-

18,199.61-

106,438.94-

13,831.18-

5,366.98

893.40-

905.25

1,210.49-
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Schedule H, Line 4j
Schedule of Reportable Transactions SUPPLEMENTAL SCHEDULE 2

AMALGAMATED TRADE DATE - INCOME ACCRUAL Spages17s
Bank of Chicago

Schedule Of Reportable Transactions

AGGREGATE BY BROKER VALUATION 616,266,818.49 THRESHOLD 30,813,340.9:
BROKER
TRAN SETTLE DATE/ PURCHASE/SALE ~ GOVMI SSION/ COST OF ASSET/
DESCRI PTION TYPE SHARES/UNITS  QOST/PROCEEDS  OTH EXPENSE PREV ANNL MKT  NET GAIN/LOSS

MORGAN STANLEY AND CO. INC

CUSIP# 067806109 SEL 05/05/22 1,079.65 0.64 1,429.19 561.00-
BARNES GROUP INC COMMON STOCK 32.000 0.01 1,640.00

CUSIP# 09739D100 BUY 06/30/22 3,861.80 1.30 3,863.10

BOISE CASCADE CO DEL COMMON 65.000 3,863.10

STOCK

CUSIP# 103167104 BUY 06/21/22 10,683.06 11.86 10,694.92

BOX INC COMMON STOCK 474.000 10,694.92

CUSIP# 103167104 BUY 06/22/22 20,844 .31 22.06 20,866.37

BOX INC COMMON STOCK 882.000 20,866.37

CUSIP# 103304BU4 BUY 02/11/22 48,600.00 48,600.00

BOYD GAMING CORP 4.75% 48,000.000 48,600.00

10/01/2027

CUSIP# 12008RAP2 BUY 09/15/21 31,012.50 31,012.50

BUILDERS FIRSTSOURCE INC  4.25% 30,000.000 31,012.50

02/01/2032

CUSIP# 156782104 SEL 12/27/21 403,722.88 88.00 267,936.81 59,728.82
CERNER CORP COMMON STOCK 4,400.000 2.06 343,904.00

CUSIP# 165167735 BUY 01/12/22 24,253.26 2.59 24,255.85

CHESAPEAKE ENERGY CORP COMMON 345.000 24,255.85

STOCK

CUSIP# 165167735 BUY 01/13/22 22,227.37 2.39 22,229.76

CHESAPEAKE ENERGY CORP COMMON 318.000 22,229.76

STOCK

CUSIP# 165167735 BUY 01/14/22 58,277.06 6.10 58,283.16

CHESAPEAKE ENERGY CORP COMMON 813.000 58,283.16

STOCK

CUSIP# 165167735 BUY 01/18/22 25,536.78 2.69 25,539.47

CHESAPEAKE ENERGY CORP COMMON 358.000 25,539.47

STOCK

CUSIP# 165167735 BUY 01/19/22 25,805.46 2.74 25,808.20

CHESAPEAKE ENERGY CORP COMMON 365.000 25,808.20

STOCK

CUSIP# 165167735 BUY 01/20/22 26,634.31 7.60 26,641.91

CHESAPEAKE ENERGY CORP COMMON 380.000 26,641.91

STOCK

CUSIP# 165167735 SEL 05/05/22 3,831.25 0.88 3,064.07 766.28
CHESAPEAKE ENERGY CORP COMMON 44.000 0.02 3,064.07

STOCK

CUSIP# 17243v102 SEL 02/09/22 2,950.76 3.73 3,176.11 1,059.90-
CINEMARK HOLDINGS INC COMMON 186.000 0.02 4,006.91

STOCK

CUSIP# 17243v102 SEL 02/10/22 10,717.12 13.18 11,252.98 3,492.63-
CINEMARK HOLDINGS INC COMMON 659.000 0.06 14,196.51

STOCK
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Schedule H, Line 4j
Schedule of Reportable Transactions SUPPLEMENTAL SCHEDULE 2

AMALGAMATED TRADE DATE - INCOME ACCRUAL Spages172
Bank of Chicago

Schedule Of Reportable Transactions

AGGREGATE BY BROKER VALUATION 616,266,818.49 THRESHOLD 30,813,340.9:
BROKER
TRAN SETTLE DATE/ PURCHASE/SALE ~ GOVMI SSION/ COST OF ASSET/
DESCRI PTION TYPE SHARES/UNITS  QOST/PROCEEDS  OTH EXPENSE PREV ANNL MKT  NET GAIN/LOSS

MORGAN STANLEY AND CO. INC

CUSIP# 17243V102 SEL 02/11/22 6,233.24 7.25 6,181.45 1,572.44-
CINEMARK HOLDINGS INC COMMON 362.000 0.04 7,798.39

STOCK

CUSIP# 17243V102 SEL 02/14/22 16,681.37 19.14 16,341.58 3,954.04-
CINEMARK HOLDINGS INC COMMON 957.000 0.09 20,616.18

STOCK

CUSIP# 17243V102 SEL 02/15/22 18,335.88 21.22 18,117.47 4,542.04-
CINEMARK HOLDINGS INC COMMON 1,061.000 0.10 22,856.60

STOCK

CUSIP# 17243V102 SEL 02/16/22 7,936.11 9.18 7,837.81 1,961.13-
CINEMARK HOLDINGS INC COMMON 459.000 0.05 9,888.01

STOCK

CUSIP# 17243V102 SEL 02/17/22 10,251.15 11.28 9,630.77 1,910.17-
CINEMARK HOLDINGS INC COMMON 564.000 0.06 12,149.98

STOCK

CUSIP# 17243V102 SEL 02/18/22 7,247.50 7.90 6,744.96 1,269.73-
CINEMARK HOLDINGS INC COMMON 395.000 0.04 8,509.29

STOCK

CUSIP# 17243V102 SEL 02/22/22 8,210.14 9.02 7,701.20 1,514.60-
CINEMARK HOLDINGS INC COMMON 451.000 0.05 9,715.67

STOCK

CUSIP# 17243V102 SEL 02/23/22 5,989.75 6.80 5,805.79 1,341.55-
CINEMARK HOLDINGS INC COMMON 340.000 0.04 7,324.46

STOCK

CUSIP# 17243V102 SEL 02/24/22 4,607.92 5.38 4,593.40 1,192.43-
CINEMARK HOLDINGS INC COMMON 269.000 0.03 5,794.94

STOCK

CUSIP# 17243V102 SEL 02/25/22 6,647.02 7.89 6,727.88 1,848.66-
CINEMARK HOLDINGS INC COMMON 394.000 0.04 8,487.75

STOCK

CUSIP# 17243V102 SEL 02/28/22 20,017.66 23.28 19,876.28 5,081.21-
CINEMARK HOLDINGS INC COMMON 1,164.000 0.11 25,075.48

STOCK

CUSIP# 17243V102 SEL 03/01/22 5,318.85 6.05 5,156.90 1,193.07-
CINEMARK HOLDINGS INC COMMON 302.000 0.03 6,505.84

STOCK

CUSIP# 17243V102 SEL 03/02/22 4,465.23 5.10 4,354.34 1,033.24-
CINEMARK HOLDINGS INC COMMON 255.000 0.03 5,493.34

STOCK

CUSIP# 17243V102 SEL 03/07/22 4,451.94 5.10 4,354.34 1,046.53-
CINEMARK HOLDINGS INC COMMON 255.000 0.03 5,493.34

STOCK

CUSIP# 207410101 SEL 03/16/22 19,372.72 3.50 9,386.04 128.92

CONMED CORP COMMON STOCK 140.000 0.10 19,240.20
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Schedule H, Line 4j

Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seage17s

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC
CUSIP# 21036PAP3
CONSTELLATION BRANDSINC 4.75%
12/01/2025

CUSIP# 25470XAY1
DISH DBSCORP  7.75% 07/01/2026

CUSIP# 278642103
EBAY INC COMMON STOCK

CUSIP# 285512109
ELECTRONIC ARTSINC COMMON STOCK

CUSIP# 29273RBG3
ENERGY TRANSFER PARTNERS 4.75%
01/15/2026

CUSIP# 293712105
ENTERPRISE FINANCIAL SERVICES
COMMON STOCK

CUSIP# 293712105
ENTERPRISE FINANCIAL SERVICES
COMMON STOCK

CUSIP# 293712105
ENTERPRISE FINANCIAL SERVICES
COMMON STOCK

CUSIP# 293712105
ENTERPRISE FINANCIAL SERVICES
COMMON STOCK

CUSIP# 293712105
ENTERPRISE FINANCIAL SERVICES
COMMON STOCK

CUSIP# 293712105
ENTERPRISE FINANCIAL SERVICES
COMMON STOCK

CUSIP# 293712105
ENTERPRISE FINANCIAL SERVICES
COMMON STOCK

CUSIP# 3132DWB85
FHLMC POOL#SD8163 3.5%
08/01/2051

CUSIP# 3132DWC92
FHLMC POOL#SD8196 3.5%
02/01/2052

CUSIP# 3133B4AC9
FHLMC POOL#QD6303 3.5%
02/01/2052

CUSIP# 3140QGPL5
FNMA POOL FN#CA8526 2.5%
01/01/2051

TRAN
TYPE

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

616,266,818.49 THRESHOLD

VALUATION
SETTLE DATE/ PURCHASE/ SALE
SHARES/UNITS  QOST/PROCEEDS
12/07/21 16,776.90
15,000.000
09/15/21 51,750.00
45,000.000
03/04/22 94,456.25
1,750.000
12/09/21 82,697.55
650.000
03/03/22 6,359.10
6,000.000
02/01/22 5,870.47
121.000
02/02/22 2,950.35
60.000
02/03/22 2,987.34
60.000
02/04/22 3,047.83
61.000
02/07/22 3,023.78
60.000
02/08/22 2,681.14
53.000
02/09/22 1,414.83
28.000
01/13/22 115,608.79
109,907.350
01/13/22 126,693.75
120,000.000
02/15/22 123,782.77
119,832.050
08/17/21 142,793.08
137,569.730

BROKER
COVMI SSION/
OTH EXPENSE

COST OF ASSET/
PREV ANNL MKT

16,333.80
17,268.45

51,750.00
51,750.00

68,238.11
122,867.50
13.00 82,710.55
82,710.55

6,234.12
6,755.82

5,872.89
5,872.89

2,951.55
2,951.55

2,988.54
2,988.54

3,049.05
3,049.05

3,024.98
3,024.98

2,682.20
2,682.20

1,415.39
1,415.39

116,399.75
116,399.75

126,693.75
126,693.75

123,782.77
123,782.77

145,394.02
142,512.61

30,813,340.9:

NET GAIN/LOSS

491.55-

28,446.74-

396.72-

790.96-

280.47
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Schedule H, Line 4j

Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seage176

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC

CUSIP# 3140XCLM8
FNMA POOL #FM8431 2% 08/01/2051

CUSIP# 3140XCLW6
FNMA POOL FN FM8440 2.5%
08/01/2051

CUSIP# 31418D5A6
FNMA POOL#MA4440 FNMA
POOL#MA4440 3.5% 10/01/2051

CUSIP# 345370CX6
FORD MOTOR CO 9.625%
04/22/2030

CUSIP# 375558BT9
GILEAD SCIENCESINC 2.8%
10/01/2050

CUSIP# 428102AC1
HESS MIDSTREAM OPERATION
5.625% 02/15/2026

CUSIP# 435765AJ1
HOLLY ENERGY PARTNERSLP
6.375% 04/15/2027

CUSIP# 437076CP5
HOME DEPOT INC 3.25%
04/15/2032

CUSIP# 443320106
HUB GROUPINC COMMON STOCK CLASS
A

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP # 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP # 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP # 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

TRAN
TYPE

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

616,266,818.49 THRESHOLD

VALUATION
SETTLE DATE/ PURCHASE/ SALE
SHARES/UNITS  QOST/PROCEEDS
10/27/21 101,161.42
99,467.370
08/17/21 104,296.90
100,000.000
02/18/22 94,276 .66
91,419.790
06/03/22 91,805.25
75,000.000
10/12/21 65,965.20
70,000.000
07/29/21 31,237.50
30,000.000
04/25/22 17,382.50
17,000.000
03/29/22 920,199.25
925,000.000
06/30/22 2,949.16
42.000
02/09/22 1,977.50
109.000
02/10/22 4,580.86
247.000
02/11/22 4,219.15
217.000
02/14/22 14,671.94
742.000
02/15/22 7,918.08
399.000
02/16/22 4,411.58
225.000
02/17/22 6,052.79
296.000
02/18/22 10,074.84

490.000

BROKER

COVMI SSION/
OTH EXPENSE

14.

.85

.18

.94

.34

85

.98

.50

.92

.81

COST OF ASSET/
PREV ANNL MKT

101,161.
101,161.

104,296.
104,296.

98,049.
98,049.

91,805.
91,805.

69,802.
67,081.

31,237.
31,237.

17,382.
17,382.

920,199.
920,199.

2,950.
2,950.

1,979.

1,979.

4,585.
4,585.

4,223.
4,223.

14,686.
14,686.

7,926.
7,926.

4,416.
4,416.

6,058.
6,058.

10,084.
10,084.

42
42

90
90

87
87

25
25

60
00

50
50

50
50

25
25

01
01

68

68

80
80

49
49

79
79

06
06

08
08

71
71

65
65

30,813,340.9:

NET GAIN/LOSS

3,773.21-

1,115.80-
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Schedule H, Line 4j

Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seages177

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC
CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP # 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP # 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP# 45245E109
IMAX CORP COMMON STOCK

CUSIP# 457669307
INSMED INCORPORATED COMMON STOCK

CUSIP# 457730109
INSPIRE MEDICAL SYSTEMSINC
COMMON STOCK

CUSIP # 45845P108
INTERCEPT PHARMACEUTICALSINC
COMMON STOCK

CUSIP # 45845P108
INTERCEPT PHARMACEUTICALSINC
COMMON STOCK

CUSIP# 48123v102
J2 GLOBAL COMMUNICATIONS COMMON
STOCK

CUSIP# 483007704
KAISER ALUMINUM CORP COMMON
STOCK

CUSIP# 488401100
KEMPER CORP COMMON STOCK

TRAN
TYPE

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

VALUATION
SETTLE DATE/ PURCHASE/ SALE
SHARES/UNITS  QOST/PROCEEDS
02/22/22 9,818.64
479.000
02/23/22 2,113.62
103.000
02/24/22 4,946.63
249.000
02/25/22 6,445.72
328.000
02/28/22 11,745.76
577.000
03/01/22 4,665.87
227.000
03/02/22 3,763.85
182.000
03/03/22 5,499.61
277.000
03/04/22 2,736.27
135.000
03/07/22 4,089.59
202.000
03/08/22 1,871.98
94.000
05/05/22 2,575.79
116.000
06/30/22 2,494.55
13.000
05/05/22 547.30
35.000
06/30/22 339.00
26.000
05/05/22 3,741.44
42.000
05/05/22 3,717.60
37.000
06/30/22 1,393.31
29.000

BROKER

COVMI SSION/
OTH EXPENSE

11.

.58

.06

.98

.56

54

.54

.65

.54

.70

.05

.89

.32

.02

.26

.70
.01

.53

.85
.02

.74
.02

.58

616,266,818.49 THRESHOLD

COST OF ASSET/
PREV ANNL MKT

9,828.
9,828.

2,115.
2,115.

4,951.
4,951.

6,452.
6,452.

11,757.
11,757.

4,670.
4,670.

3,767.
3,767.

5,505.
5,505.

2,738.
2,738.

4,093.
4,093.

1,873.
1,873.

3,615.
3,301.

2,494.
2,494,

2,236.
698.

339.
339.

2,839.
4,979.

3,318.
4,551.

1,393.
1,393.

22
22

68
68

61
61

28
28

30
30

41
41

50
50

15
15

97
97

64
64

87
87

84
36

81
81

05
95

53
53

01
24

69
21

89
89

30,813,340.9:

NET GAIN/LOSS

727.91-

152.36-

1,238.67-

834.37-
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Schedule H, Line 4j

Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seage17s

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC

CUSIP# 548661DU8
LOWE'SCOSINC 4.5% 04/15/2030

CUSIP# 55405W104
MYR GROUP, INC COMMON STOCK

CUSIP # 55405Y 100
MA-COM TECHNOLOGY SOLUTIONS
COMMON STOCK

CUSIP # 556269108

STEVEN MADDEN LTD COMMON STOCK

CUSIP# 574599106
MASCO CORP COMMON STOCK

CUSIP# 576323109
MASTEC INC COMMON STOCK

CUSIP#59565JAA9
MIDAS OPCO HOLDINGS 5.625%
08/15/2029

CUSIP# 629209305
NMI EQUITY INC COMMON STOCK

CUSIP# 629209305
NMI EQUITY INC COMMON STOCK

CUSIP# 629209305
NMI EQUITY INC COMMON STOCK

CUSIP# 637870106
NATIONAL STORAGE AFFILIATES
COMMON STOCK

CUSIP# 64049M209
NEOGENOMICSINC COMMON STOCK

CUSIP# 674599ED3
OCCIDENTAL PETROLEUM CORP
6.625% 09/01/2030

CUSIP# 69404D108
PACIFIC BIOSCIENCES OF CALIF
COMMON STOCK

CUSIP# 69404D108
PACIFIC BIOSCIENCES OF CALIF
COMMON STOCK

CUSIP# 69404D108
PACIFIC BIOSCIENCES OF CALIF
COMMON STOCK

CUSIP# 69478X105
PACIFIC PREMIER BANCORP COMMON
STOCK

TRAN
TYPE

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

VALUAT I ON
BROKER
SETTLE DATE/  PURCHASE/SALE  COVMI SSION/
SHARES/UNITS ~ OOST/PROCEEDS ~ OTH EXPENSE
08/19/21 791,230.30
665,000.000
02/24/22 103,236.80 14.28
1,142.000
05/05/22 1,687.49 0.64
32.000 0.01
05/05/22 4,974.24 2.40
120.000 0.03
12/09/21 96,365.78 28.00
1,400.000 0.50
10/26/21 10,025.34 2.26
113.000 0.06
11/26/21 10,175.00
10,000.000
03/18/22 4,712.43 5.52
221.000
03/21/22 7,687.95 9.18
367.000
03/22/22 15,999.15 19.10
764.000
05/05/22 3,029.66 1.10
55.000 0.02
05/05/22 869.57 1.74
87.000 0.01
01/31/22 65,312.50
55,000.000
10/26/21 9,446.61 9.15
366.000
11/16/21 18,318.04 16.85
674.000
11/17/21 10,557.36 7.92
396.000
01/20/22 7,413.34 3.38
169.000 0.04

616,266,818.49 THRESHOLD

COST OF ASSET/
PREV ANNL MKT

791,230.
791,230.

33,695.
103,830.

1,503.
2,086.
3,253.

5,251.

65,720.
82,552.

5,763.
11,989.

10,175.
10,175.
4,717.

4,717.

7,697.
7,697.

16,018.
16,018.

1,878.
2,780.
3,272.
3,272.
65,312.

65,312.

9,455,
9,455.

18,334.
18,334.

10,565.
10,565.

4,236.
7,147.

30
30

88
64

17

71

39

20

78
68

09
30

00

00

95

95

13
13

25
25

27
80
62
62
50

50

76
76

89
89

28
28

73
01

30,813,340.9:

NET GAIN/LOSS

608.12-

399.87-

279.39-

13,784.60

1,966.28-

247.74

2,404.80-

262.91
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Schedule H, Line 4j

Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seage179

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC
CUSIP# 69478X105
PACIFIC PREMIER BANCORP COMMON
STOCK

CUSIP# 703481101
PATTERSON-UTIL ENERGY INC COMMON
STOCK

CUSIP# 703481101
PATTERSON-UTIL ENERGY INC COMMON
STOCK

CUSIP# 703481101
PATTERSON-UTIL ENERGY INC COMMON
STOCK

CUSIP# 703481101
PATTERSON-UTIL ENERGY INC COMMON
STOCK

CUSIP# 70450Y AJ2
PAYPAL HOLDINGSINC 3.25%
06/01/2050

CUSIP# 70509V100
PEBBLEBROOK HOTEL TRUST COMMON
STOCK

CUSIP# 70509V100
PEBBLEBROOK HOTEL TRUST COMMON
STOCK

CUSIP# 70509V100
PEBBLEBROOK HOTEL TRUST COMMON
STOCK

CUSIP# 71943U104
PHYSICIANSREALTY TRUST COMMON
STOCK

CUSIP# 723417103
PING IDENTITY HOLDING CORP
COMMON STOCK

CUSIP# 723417103
PING IDENTITY HOLDING CORP
COMMON STOCK

CUSIP# 74112D101
PRESTIGE BRANDS HOLDINGSINC
COMMON STOCK

CUSIP# 74736L.109
Q2 HOLDINGSINC COMMON STOCK

CUSIP# 753422104
RAPID7 INC COMMON STOCK

CUSIP# 758750103
REGAL REXNORD COR COMMON STOCK

TRAN
TYPE

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

616,266,818.49 THRESHOLD

VALUAT ION
SETTLE DATE/ PURCHASE/ SALE
SHARES/UNITS  COST/PROCEEDS
01/21/22 3,160.70
73.000
10/20/21 12,630.79
1,339.000
11/03/21 7,909.07
890.000
11/04/21 7,894.64
881.000
11/05/21 1,588.57
173.000
12/08/21 49,791.60
45,000.000
08/30/21 3,827.46
182.000
08/31/21 3,009.10
138.000
09/02/21 2,282.20
104.000
06/30/22 2,545.37
145.000
06/22/22 4,978.96
280.000
06/23/22 5,072.54
280.000
06/30/22 3,606.05
63.000
11/05/21 11,133.75
145.000
11/05/21 62,893.52
498.000
05/05/22 2,363.78
18.000

BROKER

COVMI SSION/
OTH EXPENSE

[ay

26.

17.

17.

.46
.02

78

80

62

.46

.64

.76

.08

.90

.00

.00

.26

.90
.06

.96
.33

.37
.02

COST OF ASSET/
PREV ANNL MKT

1,830.
3,087.

12,657.
12,657.

7,926.
7,926.

7,912.
7,912.

1,592.
1,592.

49,791.
49,791.

3,831.
3,831.

3,011.
3,011.

2,284.
2,284.

2,548.
2,548.

4,985.
4,985.

5,079.
5,079.

3,607.
3,607.

7,617.

14,874.

20,592.
47,125.

1,167.
2,103.

07
17

57
57

87
87

26
26

03
03

60
60

10
10

86
86

28
28

27
27

96
96

54
54

31
31

80

10

11
74

22
43

30,813,340.9:

NET GAIN/LOSS

72.05

3,743.31-

15,757.49

259.96
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Schedule H, Line 4j
Schedule of Reportable Transactions SUPPLEMENTAL SCHEDULE 2

AMALGAMATED TRADE DATE - INCOME ACCRUAL Spage4150
Bank of Chicago

Schedule Of Reportable Transactions

AGGREGATE BY BROKER VALUATION 616,266,818.49 THRESHOLD 30,813,340.9:
BROKER
TRAN SETTLE DATE/ PURCHASE/SALE ~ GOVMI SSION/ COST OF ASSET/
DESCRI PTION TYPE SHARES/UNITS  QOST/PROCEEDS  OTH EXPENSE PREV ANNL MKT  NET GAIN/LOSS

MORGAN STANLEY AND CO. INC

CUSIP# 76169B102 SEL 08/12/21 17,157.89 5.76 7,997.11 2,740.52
REXNORD CORP COMMON STOCK 288.000 0.09 14,411.52

CUSIP# 778296103 BUY 12/09/21 56,977.70 10.00 56,987.70

ROSS STORES INC COMMON STOCK 500.000 56,987.70

CUSIP# 80874Y AWO BUY 03/04/22 55,825.00 55,825.00

SCIENTIFIC GAMESINTL INC 5% 55,000.000 55,825.00

10/15/2025

CUSIP# 816300107 BUY 05/27/22 5,154.77 1.34 5,156.11

SELECTIVE INSURANCE GROUP COMMON 67.000 5,156.11

STOCK

CUSIP# 816300107 BUY 05/31/22 6,426.58 1.66 6,428.24

SELECTIVE INSURANCE GROUP COMMON 83.000 6,428.24

STOCK

CUSIP# 816300107 BUY 06/01/22 3,586.29 0.93 3,587.22

SELECTIVE INSURANCE GROUP COMMON 46.000 3,587.22

STOCK

CUSIP# 816300107 BUY 06/02/22 4,562.09 1.17 4,563.26

SELECTIVE INSURANCE GROUP COMMON 58.000 4,563.26

STOCK

CUSIP# 816850101 SEL 11/15/21 15,503.27 3.46 7,452.79 3,598.81
SEMTECH CORP COMMON STOCK 173.000 0.08 11,900.92

CUSIP# 816850101 SEL 11/16/21 9,916.91 2.20 4,738.77 2,347.59
SEMTECH CORP COMMON STOCK 110.000 0.06 7,567.06

CUSIP# 816850101 SEL 1117/21 12,434.48 2.78 5,988.08 2,869.62
SEMTECH CORP COMMON STOCK 139.000 0.07 9,562.01

CUSIP# 826919102 BUY 06/30/22 2,451.18 0.34 2,451.52

SILICON LABORATORIESINC COMMON 17.000 2,451.52

STOCK

CUSIP# 838518108 SEL 03/24/22 116,885.72 68.86 104,812.65 27,539.27
SOUTH JERSEY INDSINC COMMON 3,443.000 0.60 89,276.99

STOCK

CUSIP# 840441109 SEL 04/05/22 8,367.04 2.06 8,080.40 56.35-
SOUTH STATE CORP COMMON STOCK 103.000 0.05 8,421.28

CUSIP# 840441109 SEL 04/06/22 7,066.90 1.76 6,903.65 129.78-
SOUTH STATE CORP COMMON STOCK 88.000 0.04 7,194.88

CUSIP# 845467109 BUY 10/06/21 59,676.69 215.28 59,891.97

SOUTHWESTERN ENERGY CO COM 10,764.000 59,891.97

CUSIP# 845467109 BUY 10/07/21 58,099.83 207.10 58,306.93

SOUTHWESTERN ENERGY CO COM 10,355.000 58,306.93

CUSIP# 845467109 BUY 10/08/21 34,588.75 132.22 34,720.97

SOUTHWESTERN ENERGY CO COM 6,611.000 34,720.97
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Schedule H, Line 4j
Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seages1s1

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC
CUSIP# 845467109
SOUTHWESTERN ENERGY CO COM

CUSIP# 845467109
SOUTHWESTERN ENERGY CO COM

CUSIP# 845467109
SOUTHWESTERN ENERGY CO COM

CUSIP# 845467109
SOUTHWESTERN ENERGY CO COM

CUSIP# 845467109
SOUTHWESTERN ENERGY CO COM

CUSIP# 845467109
SOUTHWESTERN ENERGY CO COM

CUSIP# 845467109
SOUTHWESTERN ENERGY CO COM

CUSIP# 845467AS8
SOUTHWESTERN ENERGY CO 5.375%
03/15/2030

CUSIP# 854502101
STANLEY BLACK & DECKERINC
COMMON STOCK

CUSIP# 866683105
SUN COUNTY AIRLINES COMMON
STOCK

CUSIP# 868459108
SUPERNUS PHARMACEUTICALSINC
COMMON STOCK

CUSIP# 87724P106
TAYLOR MORRISON HOME CORP COMMON
STOCK

CUSIP# 883556CK6
THERMO FISHER SCIENTIFICINC
1.75% 10/15/2028

CUSIP# 89422G107
TRAVERE THERAPEUTICSINC
COMMON STOCK

CUSIP# 89422G107
TRAVERE THERAPEUTICSINC
COMMON STOCK

CUSIP# 89422G107
TRAVERE THERAPEUTICSINC
COMMON STOCK

CUSIP# 89422G107
TRAVERE THERAPEUTICSINC
COMMON STOCK

TRAN
TYPE

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

616,266,818.49 THRESHOLD

VALUATION
SETTLE DATE/ PURCHASE/ SALE
SHARES/UNITS  QOST/PROCEEDS
10/13/21 10,126.81
1,972.000
10/13/21 105.90
20.000
10/20/21 24,355.81
4,797.000
10/27/21 7,750.06
1,459.000
11/08/21 24,702.07
4,880.000
01/06/22 16,110.11
3,342.000
01/18/22 6,579.29
1,325.000
12/29/21 80,250.00
75,000.000
12/09/21 281,109.15
1,500.000
06/30/22 741.10
43.000
06/30/22 2,101.90
74.000
05/05/22 3,780.90
136.000
08/23/21 149,928.00
150,000.000
01/10/22 1,496.02
51.000
01/11/22 2,612.65
92.000
01/12/22 5,135.64
185.000
01/13/22 3,587.66
130.000

BROKER
COVMI SSION/ COST OF ASSET/
OTH EXPENSE PREV ANNL MKT
39.44 10,166.25
10,166.25
0.40 106.30
106.30
95.94 24,451.75
24,451.75
29.18 7,779.24
7,779.24
97.60 24,799.67
24,799.67
25.07 16,135.18
16,135.18
9.94 6,589.23
6,589.23
80,250.00
80,250.00
30.00 281,139.15
281,139.15
0.86 741.96
741.96
1.49 2,103.39
2,103.39
2.72 2,662.85
0.02 3,593.12
149,928.00
149,928.00
0.38 871.37
0.01 744.09
0.69 1,571.88
0.02 1,342.28
2.31 3,160.85
0.03 2,699.15
1.63 2,221.14
0.02 1,896.70

30,813,340.9:

NET GAIN/LOSS

185.04

751.54

1,269.66

2,434.15

1,689.31
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Schedule H, Line 4j
Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seages1s2

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC

CUSIP# 89422G107
TRAVERE THERAPEUTICSINC
COMMON STOCK

CUSIP# 89422G107
TRAVERE THERAPEUTICSINC
COMMON STOCK

CUSIP# 90933JAA9
UNITED AIR2016-2B PTT 3.65%
10/07/2025

CUSIP#912810SL.3
U.S. TREASURY BONDS 2%
02/15/2050

CUSIP#912810SW9
U.S. TREASURY NOTES 1.875%
02/15/2041

CUSIP#912810SW9
U.S. TREASURY NOTES 1.875%
02/15/2041

CUSIP#912810SX7
U.S. TREASURY NOTES 2.375%
05/15/2051

CUSIP#9128283D0
U.S. TREASURY NOTES 2.25%
10/31/2024

CUSIP#91282CBS9
U.S. TREASURY NOTES 1.25%
03/31/2028

CUSIP# 91282CCP4
U.S. TREASURY NOTES .625%
07/31/2026

CUSIP#91734M103
USECOLOGY INC COMMON STOCK

CUSIP# 921659108
VANDA PHARMACEUTICALSINC COMMON
STOCK

CUSIP# 921659108
VANDA PHARMACEUTICALSINC COMMON
STOCK

CUSIP# 922280102
VARONIS SYSTEMS INC COMMON STOCK

CUSIP# 922280102
VARONIS SYSTEMSINC COMMON STOCK

CUSIP# 922280102
VARONIS SYSTEMS INC COMMON STOCK

TRAN
TYPE

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

BUY

VALUATION
SETTLE DATE/ PURCHASE/ SALE
SHARES/UNITS  QOST/PROCEEDS
01/14/22 5,929.45
219.000
01/18/22 2,950.75
113.000
11/08/21 164,762.73
164,351.850
09/21/21 517,558.60
500, 000.000
01/25/22 240,322.26
250,000.000
03/01/22 469,199.22
500, 000.000
10/12/21 60,126.09
57,000.000
12/22/21 1,245,187.50
1,200,000.000
12/22/21 1,034,150.00
1,040,000.000
08/19/21 143,997 .46
145,000.000
03/25/22 42,172.38
889.000
12/06/21 3,627.52
221.000
12/07/21 1,364.47
83.000
05/06/22 1,058.74
27.000
05/06/22 8,171.91
214.000
05/09/22 2,369.20
64.000

BROKER
COVMI SSION/
OTH EXPENSE

.78
.22

.42
.02

.66
.01

.54

.36

.28

616,266,818.49 THRESHOLD

COST OF ASSET/
PREV ANNL MKT

3,741.
3,195.

1,930.
1,648.

164,762.
164,762.

517,558.
517,558.

240,322.
240,322.

469,199.
469,199.

60,126.
60,126.

1,245,187.
1,245,187.

1,034,150.
1,034,150.

143,997.
143,997.

42,439.
33,355.
2,849.

4,753.

1,070.
1,785.

1,059.
1,059.

8,177.
8,177.

2,370.
2,370.

76
21

68
67

73
73

60
60

26
26

22
22

09
09

50
50

00
00

46
46

45

28

58

71

20
33

28

28

27
27

48
48

30,813,340.9:

NET GAIN/LOSS

2,731.46

1,300.65

8,799.10

1,130.63-

422.53-
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Schedule H, Line 4j

Schedule of Reportable Transactions

AMALGAMATED

Bank of Chicago

SUPPLEMENTAL SCHEDULE 2

TRADE DATE - INCOME ACCRUAL Seages1s3

Schedule Of Reportable Transactions

AGGREGATE BY BROKER

DESCRI PTION

MORGAN STANLEY AND CO. INC

CUSIP# 922280102
VARONIS SYSTEMSINC COMMON STOCK

CUSIP# 950755108
WERNER ENTERPRISES INC COMMON
STOCK

CUSIP# 98138HAG6
WORKDAY INC 3.5% 04/01/2027

CUSIP# 98138HAJ0
WORKDAY INC 3.8% 04/01/2032

CUSIP# 985817105
YELPINC COMMON STOCK

CUSIP# G11196105
BIOHAVEN PHARMACEUTICAL HOLD
COMMON STOCK

CUSIP# G11196105
BIOHAVEN PHARMACEUTICAL HOLD
COMMON STOCK

CUSIP# G11196105
BIOHAVEN PHARMACEUTICAL HOLD
COMMON STOCK

CUSIP# G4740B105
ICHOR HOLDINGSLTD COMMON STOCK

CUSIP# G4740B105
ICHOR HOLDINGSLTD COMMON STOCK

CUSIP# G4740B105
ICHOR HOLDINGSLTD COMMON STOCK

134 PURCHASES FOR 23,449,388.43

VALUATION 616,266,818.49 THRESHOLD 30,813,340.9:
BROKER
TRAN SETTLE DATE/ PURCHASE/SALE ~ GOVMI SSION/ COST OF ASSET/

TYPE SHARES/UNITS  QOST/PROCEEDS  OTH EXPENSE PREV ANNL MKT  NET GAIN/LOSS
BUY 05/09/22 2,973.24 1.98 2,975.22
79.000 2,975.22

SEL 05/05/22 3,559.29 1.78 3,439.78 256.01-
89.000 0.02 3,813.50
BUY 04/01/22 49,970.50 49,970.50
50,000.000 49,970.50
BUY 04/01/22 99,802.00 99,802.00
100,000.000 99,802.00

SEL 05/05/22 2,540.19 1.52 2,533.45 498.31-
76.000 0.02 3,036.96
BUY 12/06/21 11,569.25 2.12 11,571.37
106.000 11,571.37
BUY 12/07/21 12,276.63 2.32 12,278.95
116.000 12,278.95
BUY 12/07/21 1,963.47 0.38 1,963.85
19.000 1,963.85
BUY 10/28/21 5,840.86 3.04 5,843.90
152.000 5,843.90
BUY 10/29/21 4,007.06 2.08 4,009.14
104.000 4,009.14
BUY 11/01/21 8,886.82 4.14 8,890.96
207.000 8,890.96

81 SALESFOR 19,040,468.99 BROKERAGGREGATE TOTAL 42,489,857.42
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Schedule H, Line 4i
Schedule of Assets (Held at End of Year)

Teamsters Union No. 142 Pension Fund
Schedule of Investments Held
Year End 06/30/22

Interest Bearing Cash
Goldman Financial Square Treasury Obligations-A Fund
Total

US Government Securities
Government Obligations
Government Agency Obligations
Total

Corporate Debt Instruments
Corporate Obligations

Corporate Stocks
Common Stocks

Pooled Separate Accounts
PRISA

Partnership
Rhumbline REIT Index Fund LLC

Registered Investment Companies
iShares U.S. Preferred Stock ETF Global Infrastructure Index Fund
Proshares S&P 500 Dividend A
Vanguard Intermediate Term Treasury Index Inst
Vanguard Mid-Cap Index Fund
Vanguard Russell 1000 Value Index Fund
Vanguard Russell 1000 Index Fund Inst
Total

Other
Municipal Obligations

Total Investments Held @ 6/30/22

SUPPLEMENTAL SCHEDULE 1

EIN: 51-6051034

@ FMV @ Cost
12,107,271 12,107,271
12,107,271 12,107,271
58,774,367 65,289,601
35,820,466 37,587,570
94,594,833 102,877,171
87,149,399 98,504,866
62,500,260 52,921,889
61,931,586 33,851,784
12,099,037 11,179,229
51,233,932 45,943,192
60,572,736 50,352,510
28,027,536 32,193,516
15,929,008 10,332,315
46,939,201 31,785,394
32,753,550 26,282,561

235,455,963 196,889,488

1,009,678 1,086,597

566,848,027

509,418,295




Schedule H, Line 4i

Schedule of Assets (Held at End of Year) SUPPLEMENTAL SCHEDULE 1
@AMALGAMATED TRADE DATE - INCOME ACCRUALS g 10
Bank of Chicago

Investment Review - Detail Of General Investments

CARRYING  CURRENT MARKET EST YIELD
SHARES/FACE ASSET VALUE PRICE VALUE ANN INC TO MKT

U S GOVERNMENT OBLIGATIONS

737,000 U.S. TREASURY BONDS 6% 957,409.06 110.141 811,739.17 44,220 5.45
02/15/2026
912810EW4

25,000 U.S. TREASURY BONDS 6.125% 35,583.98 115.055 28,763.75 1,531 5.32
11/15/2027
912810FB9

150,000 U.S. TREASURY BONDS 5.5% 166,986.02 113.563 170,344.50 8,250 4.84
08/15/2028
912810FE3

100,000 U.S. TREASURY BONDS 4.5% 130,562.89 117.965 117,965.00 4,500 3.81
02/15/2036
912810FTO

75,000 U.S. TREASURY BONDS 4.5% 95,273.43 118.398 88,798.50 3,375 3.80
05/15/2038
912810PX0

750,000 U.S. TREASURY BONDS 3.5% 818,716.12 104.938 787,035.00 26,250 3.34
02/15/2039
912810QA9

20,000 U.S. TREASURY BONDS 4.25% 26,114.84 114.715 22,943.00 850 3.70
05/15/2039
912810QB7

500,000 U.S. TREASURY BONDS 4.5% 627,011.72 118.063 590,315.00 22,500 3.81
08/15/2039
912810QC5

500,000 U.S. TREASURY BONDS 4.375% 684,238.28 115.789 578,945.00 21,875 3.78
05/15/2040
912810QH4

90,000 U.S. TREASURY BONDS 3.875% 113,343.75 108.328 97,495.20 3,488 3.58
08/15/2040
912810QK7

300,000 U.S. TREASURY BONDS 4.75% 387,328.12 120.992 362,976.00 14,250 3.93
02/15/2041
912810QN1

1,480,000 U.S. TREASURY BONDS 3% 1,661,184.38 94.231 1,394,618.80 44,400 3.18
05/15/2042
912810QW1



Schedule H, Line 4i

Schedule of Assets (Held at End of Year) SUPPLEMENTAL SCHEDULE 1
@AMALGAMATED TRADE DATE - INCOME ACCRUALS o1
Bank of Chicago

Investment Review - Detail Of General Investments

CARRYING  CURRENT MARKET EST YIELD
SHARES/FACE ASSET VALUE PRICE VALUE ANN INC TO MKT

500,000 U.S. TREASURY BONDS 2.75% 476,933.60 90.211 451,055.00 13,750 3.05
08/15/2042
912810QX9

1,000,000 U.S. TREASURY BONDS 3.75% 1,261,464.83 105.18 1,051,800.00 37,500 3.57
11/15/2043
912810RD2

500,000 U.S. TREASURY BONDS 3.625% 562,988.28 103.188 515,940.00 18,125 3.51
02/15/2044
912810RE0

2,025,000 U.S. TREASURY BONDS 2.5% 2,135,975.59 85.383 1,729,005.75 50,625 2.93
05/15/2046
912810RS9

1,960,000 U.S. TREASURY BONDS 2.75% 2,226,054.69 90.086 1,765,685.60 53,900 3.05
08/15/2047
912810RY6

150,000 U.S. TREASURY BONDS 3.125% 176,964.84 97.488 146,232.00 4,688 3.21
05/15/2048
912810SC3

685,000 U.S. TREASURY BONDS 2.25% 672,771.69 82.734 566,727.90 15,413 2.72
08/15/2049
912810SJ8

4,295,000 U.S. TREASURY BONDS 2% 4,252,825.70 78.16 3,356,972.00 85,900 2.56
02/15/2050
912810SL3

1,000,000 U.S. TREASURY BONDS 1.25% 819,773.44 64.199 641,990.00 12,500 1.95
05/15/2050
912810SN9

550,000 U.S. TREASURY BOND 05/15/2040 543,447.26 70.027 385,148.50 0 0.00
912810SRO

35,000 U.S. TREASURY NOTES 1.625% 29,666.97 70.965 24,837.75 569 2.29
11/15/2050
912810SS8

125,000 U.S. TREASURY NOTES 1.375% 109,977.57 72.441 90,551.25 1,719 1.90
11/15/2040
912810ST6

10,000 U.S. TREASURY NOTES 1.875% 9,975.78 75.668 7,566.80 188 2.48
02/15/2051
912810SU3
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1,890,000 U.S. TREASURY NOTES 1.875% 1,834,508.98 78.871 1,490,661.90 35,438 2.38
02/15/2041
912810SW9

52,000 U.S. TREASURY NOTES 2.375% 56,295.95 85.117 44,260.84 1,235 2.79
05/15/2051
912810SX7

715,000 U.S. TREASURY NOTES 1.75% 691,696.29 76.52 547,118.00 12,513 2.29
08/15/2041
912810TA6

1,300,000 U.S. TREASURY NOTES 1.875% 1,183,906.25 75.688 983,944.00 24,375 2.48
11/15/2051
912810TB4

580,000 U.S. TREASURY NOTES 2.25% 495,039.06 83.00 481,400.00 13,050 2.71
02/15/2052
912810TDO

30,000 U.S. TREASURY NOTES 3.25% 28,640.63 98.125 29,437.50 975 3.31
05/15/2042
912810TH1

250,000 U.S. TREASURY NOTES 1.625% 247,363.28 100.008 250,020.00 4,063 1.62
08/31/2022
9128282S8

2,000,000 U.S. TREASURY NOTES 2.25% 2,017,250.00 98.402 1,968,040.00 45,000 2.29
10/31/2024
9128283D0

1,500,000 U.S. TREASURY NOTES 2.875% 1,660,957.04 99.672 1,495,080.00 43,125 2.88
04/30/2025
9128284M9

750,000 U.S. TREASURY NOTES 2.875% 883,300.78 99.00 742,500.00 21,563 2.90
05/15/2028
9128284N7

118,000 U.S. TREASURY NOTES 2.875% 117,985.98 99.672 117,612.96 3,393 2.88
05/31/2025
9128284R8

1,000,000 U.S. TREASURY NOTES 2.375% 1,058,242.19 99.125 991,250.00 23,750 2.40
02/29/2024
9128286G0

1,500,000 U.S. TREASURY NOTES 2% 1,560,089.85 97.516 1,462,740.00 30,000 2.05
02/15/2025
912828J27
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500,000 U.S. TREASURY NOTES 2% 488,524 .44 96.988 484,940.00 10,000 2.06
08/15/2025
912828K74

1,750,000 U.S. TREASURY NOTES 1.625% 1,781,875.85 95.16 1,665,300.00 28,438 1.71
02/15/2026
912828P46

400,000 U.S. TREASURY NOTES 1.625% 424,341.52 94 .887 379,548.00 6,500 1.71
05/15/2026
912828R36

2,500,000 U.S. TREASURY NOTES 1.375% 2,570,527.35 98.496 2,462,400.00 34,375 1.40
06/30/2023
912828835

500,000 U.S. TREASURY NOTES 2% 546,195.39 95.742 478,710.00 10,000 2.09
11/15/2026
912828U24

1,500,000 U.S. TREASURY NOTES 2.25% 1,647,832.04 96.559 1,448,385.00 33,750 2.33
02/15/2027
912828V98

1,000,000 U.S. TREASURY NOTES 2.5% 1,075,785.16 99.184 991,840.00 25,000 2.52
05/15/2024
912828WJ5

1,500,000 U.S. TREASURY NOTES 2% 1,529,471.91 98.184 1,472,760.00 30,000 2.04
06/30/2024
912828XX3

1,665,000 U.S. TREASURY NOTES 1.75% 1,645,920.15 91.953 1,531,017.45 29,138 1.90
11/15/2029
912828YS3

1,500,000 U.S. TREASURY NOTES 1.375% 1,537,792.97 99.207 1,488,105.00 20,625 1.39
02/15/2023
912828786

1,250,000 U.S. TREASURY NOTES 1.5% 1,250,482.43 89.996 1,124,950.00 18,750 1.67
02/15/2030
912828794

35,000 U.S. TREASURY NOTES .5% 35,226.59 93.426 32,699.10 175 0.54
03/31/2025
912828ZF0

35,000 U.S. TREASURY NOTES .5% 35,025.98 88.652 31,028.20 175 0.56
04/30/2027
9128287ZN3
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500,000 U.S. TREASURY NOTES .5% 463,183.59 88.285 441,425.00 2,500 0.57
06/30/2027
912828ZV5

500,000 U.S. TREASURY NOTES .25% 473,300.78 91.668 458,340.00 1,250 0.27
08/31/2025
91282CAJO

1,000,000 U.S. TREASURY .375% 09/30/2027 984,107.81 87.137 871,370.00 3,750 0.43
91282CALS

50,000 U.S. TREASURY NOTES .25% 49,783.08 91.465 45,732.50 125 0.27
09/30/2025
91282CAM3

1,965,000 U.S. TREASURY NOTES .875% 1,885,006.48 84.637 1,663,117.05 17,194 1.03
11/15/2030
91282CAV3

180,000 U.S. TREASURY NOTES .625% 177,714.85 87.969 158,344.20 1,125 0.71
11/30/2027
91282CAY7

1,000,000 U.S. TREASURY NOTES .625% 986,757.81 87.7717 877,770.00 6,250 0.71
12/31/2027
91282CBB6

265,000 U.S. TREASURY NOTES .75% 259,068.55 88.199 233,727.35 1,988 0.85
01/31/2028
91282CBJ9

155,000 U.S. TREASURY NOTES 1.125% 148,002.16 86.141 133,518.55 1,744 1.31
02/15/2031
91282CBL4

710,000 U.S. TREASURY NOTES 1.125% 697,658.21 90.074 639,525.40 7,988 1.25
02/29/2028
91282CBP5

1,620,000 U.S. TREASURY NOTES 1.25% 1,613,423 .44 90.488 1,465,905.60 20,250 1.38
03/31/2028
91282CBS9

590,000 U.S. TREASURY NOTES 1.625% 601,577.91 89.578 528,510.20 9,588 1.81
05/15/2031
91282CCBS

600,000 U.S. TREASURY NOTES 1.25% 596,507.81 86.316 517,896.00 7,500 1.45
08/15/2031
91282CCS8
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2,890,000 U.S. TREASURY NOTES 1.375% 2,536,039.45 86.984 2,513,837.60 39,738 1.58
11/15/2031
91282CDJ7

510,000 U.S. TREASURY NOTES 1.875% 466,364.06 90.844 463,304.40 9,563 2.06
02/15/2032
91282CDY4

920,000 U.S. TREASURY NOTES 1.875% 924,132.81 93.133 856,823.60 17,250 2.01
02/28/2029
91282CEB3

200,000 U.S. TREASURY NOTES 2.375% 193,187.50 95.906 191,812.00 4,750 2.48
03/31/2029
91282CEE7

1,060,000 U.S. TREASURY NOTES 2.875% 1,067,613.09 99.172 1,051,223.20 30,475 2.90
05/15/2032
91282CEP2

490,000 U.S. TREASURY NOTES 2.75% 480,046.88 98.234 481,346.60 13,475 2.80
05/31/2029
91282CES6

800,000 U.S. TREASURY STRIPS 532,120.00 70.691 532,120.00 15,444 2.90
08/15/2033
9128334W7

25,000 U.S. TREASURY STRIPS 14,737.00 69.502 14,737.00 566 3.84
02/15/2034
9128334X5

165,000 U.S. TREASURY STRIPS 86,085.45 77.353 86,085.45 4,970 5.717
11/15/2030
9128337N4

205,000 U.S. TREASURY STRIPS 115,320.80 73.633 115,320.80 5,181 4.49
05/15/2032
9128337RS

25,000 U.S. TREASURY STRIPS 14,845.50 70.131 14,845.50 568 3.83
11/15/2033
9128337U8

500,000 U.S. TREASURY STRIPS 324,365.00 68.972 324,365.00 9,707 2.99
05/15/2034
9128337V6

650,000 U.S. TREASURY STRIPS 646,542.00 99.323 645,599.50 1,390 0.22
11/15/2022
912833LK4
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325,000 U.S. TREASURY STRIPS 264,001.97 98.582 264,001.97 7,509 2.84
02/15/2023
912833LL2

110,000 U.S. TREASURY STRIPS 96,109.99 97.058 96,109.99 2,277 2.37
08/15/2023
912833LMO

930,000 U.S. TREASURY STRIPS SERIES SO 739,514.62 97.881 739,514.62 22,766 3.08
05/15/2023
912833LN8

250,000 U.S. TREASURY STRIPS SERIES SO 244,122.50 89.89 224,725.00 1,049 0.47
02/15/2026
912833LY4

1,000,000 U.S. TREASURY STRIPS 879,741.00 82.957 829,570.00 14,429 1.74
08/15/2028
912833RZ5

1,000,000 U.S. TREASURY STRIPS 871,130.00 79.768 797,680.00 15,100 1.89
11/15/2029
912833XT2

250,000 US TREASURY 05/15/2041 122,500.00 51.953 122,500.00 5,586 4.56
912834KHO

TOTAL U S GOVERNMENT OBLIGATIONS @64,941,462.99 @58,381,903.50 1,298,817 2.22

MORTGAGE BACKED SECURITIES

1,225.04 FHLMC POOL #C63142 6.5% 1,239.37 105.091 1,287.41 80 6.19
01/01/2032
31287NP36

3,561.3 FHLMC POOL #G30373 6.5% 3,970.86 105.084 3,742.36 231 6.19
08/01/2027
3128CUMW3

12,761.94 FHLMC GOLD POOL #D98914 4% 13,854.69 101.899 13,004.29 510 3.93
01/01/2032
3128E53X5

6,097.52 FHLMC GOLD POOL #G02210 7% 6,627.24 105.378 6,425.44 427 6.64
12/01/2028
3128LXN30

5,448.67 FHLMC GOLD POOL #G03600 7% 6,146.80 110.095 5,998.71 381 6.36
11/01/2037
3128M5KM1
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52,831.15 FHLMC POOL #G07239 3% 12/01/2042 52,042.79 95.823 50,624.39 1,585 3.13
3128M9LU4

851,206.17 FHLMC POOL #G07375 4.5% 936,160.54 103.445 880,530.22 38,304 4.35
05/01/2040
3128M9Q47

661,678.09 FHLMC POOL# C91801 3% 01/01/2035 684,423.29 98.429 651,283.13 19,850 3.05
3128P8AA9

4,366.6 FHLMC GOLD POOL #]14494 4% 4,644.97 101.254 4,421.36 175 3.95
02/01/2026
3128PT7F6

4,122.89 FHLMC ARM POOL #1G1850 FLOATING 4,295.53 101.42 4,181.44 74 1.77
RATE 1.846% 04/01/2036
3128QSBT2

4,054.64 FHLMC POOL #C00712 6.5% 4,023.60 105.635 4,283.12 264 6.15
02/01/2029
31292GYH3

1,635.19 FHLMC GOLD POOL #C02641 7% 1,686.28 106.935 1,748.59 114 6.55
10/01/2036
31292]5A4

1,158,609.64 FHLMC POOL FR SC0047 3% 1,243,151.95 96.474 1,117,757.06 34,758 3.11
01/01/2040
3132D9BQ6

84,661.82 FHLMC FR SD7528 2% 11/01/2050 87,766.12 87.657 74,212.01 1,693 2.28
3132DVLH6

114,360.85 FHLMC POOL#SD8196 3.5% 120,740.05 96.452 110,303.33 4,003 3.63
02/01/2052
3132DWC92

429,197.27 FHLMC POOL#SD8207 3.5% 438,653.02 96.439 413,913.56 15,022 3.63
04/01/2052
3132DWDL4

6,732.55 FHLMC GOLD POOL #U90291 4% 7,294.29 100.662 6,777.12 269 3.97
10/01/2042
3132H3KC6

5,074.92 FHLMC GOLD POOL #U90694 4% 5,120.90 100.667 5,108.77 203 3.97
06/01/2042
3132H3XX6
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53,929.45 FHLMC FG U99076 4.5% 12/01/2043 59,693.15 103.683 55,915.67 2,427 4.34
3132H7CN2
75,632.36 FHLMC GOLD POOL #U91619 4% 78,314.92 100.667 76,136.83 3,025 3.97
06/01/2043
3132HBVL6
19,676.32 FHLMC GOLD POOL #U92487 4.5% 21,035.21 102.035 20,076.73 885 4.41
03/01/2044
3132HCULS
46,356.74 FGLMC POOL #Q28494 4% 09/01/2044 50,311.54 100.50 46,588.52 1,854 3.98
3132M9C77
85,940.55 FGLMC POOL #Q28970 4% 10/01/2044 93,272.34 101.079 86,867.85 3,438 3.96
3132M9T38
25,624.98 FHLMC GOLD POOL #Q42018 3.5% 27,066.38 98.02 25,117.61 897 3.57
07/01/2046
3132WFG45
72,070.44 FGLMC POOL #Q58054 4.5% 75,448.74 103.282 74,435.79 3,243 4.36
11/01/2046
3132Y15Q7
1,016.43 FHLMC GOLD POOL #C80408 7.5% 1,005.59 104.576 1,062.94 76 7.17
06/01/2026
31335GNZ4
97,637.03 FHLMC POOL#QA7075 3% 02/01/2050 103,800.37 93.984 91,763.19 2,929 3.19
3133A12G6
92,633.55 FHLMC POOL#QD5507 2% 01/01/2052 90,860.49 87.375 80,938.56 1,853 2.29
3133B3DL8
119,095.83 FHLMC POOL#QE0359 3.5% 118,965.57 96.591 115,035.85 4,168 3.62
04/01/2052
3133BOMG6
75,933.03 FHLMC POOL #RA3580 2% 09/01/2050 78,671.93 87.409 66,372.30 1,519 2.29
3133KJ6R8
117,191.16 FHLMC POOL #RA4245 2% 12/01/2050 121,488.17 87.409 102,435.62 2,344 2.29
3133KKWES
214,551.35 FHLMC POOL RA 62222 3% 225,719.94 93.535 200,680.61 6,437 3.21
11/01/2051

3133KM4F9
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247,209.13 FHLMC POOL#RA6702 3% 02/01/2052 255,629.70 93.361 230,796.92 7,416 3.21
3133KNNT6
102,443.81 FHLMC POOL#RB5145 2% 02/01/2042 101,083.24 89.591 91,780.43 2,049 2.23
3133KYWES
132,982.08 FHLMC POOL#RB5158 3% 03/01/2042 135,579.39 94.901 126,201.32 3,989 3.16
3133KYWT2
82,609.66 FHLMC 1 POOL#RC2527 2.5% 83,500.30 95.90 79,222.66 2,065 2.61
03/01/2037
3133L8YYS
2,065.78 FNMA POOL #190322 6% 04/01/2032 2,048.67 109.15 2,254.80 124 5.50
31368HLB7
1,373.25 FNMA POOL #253949 6.5% 1,377.94 106.779 1,466.34 89 6.09
09/01/2031
31371KBS9
2,394.28 FNMA POOL #254311 6.5% 2,478.43 107.56 2,575.29 156 6.04
05/01/2032
31371KN49
25.12 FNMA POOL #254966 4% 09/01/2023 23.34 100.862 25.34 1 3.95
31371LFF1
3,881.41 FNMA POOL #255404 4% 06/01/2024 3,605.51 101.632 3,944.75 155 3.94
31371LUS6
2,950.44 FNMA POOL #323979 6.5% 3,074.44 105.176 3,103.15 192 6.18
04/01/2029
31374T2L2
2,093.26 FNMA POOL#323990 6% 10/01/2029 1,971.57 107.025 2,240.31 126 5.61
31374T2X6
2,386.98 FNMA POOL #559630 7% 01/01/2031 2,427.73 101.318 2,418.44 167 6.91
31386CVX7
9,965.63 FNMA POOL #560784 6.5% 10,171.15 101.643 10,129.37 648 6.39
09/01/2030
31386D6V7
1,732.58 FNMA POOL #580149 6.5% 1,727.57 104.994 1,819.11 113 6.19
07/01/2031

31387CQA2
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2,876.36 FNMA POOL #582544 6% 05/01/2031 2,778.80 105.26 3,027.66 173 5.70
31387FER1

14,156.94 FNMA POOL #AL0379 8% 12/01/2036 17,404.18 109.515 15,503.97 1,133 7.30
3138EGMS0

175,039.22 FNMA POOL #AL5373 4.5% 185,377.47 101.855 178,286.20 7,877 4.42
05/01/2034
3138EM6K2

52,133.85 FNMA POOL #AM3301 2.35% 52,378.28 99.689 51,971.71 1,225 2.36
05/01/2023
3138L3U37

218,159.92 FNMA POOL #AM5282 3.75% 234,044.70 101.383 221,177.07 8,181 3.70
01/01/2026
3138L52Q2

369,392 FNMA POOL #AM4716 3.38% 384,340.84 100.38 370,795.69 12,485 3.37
12/01/2023
3138L5G20

188,983.69 FNMA POOL #AM6492 3.76% 203,984.29 99.987 188,959.12 7,106 3.76
08/01/2034
3138L7GAS8

150,000 FNMA POOL #AM7514 3.07% 158,033.20 99.703 149,554.50 4,605 3.08
02/01/2025
3138L8K45

250,000 FNMA POOL #AM7516 3.55% 266,621.09 99.515 248,787.50 8,875 3.57
02/01/2030
3138L8K60

258,669.69 FNMA POOL FN AMS8510 3.15% 247,110.39 94.625 244,766.19 8,148 3.33
05/01/2035
3138LIN40

310,000 FNMA POOL #AM8674 2.81% 315,950.00 98.628 305,746.80 8,711 2.85
04/01/2025
3138L9T85

177,188.53 FNMA POOL #AN2309 2.21% 168,176.83 96.089 170,258.69 3,916 2.30
07/01/2026
3138LER78

250,000 FNMA POOL #AN3199 2.6% 226,484.38 91.794 229,485.00 6,500 2.83
10/01/2031
3138LFRV2
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1,591,217.06 FNMA POOL# AN4145 3% 01/01/2027 1,661,765.16 98.619 1,569,242.35 47,737 3.04
3138LGTB2

186,265.76 FNMA POOL# AN4699 3.12% 196,168.41 99.085 184,561.43 5,811 3.15
02/01/2027
3138LHGHI1

250,000 FNMA POOL#ANS048 3.08% 278,554.69 98.611 246,527.50 7,700 3.12
01/01/2028
3138LL5J0

300,000 FNMA POOL #ANB8065 3.17% 288,386.72 96.843 290,529.00 9,510 3.27
01/01/2030
3138LL6B6

244,067.75 FNMA POOL #AN7943 3.1% 246,813.51 98.38 240,113.85 7,566 3.15
01/01/2028
3138LLZH1

186,000 FNMA POOL #AN9486 3.57% 186,058.13 100.658 187,223.88 6,640 3.55
06/01/2028
3138LNRGS8

7,807.94 FNMA POOL #AP0645 3.5% 8,397.21 99.169 7,743.06 273 3.53
07/01/2032
3138M3WE7

19,889 .44 FNMA POOL #AQ1534 3.5% 20,834.17 99.169 19,724.16 696 3.53
10/01/2032
3138MGV44

14,149.92 FNMA POOL #AQ1607 3.5% 14,822.06 99.172 14,032.76 495 3.53
11/01/2032
3138MGYD1

33,126.76 FNMA POOL #AQ6238 3.5% 33,644.39 97.955 32,449 .32 1,159 3.57
12/01/2042
3138MM4Y5

59,189.86 FNMA POOL #AR3317 3.5% 60,688.08 98 .42 58,254.66 2,072 3.56
02/01/2043
3138WOVK2

17,826.66 FNMA POOL #AR7961 3.5% 18,673 .41 99.177 17,679.95 624 3.53
03/01/2033
3138W5Z735

760,888.06 FNMA POOL# AS5794 3% 09/01/2030 786,597.75 99.753 759,008.67 22,827 3.01
3138WFNL6
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79,959.91 FNMA POOL #AT5907 4% 06/01/2043 87,006.38 101.075 80,819.48 3,198 3.96
3138WTR57
27,641.3 FNMA POOL #AT5915 4% 06/01/2043 29,450.94 100.564 27,797.20 1,106 3.98
3138WTSD9
2,111.3 FHLMC SERIES 2835 CLASS HB 5.5% 2,251.18 100.8712 2,129.69 116 5.45
08/15/2024
31395EYP6
5,560.08 FNMA POOL #724889 6% 06/01/2033 5,959.71 104.069 5,786.32 334 5.77
31402CKA9
8,849.86 FNMA POOL #725229 6% 03/01/2034 10,036.30 109.058 9,651.48 531 5.50
31402CVW9
77,257.82 FNMA POOL #BE8354 4% 03/01/2048 79,322.04 100.07 77,311.90 3,090 4.00
3140FUH84
85,254.99 FNMA POOL #BK5942 5% 06/01/2048 92,165.81 103.785 88,481.89 4,263 4.82
3140HKS82
59,948 .89 FNMA POOL #BK8753 4.5% 63,639.49 100.629 60,325.97 2,698 4.47
06/01/2049
3140HNWP3
190,000 FNMA POOL #BL1040 3.81% 205,415.63 101.814 193,446.60 7,239 3.74
12/01/2028
3140HSEN7
317,063.77 FNMA POOL #BM3499 4% 12/01/2047 332,768.33 100.267 317,910.33 12,683 3.99
3140J73H6
197,307.76 FNMA POOL #BM3500 4% 09/01/2047 206,710.70 102.113 201,476.87 7,892 3.92
3140J73J2
173,594.78 FNMA POOL# BP0078 POOL #BP0078 182,545.74 100.093 173,756.22 6,076 3.50
3.5% 12/01/2034
3140K7CQ4
70,333.84 FNMA 3% 04/01/2050 74,883.55 93.503 65,764.25 2,110 3.21
3140KEBS0O
77,873.13 FNMA POOL FN#BR2619 2% 80,525.67 87 .47 68,115.63 1,557 2.29
02/01/2051
3140L04D6
292,667.55 FNMA BS0040 1.39% 04/01/2029 296,142.98 88.384 258,671.29 4,068 1.57

3140LABJ3
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235,749.09 FANNIE MAE POOL POOL FN BS4295 207,449.99  88.473 208,574.29 5,163 2.48
2.19% 01/01/2034
3140LEXZ5
93,674.73 FHLMC POOL #BT7339 2% 09/01/2036 96,953.35  93.875 87,937.15 1,873 2.13
3140LWEMS
278,174.24 FNMA POOL BU1805 2.5% 12/01/2051 285,302.45  90.533 251,839.48 6,954 2.76
3140M3AF7
88.,675.6 FNMA POOL#BV3091 2.5% 02/01/2052 87,955.11  90.459 80,215.06 2,217 2.76
3140MGNHO
59,033.61 FNMA POOL FN CB0469 2.5% 62,086.76  92.221 54.,441.39 1,476 2.71
05/01/2041
3140QKQX9
214,479.28 FNMA POOL#CB2637 2.5% 01/01/2052 213,817.41  90.285 193,642.62 5,362 2.77
3140QM4X9
192,095.62 FNMA POOL#CB2670 3% 01/01/2052 198,158.63  93.454 179,521.04 5,763 3.21
3140QM6G4
85.214.74 FNMA POOLACB18942 2.5% 88,922.93  92.221 78.585.89 2,130 2.71
10/01/2041
3140QMBL7
85,703 .7 FNMA POOLAFMS609 2% 01/01/2036 88,194.45  93.694 80,299 .22 1,714 2.13
3140X9GT6
87,942 .25 FHLMC POOL#FM6708 2.5% 87,791.10  90.332 79,439 .99 2,199 2.77
01/01/2051
3140XAN24
79.634.61 FNMA POOL FN FM8348 2.5% 82,907.09  90.983 72.453.96 1,991 2.75
08/01/2051
3140XCH27
128,941.2828 FNMA POOL#FMS595 2.5% 08/01/2051 134,884.67  90.80 117,078.68 3,224 2.75
3140XCRR1
117,935.71 FNMA POOL#FMS601 2.5% 08/01/2051 122,818.99  90.285 106,478.26 2,948 2.77
3140XCRXS
103,375 FNMA POOL#FMS617 2% 09/01/2051 105,135.61  87.477 90,429.35 2,068 2.29
3140XCSF6
119,863.22 FNMA POOL#FMS857 2% 10/01/2051 122,279.19  87.562 104,954.63 2,397 2.28

3140XCZX9
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178,785.25 FNMA POOL #FM9419 3% 10/01/2051 188,394.95 93.485 167,137.39 5,364 3.21
3140XDPD2
80,859.48 FNMA POOL#FM9465 3% 01/01/2031 82,678.81 99.515 80,467.31 2,426 3.01
3140XDQT6
1,013,873.33 FNMA POOL#FM9469 4% 08/01/2039 1,069,721.68 101.354 1,027,601.17 40,555 3.95
3140XDQX7
97,115.13 FNMA POOL#FS0328 4% 10/01/2051 104,110.44 99.256 96,392.59 3,885 4.03
3140XFLJ8
140,229.74 FNMA POOL FS FS1077 3% 134,035.10 93.576 131,221.38 4,207 3.21
11/01/2051
3140XGFT1
93,314.45 FNMA POOL FN FS1395 4% 94,685.00 99.712 93,045.70 3,733 4.01
04/01/2052
3140XGRR2
2,497.99 FNMA POOL #908144 7.5% 2,593.19 100.281 2,505.01 187 7.48
11/01/2036
31411G5D0O
2,909.65 FNMA POOL #966946 2.285% 2,999.34 99.596 2,897.90 66 2.29
01/01/2038
31414HWFO
19,168.97 FNMA POOL #995656 7% 06/01/2033 20,570.69 108.64 20,825.17 1,342 6.44
31416CBZ8
6,103.56 FNMA POOL #AA0918 5.5% 6,650.96 107.21 6,543.63 336 5.13
09/01/2034
31416JAUS
11,615.58 FNMA POOL #AB9615 4% 06/01/2033 12,374.23 99.033 11,503.26 465 4.04
31417GVH6
11,898.48 FNMA POOL #AC3237 5% 10/01/2039 13,192.44 105.36 12,536.24 595 4.75
31417MS38
13,144.37 FNMA POOL #MA1125 4% 07/01/2042 13,928.93 100.567 13,218.90 526 3.98
31418AHB7
16,891.03 FNMA POOL #MA1177 3.5% 16,774.90 97.948 16,544 .43 591 3.57
09/01/2042

31418AJX7
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16,185.04 FNMA POOL #MA1213 3.5% 16,073.79 97.95 15,853.25 566 3.57
10/01/2042
31418AK31

21,837.91 FNMA POOL #MA1328 3.5% 21,517.15 97.951 21,390.45 764 3.57
01/01/2043
31418APN2

63,105.82 FNMA POOL #MA1373 3.5% 63,674.43 97.951 61,812.78 2,209 3.57
03/01/2043
31418AQ35

19,897.55 FNMA POOL #MA 1437 3.5% 21,228.22 98.072 19,513.93 696 3.57
05/01/2043
31418AS33

45,538.31 FNMA POOL #MA 1463 3.5% 48,154 .45 98.068 44,658.51 1,594 3.57
06/01/2043
31418ATVO

21,689.01 FNMA POOL #MA1508 3.5% 21,350.12 98.075 21,271.50 759 3.57
07/01/2043
31418AVA3

37,173.77 FNMA POOL #MA1546 3.5% 36,494.18 98.072 36,457.06 1,301 3.57
08/01/2043
31418AWGY

48,586.73 FNMA POOL #MA1547 4% 08/01/2043 50,196.16 100.571 48,864.16 1,943 3.98
31418AWH7

63,851.21 FNMA POOL #MA 1866 4.5% 69,288.15 102.812 65,646.71 2,873 4.38
04/01/2044
31418BCC8

28,720.72 FNMA POOL #MA1900 4.5% 31,473.85 102.577 29,460.85 1,292 4.39
04/01/2044
31418BDE3

185,848 .43 FNMA POOL#MA4404 2.5% 08/01/2036 195,431.23 95.746 177,942 .44 4,646 2.61
31418D3N0O

86,279.65 FNMA POOL#MA4468 3.5% 11/01/2051 92,454.02 96.441 83,208.96 3,020 3.63
31418D6E7

146,995.72 FNMA POOL# MA3908 4.5% 155,746.55 100.798 148,168.75 6,615 4.46
01/01/2050
31418DKW1
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97,993.52 FNMA POOL MA4014 3% 05/01/2035 96,921.71 98.273 96,301.17 2,940 3.05
31418DN8I1
107,009 .24 FNMA POOL #MA4157 1.5% 104,099.93 83.471 89,321.68 1,605 1.80
10/01/2050
31418DTP7
122,156.16 FNMA MA4565 3.5% 03/01/2052 125,210.06 96 .44 117,807.40 4,275 3.63
31418ECB4
7,099.31 FNMA POOL #AD0752 7% 01/01/2039 8§,017.80 112.744 8§,004.05 4917 6.21
31418MZS4
8§,012.88 FNMA POOL #AD0979 7.5% 9,405.12 109.657 8,786.68 601 6.84
10/01/2035
31418NCR9
6,124 FNMA POOL #AD9151 5% 08/01/2040 6,638.79 105.324 6,450.04 306 4.75
31418XEZ7
78,606.06 FNMA POOL #AE0681 4.5% 82,524.07 103.33 81,223.64 3,537 4.35
12/01/2040
31419AXKS8
89,474.54 GNMA POOL G2 MA7990 4% 90,355.31 99.821 89,314.38 3,579 4.01
04/20/2052
36179W2X5
54,588.92 GNMA POOL MA7367 2.5% 05/20/2051 56,572.02 92.077 50,263.84 1,365 2.72
36179WFG8
76,328.84 GNMA POOL G2 MA7368 3% 75,064.65 94.529 72,152.89 2,290 3.17
05/20/2051
36179WFH6
98,282.08 GNMA POOL#MA7420 3.5% 06/20/2051 98,189.95 97.479 95,804.39 3,440 3.59
36179WGs1
955,776.69 GNMA POOL#MA7534 2.5% 08/20/2051 991,244.97 91.872 878,091.16 23,894 2.72
36179WLP1
247,036.08 GNMA POOL#MAT7649 2.5% 10/20/2051 254,920.01 92.037 227,364.60 6,176 2.72
36179WQA9
97,225.2 GNMA POOL#MAT7650 3% 10/20/2051 101,600.34 94.603 91,977.96 2,917 3.17
36179WQB7
88,150.84 GNMA POOL#MA7829 3.5% 01/20/2052 92,255.36 97.473 85,923.27 3,085 3.59

36179WVW5
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73,263.66 GNMA POOL#MA7830 4% 01/20/2052 77,494.63 99.821 73,132.52 2,931 4.01
36179WVX3

88,736.9341 GNMA POOL#MAT7883 3.5% 02/20/2052 91,080.14 97.472 86,493.66 3,106 3.59
36179WXL7

98,665.81 GNMA 1 POOL MA7884 4% 02/20/2052 103,105.77 99.941 98,607.60 3,947 4.00
36179WXMS

119,023.74 GNMA POOL# MA7938 3.5% 122,194.61 97.458 115,998.16 4,166 3.59
03/20/2052
36179WZB7

98,956.06 GNMA 1 POOL#MA7939 4% 03/20/2052 102,821.53 99.821 98,778.93 3,958 4.01
36179WZC5

58,877.76 GNMA 11 POOL BD0521 4.5% 61,067.27 102.054 60,087.11 2,650 4.41
03/20/2048
3617BFSJ2

82,146.2 GNMA POOL #BM9692 4.5% 86,535.90 101.951 83,748.87 3,697 4.41
07/20/2049
3617K1XV0

181,343.62 GNMA POOL #BQ3224 4.5% 196,647.13 103.068 186,907.24 8,160 4.37
09/20/2049
3617LMSM9

234,182.95 GNMA POOL #AY0569 4% 11/20/2047 239,891.16 99.394 232,763.80 9,367 4.02
36196PT28

145,691.78 GNMA POOL #AY2395 4.25% 153,932.46 101.493 147,866.96 6,192 4.19
01/20/2048
36196RUUO

2,697.16 GNMA POOL #574843 6.5% 2,739.70 105.209 2,837.66 175 6.18
11/15/2031
36200WS85

785.33 GNMA 11 POOL #2433 8% 05/20/2027 830.49 104.833 823.28 63 7.63
36202CV26

1,595.54 GNMA 11 POOL #2957 7.5% 1,584.19 109.489 1,746.94 120 6.85
08/20/2030
36202DJA0

2,803.53 GNMA 11 POOL #3228 6.5% 2,922.25 107.769 3,021.34 182 6.03
04/20/2032
36202DSR3
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2,111.95 GNMA I POOL #5159 7% 01/20/2039 2,407.62 104.805 2,213.43 148 6.68
36202FWU6

199.97 GNMA POOL# 354618 7% 07/15/2023 198.49 100.548 201.07 14 6.96
36203N4B1

479.75 GNMA 11 POOL #738679 7% 540.91 101.049 484 .78 34 6.93
11/20/2038
3620ASUC1

5,436.03 GNMA POOL #486598 6.5% 5,546.91 105.141 5,715.50 353 6.18
10/15/2028
36210ART6

1,571.48 GNMA POOL #550987 6.5% 1,594.49 106.786 1,678.12 102 6.09
10/15/2031
36213DCY2

47,206.53 GNMA 11 POOL #783867 6% 54,420.25 110.711 52,262.82 2,832 5.42
08/15/2036
3622A2JL7

17,653.27 GNMA 11 POOL #782748 5.5% 19,661.30 109.047 19,250.36 971 5.04
07/15/2035
36241LBR6

TOTAL MORTGAGE BACKED SECURITIES @21‘475‘796.18 20,109,852.16@ 673,044 3.35

COLLATERALIZED MTG OBLIG

125,000 AMERICAN CREDIT SERIES 20-1 @ 129,555.66 98.2862 122,857.80@ 4,150 3.38
CLASS 3 3.32% 03/13/2026
02529VAJ8

135,000 AMERICAN CREDIT ACCEPTANCE 134,972.33 96.6922 130,534 .47 6,548 5.02
SERIES 22-2 CLASS D SERIES 22-2
CL D 4.85% 06/13/2028
02530BAGS

36,257.61 AMERICREDIT AUTOMOBILE REC 36,257.61 100.0029 36,258.67 921 2.54
SERIES 19-2 CL B 2.54%
07/18/2024
03066KAF7

SERIES 19-3 CLASS B 2.13%
07/18/2025
03066NAE4

112,004.27 AMERICREDIT AUTO RECEIVABLE \l 111,724.26 99.8709 111,859.63 V 2,386 2.13
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200,000 AMERICREDIT AUTO RECEIVABLE 208,000.00 97.5701 195,140.22 5,160 2.64
SERIES 19-3 CLASS D 2.58%
09/18/2025
03066NAG9

210,000 BIG COMMERCIAL MORTGAGE TRUST 209,408.97 96.2503 202,125.59 6,488 3.21
SERIES 22-BIG CL D 3.0894%
02/15/2039
05551UAD7

120,000 BMD2 RE-REMIC TR SERIES 102,796.88 85.73 102,876.00 4,194 4.08
2019-FRR1 CLASS 5A1 3.49494%
05/25/2052
055631BQ7

90,000 BMD2 RE-REMIC TR SERIES 84,998.44 84 .91 76,419.00 3,139 4.11
2019-FRR1 CLASS 6A5 3.48737%
05/25/2052
055631GV1

162,000 US CMBS CONDUIT SERIES 17-BNK5 140,686.88 78.6827 127,465.96 4,986 3.91
CL D 3.078% 06/15/2060
06541WAC6

65,000 BENCHMARK MORTAGE TRUST SERIES 54,193.75 70.5209 45,838.61 1,950 4.25
19-B10 CLASS E 3% 03/15/2062
08162VAX6

120,000 CBAM CLO MANAGEMENT SERIES 120,000.00 93.11 111,732.00 4,968 4.45
1-11RA CLASS C 4.1400216%
01/20/2035
12510TAD6

63,207.1 US ABS SERIES 20-1 CLASS A2 63,177.59 85.5836 54,094.90 1,258 2.33
1.99% 07/15/2060
12530MABI1

207,113.3 US ABS SERIES 20-1 CLASS Bl 210,241.03 89.7879 185,962.74 4,722 2.54
2.28% 07/15/2060
12530MAC9

95,000 CFCRE COMM MRTG SERIES 16-C6 87,179.68 80.5834 76,554.21 4,018 5.25
CLASS D 4.22907% 11/10/2049
12532AAA7

226,648.6 CHNGE MORTGAGE TR 2022-2 SERIES 226,646.66 95.2545 215,893.01 8,515 3.94
22-2 CL A1 3.757% 03/25/2067
12546YAA9

170,000 CIFC FUNDING LTC SERIES 21-4A 170,000.00 93.74 159,358.00 10,064 6.32
CLASS C 5.92% 07/15/2033
12547DAE6
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250,000 CIFC FUNDING LTD SERIES 21-1A 250,000.00 93.68 234,200.00 4,867 2.08
CLASS C VARIABLE RATE 1.9466416%
04/25/2033
12563EAE3

160,000 COMM MORTGAGE TRUST SERIES 162,231.25 96.4814 154,370.30 7,454 4.83
14-CR20 CL C 4.65874% 11/10/2047
12592LBP6

30,000 US CMBS CONDUIT SERIES 15-CR24 25,428.86 86.4234 25,927.03 1,039 4.01
CLASS D 3.463% 08/10/2048
12593JBL9

275,000 CREDIT SUISSE MTGE TRUST SERIES 279,808.44 94.6038 260,160.37 10,871 4.18
14-USA CLASS A2 3.953%
09/15/2037
12649AAC3

170,000 CREDIT SUISSE MTGE TRUST SERIES 164,461.72 88.9261 151,174.37 7,370 4.88
14-USA CLASS C 4.3355%
09/15/2037
12649AAL3

295,000 CREDIT SUISSE MTGE TRUST SERIES 291,031.25 84.0239 247,870.59 12,901 5.20
2014-USA CLASS D 4.3733%
09/15/2037
12649AAN9

135,000 CREDIT SUISSE MORTGAGE TRUST 134,996.71 82.5208 111,403.05 3,128 2.81
SERIES 21-NQM3 2.317% 04/25/2066
12660LAD1

130,000 CREDIT SUISSE MRTG TR SERIES 129,997.84 83.8407 108,992.92 2,967 2.72
21-NQM2 CLASS M1 2.282%
02/25/2066
12662EADS

27,453.96 COUNTRYWIDE ALTERNATIVE LOAN TR 26,181.05 91.6502 25,161.61 1,510 6.00
SERIES 05-28CB CLASS 1A4 5.5%
08/25/2035
12667GWT6

59.18 COUNTRYWIDE HOME LOANS SERIES 57.33 101.7343 60.21 0 0.00
04-8 CLASS 2A1 4.5% 06/25/2019
12669FZW6

512.95 CARMAX AUTO OWNER TRUST SERIES 512.95 100.1019 513.47 17 3.36
18-4 CLASS A3 3.36% 09/15/2023
14315EAC4
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200,000 CARMAX AUTO OWNER TRUST SERIES 210,312.50 100.0783 200,156.58 7,700 3.85
18-4 CLASS C 3.85% 07/15/2024
14315EAF7

17,197.57 CARMAX AUTO OWNER TRUST SERIES 17,595.26 100.1206 17,218.32 525 3.05
19-1 CLASS A3 3.05% 03/15/2024
14315NAC4

200,000 CARMAX AUTO OWNER TRUST SERIES 201,625.00 98.5112 197,022.42 5,000 2.54
19-3 CL B 2.5% 04/15/2025
14315PAF2

205,000 CARMAX AUTO OWNER TRUST SERIES 206,537.50 97.9009 200,696.74 5,330 2.66
19-3 CL C 2.6% 06/16/2025
14315PAGO

250,000 CARMAX AUTO OWNER TR SERIES 20-1 255,078.13 97.4578 243,644 .40 5,525 2.27
CLASS B 2.21% 09/15/2025
14315XAE8

200,000 CARMAX AUTO OWNER TR SERIES 20-1 207,687.50 97.4243 194,848 .64 4,680 2.40
CLASS C 2.34% 11/17/2025
14315XAF5

125,000 FIGI SERIES 22-2 CL A3 3.49% 124,980.99 99.5311 124,413.89 4,363 3.51
02/16/2027
14317THACS

120,000 CITIGROUP COMMERICAL MORTGAGE 120,000.00 94.3731 113,247.76 2,988 2.64
SERIES 21-PRM2 CLASS E FLOATING
RATE 2.49% 10/15/2036
17291HAN4

730.35 CITIGROUP MTGE LOAN TR INC 599.80 96.9359 707.97 38 5.42
SERIES 03-1 CLASS 2A5 5.25%
10/25/2033
17307GBHO

3,464.22 CITIGROUP MTGE LOAN TR INC 3,117.80 97.295 3,370.51 158 4.68
SERIES 04-UST1 CLASS A3 FLOATING
RATE 4.54887% 08/25/2034
17307GLA4

125,000 CITIGROUP COMM MTGE TRUST SERIES 124,907.23 91.2301 114,037.61 6,180 5.42
2014-GC21 CLASS D 4.9443324%
05/10/2024
17322MAA4

190,000 US UNINSURED SERIES 22-R03 CL 190,000.00 95.1349 180,756.29 6,838 3.78
1M2 FLOATING RATE BOND 3.599% /
03/25/2042
20753XAB0O /
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806.51 CREDIT SUISSE FIRST BOSTON MTGE 806.51 100.00 806.51 0 0.00
SERIES 04-8 CLASS 6A1 4.5%
12/25/2019
22541SX29

125,000 DRIVE AUTO RECEIVABLES TRUST 124,998.91 95.9436 119,929.54 1,388 1.16
SEREIS 21-3 CLASS B 1.11%
05/15/2026
262081AD4

105,600 US ABS SERIES 18-1A CLASS A2 110,946.02 98.5022 104,018.32 5,004 4.81
4.739% 04/20/2048
26208LAC2

188,662.5 US ABS SERIES 19-1A CLASS A2 201,155.35 95.6109 180,381.91 8,756 4.85
4.641% 04/20/2049
26208LADO

210,659.09 DRIVE AUTO RECEIVABLE TRUST 218,756.30 100.1585 210,992.92 8,616 4.08
SERIES 19-1 CLASS D 4.09%
06/15/2026
26208NAGY

165,000 DRIVE AUTO RECEIVABLES TRUST 165,486.15 98.4866 162,502.96 4,455 2.74
SERIES 20-1 CLASS D 2.7%
05/17/2027
26208QAG2

190,000 CITIGROUP COMMERCIAL MRTG SERIES 177,091.99 93.3794 177,420.80 9,263 5.22
22-GC48 CLASS C 4.87526%
06/15/2055
29426VAJS

200,000 EXETER AUTOMOBILE RECEIVABLES 199,972.56 96.8454 193,690.86 2,100 1.08
SERIES 21-4A CLASS B 1.05%
05/15/2026
30165JADS

100,000 EXETER AUTOMOBILE SERIES 21-2A 99,997.51 98.4671 98,467 .11 570 0.58
CLASS B .57% 09/15/2025
30165XAD7

350,000 EXETER AUTOMOBILE EXETER 347,156.25 96.1899 336,664.65 3,430 1.02
AUTOMOBILE REC .98% 06/15/2026
30165XAES

40,000 EXTER AUTOMOBLIE RECEIVABLES 38,800.00 95.6276 38,251.04 384 1.00
SERIES 21-3A CL C .96%
10/15/2026
30166AAE4
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150,000 EXETER AUTO RECEIVABLES SERIES 151,299.35 99.1436 148,715.39 3,255 2.19
20-3A CLASSC 2.17% 07/15/2025
30166NAE6

34,919.19 EXETER AUTOMOBILE SERIES 21-1A 34,915.95 99.6696 34,803.81 175 0.50
CLASS B .5% 02/18/2025
30166RAD9

250,000 EXETER AUTOMOBILE REC SER 22 249,377.17 100.0766 250,191.50 10,525 4.21
3A CL A34.21% 01/15/2026
30166YAC6

100,000 EXETER AUTOMOVILE RECEIVABLES 107,031.25 100.3847 100,384.74 4,730 4.71
SERIES 20-2A CLASS D 4.73%
04/15/2026
30167YAG6

160,000 FREMF MORTGAGE TRUST SERIES 162,837.50 98.4776 157,564.11 6,165 3.91
15-K42 CL C 3.85309% 01/25/2048
30262SAS7

220,000 FREMF MORTGAGE TRUST SERIES 234,788.28 96.65 212,629.89 8,667 4.08
16-K56 CLASS C 3.93949%
06/25/2049
30289UAU6

170,000 FREMF MORTGAGE TRUST SERIES 170,710.55 96.3163 163,737.66 6,471 3.95
15-K44 CLASS C 3.80669%
01/25/2048
30292NAK9

100,000 FREMF MORTGAGE TRUST SERIES 100,363.28 94.0904 94,090.35 3,662 3.89
2016-K60 CLASS C 3.66231%
11/25/2026
302947AG1

87,000 FREMF MORTGAGE TRUST SERIES 86,853.48 94.8495 82,519.09 2,175 2.64
17-K62 CLASS C 2.5% 01/25/2050
302949AS1

140,000 FREMF MORTGAGE TRUST SERIES 149,233.60 96.0496 134,469 .45 5,487 4.08
16-K57 CLASS C 3.91917%
08/25/2049
30295DAJ1

290,000 FREMF MORTGAGE TRUST SERIES 305,257.81 94.1806 273,123.60 10,677 3.91
17-K61 CLASS C 3.68185%
12/25/2049
30296AAU1
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160,000 FREMF MORTGAGE TRUST SERIES 166,950.00 95.0875 152,140.02 6,763 4.45
18-K74 CL C 4.2269% 02/25/2051
30296LAJ2

110,000 FREMF MORTGAGE TRUST SERIES 116,728.91 94.5539 104,009.28 4,373 4.20
18-K75 CLASS 1 3.97523%
04/25/2051
30296PAUS

235,000 FREMF MORTGAGE TRUST SERIES 233,457.81 94.808 222,798.87 10,417 4.68
19-K89 CL C FLOATING RATE BOND
4.43293% 01/25/2051
302972AU8

190,000 FRMF MORTGAGE TRUST SERIES 188,686.33 97.2509 184,776.73 7,600 4.11
19-K736 CL B 4% 07/25/2026
30298MAA7

100,000 FREMF MORTGAGE TRUST SERIES 102,160.16 95.2393 95,239.27 4,005 4.21
17-K63 CL C 4.00482% 02/25/2050
30300HAJS

170,000 FREMF MORTGAGE TRUST SERIES 168,114.53 93.8779 159,592.50 5,612 3.52
20-K737 CLASS C 3.30145%
01/25/2053
30300SAU6

155,000 FREMF MORTGAGE TRUST SERIES 156,828.54 97.4213 151,003.00 6,286 4.16
18-K732 CLASS C 4.05533%
05/25/2025
30307NAUO

185,000 FREMF MORTGAGE TRUST SERIES 205,277.73 97.3078 180,019.50 7,991 4.44
18-K85 CLASS B FLOATING RATE
4.31957% 12/25/2050
30308KAA9

55,000 FRMF MORTGAGE TRUST SERIES 52,971.88 89.6831 49,325.70 1,987 4.03
19-K100 CL C FLOATING RATE BOND
3.61271% 11/25/2052
30313PAU7

80,000 CMBS FREMF MORTGAGE TRUST SERIES / 81,646.88 91.7416 73,393.25 \ 3,152 4.30
19-K96 CL C 3.94053% 08/25/2056
30314DAG4

12,521.83 FHLMC SERIES 279 CLASS 35 3.5% @ 13,335.75 97.908 12,259.87 @ 438 3.57
09/15/2042
3128HX7]8
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684 .7 FHLMC SERIES 1522 CLASS HZ 6.5% @ 679.89 101.1261 692 .41 @ 45 6.43
05/15/2023
3129155A5

2,003.58 FHLMC SERIES 1502 CLASS PX 7% 2,094.54 101.0588 2,024.79 140 6.93
04/15/2023
312915HW4

513.21 FHLMC SERIES 1503 CLASS PZ 7% 523.52 101.2921 519.84 36 6.91
05/15/2023
312915U58

285.1 FHLMC SERIES 1507 CLASS JZ 7% 297.82 101.5433 289.50 20 6.89
05/15/2023
312915VY4

262.16 FHLMC SERIES 1505 CLASS Q 7% 273.96 101.3483 265.69 18 6.91
05/15/2023
3129157277

369.94 FHLMC SERIES 2407 CLASS BJ 6.5% 389.34 107.4212 397.39 24 6.05
01/15/2032
31339MM70

1,405.58 FHLMC SERIES 1620 CLASS Z 6% 1,403.01 101.4305 1,425.69 84 5.92
11/15/2023
3133T17A4

1,478.9 FHLMC SERIES 1648 CLASS HE 6% 1,399.42 101.7911 1,505.39 89 5.89
12/15/2023
3133T24Y3

4,784.71 FHLMC SERIES 24 CLASS ZE 6.25% 4,937.23 101.3565 4,849.62 299 6.17
11/25/2023
3133T2KA7

450.81 FHLMC SERIES 23 CLASS KZ 6.5% 437.40 101.2193 456.31 29 6.42
11/25/2023
3133T2UF5

3,010.35 FHLMC SERIES 1638 CLASS H 6.5% 3,036.72 102.0416 3,071.81 196 6.37
12/15/2023
3133T2W48

327.33 FHLMC SERIES 1643 CLASS PK 6.5% 333.98 101.0109 330.64 21 6.44
12/15/2023
3133T2YTIL

849.95 FHLMC SERIES 1761 CLASS K 8.5% 908.89 102.0561 867.43
11/15/2024 /
3133T5W58

72 8.33
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1,724.79 FHLMC SERIES 1974 CLASS ZA 7% 1,804.56 104.6902 1,805.69 121 6.69
07/15/2027
3133TAN73

11,216.69 FHLMC SERIES 2033 CLASS HC 6.5% 11,782.77 106.2508 11,917.82 729 6.12
02/15/2028
3133TCVYL

2,688.91 FHLMC SERIES 2033 CLASS K 6.05% 2,774.62 101.2965 2,723.717 163 5.97
08/15/2023
3133TCWBO

873.13 FHLMC SERIES 2042 CLASS T 7% 891.92 105.8376 924.10 61 6.61
03/15/2028
3133TCZY7

5,662.48 FHLMC SERIES 2116 CLASS ZA 6% 6,317.20 105.7389 5,987.44 340 5.67
01/15/2029
3133THTM9

7,208.07 FHLMC SERIES 2113 CLASS MW 6.5% 8,266.75 106.3441 7,665.36 469 6.11
01/15/2029
3133THUS4

4,766.26 FHLMC SERIES 2191 CLASS MZ 8% 4,856.06 106.4689 5,074.59 381 7.51
10/17/2029
3133TMER3

1,461.62 FHLMC SERIES 2283 CLASS K 6.5% 1,529.90 101.6116 1,485.18 95 6.40
12/15/2023
3133TRIM8

4,850.17 FHLMC SERIES 2295 CLASS BD 6% 5,383.69 107.4701 5,212.48 291 5.58
03/15/2031
3133TRQMO

7,528.41 FHLMC SERIES 2312 CLASS JB 6.5% 7,835.01 102.401 7,709.16 489 6.35
05/15/2031
3133TTMY4

85,054.86 FHLMC SERIES 2355 CLASS AE 6% 92,550.32 105.6425 89,854.06 5,103 5.68
09/15/2031
3133TVEN2

28.87 FNMA SERIES 1992-172 CLASS M 7% 29.77 99.9347 28.85 2 7.00
09/25/2022
31358QMHS

287.31 FNMA SERIES 1992-198 CLASS O 312.81 100.2979 288.17 22 7.48
7.5% 11/25/2022 /
31358RNS8
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231.29 FNMA SERIES 1993-26 CLASS MZ 232.68 100.8405 233.23 17 7.44
7.5% 03/25/2023
31358TB99

143.07 FNMA SEIRES G93-3 CLASS K 7% 146.78 100.4755 143.75 10 6.96
02/25/2023
31358TKQIL

439.35 FNMA SERIES 1993-53 CLASS K 440.45 100.5294 441.68 25 5.72
5.75% 04/25/2023
31358UKQ8

1,492.63 FNMA SERIES 1993-122 CLASS M 1,521.26 101.3057 1,512.12 97 6.42
6.5% 07/25/2023
31359BPE1

628.78 FNMA SERIES 1993-119 CLASS H 655.55 101.3482 637.26 41 6.41
6.5% 07/25/2023
31359BZL4

11,111.37 FNMA SEIRES 1993-202 CLASS J 11,680.27 101.0034 11,222.86 722 6.44
6.5% 11/25/2023
31359FDA3

1,195.4 FNMA SERIES 1994-29 CLASS Z 6.5% 1,389.65 102.4645 1,224.86 78 6.34
02/25/2024
31359GVY9

876.65 FNMA SERIES G94-4 CLASS PG 8% 957.55 102.7013 900.33 70 7.79
05/25/2024
31359HL93

4,049.79 FNMA SERIES 1994-63 CLASS PK 7% 4,166.22 102.2944 4,142.71 283 6.84
04/25/2024
31359HNWO

967 .82 FNMA SERIES G94-6 CLASS PJ 8% 1,070.71 102.4388 991.42 717 7.81
05/17/2024
31359HQ72

9,397.15 FNMA SERIES 1994-101 CLASS PB 10,886.29 104.3224 9,803.33 799 8.15
8.5% 10/25/2024
31359LGV1

1,610.53 FNMA SERIES 1997-17 CLASS PH 1,703.11 106.142 1,709 .45 117 6.83
7.25% 04/18/2027
31359NW49

3,466.78 FNMA SERIES 1997-63 CLASS ZA 3,505.02 102.68 3,559.69 225 6.33
6.5% 09/18/2027 w
31359QLQ5
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9,220.98 FNMA SERIES 1998-44 CLASS ZA 9,405.39 105.5482 9,732.57 599 6.16
6.5% 07/20/2028
31359UNJO

204,564.77 FNMA SERIES 2011-146 CLASS EY 4% 208,063.06 103.1447 210,997.64 8,183 3.88
01/25/2042
3136A3MV0O

157,000 FNMA SERIES 2012-56 CLASS WC 146,935.00 95.8099 150,421.57 5,495 3.65
3.5% 05/25/2042
3136A6WEO0

189,000 FNMA SERIES 2012-100 CLASS YL 3% 155,400.00 89.7458 169,619.52 5,670 3.34
09/25/2042
3136A8RA0

98,520.4 FNMA SERIES 2012-154 CLASS PW 3% 82,757.14 93.8518 92,463.14 2,956 3.20
10/25/2042
3136AA6Z3

113,487.26 FNMA SERIES 12-139 CLASS JA 3.5% 112,529.72 98.9743 112,323.27 3,972 3.54
12/25/2042
3136AALTO

64,446.83 FNMA SERIES 13-6 CLASS AB 2% 60,944.56 93.4561 60,229.47 1,289 2.14
12/25/2042
3136ABW74

46,543.93 FNMA SER 13-4 CLASS AJ 3.5% 50,267.45 96.2711 44,808.37 1,629 3.64
02/25/2043
3136ACGA3

81,372.35 FNMA SERIES 2013-17 CLASS YM 4% 85,071.99 101.9388 82,949.96 3,255 3.92
03/25/2033
3136ACIP7

14,468 .43 FNMA SERIES 2013-M7 CLASS A2 14,273.37 99.5847 14,408 .34 330 2.29
2.28% 12/25/2022
3136AEGQ4

67,939.11 FNMA SERIES 2013-57 CLASS DK 70,062.21 100.0684 67,985.55 2,378 3.50
3.5% 06/25/2033
3136AEHL4

17,157.26 FNMA SERIES 2013-96 CLASS YA 17,541.16 100.2785 17,205.05 601 3.49
3.5% 09/25/2038
3136AGAY8

42,950.68 FNMA SERIES 2014-M1 CLASS A2 43,035.38 99.7022 42,822.79 1,409 3.29
3.204% 07/25/2023
3136AH2E9
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65,423.42 FNMA SERIES 2014-M2 CLASS A2 66,072.81 100.2003 65,554 .44 2,298 3.51
3.513% 12/25/2023
3136AJDU7

54,257.09 FNMA SERIES 2014-M3 CLASS A2 55,528.64 99.9653 54,238.24 1,900 3.50
3.501% 01/25/2024
3136AJLCS

101,707.86 FNMA SERIES 2015-M7 CLASS A2 102,723.90 98.3612 100,041.04 2,634 2.63
2.59% 12/25/2024
3136ANLF2

49,634 .45 FNMA SERIES 2016-M6 CLASS A2 50,128.31 96.9217 48,106.57 1,235 2.57
2.488% 05/25/2026
3136ASVZ6

294,083.73 FNMA SERIES 2017-M1 CLASS A2 289,756.37 95.7673 281,636.11 7,337 2.61
2.415% 10/25/2026
3136AUG21

347,154.33 FNMA SERIES 2017-T1 CLASS A 362,247.83 97.4189 338,194.00 10,061 2.97
2.898% 06/25/2027
3136AV6RS

116,612.96 FNMA SERIES 2017-M4 CLASS A2 114,056.82 96.9221 113,023.69 3,100 2.74
2.557% 12/25/2026
3136AVY52

432,953.09 FNMA SERIES 2017-M8 CLASS A2 444,016.02 98.4632 426,299 .34 13,253 3.11
3.061% 05/25/2027
3136AW7J0

185,807.32 FNMA SERIES 2017-M5 CLASS A2 176,945.16 98.4478 182,923.13 5,985 3.27
3.117% 04/25/2029
3136AWWFO

88,652.55 FNMA SERIES 2018-M1 CLASS A2 89,295.01 97.2976 86,256.78 2,740 3.18
2.991% 12/25/2027
3136AY7LL

150,000 FNMA SERIES 2018-M2 CLASS A2 146,402.34 97.7726 146,658.87 4,500 3.07
2.903% 01/25/2028
3136BOYM2

48,937.17 FNMA SERIES 2018-M3 CLASS A2 47,378.28 97.5097 47,718 .48 1,557 3.26
3.077% 02/25/2030
3136B1LF9

29,085.75 FNMA SERIES 2018-M9 CLASS APT2 28,383.59 98.3008 28,591.52 938 3.28
3.114% 04/25/2028
3136B2HCY
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225,000 FNMA SERIES 2019-M12 CLASS A2 229,500.00 96.4251 216,956.41 6,491 2.99
2.885% 05/25/2029
3136B5NV3

56,887.51 FANNIEMAE-ACES SER 2020 M50 CL 56,718.62 91.90 52,279.62 381 0.73
Al .67% 05/25/2027
3136BCGR5

25,000 FANNIEMAE-ACES SERIES 2020 M50 25,445.30 89.7249 22,431.21 300 1.34
CL A2 1.2% 08/25/2028
3136BCGS3

531,618.75 FANNIEMAE-ACES IO 1.896% 64,178.43 9.27 49,281.06 10,638 21.59
10/25/2030
3136BCGUS

205,086.17 FANNIEMAE-ACES SERIES 21-M3 206,496.14 96.088 197,063.24 2,051 1.04
CLASS 1A1 1% 11/25/2033
3136BDXP8

1,310,152.03 FANNIEMAE-ACES IO SERIES 21-M3 190,586.18 11.428 149,723.78 25,810 17.24
CLASS X1 1.97% 11/25/2033
3136BDXR4

10,682.64 FHLMC SERIES 3680 CL MA 4.5% 11,003.12 100.2033 10,704.35 481 4.49
07/15/2039
3137A0283

37,484 .6 FHLMC SERIES 3688 CLASS BC 4.5% 40,700.05 102.6854 38,491.22 1,687 4.38
07/15/2040
3137A0MB8

31,359.26 FHLMC SERIES 3770 CLASS KB 4% 33,035.03 101.0821 31,698.61 1,254 3.96
12/15/2025
3137A4M79

7,411.72 FHLMC SERIES 3819 CLASS ZQ 6% 8,504.71 108.8941 8§,070.93 445 5.51
04/15/2036
3137A8N20

8,935.55 FHLMC SERIES 3830 CLASS NB 4.5% 9,170.11 101.0518 9,029.53 402 4.45
02/15/2039
3137A8P77

6,454.59 FHLMC CORP SERIES 3855 CLASS AM 7,350.18 107.3262 6,927 .47 420 6.06
6.5% 11/15/2036
3137AAZB2

85,000 FHLMC SERIES 3895 CLASS PW 4.5% 91,242.19 101.823 86,549.57 3,825 4.42
07/15/2041 /
3137ACW96
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86,655.1 FHLMC SERIES 3965 CLASS PB 4.5% 94,670.70 103.3555 89,562.79 3,899 4.35
11/15/2041
3137AHAK4

14,561.44 FHLMC SERIES 3956 CLASS EB 3.25% 14,652.43 98.7193 14,374.95 473 3.29
11/15/2041
3137AHEZ7

35,626.05 FGLMC 3% 05/15/2041 36,917.49 99.5931 35,481.10 1,069 3.01
3137ASLF9

530,000 FGLMC SERIES 4096 CLASS HY 2% 394,975.94 80.0862 424,456.86 10,600 2.50
08/15/2042
3137ATBCS

57,039.99 FHLMC MULTIFAMILY STRUCTURED 53,413.57 94.0637 53,653.94 1,426 2.66
SERIES 4160 CLASS HB 2.5%
12/15/2032
3137AXUD3

125,000 FHLMC MULTIFAMILY STRUCTURED 122,866.21 99.7226 124,653.23 3,269 2.62
SERIES KSMC CLASS A2 2.615%
01/25/2023
3137B04Y7

250,000 FHLMC MULTIFAMILY STRUCTURED 257,812.50 99.263 248,157.58 10,000 4.03
SERIES 4176 CLASS HE 4%
03/15/2043
3137BOPK4

200,000 FHLMC MULTIFAMILY PASS THROUGH 180,250.00 90.0109 180,021.70 5,000 2.78
SERIES 4177 CL MQ 2.5%
03/15/2043
3137B16U1

97,912.03 FHLMC MULTIFAMILY PASS THROUGH 96,880.55 99.6605 97,579.64 2,469 2.53
SERIES KS01 CLASS A2 2.522%
01/25/2023
3137B1U75

6,632.76 FHLMC SERIES 4218 CLASS CL 3.5% 6,367.45 100.4996 6,665.90 232 3.48
11/15/2041
3137B2UES

82,319.98 FHLMC MULTIFAMILY STRUCTURED 81,908.35 99.106 81,584.01 1,378 1.69
SERIES 4215 CLASS NF 2.34914%
06/15/2043
3137B35B0
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47,842.38 FHLMC MULTIFAMILY STRUCTURED 48,426.04 99.9485 47,817.74 1,588 3.32
SERIES K029 CLASS A2 3.32%
02/25/2023
3137B36J2

71,098.96 FHLMC MULTIFAMILY STRUCTURED 73,231.93 100.5883 71,517.25 2,488 3.48
SERIES 4229 CLASS MA 3.5%
05/15/2041
3137B3GL6

226,050.02 FHLMC MULTIFAMILY STRUCTURED 222,573.07 98.2826 222,167.90 6,782 3.05
SERIES 4238 CLASS UY 3%
08/15/2033
3137B4FJ0

15,636.6 FHLMC MULTIFAMILY STRUCTURED 15,402.06 97.211 15,200.49 391 2.57
SERIES 4309 CLASS JG 2.5%
10/15/2043
3137B7UU1

425,000 FHLMC MULTIFAMILY STRUCTURED 449,150.39 100.2238 425,951.32 14,833 3.48
SERIES K037 CLASS A2 3.49%
01/25/2024
3137B7YY9

250,000 FHLMC SERIES KPLB CLASS A 2.77% 251,093.75 98.4712 246,177.88 6,925 2.81
05/25/2025
3137BJQ71

137,568.36 FHLMC MULTIFAMILY SERIES KJ14 CL 141,050.56 99.0862 136,311.29 3,867 2.84
A22.811% 09/25/2024
3137BYMQO

812,687.8299 FHLMC SERIES 4736 CLASS DA 2.5% 824,497 .21 96.9638 788,012.92 20,317 2.58
08/15/2046
3137FCHK3

37,000 FHLMC SERIES K072 CLASS A2 38,107.45 99.7182 36,895.75 1,274 3.45
3.444% 12/25/2027
3137FEBQ2

250,000 FHLMC SERIES K079 CLASS A2 257,483.50 102.3972 255,992.95 9,815 3.83
3.926% 06/25/2028
3137FGZTS

179,049 .81 FHLMC SERIES K081 CLASS Al 188,808.30 101.3972 181,551.53 6,945 3.83
3.879% 02/25/2028
3137FIEGO

74,000 FHLMC SERIES K083 CLASS A2 4.05% 75,352.35 102.7717 76,051.05 2,997 3.94
09/25/2028 /
3137FIXV6
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959,252.58 FHLMC SERIES 4941 CLASS HA 2.5% 967,533.62 95.9265 920,177.62 23,981 2.61
02/25/2049
3137FQSF1

145,000 FHLMC SERIES K737 CLASS AM 144,994.93 94.3101 136,749.67 3,041 2.22
2.097% 10/25/2026
3137FQXK4

250,000 FREDDIE MAC SERIES K-1515 CL A2 230,625.00 80.2611 200,652.70 4,850 2.42
1.94% 02/25/2035
3137FTZLA4

36,034.49 FHLMC SERIES 5092 CL BC 2.5% 36,980.41 98.3773 35,449.77 901 2.54
06/25/2036
3137FYAY2

352.57 FNMA SERIES 2001-51 CLASS BJ 6% 361.38 105.1683 370.79 21 5.70
10/25/2031
313921PL6

11,840.24 FNMA GRANTOR TRUST SERIES 13,764.30 108.5202 12,849.05 829 6.45
2002-T4 CLASS A2 7% 12/25/2041
31392B6US

74,262.51 FNMA GRANTOR TRUST SERIES 84,130.55 107.4581 79,801.09 4,827 6.05
2001-81 CLASS HE 6.5% 01/25/2032
31392BQRO

9,641.31 FNMA SERIES 2002-22 CLASS G 6.5% 9,834.14 109.1673 10,525.16 627 5.95
04/25/2032
31392CDZ4

1,420.96 FNMA SERIES 2002-21 CLASS PE 1,464.03 108.2959 1,538.84 92 6.00
6.5% 04/25/2032
31392CPT5

14,019.75 FNMA SERIES 2002-86 CLASS PG 6% 16,692.25 105.356 14,770.65 841 5.70
12/25/2032
31392FWH6

20,364.8 FNMA WHOLE LOAN SERIES 2003-W2 20,931.19 105.229 21,429.67 1,202 5.61
CLASS 2A9 5.9% 07/25/2042
31392JAQ2

7,238.08 FHLMC SERIES 2455 CLASS GK 6.5% 7,518.56 106.153 7,683.44 470 6.12
05/15/2032
31392K5C6

2,421.58 FHLMC SERIES 2454 CLASS TB 6.5% 2,538.04 105.3245 2,550.52 157 6.17
05/15/2032
31392KDM5
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16,021.05 FNMA SERIES 2003-22 CLASS BZ 6% 16,584.31 106.1662 17,008.94 961 5.65

04/25/2033
31393APM3

6,815.05 FNMA SERIES 2003-42 CLASS JH 7,411.38 103.1639 7,030.67 375 5.33
5.5% 05/25/2033
31393BVP7

96,000 FNMA SERIES 2003-58 CLASS ML 78,322.50 97.3744 93,479 .45 3,360 3.59
3.5% 07/25/2033
31393DDD0

10,816.97 FNMA SERIES 2003-71 CLASS HD 12,304.31 104.0085 11,250.57 595 5.29
5.5% 08/25/2033
31393EGM5

800.02 FHLMC SERIES 2595 CLASS DC 5% 910.02 100.5733 804.61 40 4.97
04/15/2023
31393PD68

59,000 FHLMC SERIES 2613 CLASS LL 5% 64,685.76 104.128 61,435.50 2,950 4.80
05/15/2033
31393RFBI1

62,013.65 FNMA SERIES 2003-117 CLASS KB 6% 71,393.21 108.2527 67,131.44 3,721 5.54
12/25/2033
31393UPS6

11,025.8 FNMA SERIES 2005-W2 CLASS A8 10,502.09 99.9321 11,018.31 597 5.41
5.41% 05/25/2035
31394DJW1

915,507.76 FNMA SERIES 2005-64 CLASS PZ 904,838.27 107.5138 984,297.55 50,353 5.12
5.5% 07/25/2035
31394EFL7

,199.64 FNMA SERIES 2005-83 CLASS LA 5,856.08 104.1915 5,417.58 286 5.28
5.5% 10/25/2035
31394FH65

4,305.83 FHLMC SERIES 2666 CLASS OD 5.5% 4,152.46 100.4708 4,326.10 237 5.47
08/15/2023
31394GUX9

30,856.89 FNMA SERIES 2005-W4 CLASS 1A1 6% 34,289.71 105.144 32,444 .16 1,851 5.71
08/25/2035
31394VPT1

145,000 FNMA SERIES 2006-46 CLASS UD 140,132.81 106.9143 155,025.76 7,975 5.14
5.5% 06/25/2036
31395D5N5
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91,667.49 FNMA SERIES 2006-61 CLASS NP 6% 96,394.06 108.2832 99,260.47 5,500 5.54
07/25/2036
31395N3R6

7,699.36 FHLMC SERIES 2944 CLASS OH 5.5% 8,733.96 106.9583 8,235.11 423 5.14
03/15/2035
31395PCL4

27,235.97 FNMA SERIES 416 CLASS A300 3% 26,648.70 94.665 25,782.93 817 3.17
11/25/2042
31395QTT7

7,009.66 FHLMC SERIES 2980 CLASS QA 6% 8§,107.09 107.108 7,507.91 421 5.60
05/15/2035
31395SUEG2

635,444.53 FHLMC SERIES 2996 CLASS PZ 5.5% 627,840.93 105.0851 667,757.65 34,949 5.23
06/15/2035
313950720

22,669.89 FHLMC SERIES 3033 CLASS WY 5.5% 24,525.99 106.2757 24,092.59 1,247 5.18
09/15/2035
31396AEGS

6,230.93 FHLMC SERIES 3102 CLASS CE 5.5% 6,846.23 101.8229 6,344.51 343 5.40
01/15/2026
31396H5G0

12,964 .41 FNMA SERIES 2006-124 CLASS HB 12,899.59 104.8471 13,592.80 259 1.91
2.00102% 11/25/2036
31396PGJ4

35,137.33 FNMA 2009-47 CLASS BN 4.5% 37,379.52 102.5241 36,024.22 1,581 4.39
07/25/2039
31396QGP8

5,282.44 FHLMC SERIES 3325 CLASS JL 5.5% 5,790.89 105.9914 5,598.93 291 5.19
06/15/2037
31397JE75

11,267.23 FHLMC SERIES T-76 CLASS 2A 11,605.24 94 .66 10,665.56 138 1.29
1.2231036% 10/25/2037
31397KYA3

1.85 FNMA SERIES 2009-21 CLASS HB 2.05 99.9791 1.85 0 4.32
4.5% 04/25/2024
31397NTY1

4,508.33 FNMA SERIES 2011-19 CLASS ZY 5,215.70 110.0537 4,961.58 293 5.91
6.5% 07/25/2036
31397QP69
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13,898.45 FNMA SERIES 11-46 CLASS B 3% 13,924.50 99.6663 13,852.07 417 3.01
05/25/2026
313975G24

72,921.2 FNMA SERIES 11-47 CLASS LW 4% 77,866.16 101.90 74,306.72 2,917 3.93
06/25/2041
31397UEH8

7,354.06 FNMA WHOLE LOAN SERIES 2009-W 1 8,406.60 105.4986 7,758.43 441 5.69
CLASS A 6% 12/25/2049
31398F7A3

139,151.32 FHLMC SERIES 3741 CLASS YB 3.5% 139,760.11 100.4724 139,808.71 4,870 3.48
10/15/2025
31398QYP6

28,561.04 FNMA SERIES 2010-71 CLASS HJ 31,474.26 107.3705 30,666.12 1,571 5.12
5.5% 07/25/2040
31398TDU2

13,777.7 FHLMC SERIES 3648 CLASS CY 4.5% 15,375.03 103.0548 14,198.59 620 4.37
03/15/2030
31398VDG8

14,793.17 FHLMC SERIES 3662 CLASS PJ 5% V16,956,66 104.7404 15,494 .43 740 4.717
04/15/2040
31398VRS7

238,061.56 FINANCE OF AMERICA SERIES @236,484.39 93.9092 223,561.68 @ 4,166 1.86
2021-S1 1.75% 07/25/2051
31738QAB2

83,096.41 FINANCE AMER STRUCTURED SEC TR 88,611.10 107.3881 89,235.66 1,662 1.86
SERIES 2019-JR2 2% 06/25/2069
31739GAAS

150,548.33 FINANCE AMER STRUCTURED SECS TR 149,583.62 95.1618 143,264 .49 3,011 2.10
SERIES 2021 CLASS JR1 2%
04/25/2051
31739MABO

134,922.65 FINANCE AMER SERIES 2021-S2 134,026.64 93.6016 126,289.72 2,361 1.87
1.75% 09/25/2071
31740FAB2

116,487.02 FORD CREDIT AUTO LEASE TRUST 116,472.96 99.3027 115,674.73 303 0.26
SERIES 21-A CLASS A3 .26%
02/15/2024
34532QAC2
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105,000 FORD CREDIT SERIES 21-1 CLASS D @ 104,985.97 89.3311 93,797.60 @ 2,426 2.59
2.31% 10/17/2033
345340AD5

240,355.11 FREDDIE MAC-SCRT -1 P US RMBS @ 234,861.89 95.903 230,507.74 @ 7,812 3.39
WH30 3.25% 11/25/2061
35563P7E3

193,606.07 FREDDIE MAC-SCRT FREDDIE MAC SER 190,777.61 97.8285 189,401.97 6,776 3.58
17 4 CL MT 3.5% 06/25/2057
35563PCM9

215,576.61 FREDDIE MAC-SCRT SERIES 17-4 231,441.70 98.52717 212,402.72 7,545 3.55
CLASS M6 3.5% 06/25/2057
35563PDB2

165,371.95 FREDDIE MAC-SCRT SERIES 18-1 176,999.67 98.5845 163,031.16 5,788 3.55
CLASS M6 3.5% 05/25/2057
35563PEL9

163,540.73 FREDDIE MAC-SCRT SERIES 18-2 178,284.93 100.2327 163,921.24 6,542 3.99
CLASS M5 4% 11/25/2057
35563PFP9

271,808.99 FREDDIE MAC-SCRT SERIES 18-4 274,350.14 99.0952 269,349.64 9,513 3.53
CLASS MA 3.5% 03/25/2058
35563PHF9

178,567.13 FREDDIE MAC-SCRT SERIES 19-1 177,088.03 97.5672 174,222.95 6,250 3.59
CLASS MT 3.5% 07/25/2058
35563PJEO

110,000 FREDDIE MAC SERIES 21-DNA2 CLASS 110,000.00 94.5291 103,982.01 4,664 4.49
M2 4.24% 08/25/2033
35564KDB2

55,000 FREDDIE MAC SERIES 21-DNA3 CLASS 55,000.00 92.4735 50,860.43 1,161 2.28
M2 2.11% 10/25/2033
35564KEL9

125,000 FREDDIE MAC SERIES 21-DNA6 CLASS 125,000.00 91.2901 114,112.63 1,935 1.70
M2 1.54767% 10/25/2041
35564KKY4

255,000 FREDDIE MAC SERIES 22-DNA1 CL M2 255,000.00  84.6678 215,902.86 6.502 3.01
2.54967% 01/25/2042
35564KQC6 4
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320,000 FREMF MORTGAGE TRUST SERIES @325,487450 94 .54 302,528.10@ 11,963 3.95
16-K58 CLASS C 3.73847%
09/25/2049
35690AAU2
88,354.99 GNMA POOL#MAT7473 3% 07/20/2051 @ 85,709.79 94.648 83,626.23 @ 2,651 3.17
36179WJS8
11,019.02 GSAA HOME EQUITY TRUST SERIES @11,019,09 32.0442 3,530.96 @ 29 0.83
06-19 CLASS A1 FLOATING RATE
.26513% 12/25/2036
362244AA3
1,790.47 GSAA HOME EQUITY TRUST SERIES 1,855.03 95.7118 1,713.69 98 5.75
04-6F CLASS 2A4 5.5% 05/25/2034
36228F2K1
3,366.5 GSR MORTGAGE LOAN TRUST SERIES 3,132.24 97.9998 3,299.16 202 6.12
04-8F CLASS 2A3 6% 09/25/2034
36242DCH4
95,000 US CMBS CONDUIT SERIES 17-GS8 CL 67,450.00 78.495 74,570.28 2,565 3.44
D 2.7%
36254KAA0
250,000 GOLDENTREE LOAN MANAGEMENT 250,000.00 93.02 232,550.00 4,943 2.13
SERIES 21-9A CLASS C FLOATING
RATE BOND 2.894518% 01/20/2033
38138JAG8
28,103.68 GNMA SERIES 2003-58 CLASS BD @ 22,482.95 100.7279 28,308.25 @ 1,265 4.47
4.5% 01/20/2033
38374BND1
7,186.07 GNMA SERIES 2006-33 CLASS PK 6% 8,165.16 106.8997 7,681.89 431 5.61
07/20/2036
38374DFX2
103,832.84 GNMA SERIES 04-16 CLASS AE 5.5% 113,826.75 105.2366 109,270.12 5,711 5.23
02/20/2034
38374FGZ1
5,114.67 GNMA SERIES 2004-69 CLASS AD 5,488.68 104.3052 5,334.87 281 5.27
5.5% 09/20/2034
38374H5D8
31,198.74 GNMA SERIES 05-26 CLASS XY 5.5% 34,162.63 106.0834 33,096.68 1,716 5.18
03/20/2035 J
38374KP23
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18,000.44 GNMA SERIES 2005-3 CLASS OC 5% 19,485.47 103.904 18,703.18 900 4.81
01/20/2035
38374KRU9

30,208.27 GNMA SERIES 05-16 CLASS CA 5% 33,021.43 104.5758 31,590.53 1,510 4.78
02/20/2035
38374KWQ2

28,287.38 GNMA SERIES 2005-63 CLASS B 5% 30,610.22 102.9242 29,114.55 1,414 4.86
08/20/2035
38374L.G88

12,894.15 GNMA SERIES 2009-47 CLASS LT 5% 13,893.44 104.5239 13,477 .47 645 4.78
06/20/2039
38374T6M1

26,390.17 GNMA SERIES 2009-34 CLASS BH 4% 27,240.06 101.4543 26,773.96 1,056 3.94
05/20/2039
38374TJ62

205.18 GNMA SERIES 2013-H05 CLASS FB 204.08 98.697 202.51 2 1.22
1.51971% 02/20/2062
38375BL75

44,275.19 GNMA SERIES 2007-35 CLASS TE 6% 50,916.46 107.4733 47,583.99 2,657 5.58
06/20/2037
38375KTD4

25,987.99 GNMA SERIES 2007-68 CLASS NA 5% 27,596.02 102.9084 26,743 .84 1,299 4.86
11/20/2037
38375LYUS

44,378.56 GNMA SERIES 2008-37 CLASS L 6% 49,814.92 105.7559 46,932.96 2,663 5.67
04/20/2038
38375QAA7

4,091.66 GNMA SERIES 2009-81 CLASS A 4,572.43 106.1456 4,343.12 235 5.42
5.75% 09/20/2036
38376F6M9

27,586.51 GNMA SERIES 2011-137 CLASS WA 30,414.14 108.6232 29,965.36 1,546 5.16
5.60062% 07/20/2040
38377YX39

59,591.77 GNMA SERIES 2011-157 CLASS CV 4% 61,627.34 101.2034 60,308.89 2,384 3.95
11/16/2030
38378AYY1
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75,000 JPMBB COMMERCIAL MTGE SEC TR @ 75,498.78 93.2775 69,958.09 @ 3,492 4.99
SERIES 14-C19 CLASS D 4.6563%
04/15/2047
46641 WAG2
55,000 JPMBB COMMERCIAL MORTGAGE SERIES 46,339.17 89.1143 49,012.86 2,135 4.36
14-C26 CLASS D 3.88113%
01/15/2048
46643TAL6
175,000 JPMBB COMMERCIAL MTGE SECURITIES 174,763.67 93.6294 163,851.43 7,421 4.53
SERIES 15-C28 4.24056%
10/15/2048
46644FAK7
160,000 KKR FINANCIAL CLO LTD SERIES 39A 160,000.00 93.31 149,296.00 0 0.00
CLASS C .00001% 10/15/2034
48255LAE4
210,000 KKR FINANCIAL CLO LTD SERIES 210,000.00 93.36 196,056.00 803 0.41
22-41A CL C .38252% 04/15/2035
48255PAES
250,000 MADISON PARK FUNDING LTD SERIES 250,000.00 93.31 233,275.00 5,323 2.28
21-39A CLASS C FLOATING RATE
2.12908% 10/22/2034
55821LAE4
90,585.73 MERCEDES-BENZ AUTO LEASE SERIES 90,576.57 99.0193 89,697.37 226 0.25
21-A CLASS A3 .25% 01/16/2024
58770GAC4
4,360.79 MERRILL LYNCH SERIES 03-F CLASS 4,224.50 95.1514 4,149 .35 35 0.84
Al 1.94357% 10/25/2028
5899292M9
4,343.28 MERRILL LYNCH MTG INVESTORS TR 4,147.82 97.2319 4,223.05 28 0.67
SERIES 04-B CLASS Al .65525%
05/25/2029
59020UBUS
225,000 MTN COMMERCIAL MORTGAGE TRUST 223,874.82 96.2544 216,572.47 5,500 2.54
SERIES 22-LPFL CL C 2.4443%
03/15/2039
62475WAES
250,000 NEW ECONOMY ASSETS PHASE 1 248,442.20 86.6732 216,682.98 6,025 2.78
SERIES 21-1 CLASS B1 2.41%
10/20/2061
643821AB7
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110,000 NEW RESIDENTIAL MTG SERIES 109,999.98 94.6524 104,117.65 2,421 2.33
21-NQ2R CLASS M1 2.2012%
09/25/2058
64831EAD2

260,000 NYC COMMERCIAL MORTGAGE TRST 234,440.91 74.1993 192,918.23 8,334 4.32
SERIES 21-909 CLASS D 3.2055%
04/10/2031
67076XAGO

45,000 ONSLOW BAY FINANCIAL LLC SERIES 44,998.93 78.7017 35,415.74 1,577 4.45
22-NQM1 CL M1 3.504% 11/25/2061
67114VADS

90,000 ONSLOW BAY FINANCIAL LLC SERIES 89,237.11 71.37 64,233.00 2,923 4.55
21-NQM4 CL M1 3.248% 10/25/2061
67115DAD4

80,000 OAK STREET INVESTMENT SERIES 80,432.47 91.3937 73,114.97 2,240 3.06
21-1A CLASS A3 2.8% 01/20/2051
67190AACO

180,000 OCTAGON INVESTMENT PARTNERS 180,000.00 94 .28 169,704.00 3,060 1.80
SERIES 21-1A CLASS B 1.7%
07/20/2034
67578JAC3

280,000 PALISADES CENTER TRUST SERIES 247,431.25 94.7825 265,391.03 7,596 2.86
16-PLSD CLASS A 2.71298%
04/13/2033
69640GAA3

160,000 SFAVE COMM MORTGAGE SEC SERIES 173,650.00 81.2667 130,026.69 6,195 4.76
2015-5AVE CLASS Al 3.872%
01/05/2035
78413MAA6

65,000 SFAVE COMM MORTGAGE SEC SFAVE 55,701.95 81.0133 52,658.63 2,694 5.12
COMMERCIAL MTG 4.144% 01/05/2043
78413MAES8

140,000 SLG OFFICE TRUST SERIES 21-OVA 135,061.91 77.5678 108,594.91 3,991 3.67
CLASS E 2.85061% 07/15/2041
78449RAL9

125,000 SPGN TFLM MORTGAGE TRUST SERIES 125,000.00 94.9027 118,628.40 4,438 3.74
22-TFLM CL D 3.55% 02/15/2039
78473HALO

7,922.9 SANTANDER DRIVE AUTO SERIES 20-3 7,921.31 99.9137 7,916.06 55 0.69
CLASS B .69% 03/17/2025
80285WAE7
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150,000 SANTANDER DRIVE AUTO SERIES 20-3 149,972.42 97.524 146,285.96 2,460 1.68

CLASS D 1.64% 11/16/2026
80285WAG2

175,000 SANTANDER DRIVE AUTO RECEIVABLE 174,992.39 99.3459 173,855.40 3,710 2.13
SERIES 22-2 CL A2 2.12%
10/15/2026
80286MAB4

53,464.67 US AUTO SERIES 21-2 CLASS A3 53,460.30 99.7763 53,345.05 182 0.34
.34% 02/18/2025
80286XACS8

100,000 US AUTO SERIES 21-2 CLASS C .9% 99,976.74 96.8391 96,839.11 900 0.93
06/15/2026
80286XAE4

125,000 SHOPS AT CRYSTALS TRUST SERIES 123,896.48 86.9773 108,721.58 4,819 4.43
16-CSTL CLASS C 3.85547%
07/05/2036
82510WAJ9

180,000 SHOPS AT CRYSTALS TRUST SERIES 175,422.66 83.6416 150,554.86 6,716 4.46
16-CSTL CLASS D 3.7311%
07/05/2036
82510WAL4

150,000 SOUND POINT CLO LTD SERIES 19-44 150,000.00 94 .07 141,105.00 2,286 1.62
CL CR FLOATING RATE BOND
1.523784% 04/25/2033
83614DAY1

225,000 SOUND POINT CLO LTD SERIES 21-4A 225,000.00 93.31 209,947.50 7,685 3.66
CLASS C 3.4155632% 10/25/2034
83616AAL3

8,070.16 SASCO SERIES 2003-37A CLASS 2A 8,032.34 97.0844 7,834.87 292 3.73
3.62112% 12/25/2033
86359BBS9

17,988.94 STRUCTURED ASSET MTGE INVESTMENT 17,269.40 96.356 17,333.43 154 0.89
SERIES 03-AR4 CLASS Al .854%
01/19/2034
86359LAA7

10,931.02 STRUCTURED ASSET MTGE INVESTMENT 10,548.42 93.626 10,234.27 85 0.83
SERIES 04-AR1 CLASS 1A1 FLOATING
RATE .78038% 03/19/2034
86359LAP4
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45,000 SYNCHRONY CR CARD MASTER NOTE TR @ 46,575.00 100.0542 45,024 .41 1,179 2.62
SERIES 17-2 CLASS A 2.62%
10/15/2025
87165LBU4

210,000 TAUBMAN CTRS COMMERCIAL SERIES 207,893.91 95.8866 201,361.76 9,507 4.72
22-DPM CL C 4.527% 05/15/2037
87666YAE7

150,000 TAUBMAN CTRS COMMERCIAL SERIES 148,492.65 94.955 142,432.56 8,282 5.81
22-DPM CLASS D 5.521% 05/15/2037
87666Y AG2

919.59 VERIZON OWNER TRUST SERIES 19-A 923.18 100.0674 920.21 27 2.93
CLASS A1A 2.93% 09/20/2023
92347YAA2

155,000 VERUS SECURITIZATION TRUST 154,996.37 93.5175 144,952.08 8,913 6.15
SERIES 21-R3 CLASS M1 5.75%
04/25/2064
92538EAD9

170,000 VERSUS SECURITIZATION TRUST 169,998.11 78.9703 134,249.58 3,718 2.717
SERIES 21-2 CLASS M1 2.187%
02/25/2066
92538FADG

80,000 VERSUS SECURITIZATION TRUST 79,997.36 75.9886 60,790.88 1,756 2.89
SERIES 21-4 CLASS M1 2.195%
07/25/2066
92538HAD2

85,000 VERUS SECURITIZATION TR SERIES 84,998.99 76.8515 65,323.80 2,037 3.12
21-3 CLASS M1 2.397% 06/25/2066
92539LAD2

12,471.2667 WASHINGTON MUTUAL SERIES 03-AR9 12,402.93 95.1721 11,869.17 300 2.53
CLASS 1A6 2.40634% 09/25/2033
92922FBV9

6,090.88 WASHINGTON MUTUAL SERIES 04-S2 5,839.51 96.9176 5,903.13 335 5.67
CLASS 2A4 5.5% 06/25/2034
92922FQK7

379.97 WAMU ASSET-BACKED CERT SERIES 380.09 41.2287 156.66 1 0.64
07-HE2 CLASS 2A1 .26525%
04/25/2037
92926SAB2

250,000 WELLFLEET CLO LTD SERIES 19-XA 250,000.00 93.67 234,175.00 18,000 7.69
CLASS BR 7.2% 07/20/2032
94949WAP1




Schedule H, Line 4i

Schedule of Assets (Held at End of Year) SUPPLEMENTAL SCHEDULE 1
@AMALGAMATED TRADE DATE - INCOME ACCRUALS g s
Bank of Chicago

Investment Review - Detail Of General Investments

CARRYING  CURRENT MARKET EST YIELD
SHARES/FACE ASSET VALUE PRICE VALUE ANN INC TO MKT

® ©

210,000 WELLFLEET CLO LTD SERIES 21-3A 210,000.00 93.12 195,552.00 2,100 1.07
CLASS C 1% 01/15/2035
94951JAE0

80,000 WELLS FARGO COMM MORTGAGE TRUST 77,038.67 88.9229 71,138.30 3,390 4.717
SERIES 15-C28 CLASS D 4.23795%
05/15/2048
94989JBH8

140,000 WESTLAKE AUTOMOBILE RECEIVABLES 139,980.98 95.6543 133,916.01 4,886 3.65
SERIES 22-1A CL D 3.49%
03/15/2027
96042WAG2

49,761.17 WORLD OMNI AUTOMOBILE LEASE 49,756.52 99.9389 49,730.76 846 1.70
SERIES 20-A CLASS A3 1.7%
01/17/2023
98162HAC4

13,281 WORLD OMNI AUTO RECEIVABLES TR 13,579.82 100.0426 13,286.66 344 2.59
SERIES 19-B CLASS A3 2.59%
07/15/2024
98162VADI1

250,000 WORLD OMNI AUTO REC  3.25% 249,969.67 98.8498 247,124 .48 / 8,125 3.29
07/15/2027
98163QAD1

TOTAL COLLATERALIZED MTG OBLIG 32,514,220.47 31,044,351.15 1,098,029 3.54

U S GOVERNMENT AGENCY

1,000,000 FHLB 3.25% 11/16/2028 @ 1,105,050.00 100.592 1,005,920.00 @ 32,500 3.23
3130AFFX0

6,000 RESOLUTION FUNDING STRIP 0% @ 4,643.22 89.50 4,643.22 @ 0 0.00
01/15/2026
76116EGH7

500,000 RFCSP STRIPS 0% 01/15/2030 @ 343,495.00 77.564 387,820.00@ 0 0.00
76116FAB3

100,000 TENN VALLEY AUTHORITY 0% @ 61,398.00 71.605 61,398.00@ 0 0.00
12/15/2031
88059EV35

200,000 TENN VALLEY AUTH PRIN STRIP 0% @ 111,000.00 61.017 111,000.00@ 0 0.00
06/15/2035
88059FBM2

z@ (35,820,466.66 - Gov't Agency Obligations FMV |

>©|58,774,366.72 - Gov't Obligations FMV |
*©(65,289,601.21 - Gov't Obligations Cost |

I© |37,587,570.46 - Gov't Agency Obligations Cost |
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TOTAL U S GOVERNMENT AGENCY 1,625,586.22 1,570,781.22 32,500 2.07

MUNICIPAL OBLIGATIONS

20,000 AMERICAN MUN PWR-OHIO INC 20,000.00 131.246 26,249.20 1,500 5.71
7.499% 02/15/2050
02765UDV3

85,000 BAT CAPITAL CORP 2.726% 88,085.50 79.409 67,497.65 2,317 3.43
03/25/2031
05526DBS3

25,000 BAYTEX ENERGY CORP BAXTEX ENERGY 26,500.00 100.25 25,062.50 2,188 8§.73
CORP 8.75% 04/01/2027
07317QAH8

50,000 CHESTER CNTY PA HEALTH 3.314% 50,000.00 76.09 38,045.00 1,657 4.36
06/01/2051
16557THGE9

50,000 HAMILTON CNTY OHIO HEALTH CARE 50,000.00 86.19 43,095.00 1,878 4.36
3.756% 06/01/2042
40727TDK7

5,000 LOS ANGELES CA, DEPT OF ARPTS 6,550.75 114.70 5,735.00 329 5.74
6.582% 05/15/2039
544435C32

15,000 NY ST DORM AUTH PERSONAL INC TAX 14,604.60 110.792 16,618.80 840 5.05
5.6% 03/15/2040
649902137

26,000 OHIO ST UNIV GEN RCPTS 4.8% 25,714.15 100.273 26,070.98 1,248 4.79
06/01/2111
677632PA3

760,000 PENNSYLVANIA ST UNIV  1.893% 760,000.00 93.873 713,434.80 14,387 2.02
09/01/2026
709235855

25,000 PORT AUTH OF NY & NJ  5.647% 25,000.00 112.00 28,000.00 1,412 5.04
11/01/2040
73358WCW2

TOTAL MUNICIPAL OBLIGATIONS @1‘066‘455.00 989,808.93@ 27,756 2.80

CORPORATE BONDS

200,000 ABN AMRO BANK NV 4.75% @ 212,996.00 99.518 199,036.00@ 9,500 4.717
07/28/2025
00080QAF2
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40,000 ACCO BRANDS CORP  4.25% (© 39,032.00 81.96 32,784.00 (©) 1,700 5.19
03/15/2029
00081TAK4

19,000 ADT CORP  4.125% 06/15/2023 18,029.30  98.224 18,662.56 784 4.20
00101JAH9

25,000 AEP TEXAS INC  4.15% 05/01/2049 24,966.00  85.962 21,490.50 1,038 4.83
00108WAJ9

50,000 AEP TEXAS INC  3.45% 01/15/2050 49,766.00  77.369 38,684.50 1,725 4.46
00108WAK6

12,000 AGL CAPITAL CORP 5.875% 11,979.96 105.745 12,689.40 705 5.56
03/15/2041
001192AH6

50,000 AMC NETWORKS INC  4.75% 50,150.97 92.154 46,077.00 2,375 5.15
08/01/2025
00164VAE3

11,000 AONPLC 3.875% 12/15/2025 10,996.92 99.003 10,890.33 426 3.91
00185AAK0

25,000 APT PIPELINES LTD 4.2% 26,132.75 99.245 24,811.25 1,050 4.23
03/23/2025
00205GAB3

135,000 AT&TINC  4.35% 06/15/2045 151,942.80 87.45 118,057.50 5,873 4.97
00206RBK7

185,000 AT&TINC 3.65% 06/01/2051 144,246.35 78.739 145,667.15 6,753 4.64
00206RKA9

185,000 AT&TINC  3.5% 09/15/2053 185,000.00  76.357 141,260.45 6,475 4.58
00206RKJO

187,000 AT&TINC  3.55% 187,152.40  75.422 141,039.14 6,639 4.71
09/15/2055
00206RLJ9

30,000 AT&TINC  3.8% 12/01/2057 27,300.26  77.99 23,397.00 1,140 4.87
00206RMN9

15,000 APTIV PLC APTIV PLC 3.25% 14,940.00  85.199 12,779.85 % 488 3.81
03/01/2032

00217GAB9
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35,000 AMERICAN AIRLINES 5.5% (© 36,487.50 91.879 32,157.65 (©) 1,925 5.99
04/20/2026
00253XAA9

75,000 AMERICAN AIRLINES 5.75% 75,612.85 85.597 64,197.75 4,313 6.72
04/20/2029
00253XAB7

230,000 ABBVIE INC 4.4% 11/06/2042 244,359.48 91.323 210,042.90 10,120 4.82
00287YAMI1

50,000 ABBVIE INC 4.25% 11/14/2028 53,447.00 99.22 49,610.00 2,125 4.28
00287YBFS

50,000 ABBVIE INC 4.25% 11/21/2049 59,617.50 89.129 44,564.50 2,125 4.717
00287YCB3

55,000 ACADIA HEALTHCARE CO INC 5.5% 58,162.50 93.435 51,389.25 3,025 5.89
07/01/2028
00404AAN9

300,000 AERCAP IRELAND CAP 6.5% 351,654.00 102.409 307,227.00 19,500 6.35
07/15/2025
00774MANS

150,000 AERCAP IRELAND CAP 3% 149,727.00 84 .387 126,580.50 4,500 3.56
10/29/2028
00774MAWS

85,000 AERCAP IRELAND CAP 3.3% 85,320.25 79.915 67,927.75 2,805 4.13
01/30/2032
00774MAX3

10,000 AETNA INC  6.75% 12/15/2037 12,991.02 114.765 11,476.50 675 5.88
00817YAG3

29,729.91 AIR CANADA 2013-1A PTT SERIES 30,087.40 93.3416 27,750.38 1,226 4.42
144A SINKABLE 4.125% 05/15/2025
009089AA 1

50,000 AIR LEASE CORPORATION  3.625% 46,811.50 89.359 44,679.50 1,813 4.06
12/01/2027
00912XAY0

125,000 AIR LEASE CORPORATION 3.25% 123,479.25 95.522 119,402.50 4,063 3.40
03/01/2025 \
00912XBA1
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100,000 AIR LEASE CORP 3.25% @ 98,799.00 84 .428 84,428.00 @ 3,250 3.85
10/01/2029
00914AAE2

75,000 ALABAMA POWER CO 3.7% 74,903.25 83.893 62,919.75 2,775 4.41
12/01/2047
010392FR4

50,000 ALABAMA POWER CO 3.45% 49,832.50 79.823 39,911.50 1,725 4.32
10/01/2049
010392FTO

155,000 ALBERTSONS COS/SAFEWAY 4.625% 162,825.00 89.332 138,464.60 7,169 5.18
01/15/2027
013092AC5

73,000 ARCONIC INC  5.95% 02/01/2037 76,038.41 94 .30 68,839.00 4,344 6.31
013817AK7

25,000 ARCONIC INC 5.125% 10/01/2024 25,027.50 99.125 24,781.25 1,281 5.17
013817AW1

50,000 ALEXANDRIA REAL ESTATE EQUITY 50,060.00 98.095 49,047.50 1,900 3.87
3.8% 04/15/2026
015271AP4

50,000 ALEXANDRIA REAL ESTATE EQUITY 49,981.55 82.881 41,440.50 2,000 4.83
4% 02/01/2050
015271AS8

60,000 ATIINC 5.875% 12/01/2027 63,000.00 88.549 53,129.40 3,525 6.63
01741RAHS

20,000 ALLISON TRANSMISSION INC  4.75% 20,046.42 91.462 18,292.40 950 5.19
10/01/2027
019736AE7

15,000 ALLY FINANCIAL INC 5.75% 16,738.13 98.618 14,792.70 863 5.83
11/20/2025
02005NBF6

90,000 ALTRIA GROUP INC 5.8% 106,193.70 91.227 82,104.30 5,220 6.36
02/14/2039
02209SBE2

50,000 AMAZON.COM INC 4.8% 12/05/2034 53,853.02 105.064 52,532.00 2,400 4.57
023135AP1
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100,000 AMEREN ILLINOIS COMPANY  4.5% @ 99,907.00 96.871 96,871.00 @ 4,500 4.65
03/15/2049
02361DAT7

100,000 AMERICA MOVIL SAB DE CV  4.375% 116,438.00 92.774 92,774.00 4,375 4.72
04/22/2049
02364WBG9

37,000 AMERICAN AXLE & MFG INC 35,800.00 88.50 32,745.00 2,405 7.34
6.5% 04/01/2027
02406PAU4

12,000 AMERICAN AXLE & MFG INC  6.25% 12,270.00 91.756 11,010.72 750 6.81
03/15/2026
02406PAY6

25,000 AMERICAN AXLE & MFG INC  6.875% 27,000.00 89.78 22,445.00 1,719 7.66
07/01/2028
02406PBA7

75,000 AMERICAN EXPRESS CO 3% 74,967.00 98.336 73,752.00 2,250 3.05
10/30/2024
025816BR9

25,000 AMERICAN EXPRESS CO 4.2% 24,944.50 101.03 25,257.50 1,050 4.16
11/06/2025
025816CAS

775,000 AMERICAN EXPRESS CO AMERICAN 761,635.25 93.311 723,160.25 19,763 2.73
EXPRESS CO 2.55% 03/04/2027
025816CS6

8,000 AMERICAN HONDA FINANCE 2.3% 7,975.84 93.488 7,479.04 184 2.46
09/09/2026
02665WBH3

75,000 AMERICAN INTL GROUP 3.9% 78,305.25 97.991 73,493.25 2,925 3.98
04/01/2026
026874DH7

100,000 AMERICAN TOWER CORPORATION 99,564.00 91.578 91,578.00 2,750 3.00
2.75% 01/15/2027
03027XAX8

75,000 AMERICAN TOWER CORPORATION 74,805.75 85.949 64,461.75 2,175 3.37
2.9% 01/15/2030
03027XBA7

47,000 AMERIGAS PART/FIN CORP  5.625% 48,329.70 96.512 45,360.64 2,644 5.83
05/20/2024
030981AH7
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10,000 AMERIGAS PART/FIN CORP  5.875% @ 10,359.80 93.244 9,324.40 @ 588 6.30
08/20/2026
030981AJ3

75,000 AMGEN INC  3.375% 02/21/2050 76,193.50 76.913 57,684.75 2,531 4.39
031162CS7

15,000 AMGEN INC  2.45% 02/21/2030 14,994.75 87.405 13,110.75 368 2.80
031162CU2

40,000 AMGEN INC  2.3% 02/25/2031 40,617.60 85.232 34,092.80 920 2.70
031162CW8

50,000 ANHEUSER-BUSCH  4.439% 47,536.11 88.24 44,120.00 2,220 5.03
10/06/2048
03523TBT4

90,000 ANHEUSER-BUSCH 5.45% 112,770.90 101.57 91,413.00 4,905 5.37
01/23/2039
03523TBU1

100,000 ANHEUSER-BUSCH INBEV FIN 4.7% 110,139.00 96.135 96,135.00 4,700 4.89
02/01/2036
035242AM8

50,000 ANHEUSER-BUSCH INBEV FIN 52,423.00 90.228 45,114.00 2,313 5.13
4.625% 02/01/2044
03524BAF3

9,000 ANTERO RESOURCES CORP 8.375% 9,427.50 105.75 9,517.50 754 7.92
07/15/2026
03674XAN6

35,000 ANTERO RESOURCES CORP ANTERO 38,393.95 101.727 35,604.45 2,669 7.50
RESOURCES CORP 7.625% 01/01/2029
03674XAQ9

35,000 ELEVANCE HEALTH INC 4.101% 35,000.00 99.126 34,694.10 1,435 4.14
03/01/2028
036752AG8

15,000 ANTERO MIDSTREAM  5.375% 15,500.00 89.556 13,433.40 806 6.00
06/15/2029
03690AAH9

30,000 ANTERO MIDSTREAM  7.875% 33,020.00 99.889 29,966.70 2,363 7.88
05/15/2026 /
03690EAA6
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7,000 AON CORP  6.25% 09/30/2040 @ 6,935.88 111.09 7,776.30 @ 438 5.63
037389AU7

750,000 AON CORP  3.75% 05/02/2029 865,598.50 94.647 709,852.50 28,125 3.96
037389BC6

50,000 APACHE CORP 4.375% 10/15/2028 48,115.00 91.00 45,500.00 2,188 4.81
037411BE4

150,000 APPLE INC 3.75% 11/13/2047 168,294.00 90.448 135,672.00 5,625 4.15
037833DG2

95,000 APPLE INC 2.4% 08/20/2050 94,690.00 70.821 67,279.95 2,280 3.39
037833DZ0

40,000 APPLE INC 2.65% 02/08/2051 39,737.20 74.261 29,704.40 1,060 3.57
037833EF3

45,000 ARAMARK SERVICES 5% 09/01/2028 47,035.35 90.621 40,779 .45 2,250 5.52
038522AQ1

25,000 ARCHES BUYER INC  4.25% 25,140.63 81.171 20,292.75 1,063 5.24
06/01/2028
039524AA1

40,000 ARCONIC ROLLED PRODUCTS  6.125% 42,187.50 92.21 36,884.00 2,450 6.64
02/15/2028
03966VAAS

100,000 ARROW ELECTRONICS INC 4% 97,256.00 99.493 99,493.00 4,000 4.02
04/01/2025
042735BE9

110,000 ARROW ELECTRONICS INC 3.875% 124,103.10 95.294 104,823.40 4,263 4.07
01/12/2028
042735BF6

100,000 ARROW ELECTRONICS INC 3.25% 103,501.00 97.852 97,852.00 3,250 3.32
09/08/2024
042735BG4

40,000 ASBURY AUTOMOTIVE GROUP 4.5% 41,550.00 86.75 34,700.00 1,800 5.19
03/01/2028
043436AU8

100,000 ASTRAZENECA PLC 2.125% 82,911.00 67.299 67,299.00 2,125 3.16

08/06/2050 /

046353AX6
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25,000 ATMOS ENERGY CORP 1.5% @ 24,891.25 80.194 20,048.50@ 375 1.87
01/15/2031
049560AT2

35,000 AVANTOR FUNDING INC 4.625% 36,333.50 91.67 32,084.50 1,619 5.05
07/15/2028
05352TAA7

175,000 AVIATION CAPITAL GROUP 4.125% 184,087.75 95.114 166,449.50 7,219 4.34
08/01/2025
05369AAD3

14,000 AVIS BUDGET CAR/FINANCE 5.75% 14,000.00 89.55 12,537.00 805 6.42
07/15/2027
053773BCO

85,000 AVOLON HOLDINGS FNDG LTD 90,764.70 92.743 78,831.55 3,719 4.72
4.375% 05/01/2026
05401AAG6

5,000 BAT CAPITAL CORP 4.906% 5,000.00 93.083 4,654.15 245 5.27
04/02/2030
05526DBN4

15,000 BAT CAPITAL CORP 4.7% 15,000.00 97.79 14,668.50 705 4.81
04/02/2027
05526DBP9

75,000 BAT CAPITAL CORP 2.259% 75,000.00 83.918 62,938.50 1,694 2.69
03/25/2028
05526DBR5

40,000 BAT CAPITAL CORP 3.734% 40,000.00 70.432 28,172.80 1,494 5.30
09/25/2040
05526DBT1

50,000 BAT INTL FINANCE PLC  1.668% 50,000.00 88.592 44,296.00 834 1.88
03/25/2026
05530QAN0

50,000 BB&T CORPORATION  2.85% 49,874.50 98.119 49,059.50 1,425 2.90
10/26/2024
05531FBB8

240,000 BCG PARTNERS INC 5.375% 259,211.55 100.654 241,569.60 12,900 5.34
07/24/2023
05541TAK7 \

53,000 BALL CORP 5.25% 07/01/2025 55,115.00 99.926 52,960.78 2,783 5.25
058498AT3
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950,000 BANK OF AMERICA CORP  3.248% @994,098400 94 .472 897,484.00 @ 30,856 3.44
10/21/2027
06051GGA1

235,000 BANK OF AMERICA CORP  3.705% 253,654.30 95.484 224,387.40 8,707 3.88
04/24/2028
06051GGL7

100,000 BANK OF AMERICA CORP VARIABLE 95,240.00 96.857 96,857.00 3,093 3.19
RATE 3.093% 10/01/2025
06051GGTO

100,000 BANK OF AMERICA CORP  3.366% 104,313.00 96.916 96,916.00 3,366 3.47
01/23/2026
06051GGZ6

50,000 BANK OF AMERICA CORP FLOATING 50,000.00 97.549 48,774.50 524 1.08
RATE BOND 1.0488332% 02/05/2026
06051GHBS8

100,000 BANK OF AMERICA CORP 105,128.23 93.277 93,277.00 3,419 3.67
3.419% 12/20/2028
06051GHD4

100,000 BANK OF AMERICA CORP VARIABLE 100,352.50 96.147 96,147.00 3,559 3.70
RATE BOND 3.559% 04/23/2027
06051GHT9

100,000 BANK OF AMERICA CORP VARIABLE 106,751.00 88.291 88,291.00 4,078 4.62
RATE BOND 4.078% 04/23/2040
06051GHU6

200,000 BANK OF AMERICA CORP VARIABLE 200,322.00 84.859 169,718.00 4,992 2.94
RATE BOND 2.496% 02/13/2031
06051GHZ5

200,000 BANK OF AMERICA CORP  2.676% 199,727.85 72.31 144,620.00 5,352 3.70
06/19/2041
06051GJEO

200,000 BANK OF AMERICA CORP 1.734% 202,590.00 89.208 178,416.00 3,468 1.94
07/22/2027
06051GJS9

100,000 BANK OF AMERICA CORP 2.551% 100,000.00 91.075 91,075.00 2,551 2.80
02/04/2028 \\V4
06051GKJ7
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75,000 BANK OF NY MELLON CORP @ 76,034.25 96.528 72,396.00 @ 2,582 3.57
FIX-TO-FLOAT BONDS 3.442%
02/07/2028
06406RAB3

100,000 BANK OF NY MELLON CORP BANK OF 99,701.00 85.518 85,518.00 2,500 2.92
NY MELLON CORP 2.5% 01/26/2032
06406RBB2

150,000 BANK OF NOVA SCOTIA 4.5% 156,461.50 99.992 149,988.00 6,750 4.50
12/16/2025
064159HB5

335,000 BARCLAYS PLC 1.007% 12/10/2024 328,269.80 95.04 318,384.00 3,373 1.06
06738EBQ7

180,000 BARCLAYS PLC 2.894% 11/24/2032 180,046.80 80.602 145,083.60 5,209 3.59
06738EBV6

70,000 BAUSCH HEALTH COS INC 5% 57,575.00 53.25 37,275.00 3,500 9.39
01/30/2028
071734AHO

50,000 BAUSCH HEALTH COS INC  4.875% 50,743.83 77.815 38,907.50 2,438 6.26
06/01/2028
071734AN7

120,000 BRANCH BANKING & TRUST VARIABLE 116,494.70 95.184 114,220.80 3,163 2.717
RATE BOND 2.636% 09/17/2029
07330MACI1

720,000 BECTON DICKINSON & CO BECTON 692,575.20 88.172 634,838.40 20,326 3.20
DICKINSON & CO 2.823% 05/20/2030
075887CJ6

95,000 BELROSE FUNDING TRUST 2.33% 95,133.10 80.347 76,329.65 2,214 2.90
08/15/2030
080807AAS8

861,000 BERKSHIRE HATHAWAY ENERGY 3.5% 913,352.37 100.119 862,024.59 30,135 3.50
02/01/2025
084659AD3

50,000 BERKSHIRE HATHAWAY FINANCIAL 60,105.00 92.689 46,344.50 2,125 4.59
4.25% 01/15/2049
084664CRO

30,000 BIOGEN INC  3.15% 05/01/2050 30,288.30 69.045 20,713.50 945 4.56

09062XAG8
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38,000 BIOGEN INC  2.25% 05/01/2030 @ 39,159.76 82.237 31,250.06 @ 855 2.74
09062XAH6

130,000 BLACKSTONE PRIVATE CARE  2.625% 128,963.45 83.896 109,064.80 3,413 3.13
12/15/2026
09261HAC1

25,000 BOARDWALK PIPELINES LP 5.95% 27,966.03 103.772 25,943.00 1,488 5.73
06/01/2026
096630AES

130,000 BOARDWALK PIPELINES LP 4.45% 135,318.30 96.877 125,940.10 5,785 4.59
07/15/2027
096630AF5

95,000 BOEING CO 3.85% 3.85% 104,152.30 71.195 67,635.25 3,658 5.41
11/01/2048
097023CB9

100,000 BOEING CO 3.1% 05/01/2026 102,661.00 93.607 93,607.00 3,100 3.31
097023CH6

150,000 BOEING CO  3.25% 02/01/2035 144,952.50 75.93 113,895.00 4,875 4.28
097023CP8

150,000 BOEING CO 4.508% 05/01/2023 157,908.00 100.247 150,370.50 6,762 4.50
097023CS2

250,000 BOEING CO 5.04% 05/01/2027 286,725.00 98.805 247,012.50 12,600 5.10
097023CU7

6,000 BOSTON GAS COMPANY SERIES 144A 6,000.00 89.668 5,380.08 269 5.00
4.487% 02/15/2042
100743AJ2

25,000 BOSTON PROPERTIES LP 3.8% 26,680.50 99.55 24,887.50 950 3.82
02/01/2024
10112RAW4

50,000 BOSTON PROPERTIES LP  2.9% 49,810.50 85.218 42,609.00 1,450 3.40
03/15/2030
10112RBC7

75,000 BOYD GAMING CORP 4.75% 75,937.50 90.745 68,058.75 3,563 5.23
10/01/2027
103304BU4

30,000 BOYNE USA INC  4.75% 05/15/2029 / 30,787.50 86.594 25,978.20 / 1,425 5.49
103557AC8
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225,000 BP CAP MARKETS AMERICA  4.234% @ 242,798.75 99.495 223,863.75 @ 9,527 4.26
11/06/2028
10373QAE0

100,000 BP CAP MARKETS AMERICA  3.588% 107,651.00 97.609 97,609.00 3,588 3.68
04/14/2027
10373QAZ3

50,000 BP CAP MARKETS AMERICA  3.633% 57,121.50 94.827 47,413.50 1,817 3.83
04/06/2030
10373QBL3

110,000 BP CAP MARKETS AMERICA  3.06% 110,375.05 78.319 86,150.90 3,366 3.91
06/17/2041
10373QBRO

47,000 BRINK'S COMPANY  4.625% 44,623.75 88.953 41,807.91 2,174 5.20
10/15/2027
109696AA2

100,000 BRIXMOR OPERATING PART 4.125% 106,402.00 93.35 93,350.00 4,125 4.42
05/15/2029
11120VAH6

100,000 BRIXMOR OPERATING PART 2.25% 99,979.00 85.911 85,911.00 2,250 2.62
04/01/2028
11120VAK9

25,000 BRIXMOR OPERATING PART 2.5% 24,918.75 78.625 19,656.25 625 3.18
08/16/2031
11120VAL7

110,000 BROADCOM CRP/CAYMN FI 115,850.50 96.35 105,985.00 4,263 4.02
3.875% 01/15/2027
11134LAH2

150,000 BROADCOM CRP/CAYMN FI 160,606.50 98.499 147,748.50 4,688 3.17
3.125% 01/15/2025
11134LAP4

30,000 BROADCOM INC  4.11% 09/15/2028 33,897.60 95.053 28,515.90 1,233 4.32
11135FALS

20,000 BROADCOM INC  4.15% 11/15/2030 19,977.80 91.844 18,368.80 830 4.52
11135FAQ4

19,000 BROOKFIELD FINANCE LLC 4.7% 19,071.13 88.10 16,739.00 893 5.33
09/20/2047
11271LABS8 /
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50,000 BROOKFIELD FINANCE LLC 3.9% @ 49,815.11 95.706 47,853.00 @ 1,950 4.07
01/25/2028
11271LAC6

85,000 BROOKFIELD FINANCE LLC 4.85% 101,208.65 99.231 84,346.35 4,123 4.89
03/29/2029
11271LAD4

55,000 BUCKEYE PARTNERS LTD 4.125% 54,903.75 85.00 46,750.00 2,269 4.85
12/01/2027
118230AR2

30,000 BUILDERS FIRSTSOURCE INC  4.25% 31,012.50 76.117 22,835.10 1,275 5.58
02/01/2032
12008RAP2

75,000 BURLINGTON NORTH SANTA FE 79,056.96 94.895 71,171.25 3,281 4.61
4.375% 09/01/2042
12189LAK7

50,000 CBS CORPORATION 4.6% 56,651.50 78.763 39,381.50 2,300 5.84
01/15/2045
124857AN3

21,000 CBS CORPORATION 4% 01/15/2026 20,671.52 97.655 20,507.55 840 4.10
124857AQ6

50,000 CBS CORPORATION 2.9% 49,632.50 92.20 46,100.00 1,450 3.15
01/15/2027
124857AR4

554,000 CCO HLDGS LLC/CAP CORP 518,066.00 80.75 447,355.00 0 0.00
1248EPCN1

25,000 CD&R SMOKEY BUYER INC  6.75% 26,500.00 88.431 22,107.75 1,688 7.63
07/15/2025
12510CAA9

10,000 CHS/COMMUNITY HEALTH SYSTEM 10,430.00 84.625 8,462.50 563 6.65
5.625% 03/15/2027
12543DBG4

25,000 CHS/COMMUNITY HEALTH SYSTEM 6% 23,853.50 81.917 20,479.25 1,500 7.32
01/15/2029
12543DBH2

34,000 CIT GROUP INC  6.125% 39,910.00 104.37 35,485.80\ 2,083 5.87
03/09/2028
125581GX0
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215,000 CSC HOLDINGS LLC  5.25% @218,536450 93.75 201,562.50@ 11,288 5.60
06/01/2024
126307AHO

25,000 CSX CORP  3.25% 06/01/2027 23,632.25 96.098 24,024.50 813 3.38
126408HH9

50,000 CSX CORP 4.75% 11/15/2048 57,157.02 98.245 49,122.50 2,375 4.83
126408HN6

30,000 CNX RESOURCES CORP 6% 31,350.00 93.00 27,900.00 1,800 6.45
01/15/2029
12653CAJ7

725,000 CVS HEALTH CORPORATION 4.3% 852,895.00 99.106 718,518.50 31,175 4.34
03/25/2028
126650CX6

125,000 CVS HEALTH CORPORATION 5.05% 151,392.50 96.329 120,411.25 6,313 5.24
03/25/2048
126650CZ1

35,000 CAESARS RESORT 5.75% 36,968.75 96.00 33,600.00 2,013 5.99
07/01/2025
12770RAA1

21,000 CALPINE CORPORATION SERIES 144A 20,430.17 95.00 19,950.00 1,103 5.53
5.25% 06/01/2026
131347CK0

25,000 CALPINE CORP (ESCROW FOR FUTURE 0.00 0.00 0 0.00
PAYMENTS) ORIGINAL CU#131347BC9
8.5% 07/15/2010
131ESCOC1

80,000 CAMERON LNG LLC 3.701% 87,714.40 84.708 67,766.40 2,961 4.37
01/15/2039
133434AD2

75,000 CANADIAN PACIFIC RR CO 2.9% 72,978.00 97.19 72,892.50 2,175 2.98
02/01/2025
13645RAS3

295,000 CANADIAN PACIFIC RR CO 3% 293,460.10 78.717 232,371.50 8,850 3.81
12/02/2041
13645RBG8

75,000 CANTOR FITZGERALD, L.P. 4.875% 80,597.25 100.507 75,380.25 3,656 4.85
05/01/2024
138616AE7
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50,000 CAPITAL ONE FINANCIAL CO @ 49,699.50 80.593 40,296.50 @ 1,309 3.25
2.618% 11/02/2032
14040HCJ2

70,000 CAPITAL ONE FINANCIAL CO 70,000.00 98.458 68,920.60 3,688 5.35
VARIABLE RATE 5.268% 05/10/2033
14040HCTO

45,000 CARNIVAL CORP 9.875% 51,966.45 96.875 43,593.75 4,444 10.19
08/01/2027
143658BJ0

40,000 CARPENTER TECHNOLOGY 6.375% 42,260.00 89.261 35,704.40 2,550 7.14
07/15/2028
144285AL7

45,000 CEDAR FAIR/CAN/MAGNUM/MI  5.25% 46,131.30 8§8.188 39,684.60 2,363 5.95
07/15/2029
150190AE6

255,000 CENTENE CORP  4.625% 12/15/2029 276,328.65 92.77 236,563.50 11,794 4.99
15135BATS

43,000 CENTERPOINT ENERGY INC 1.45% 42,899.81 90.115 38,749 .45 624 1.61
06/01/2026
15189TBA4

23,000 CENTERPOINT ENERGY HOUSTON 3% 22,849.58 95.913 22,059.99 690 3.13
02/01/2027
15189XAR9

5,000 CENTERPOINT ENERGY HOUSTON 4,978.20 91.011 4,550.55 198 4.34
3.95% 03/01/2048
15189XAS7

60,000 CENTERPOINT ENERGY HOUSTON 59,761.80 81.412 48,847.20 2,010 4.11
3.35% 04/01/2051
15189XAWS

80,000 CENTERPOINT ENERGY RESOURCE 75,009.50 81.432 65,145.60 1,400 2.15
1.75% 10/01/2030
15189YAF3

45,000 CENTRAL GARDEN & PET CO 5.125% 47,587.50 89.641 40,338.45 2,306 5.72
02/01/2028
153527AMS

30,000 CENTRAL GARDEN & PET CO 4.125% 30,712.50 81.00 24,300.00 1,238 5.09
10/15/2030
153527AN6
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10,000 CENTURY TELEPHONE ENTERPRISE INC @ 9,431.25 87.625 8,762.50@ 688 7.85
G 6.875% 01/15/2028
156686AM9

17,000 CENTURYLINK INC 6.75% 17,675.06 99.056 16,839.52 1,148 6.81
12/01/2023
156700AX4

49,000 CENTURYLINK INC  5.625% 52,590.65 93.59 45,859.10 2,756 6.01
04/01/2025
156700AZ9

25,000 CENTURYLINK INC  7.5% 28,196.88 98.625 24,656.25 1,875 7.60
04/01/2024
156700BA3

50,000 CHARTER COMM OPT LLC/CAP 4.2% 53,352.00 94.182 47,091.00 2,100 4.46
03/15/2028
161175BK9

24,000 CHARTER COMM OPT LLC/CAP 23,723.04 89.222 21,413.28 1,290 6.02
5.375% 04/01/2038
161175BM5

100,000 CHARTER COMM OPT LLC/CAP 4.8% 115,149.00 79.8717 79,877.00 4,800 6.01
03/01/2050
161175BTO

50,000 CHEMOURS CO 5.375% 05/15/2027 49,992.95 87.969 43,984.50 2,688 6.11
163851AE8

90,000 CHENIERE ENERGY PARTNERS 91,237.50 78.75 70,875.00 2,925 4.13
3.25% 01/31/2032
16411QALS

100,000 CHENIERE CORP CHRISTI HD 117,329.24 100.119 100,119.00 5,125 5.12
5.125% 06/30/2027
16412XAGO

75,000 CINCINNATI FINANCIAL CORP 92,714.25 113.719 85,289.25 5,190 6.09
6.92% 05/15/2028
172062AF8

200,000 CITIGROUP INC  4.4% 06/10/2025 207,025.00 99.942 199,884.00 8,800 4.40
172967JT9

245,000 CITIGROUP INC  4.45% 09/29/2027 w 257,965.85 98.07 240,271.50 \ 10,903 4.54
172967KA8
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100,000 CITIGROUP INC  3.4% 05/01/2026 @ 103,513.50 96.708 96,708.00@ 3,400 3.52
172967KNO

16,000 CITIGROUP INC  3.2% 10/21/2026 15,990.56 95.279 15,244.64 512 3.36
172967KY6

50,000 CITIGROUP INC  3.887% 50,887.73 96.28 48,140.00 1,944 4.04
01/10/2028
172967LD1

100,000 CITIGROUP INC VARIABLE RATE BOND 109,716.00 94 .547 94,547.00 3,668 3.88
3.668% 07/24/2028
172967LP4

85,000 CITIGROUP INC VARIABLE RATE BOND 85,046.80 85.109 72,342.65 2,266 3.13
2.666% 01/29/2031
172967TML2

50,000 CITIGROUP INC  2.52% 11/03/2032 50,000.00 81.377 40,688.50 1,260 3.10
172967NE7

100,000 CITIGROUP INC CITIGROUP INC 100,000.00 85.125 85,125.00 3,057 3.59
3.057% 01/25/2033
17327CAQ6

40,000 CLARIVATE SCIENCE HLDGS CORP 40,150.00 83.609 33,443.60 1,550 4.63
3.875% 07/01/2028
18064PAC3

50,000 CLEAR CHANNEL WORLDWIDE 5.125% 50,187.50 84.00 42,000.00 2,563 6.10
08/15/2027
18453HAA4

35,000 CLEVELAND CLIFFS INC 6.75% 37,884.50 99.25 34,737.50 2,363 6.80
03/15/2026
185899AG6

35,000 CLEVELAND CLIFFS INC 5.875% 36,356.25 94.055 32,919.25 2,056 6.25
06/01/2027
185899AH4

10,000 CLEVELAND ELECTRIC ILLUM  5.5% 11,515.30 103.159 10,315.90 550 5.33
08/15/2024
186108CJ3

30,000 CLEVELAND ELECTRIC ILLUM  4.55% 29,977.50 99.347 29,804.10 1,365 4.58
11/15/2030
186108CL8
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655,000 COCA COLA CO 3.45% 03/25/2030 @ 772,434.95 97.499 638,618.45@ 22,598 3.54
191216CT5

29,000 COMCAST CORP  3.375% 02/15/2025 27,983.84 99.23 28,776.70 979 3.40
20030NBL4

75,000 COMCAST CORP  4.2% 08/15/2034 76,935.00 96.435 72,326.25 3,150 4.36
20030NBM2

13,000 COMCAST CORP 3.999% 17,420.00 87 .77 11,410.10 520 4.56
11/01/2049
20030NCE9

18,000 COMCAST CORP 4.049% 23,130.64 87.901 15,822.18 729 4.61
11/01/2052
20030NCG4

75,000 COMCAST CORP  3.55% 05/01/2028 74,497.98 97.101 72,825.75 2,663 3.66
20030NCH2

60,000 COMCAST CORP  3.45% 02/01/2050 61,165.80 80.085 48,051.00 2,070 4.31
20030NCZ2

10,000 COMCAST CORP  2.8% 01/15/2051 9,924.80 71.267 7,126.70 280 3.93
20030NDL2

64,000 COMCAST CORP 2.887% 64,000.00 72.012 46,087.68 1,848 4.01
11/01/2051
20030NDS7

19,000 COMCAST CORP 2.987% 20,560.56 68.557 13,025.83 568 4.36
11/01/2063
20030NDW8

25,000 COMMERCIAL METALS CO 4.875% 24,728.30 99.375 24,843.75 1,219 4.91
05/15/2023
201723AK9

100,000 COMMONSPIRIT HEALTH 2.782% 101,375.00 86.641 86,641.00 2,782 3.21
10/01/2030
20268JAFO

55,000 COMMONWEALTH EDISON CO 4% 60,320.25 90.466 49,756.30 2,200 4.42
03/01/2048
202795IM3

26,000 COMMSCOPE TECH LLC 6% 27,755.00 86.50 22,490.00 1,560 6.94
06/15/2025
20337YAAS
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89,000 COMMSCOPE INC 6% 03/01/2026 @ 92,782.50 91.924 81,812.36 @ 5,340 6.53
20338QADS

40,000 COMSTOCK RESOURCES INC  6.75% 41,850.00 89.543 35,817.20 2,700 7.54
03/01/2029
205768AS3

50,000 CONSOLIDATED EDISON CO OF NY INC 49,555.50 79 .41 39,705.00 1,850 4.66
3.7% 11/15/2059
209111FW8

50,000 CONSUMERS ENERGY CO. 3.75% 49,417.00 87.366 43,683.00 1,875 4.29
02/15/2050
210518DE3

55,703.14 CONTINENTAL AIRLINES 2012-2 A 56,146.53 98.1822 54,690.54 2,312 4.23
2012-1 SINKING FUND 4.15%
04/11/2024
210795PZ7

57,627.46 CONTINENTAL AIRLINES 2012-2 A 57,641.28 96.1479 55,407.60 2,305 4.16
PASS THRU CERTS SINKABLE 4%
10/29/2024
210795QB9

35,000 COREBRIDGE FINANCIAL INC 3.9% 34,948.20 89.961 31,486.35 1,365 4.34
04/05/2032
21871XAG4

25,000 CORNING INC  5.35% 11/15/2048 32,928.00 101.344 25,336.00 1,338 5.28
219350BK0

60,000 CORPORATE OFFICE PROP LP 2.75% 59,127.60 81.033 48,619.80 1,650 3.39
04/15/2031
22003BAMS

35,000 CRESTWOOD MIDSTREAM PARTNERS 35,807.50 93.50 32,725.00 2,013 6.15
5.75% 04/01/2025
226373AP3

43,000 CROWN AMER/CAP CORP VI 43,667.10 95.162 40,919.66 2,043 4.99
4.75% 02/01/2026
228187AB6

64,000 CROWN AMER/CAP CORP V 4.25% 62,142.03 92.25 59,040.00 2,720 4.61
09/30/2026
22819KAB6 \

50,000 CROWN CASTLE INTL CORP 4% 50,120.00 97.267 48,633.50 2,000 4.11
03/01/2027
22822VAEL
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50,000 CUBESMART LP 2% 02/15/2031 @ 49,537.00 79.714 39,857.00 @ 1,000 2.51
22966RAG1

50,000 DH EUROPE FINANCEIT' 3.25% 49,904.50 83.349 41,674.50 1,625 3.90
11/15/2039
23291KAJ4

83,000 DCP MIDSTREAM OPERATING 3.875% 80,442.10 99.047 82,209.01 3,216 3.91
03/15/2023
23311VAD9

45,000 DT MIDSTREAM INC  4.125% 45,242.50 84.50 38,025.00 1,856 4.88
06/15/2029
23345MAAS

25,000 DANA FINANCING LUX SAR  5.75% 25,724.00 95.485 23,871.25 1,438 6.02
04/15/2025
235822AB9

55,000 DAVITA INC 3.75% 02/15/2031 55,034.38 70.74 38,907.00 2,063 5.30
23918KATS

75,000 JOHN DEERE CAPITAL CORP  3.45% 74,767.50 96.793 72,594.75 2,588 3.56
03/07/2029
24422EUUL

15,000 DELL INT LLC/EMC CORP 3.375% 14,950.20 71.836 10,775.40 506 4.70
12/15/2041
24703DBEO

21,000 DELLINTLLLC 8.35% 28,861.77 125.129 26,277.09 1,754 6.67
07/15/2046
24703TAK2

150,000 DEUTSCHE BANK NY .898% 150,000.00 93.764 140,646.00 1,347 0.96
05/28/2024
251526CJ6

225,000 DEUTSCHE BANK NY 1.686% 225,000.00 89.7717 201,998.25 3,794 1.88
03/19/2026
25160PAF4

50,000 DIGITAL REALTY TRUST LP 3.7% 53,427.50 95.401 47,700.50 1,850 3.88
08/15/2027
25389JAR7

30,000 DISCOVER BANK  4.682% 31,782.90  97.26 29,178.00 1,405 4.81
08/09/2028
25466AAN1 4
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50,000 WALT DISNEY CO 3.7% @ 51,910.00 99.994 49,997.00 @ 1,850 3.70
10/15/2025
254687DD5

815,000 WALT DISNEY CO 3.8% 03/22/2030 916,119.35 96.91 789,816.50 30,970 3.92
254687FQ4

50,000 DISCOVERY COMMUNICATIONS 51,509.90 70.498 35,249.00 2,000 5.67
4% 09/15/2055
25470DBL2

30,000 DISH DBS CORP  5.875% 29,788.40 100.03 30,009.00 1,763 5.87
07/15/2022
25470XAJ4

31,000 DISH DBS CORP 5% 03/15/2023 30,707.50 95.50 29,605.00 1,550 5.24
25470XAL9

78,000 DISH DBS CORP 5.875% 11/15/2024 78,532.50 84 .50 65,910.00 4,583 6.95
25470XAWS5

45,000 DISH DBS CORP  7.75% 07/01/2026 51,750.00 78 .25 35,212.50 3,488 9.90
25470XAY1

15,000 DOMINION RESOURCES INC  5.25% 17,213.34 103.46 15,519.00 788 5.07
08/01/2033
257469A15

150,000 DOMINION ENERGY INC 3.3% 149,868.00 78 .85 118,275.00 4,950 4.19
04/15/2041
25746UDK2

700,000 DOVER CORP  2.95% 11/04/2029 708,984.02 91.008 637,056.00 20,650 3.24
260003AP3

25,000 DOWDUPONT INC 5.319% 32,294.75 99.389 24,847.25 1,330 5.35
11/15/2038
26078JAE0

100,000 DR PEPPER SNAPPLE GROUP 4.5% 94,367.00 88.918 88,918.00 4,500 5.06
11/15/2045
26138EAT6

20,000 DUKE ENERGY INDIANA INC 19,936.40 112.885 22,577.00 1,270 5.63
6.35% 08/15/2038
263901AA8

780,000 DUKE ENERGY CORPORATION 2.65% / 793,515.60 93.775 731,445.00 20,670 2.83
09/01/2026
26441CAS4
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50,000 DUKE ENERGY CAROLINAS 3.7% @ 48,293.00 84.792 42,396.00@ 1,850 4.36
12/01/2047
26442CAT1

100,000 DUKE ENERGY FLORIDA LLC 2.5% 99,947.00 89.063 89,063.00 2,500 2.81
12/01/2029
26444HAH4

30,000 DYCOM INDUSTRIES INC  4.5% 30,075.00 87 .43 26,229.00 1,350 5.15
04/15/2029
267475AD3

80,000 ELECTRICITE DE FRANCE  5.00% 5% 101,952.80 86.416 69,132.80 4,000 5.79
09/21/2048
268317AT1

50,000 EQT CORPORATION 6.125% 51,125.00 103.024 51,512.00 3,063 5.95
02/01/2025
26884LAH2

6,000 EQM MIDSTREAM PARTNERS 4% 6,150.00 92.829 5,569.74 240 4.31
08/01/2024
26885BAAS

60,000 EQM MIDSTREAM PARTNERS  4.125% 54,975.00 86.375 51,825.00 2,475 4.78
12/01/2026
26885BAB6

75,000 EQM MIDSTREAM PARTNERS 5.5% 77,244.00 86.407 64,805.25 4,125 6.37
07/15/2028
26885BAC4

30,000 EQM MIDSTREAM PARTNERS  6.5% 29,840.40 76.00 22,800.00 1,950 8.55
07/15/2048
26885BAEO

15,000 ECOLAB INC 2.75% 19,269.90 70.196 10,529.40 413 3.92
08/18/2055
278865BJ8

6,000 ECOPETROL SA 5.875% 09/18/2023 6,096.72 100.25 6,015.00 353 5.86
279158AC3

40,000 EDGEWELL PERSONAL CARECOMPANY 43,400.00 90.99 36,396.00 2,200 6.04
5.5% 06/01/2028
28035QAA0

25,000 EDISON INTERNATIONAL 3.55% 24,966.00 97.655 24,413.75 888 3.64
11/15/2024 \
281020AQ0
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40,000 ELEMENT SOLUTIONS INC  3.875% @ 39,482.75 8§2.513 33,005.20 @ 1,550 4.70
09/01/2028
28618MAA4

53,000 EMBARQ CORP  7.995% 06/01/2036 53,529.10 75.107 39,806.71 4,237 10.64
29078EAA3

30,000 EMERGENT BIOSOLUTIONS INC 29,475.00 70.893 21,267.90 1,163 5.47
3.875% 08/15/2028
29089QAC9

760,000 EMERSON ELECTRIC CO 1.95% 757,932.80 84.557 642,633.20 14,820 2.31
10/15/2030
291011BN3

250,000 EMERSON ELECTRIC CO 2.2% 248,202.50 84.908 212,270.00 5,500 2.59
12/21/2031
291011BR4

100,000 ENABLE MIDSTREAM PARTNER  4.4% 105,264.06 96.975 96,975.00 4,400 4.54
03/15/2027
292480AK6

32,000 ENBRIDGE INC  4.25% 12/01/2026 31,793.92 99.096 31,710.72 1,360 4.29
29250NAL9

35,000 ENCOMPASS HEALTH CORPORATION 35,752.50 85.539 29,938.65 1,575 5.26
4.5% 02/01/2028
29261AAA8

44,000 ENCOMPASS HEALTH CORPORATION 47,025.00 83.594 36,781.36 2,090 5.68
4.75% 02/01/2030
29261AAB6

19,000 ENERGY TRANSFER PARTNERS 4.75% 19,741.38 99.731 18,948.89 903 4.76
01/15/2026
29273RBG3

28,000 ENERSYS SERIES 144A 5% 28,431.54 98.375 27,545.00 1,400 5.08
04/30/2023
29275YABS

12,000 ENERGY TRANSFER OPERATING 5.5% 14,038.20 101.47 12,176.40 660 5.42
06/01/2027
29278NAN3

115,000 ENERGY TRANSFER OPERATING 2.9% 120,296.90 95.134 109,404.10 3,335 3.05
05/15/2025
29278NAPS
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50,000 ENERGY TRANSFER OPERATING @ 61,175.50 97 .444 48,722.00 @ 3,125 6.41
6.25% 04/15/2049
29279FAA7

10,000 ENLINK MIDSTREAM LLC 5.375% 10,070.90 87.508 8,750.80 538 6.14
06/01/2029
29336TAA8

21,000 ENLINK MIDSTREAM PARTNER  4.4% 20,133.75 97.25 20,422.50 924 4.52
04/01/2024
29336UAB3

19,000 ENLINK MIDSTREAM PARTNER  5.6% 16,625.00 70.786 13,449 .34 1,064 7.91
04/01/2044
29336UACIL

27,000 ENLINK MIDSTREAM PARTNER  4.15% 25,132.50 92.00 24,840.00 1,121 4.51
06/01/2025
29336UAE7

12,000 ENLINK MIDSTREAM PARTNER  4.85% 11,453.75 92.25 11,070.00 582 5.26
07/15/2026
29336UAF4

35,000 ENTEGRIS INC  3.625% 05/01/2029 35,218.75 83.623 29,268.05 1,269 4.33
29362UAD6

16,000 ENTERGY LOUISIANA, LLC 3.05% 15,904.32 90.365 14,458.40 488 3.38
06/01/2031
29364WAX6

50,000 ENTERGY LOUISIANA,LLC 3.12% 49,975.50 95.221 47,610.50 1,560 3.28
09/01/2027
29364WAZ1

50,000 ENTERGY TEXAS INC 1.75% 49,815.00 81.091 40,545.50 875 2.16
03/15/2031
29365TAKO

100,000 ENTERGY TEX RESTORATION ENTERGY 99,998.59 96.412 96,412.00 3,697 3.83
TEX RESTORATION 3.697%
12/15/2035
29366NAB2

50,000 ENTERGY MISSISSIPPIINC  3.85% 49,351.50 86.205 43,102.50 1,925 4.47
06/01/2049
29366WAA4

12,000 ENTERPRISE PRODUCTS OPERATING 14,892.60 118.67 14,240.40 906 6.36
7.55% 04/15/2038
29379VAMS
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685,000 ENTERPRISE PRODUCTS OPERATING @ 761,448 .45 97 .87 670,409.50 @ 28,428 4.24
4.15% 10/16/2028
29379VBT9

30,000 ESSEX PORTFOLIO LP 2.65% 31,698.00 83.237 24,971.10 795 3.18
03/15/2032
29717PAV9

40,000 ESTEE LAUDER CO INC 3.15% 39,193.20 97.271 38,908.40 1,260 3.24
03/15/2027
29736RAJ9

695,000 EVERSOURCE ENERGY 4.25% 794,527.25 97.649 678,660.55 29,538 4.35
04/01/2029
30040WAFS

30,000 EXELON GENERATION CO LLC 5.75% 30,867.90 97.221 29,166.30 1,725 5.91
10/01/2041
30161MAJ2

150,000 EXPEDIA INC 3.25% 155,212.50 83.535 125,302.50 4,875 3.89
02/15/2030
30212PAR6

50,000 EXPRESS SCRIPTS HOLDING CO 51,264.75 101.551 50,775.50 2,250 4.43
4.5% 02/25/2026
30219GAMO

20,000 FMG RESOURCES AUG 2006 4.5% 21,356.25 89.25 17,850.00 900 5.04
09/15/2027
30251GBA4

50,000 FAIRFAX FINANCIAL HLDGS 4.85% 55,943.00 99.533 49,766.50 2,425 4.87
04/17/2028
303901BB7

715,000 FIFTH THIRD BANCORP 4.3% 789,862.55 100.502 718,589.30 30,745 4.28
01/16/2024
316773CP3

25,000 FIFTH THIRD BANCORP 2.375% 26,463.75 95.845 23,961.25 594 2.48
01/28/2025
316773CY4

250,000 FIRST UNION CORP BOND 6.55% 262,456.00 111.139 277,847.50 16,375 5.89
10/15/2035
337358BD6

50,000 FLORIDA POWER & LIGHT 3.8% 54,947.50 89.528 44,764.00 1,900 4.24
12/15/2042
341081FH5
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50,000 FLORIDA POWER & LIGHT 3.7% @ 49,604.50 88.456 44,228.00© 1,850 4.18
12/01/2047
341081FP7

15,000 FLORIDA POWER CORP 6.4% 14,936.70 117.594 17,639.10 960 5.44
06/15/2038
341099CL1

35,000 FORD FOUNDATION/THE 2.815% 35,000.00 69.376 24,281.60 985 4.06
06/01/2070
34531XACS8

75,000 FORD MOTOR CO 9.625% 91,805.25 111.50 83,625.00 7,219 8.63
04/22/2030
345370CX6

200,000 FORD MOTOR CREDIT CO LLC 162,000.00 89.686 179,372.00 8,542 4.76
4.271% 01/09/2027
345397A45

75,000 FORTIS INC 3.055% 10/04/2026 72,691.72 94.211 70,658.25 2,291 3.24
349553AM9

16,000 FREEPORT MCMORAN INC  5.4% 15,044.37 97.591 15,614.56 864 5.53
11/14/2034
35671DBIJ3

50,000 FREEPORT MCMORAN INC  4.125% 51,875.00 92.947 46,473.50 2,063 4.44
03/01/2028
35671DCE3

30,000 FRONTIER COMMUNICATIONS CORP 29,999.40 89.992 26,997.60 1,763 6.53
FRONTIER COMMUNICATIONS 5.875%
10/15/2027
35906ABE7

370,000 GE CAPITAL INTL FUNDING 4.418% 403,943.07 93.798 347,052.60 16,347 4.71
11/15/2035
36164QNA2

50,000 GFL ENVIRONMENTAL INC  3.5% 49,843.75 85.75 42,875.00 1,750 4.08
09/01/2028
36168QAMO6

100,000 GLP CAPITALLP/FINII 4% 100,991.65 87.567 87,567.00 4,000 4.57
01/15/2030
361841AP4

34,000 GMAC LLC 8% 11/01/2031 42,979.48 111.428 37,885.52 2,720 7.18
36186CBY8
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20,000 GAPINC 3.625% 10/01/2029 ® 20,300.00 70.22 14,044.00 (© 725 5.16
364760AP3

20,000 GAP INC 3.875% 10/01/2031 18,200.00 69.75 13,950.00 775 5.56
364760AQ1

30,000 GARDA WORLD SECURITY 4.625% 30,337.50 86.00 25,800.00 1,388 5.38
02/15/2027
36485MAKS

25,000 GENERAL MILLS INC 3.2% 24,895.00 96.247 24,061.75 800 3.32
02/10/2027
370334BZ6

15,000 GENERAL MOTORS FINL CO 4.35% 16,922.40 96.059 14,408 .85 653 4.53
01/17/2027
37045XBT2

110,000 GENERAL MOTORS FINL CO  1.25% 104,588.70 88.162 96,978.20 1,375 1.42
01/08/2026
37045XDD5

150,000 GENERAL MOTORS FINL CO  2.7% 149,739.00 78.97 118,455.00 4,050 3.42
06/10/2031
37045XDL7

775,000 GEORGIA POWER CO 2.65% 836,775.25 88.193 683,495.75 20,538 3.00
09/15/2029
373334KL4

10,000 GLENCORE FUNDING LLC 1.625% 9,949.90 91.512 9,151.20 163 1.78
09/01/2025
378272AX6

37,582 GLOBAL AIR LEASE COLTD 6.5% 34,998.61 75.75 28,468 .37 2,443 8.58
09/15/2024
37960JAA6

45,000 GLOBAL INFRASTRUCTURE SO 46,518.75 77.977 35,089.65 2,531 7.21
5.625% 06/01/2029
37960XAAS

100,000 GOLDMAN SACHS GROUP INC  3.85% 106,831.00 96.824 96,824.00 3,850 3.98
01/26/2027
38141GWB6

250,000 GOLDMAN SACHS GROUP INC  3.691% 262,815.00 94.967 237,417.50 9,228 3.89
06/05/2028 \
38141GWL4
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50,000 GOLDMAN SACHS GROUP INC VARIABLE @ 50,000.00 94 .441 47,220.50@ 1,907 4.04
RATE BOND 3.814% 04/23/2029
38141GWV2

200,000 GOLDMAN SACHS GROUP INC  1.992% 199,802.00 79.206 158,412.00 3,984 2.51
01/27/2032
38141GXR0O

200,000 GOLDMAN SACHS GROUP INC  3.21% 200,000.00 76.74 153,480.00 6,420 4.18
04/22/2042
38141GYC2

100,000 GOLDMAN SACHS GROUP INC  3.5% 108,974.00 96.008 96,008.00 3,500 3.65
11/16/2026
38145GAH3

370,000 GOLDMAN SACHS GROUP INC VARIABLE 415,353.60 87.661 324,345.70 14,863 4.58
RATE BOND 4.017% 10/31/2038
38148YAAL

10,000 GOODYEAR TIRE & RUBBER CO  9.5% 10,525.00 103.394 10,339.40 950 9.19
05/31/2025
382550BH3

35,000 GOODYEAR TIRE & RUBBER CO 32,140.85 81.142 28,399.70 1,838 6.47
GOODYEAR TIRE & RUBBER 5.25%
04/30/2031
382550BJ9

65,000 GOODYEAR TIRE & RUBBER CO 66,625.00 82.862 53,860.30 3,250 6.03
5% 07/15/2029
382550BNO

45,000 GRAY TELEVISION INC 4.75% 43,637.10 78.75 35,437.50 2,138 6.03
10/15/2030
389375AL0

60,000 GRIFFON CORPORATION 5.75% 63,000.00 90.75 54,450.00 3,450 6.34
03/01/2028
398433AP7

30,000 GROUP 1 AUTOMOTIVE INC 4% 30,045.00 83.551 25,065.30 1,200 4.79
08/15/2028
398905AN9

55,000 GULFPORT ENERGY CORP 8% 59,537.50 98.373 54,105.15 4,400 8.13
05/17/2026
402635AQ9

73,000 HCA INC  5.375% 02/01/2025 75,964.38 100.028 73,020.44 3,924 5.37
404119BR9 4 4
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79,000 HCAINC 5.875% 02/15/2026 @ 87,307.50 100.503 79,397.37 @ 4,641 5.85
404119BS7

60,000 HCA INC 5.375% 09/01/2026 61,650.00 99.159 59,495.40 3,225 5.42
404121AH8

178,000 HCAINC 5.625% 09/01/2028 200,315.52 98 .37 175,098.60 10,013 5.72
404121A74

200,000 HSBC HOLDINGS PLC  4.041% 228,390.00 95.039 190,078.00 8,082 4.25
03/13/2028
404280BK4

125,000 HACKENSACK MERDIAN HLTH 2.875% 125,000.00 72.893 91,116.25 3,594 3.94
09/01/2050
404530AD9

25,000 HALLIBURTON CO 4.75% 27,073.75 89.281 22,320.25 1,188 5.32
08/01/2043
406216BEO

31,000 HANESBRANDS INC 4.875% 31,081.28 92.626 28,714.06 1,511 5.26
05/15/2026
410345AL6

15,000 HARRIS CORP  4.854% 04/27/2035 16,508.85 98.683 14,802.45 728 4.92
413875AS4

11,000 HARSCO CORP  5.75% 07/31/2027 11,000.00 80.02 8,802.20 633 7.19
415864AM9

100,000 HASBRO INC  3.9% 11/19/2029 112,081.00 92.00 92,000.00 3,900 4.24
418056AZ0

75,000 HEALTH CARE REIT INC 4% 76,781.10 99.433 74,574.75 3,000 4.02
06/01/2025
42217KBF2

81,000 HEALTHCARE TRUST OF AMERICA 80,616.87 86.34 69,935.40 2,511 3.59
3.1% 02/15/2030
42225UAG9

40,000 HERC HOLDINGS, INC 5.5% 41,950.00 91.339 36,535.60 2,200 6.02
07/15/2027
42704LAA2

8,000 HESS CORP 6% 01/15/2040 9,389.44 102.834 8,226.72 480 5.83
42809HAC1
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35,000 HESS MIDSTREAM OPERATION @ 36,375.00 95.25 33,337.50 @ 1,969 5.91
5.625% 02/15/2026
428102AC1

30,000 HILCORP ENERGY I/HILCORP HILCORP 29,931.25 87.814 26,344.20 1,725 6.55
ENERGY I/HILCORP 5.75%
02/01/2029
431318AU8

40,000 HILLENBRAND INC 5.75% 41,100.00 102.00 40,800.00 2,300 5.64
06/15/2025
431571ADO

91,000 HILTON DOMESTIC OPERATION 96,016.05 90.375 82,241.25 4,436 5.39
4.875% 01/15/2030
432833AF8

30,000 HOLLY ENERGY PARTNERS LP 30,610.00 94 .25 28,275.00 1,913 6.76
6.375% 04/15/2027
435765AJ1

100,000 HOLLYFRONTIER CORP 5.875% 107,140.00 100.968 100,968.00 5,875 5.82
04/01/2026
436106AA6

15,000 HOLLYFRONTIER CORP 2.625% 14,984.10 97.164 14,574.60 394 2.70
10/01/2023
436106AB4

8,000 HOLOGIC INC  4.625% 02/01/2028 7,691.85 93.575 7,486.00 370 4.94
436440AM3

925,000 HOME DEPOT INC  3.25% 920,199.25 93.43 864,227.50 30,063 3.48
04/15/2032
437076CP5

55,000 HUGHES SATELITE SYSTEMS  6.625% 61,756.00 88.75 48,812.50 3,644 7.46
08/01/2026
444454AF9

195,000 HUMANA INC  1.35% 02/03/2027 194,814.75 87.613 170,845.35 2,633 1.54
444859BQ4

50,000 HUNTINGTON BANCSHARES INC 4% 49,843.00 99.585 49,792.50 2,000 4.02
05/15/2025
446150AM6

655,000 HUNTINGTON BANCSHARES INC 665,512.75 97.193 636,614.15 17,194 2.70
2.625% 08/06/2024
446150AQ7
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107,000 ICAHN ENTERPRISES 6.375% @ 109,222.24 94.531 101,148.17 @ 6,821 6.74
12/15/2025
451102BQ9

30,000 THEARTCOMMUNICATIONS INC 31,350.00 92.50 27,750.00 1,913 6.89
6.375% 05/01/2026
45174HBCO

50,000 IMOLA MERGER CORP 4.75% 51,750.00 83.666 41,833.00 2,375 5.68
05/15/2029
45258LAAS

8,000 INTEL CORP  3.7% 07/29/2025 7,988.08 100.721 8,057.68 296 3.67
458140AS9

115,000 INTERCONTINENTAL EXCHANGE INC 109,951.05 73.20 84,180.00 3,048 3.62
2.65% 09/15/2040
45866FAP9

35,000 IBM CORP 2.95% 05/15/2050 34,626.85 72.913 25,519.55 1,033 4.05
459200K L4

75,000 INTL LEASE FINANCE CORP  5.875% 84,482.45 100.189 75,141.75 4,406 5.86
08/15/2022
459745GN9

975,000 INTERSTATE POWER & LIGHT 2.3% 1,011,027.55 85.302 831,694.50 22,425 2.70
06/01/2030
461070AS3

50,000 IRON MOUNTAIN INC  5.25% 49,424.00 89.558 44,779.00 2,625 5.86
03/15/2028
46284VAE1

250,000 JPM CHASE & CO  3.625% 267,310.00 96.128 240,320.00 9,063 3.77
12/01/2027
46625HRX0

900,000 JPMORGAN CHASE CO  4.493% 993,870.00 97.589 878,301.00 40,437 4.60
03/24/2031
46647PBJ4

55,000 JPMORGAN CHASE CO  2.956% 56,227.75 86.546 47,600.30 1,626 3.42
05/13/2031
46647PBPO

105,000 JPMORGAN CHASE CO  3.328% 90,658.00  76.548 80,375.40 3,494 4.35
04/22/2052
46647PCE4
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25,000 JACKSON NAT LIFE 3.875% @ 24,741.75 99.223 24,805.75 @ 969 3.91
06/11/2025
46849LTCS

5,000 JEFFERIES GROUP INC  6.45% 4,192.65 107.068 5,353.40 323 6.02
06/08/2027
472319AE2

5,899.9 JOHN SEVIER COMB CYCLE SINKABLE 5,957.11 101.738 6,002.44 273 4.55
4.626% 01/15/2042
478045AA5

600,000 JOHNSON CONTROLS INTL PL 3.9% 683,232.00 99.403 596,418.00 23,400 3.92
02/14/2026
478375AR9

50,000 KAISER ALUMINUM CORP  4.625% 49,175.00 83.252 41,626.00 2,313 5.56
03/01/2028
483007AJ9

12,000 KANSAS CITY POWER & LT 3.15% 11,988.72 99.838 11,980.56 378 3.16
03/15/2023
485134BN9

100,000 KANSAS CITY SOUTHERN 4.7% 117,166.00 94.699 94,699.00 4,700 4.96
05/01/2048
485170BB9

25,000 KENNEDY-WILSON INC 4.75% 25,106.25 81.00 20,250.00 1,188 5.86
03/01/2029
489399AL9

605,000 KEYCORP  4.1% 04/30/2028 667,508.60 97.124 587,600.20 24,805 4.22
49326EEG4

50,000 KRAFT HEINZ FOOD CO. KRAFT HEINZ 50,625.00 88.133 44,066.50 2,313 5.25
FOODS CO 4.625% 10/01/2039
50077LAX4

25,000 KROGER CO 2.65% 10/15/2026 22,661.75 93.667 23,416.75 663 2.83
501044DES8

150,000 KROGER CO 4.45% 02/01/2047 171,277.50 90.843 136,264.50 6,675 4.90
501044DG3

50,000 KROGER CO 2.2% 05/01/2030 49,893.00 84.603 42,301.50 1,100 2.60
501044DP3

8,000 LBRANDS INC 6.875% 11/01/2035 7,900.00 80.406 6,432.48 / 550 8.55
501797AL8
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30,000 L BRANDS INC  6.75% 07/01/2036 @ 36,355.50 80.121 24,036.30 @ 2,025 8.42
501797AM6

45,000 L BRANDS INC  7.5% 06/15/2029 51,806.25 91.006 40,952.70 3,375 8.24
501797ARS5

75,000 L-3 COMMUNICATIONS CORP 3.85% 76,423.50 98.67 74,002.50 2,888 3.90
12/15/2026
502413BE6

70,000 LYB INT FINANCE III 3.375% 70,566.20 77.356 54,149.20 2,363 4.36
10/01/2040
50249AAH6

10,000 LAMAR MEDIA CORP 3.75% 9,987.50 87 .81 8,781.00 375 4.27
02/15/2028
513075BR1

25,000 LAMAR MEDIA CORP 4% 02/15/2030 25,812.50 83.954 20,988.50 1,000 4.76
513075BT7

15,000 LAMB WESTON HLDGS INC 4.875% 16,275.00 94 . 111 14,116.65 731 5.18
05/15/2028
513272AC8

50,000 LEVEL 3 FINANCING INC  5.25% 52,066.95 94.25 47,125.00 2,625 5.57
03/15/2026
527298BM4

25,000 LIBERTY MUTUAL GROUP 3.951% 29,872.25 76.076 19,019.00 988 5.19
10/15/2050
53079EBJ2

50,000 LIFE STORAGE LP 4% 06/15/2029 49,738.00 92.416 46,208.00 2,000 4.33
53227JABO

25,000 LIFE STORAGELP 2.2% 24,881.00 80.355 20,088.75 550 2.74
10/15/2030
53227JACS8

50,000 LIFE STORAGE LP 2.4% 49,541.50 79.808 39,904.00 1,200 3.01
10/15/2031
53227JAD6

30,000 LITHIA MOTORS INC-CL A 3.875% 31,572.50 84.938 25,481.40 1,163 4.56
06/01/2029
536797AG8
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18,000 LIVE NATION ENTERTAINMENT @ 19,145.00 95.00 17,100.00@ 1,013 5.92
5.625% 03/15/2026
538034AN9

765,000 LOWE'S COS INC  4.5% 04/15/2030 902,098.30 99.042 757,671.30 34,425 4.54
548661DUS8

25,000 LOWE'S COMPANIES INC SERIES B 30,204.75 120.388 30,097.00 1,778 5.91
7.11% 05/15/2037
54866NBJ7

30,000 MEG ENERGY CORP  7.125% 30,922.50 100.16 30,048.00 2,138 7.11
02/01/2027
552704AE8

83,000 MGM RESORTS INTERNATIONAL 92,743.37 95.25 79,057.50 4,773 6.04
5.75% 06/15/2025
552953CE9

150,000 MPLX LP 4.875% 12/01/2024 168,787.50 100.773 151,159.50 7,313 4.84
55336VAGS

25,000 MPLX LP 4.125% 03/01/2027 24,549.15 96.815 24,203.75 1,031 4.26
55336VAK6

100,000 MPLX LP 4% 03/15/2028 104,620.00 95.166 95,166.00 4,000 4.20
55336VARI1

75,000 MPLX LP 5.5% 02/15/2049 86,213.25 93.27 69,952.50 4,125 5.90
55336VAT7

60,000 MPT OPER PARTNERSHIP/FINL 63,028.80 87.75 52,650.00 2,775 5.27
4.625% 08/01/2029
55342UAJ3

40,000 MACQUARIE GROUP LTD 1.34% 40,107.90 87.987 35,194.80 536 1.52
01/12/2027
55608JAR9

40,000 MADISON JAQ LLC  4.125% 40,181.25 82.594 33,037.60 1,650 4.99
06/30/2028
55760LAAS

35,000 MAGALLANES INC MAGALLANES INC 35,000.00 93.794 32,827.90 1,314 4.00
3.755% 03/15/2027
55903VAGS

35,000 MAGALLANES INC MAGALLANES INC 35,000.00 85.401 29,890.35 1,768 5.91
5.05% 03/15/2042
55903VAN3
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11,000 MANULIFE FINANCIAL CORP 4.15% @ 11,511.94 98.823 10,870.53 @ 457 4.20
03/04/2026
56501RACO

25,000 MARATHON PETROLEUM CORP  5.85% 25,025.25 96.231 24,057.75 1,463 6.08
12/15/2045
56585AAM4

29,000 MARATHON PETROLEUM CORP 4.7% 31,184.50 101.257 29,364.53 1,363 4.64
05/01/2025
56585ABH4

40,000 MARRIOTT OWNERSHIP RESOR  4.75% 40,900.00 86.74 34,696.00 1,900 5.48
01/15/2028
57164PAF3

90,000 MARS INC  2.375% 07/16/2040 91,134.80 73.128 65,815.20 2,138 3.25
571676ANS

670,000 MARSH & MCLENNAN COMPANIES INC 815,338.50 99.022 663,447.40 29,313 4.42
4.375% 03/15/2029
571748BG6

30,000 MARTIN MARIETTA MATERIALS 30,248.70 95.554 28,666.20 1,035 3.61
3.45% 06/01/2027
573284AQ9

25,000 MASCO CORP  6.5% 08/15/2032 28,644.75 107.883 26,970.75 1,625 6.03
574599AY2

60,000 MASTEC INC  4.5% 08/15/2028 62,300.00 90.123 54,073.80 2,700 4.99
576323AP4

29,000 MATTEL INC  3.15% 03/15/2023 26,872.50 98.50 28,565.00 914 3.20
577081AY8

30,000 MATTEL INC 3.75% 04/01/2029 31,725.00 89.86 26,958.00 1,125 4.17
577081BF8

710,000 MCDONALD'S CORP  3.8% 796,575.90 98.154 696,893.40 26,980 3.87
04/01/2028
58013MFF6

75,000 MCDONALD'S CORP  4.45% 89,795.25 93.102 69,826.50 3,338 4.78
09/01/2048
58013MFH2

100,000 MEDSTAR HEALTH INC  3.626% 111,927.37 83.09 83,090.00 3,626 4.36
08/15/2049
58506YAS1 \
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110,000 MEMORIAL HEALTH SERVICES @ 110,000.00 82.42 90,662.00 @ 3,792 4.18
3.447% 11/01/2049
58601VAC6

10,000 MEMORIAL SLOAN-KETTERING 4.2% 10,127.29 92.233 9,223.30 420 4.55
07/01/2055
586054AC2

15,000 MERCK & COINC 4.15% 15,525.15 95.314 14,297.10 623 4.35
05/18/2043
58933YAJ4

25,000 METLIFE INC  4.125% 08/13/2042 25,632.50 90.359 22,589.75 1,031 4.57
59156RBD9

100,000 MICROSOFT CORP  2.4% 08/08/2026 96,658.00 96.23 96,230.00 2,400 2.49
594918BR4

100,000 MIDAMERICAN ENERGY CO 3.1% 98,172.00 96.669 96,669.00 3,100 3.21
05/01/2027
595620AQ8

100,000 MIDAMERICAN ENERGY CO 3.65% 110,299.00 97 .40 97,400.00 3,650 3.75
04/15/2029
595620AT2

30,000 MIDAS OPCO HOLDINGS  5.625% 30,402.50 80.353 24,105.90 1,688 7.00
08/15/2029
59565JAA9

200,000 MIDWEST CONNECTOR CAPITAL 3.9% 208,054.00 98.205 196,410.00 7,800 3.97
04/01/2024
59833CAA0

295,000 MILEAGE PLUS HLDINGS LLC 6.5% 319,725.00 98.28 289,926.00 19,175 6.61
06/20/2027
599191AA1L

200,000 MITSUBISHI UFJ FINL GROUP INC 200,000.00 81.75 163,500.00 4,096 2.51
2.048% 07/17/2030
606822BU7

105,000 MITSUBISHI UFJ FINL GROUP INC 101,557.05 88.385 92,804.25 1,615 1.74
1.538% 07/20/2027
606822BY9

12,000 MORGAN STANLEY 5% 11/24/2025 11,945.40 101.709 12,205.08 600 4.92
6174467X1
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13,000 MORGAN STANLEY 4% 07/23/2025 @ 12,989.34 100.014 13,001.82 @ 520 4.00
6174468C6

75,000 MORGAN STANLEY VARIABLE RATE 90,031.50 97.31 72,982.50 3,323 4.55
BOND 4.431% 01/23/2030
6174468G7

250,000 MORGAN STANLEY VARIABLE RATE 259,024.00 96 .41 241,025.00 6,800 2.82
BOND 2.72% 07/22/2025
6174468]1

225,000 MORGAN STANLEY 2.188% 235,570.50 93.699 210,822.75 4,923 2.34
04/28/2026
6174468Q5

150,000 MORGAN STANLEY 1.928% 150,000.00 79.516 119,274.00 2,892 2.42
04/28/2032
6174468X0

44,000 MORGAN STANLEY 3.591% 44,000.00 94 .81 41,716.40 1,580 3.79
07/22/2028
61744Y AK4

13,000 MORGAN STANLEY 3.772% 13,000.00 95.039 12,355.07 490 3.97
01/24/2029
61744Y AP3

150,000 MORGAN STANLEY 3.875% 167,688.00 98.593 147,889.50 5,813 3.93
01/27/2026
61746BDZ6

150,000 MORGAN STANLEY  3.625% 166,786.50 97.197 145,795.50 5,438 3.73
01/20/2027
61746BEF9

100,000 MORGAN STANLEY 4.3% 01/27/2045 107,325.11 89.243 89,243.00 4,300 4.82
61747YDY8

800,000 MORGAN STANLEY  3.7% 10/23/2024 893,248.00 99.883 799,064.00 29,600 3.70
61761JVLO

125,000 MORGAN STANLEY 3.95% 136,429.60 97.056 121,320.00 4,938 4.07
04/23/2027
61761JZN2

55,000 MORGAN STANLEY 3.217% 55,000.00 79.094 43,501.70 1,769 4.07
04/22/2042
61772BACT7
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25,000 MOSAIC CO 4.05% 11/15/2027 @ 24,316.75 98.054 24,513.50 @ 1,013 4.13
61945CAGS8

45,000 MOZART DEBIT MERGER  3.875% 44,831.25 85.27 38,371.50 1,744 4.54
04/01/2029
62482BAA0

50,000 MYLAN INC 5.2% 04/15/2048 62,657.00 80.596 40,298.00 2,600 6.45
628530BJ5

50,000 MYLAN NV 3.95% 06/15/2026 56,359.50 94.321 47,160.50 1,975 4.19
62854AAN4

25,000 NCR CORP  5.75% 09/01/2027 26,500.00 88.753 22,188.25 1,438 6.48
62886EAU2

25,000 NCR CORP  6.125% 09/01/2029 27,502.75 86.408 21,602.00 1,531 7.09
62886EAVO

7,000 NRG ENERGY INC 6.625% 6,836.54 97.938 6,855.66 464 6.76
01/15/2027
629377CC4

17,000 NRG ENERGY INC 5.75% 17,047.60 91.845 15,613.65 978 6.26
01/15/2028
629377CE0

30,000 NRG ENERGY INC 5.25% 30,655.00 89.25 26,775.00 1,575 5.88
06/15/2029
629377CH3

100,000 NXP BV/NXP FUNDING LLC 109,117.00 101.041 101,041.00 4,875 4.82
4.875% 03/01/2024
62947QBAS

100,000 NATIONAL-OILWELL VARCO INC 99,173.00 90.033 90,033.00 3,600 4.00
3.6% 12/01/2029
637071AM3

25,000 NATIONAL RETAIL PROPERTIES 25,762.75 99.769 24,942.25 975 3.91
3.9% 06/15/2024
637417AG1

50,000 NATIONAL RETAIL PROPERTIES 51,530.90 96.36 48,180.00 1,800 3.74
3.6% 12/15/2026
637417AJ5

75,000 NATIONAL RETAIL PROPERTIES 74,694.75  93.95 70,462.50 2,625 3.73
3.5% 10/15/2027
637417AK2 \
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100,000 NATIONSBANK CORP  6.975% @ 110,960.00 112.982 112,982.00 @ 6,975 6.17
03/07/2037
63858SBC2

50,000 NATIONSTAR MORTGAGE HOLDINGS INC 52,806.25 86.83 43,415.00 3,000 6.91
6% 01/15/2027
63861CAA7

20,000 NAVIENT CORP  5.875% 10/25/2024 21,256.00 91.955 18,391.00 1,175 6.39
63938CAB4

106,000 NETFLIX INC 4.875% 106,589.88 94.326 99,985.56 5,168 5.17
04/15/2028
64110LASS

25,000 NY & PRESBYTERIAN HOSPITAL 25,000.00 65.156 16,289.00 652 4.00
BCLASS 2.606% 08/01/2060
649322A13

35,000 NEWELL BRANDS INC  4.2% 35,892.15 95.016 33,255.60 1,470 4.42
04/01/2026
651229AW6

35,000 NEWELL BRANDS INC STEP CPN BND 36,320.20 86.618 30,316.30 2,056 6.78
5.875% 04/01/2036
651229AX4

40,000 NEWS CORP CLASS A 3.875% 38,803.25 86.347 34,538.80 1,550 4.49
05/15/2029
65249BAA7

11,000 NEXTERA ENERGY CAPITAL 3.55% 10,968.76 96.683 10,635.13 391 3.67
05/01/2027
65339KAT7

200,000 NEXTERA ENERGY CAPITAL .65% 199,980.00 98.29 196,580.00 1,300 0.66
03/01/2023
65339KBU3

3,000 NEXTERA ENERGY OPERATING 4.25% 2,873.37 95.25 2,857.50 128 4.46
09/15/2024
65342QAC6

60,000 NEXSTAR BROADCASTING INC 63,144.00 91.25 54,750.00 3,375 6.16
5.625% 07/15/2027
65343HAA9

45,000 NIELSEN FINANCE LLC/CO  5.625% 47,488.50 92.87 41,791.50 2,531 6.06
10/01/2028 /
65409QBD3
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355,000 NIKE INC  3.25% 03/27/2040 @380,922410 86.193 305,985.15 @ 11,538 3.77
654106AL7

50,000 NISOURCE FINANCE CORP  3.49% 48,971.00 95.842 47,921.00 1,745 3.64
05/15/2027
65473QBE2

16,000 NOKIA OYJ 6.625% 05/15/2039 18,250.00 98.875 15,820.00 1,060 6.70
654902AC9

30,000 NOKIA OYJ 4.375% 06/12/2027 30,562.50 94.525 28,357.50 1,313 4.63
654902AES

75,000 NORFOLK SOUTHERN CORP  3.95% 71,706.00 87.548 65,661.00 2,963 4.51
10/01/2042
655844BM9

9,000 NORFOLK SOUTHERN CORP  3.85% 9,661.26 100.25 9,022.50 347 3.84
01/15/2024
655844BP2

11,000 NORFOLK SOUTHERN CORP 9,000.00 87.698 9,646.78 446 4.62
4.05% 08/15/2052
655844BV9

25,000 NORFOLK SOUTHERN CORP 3.8% 25,824.75 97.922 24,480.50 950 3.88
08/01/2028
655844BZ0

10,000 NORTHEASTERN UNIVERSITY  2.894% 10,000.00 74.358 7,435.80 289 3.89
10/01/2050
664675AT2

7,000 NORTHERN STATES POWER CO 6.2% 9,226.63 116.896 8,182.72 434 5.30
07/01/2037
665772CC1

50,000 NORTHERN STATES POWER CO 3.6% 49,501.50 84.516 42,258.00 1,800 4.26
09/15/2047
665772CQ0

50,000 NORTHERN TRUST CORP  3.375% 49,937.00 94.281 47,140.50 1,688 3.58
05/08/2032
665859AS3

100,000 NORTHWELL HEALTHCARE INC  4.26% J 115,233.00 92.226 92,226.00 4,260 4.62
11/01/2047
667274AC8
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50,000 NUCOR CORP  2.979% 12/15/2055 @ 63,459.00 67.201 33,600.50 @ 1,490 4.43
670346AU9

10,000 NUSTAR LOGISTICS LP  5.625% 10,800.00 89.057 8,905.70 563 6.32
04/28/2027
67059TAES

12,000 NUSTAR LOGISTICS LP 6% 12,000.00 93.50 11,220.00 720 6.42
06/01/2026
67059TAF2

6,000 NUTRIEN LTD 4.125% 5,946.60 92.603 5,556.18 248 4.45
03/15/2035
67077MANS

29,000 NUTRIENLTD  5.25% 28,852.39 99.865 28,960.85 1,523 5.26
01/15/2045
67077TMAS7

25,000 O'REILLY AUTOMOTIVE INC 3.55% 24,796.75 99.232 24,808.00 888 3.58
03/15/2026
67103HAE7

20,000 CRESTWOOD MID PARTNER LP 21,150.00 92.876 18,575.20 1,600 8.61
CRESTWOOD MID PARTNER 8%
04/01/2029
67421QAA0

35,000 OCCIDENTAL PETROLEUM CORP 8.5% 39,634.00 110.042 38,514.70 2,975 7.72
07/15/2027
674599DZ5

25,000 OCCIDENTAL PETROLEUM CORP 34,375.00 114.808 28,702.00 2,219 7.73
8.875% 07/15/2030
674599EA9

110,000 OCCIDENTAL PETROLEUM CORP 128,287.50 103.00 113,300.00 7,288 6.43
6.625% 09/01/2030
674599ED3

45,000 OCEANEERING INTL INC  4.65% 44,306.25 92.501 41,625.45 2,093 5.03
11/15/2024
675232AA0

18,000 OCEANEERING INTL INC 6% 17,730.00 88.135 15,864.30 1,080 6.81
02/01/2028
675232AB8

55,000 PFFICE PPTYS INCOME TR+ 2.65% 54,908.15 85.078 46,792.90 1,458 3.11
06/15/2026
67623CADI1
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100,000 PFFICE PPTYS INCOME TR+ 3.45% @99,805,00 75.104 75,104.00 @ 3,450 4.59
10/15/2031
67623CAF6

75,000 OHIO POWER CO 4% 06/01/2049 74,817.00 86.534 64,900.50 3,000 4.62
677415CRO

18,000 OLIN CORP  5.125% 09/15/2027 17,010.00 91.918 16,545.24 923 5.58
680665AT5

40,000 ON SEMICONDUCTOR CORPORATION 40,883.70 88.187 35,274.80 1,550 4.39
3.875% 09/01/2028
682189AQ8

100,000 ONEOK INC  5.2% 07/15/2048 110,415.00 89.156 89,156.00 5,200 5.83
682680A VS

34,000 ORACLE CORP  3.9% 05/15/2035 34,392.70 82.753 28,136.02 1,326 4.71
68389XBE4

41,000 ORACLE CORP  3.85% 07/15/2036 45,234.91 81.023 33,219.43 1,579 4.75
68389XBH7

100,000 ORACLE CORP  3.6% 04/01/2040 110,383.00 74.843 74,843.00 3,600 4.81
68389XBW4

20,000 OUTFRONT MEDIA CAP LLC/C 5% 20,362.00 87.375 17,475.00 1,000 5.72
08/15/2027
69007TABO

22,000 OUTFRONT MEDIA CAP LLC/C 6.25% 23,430.00 95.515 21,013.30 1,375 6.54
06/15/2025
69007TAD6

60,000 OWL ROCK CAPITAL CORP 3.4% 62,478.60 87.936 52,761.60 2,040 3.87
07/15/2026
69121KAE4

60,000 OWL ROCK CAPITAL CORP 2.875% 52,521.00 78.662 47,197.20 1,725 3.65
06/11/2028
69121KAG9

50,000 PECO ENERGY CO  3.7% 09/15/2047 49,811.50 87.369 43,684.50 1,850 4.23
693304AV9

60,000 PECO ENERGY CO 3% 09/15/2049 60,079.80 76.294 45,776.40 1,800 3.93
693304AX5 \
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55,000 PG &E CORP 5% 07/01/2028 @ 58,025.00 85.773 47,175.15 @ 2,750 5.83
69331CAHI1

900,000 PNC FINANCIAL SERVICES  3.9% 959,115.50 100.317 902,853.00 35,100 3.89
04/29/2024
693475AP0

50,000 PNC FINANCIAL SERVICES  3.45% 52,421.00 93.508 46,754.00 1,725 3.69
04/23/2029
693475AWS

195,000 PDOF MSN ISSUER LLC 4.75% 195,000.00 99.00 193,050.00 9,263 4.80
03/01/2025
69429PAA0

50,000 PACIFIC GAS & ELECTRIC 4% 51,625.00 70.535 35,267.50 2,000 5.67
12/01/2046
694308HR 1

50,000 PACIFIC GAS & ELECTRIC 3.45% 53,723.00 94.124 47,062.00 1,725 3.67
07/01/2025
694308JL.2

175,000 PACIFIC GAS & ELECTRIC 4.95% 204,628.25 80.239 140,418.25 8,663 6.17
07/01/2050
694308IN8

125,000 PACIFIC GAS & ELECTRIC 1.367% 125,000.00 98.473 123,091.25 1,709 1.39
03/10/2023
694308JS7

75,000 PACIFIC GAS & ELECTRIC 4.2% 74,781.00 73.55 55,162.50 3,150 5.71
06/01/2041
694308JU2

75,000 PACIFIC GAS & ELECTRIC 1.7% 74,907.75 96.426 72,319.50 1,275 1.76
11/15/2023
694308JY4

75,000 PACIFICORP 4.15% 02/15/2050 87,743.25 90.759 68,069.25 3,113 4.57
695114CV8

145,000 PAYPAL HOLDINGS INC 3.25% 159,159.00 75.728 109,805.60 4,713 4.29
06/01/2050
70450YAJ2

80,000 PENSKE AUTOMOTIVE GROUP INC 79,558.40 83.468 66,774.40 3,000 4.49
3.75% 06/15/2029 \
70959WAK9
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50,000 PEPPERDINE UNIV  3.301% @ 50,000.00 74.654 37,327.00 @ 1,651 4.42
12/01/2059
71338QAC0O

113,000 REPUBLIC OF PERU 2.78% 111,706.15 61.709 69,731.17 3,141 4.51
12/01/2060
715638DQ2

50,000 SUNCOR ENERGY INC 5.35% 56,900.00 99.924 49,962.00 2,675 5.35
07/15/2033
716442AH1

50,000 PETRO-CANADA 7.875% 06/15/2026 64,371.50 111.63 55,815.00 3,938 7.05
7T1644EAE2

26,000 PG&E ENERGY RECOVERY FND 25,998.80 77.785 20,224.10 734 3.63
2.822% 07/15/2046
71710TAC2

75,000 PIEDMONT NATURAL GAS CO 3.5% 74,811.00 93.225 69,918.75 2,625 3.75
06/01/2029
720186AL9

5,000 PLACER DOME INC  6.45% 5,968.15 111.356 5,567.80 323 5.79
10/15/2035
725906 AN 1

50,000 PLAINS ALL AMER PIPELINE 4.9% 54,366.50 80.797 40,398.50 2,450 6.06
02/15/2045
72650RBH4

50,000 POST APARTMENT HOMES LP  3.375% 51,385.00 100.032 50,016.00 1,688 3.37
12/01/2022
737415AL3

50,000 POST HOLDINGS INC POST HOLDINGS 49,500.00 96.875 48,437.50 2,875 5.94
INC 5.75% 03/01/2027
737446AM6

25,000 POTOMAC ELECTRIC POWER CO. 24,937.75 116.643 29,160.75 1,625 5.57
6.5% 11/15/2037
737679DB3

24,000 PRECISION DRILLING CORP  7.125% 24,308.29 94.00 22,560.00 1,710 7.58
01/15/2026
740212AL9

40,000 PRESIDIO HOLDING INC  4.875% 41,250.00 91.869 36,747.60 1,950 5.31
02/01/2027
74101XAE0 \
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34,000 PRIME SEC SVCS BRW/FINANCE @ 37,292.50 93.25 31,705.00 @ 1,955 6.17
5.75% 04/15/2026
74166MACO

60,000 ADT SEC CORP  4.875% 07/15/2032 59,143.75 79.75 47,850.00 2,925 6.11
T4166NAA2

20,000 PRINCIPAL FINANCIAL GROUP 3.1% 20,031.42 95.044 19,008.80 620 3.26
11/15/2026
74251VAM4

25,000 PRINCIPAL FINANCIAL GROUP 3.7% 24,900.50 94.233 23,558.25 925 3.93
05/15/2029
74251VAR3

10,000 PRINCIPAL LIFE GLB FND II SERIES 9,973.40 95.523 9,552.30 300 3.14
144A 3% 04/18/2026
74256LAU3

6,000 PROV ST JOSEPH HLTH OBL  2.746% 6,000.00 96.188 5,771.28 165 2.85
10/01/2026
743756AB4

114,000 PRUDENTIAL FINANCIAL INC 148,770.00 86.766 98,913.24 4,452 4.50
3.905% 12/07/2047
744320AY8

5,000 PUBLIC SERVICE COLORADO 6.5% 4,979.90 117.41 5,870.50 325 5.54
08/01/2038
744448CA7

75,000 PUB SVC OKLAHOMA  6.625% 74,439.75 112.813 84,609.75 4,969 5.87
11/15/2037
744533BJ8

4,000 PUBLIC SERVICE ELECTRIC 5.375% 3,987.16 103.949 4,157.96 215 5.17
11/01/2039
74456QAU0

47,000 PUBLIC SERVICE ELECTRIC 2.25% 46,845.37 93.927 44,145.69 1,058 2.40
09/15/2026
74456QBR6

75,000 PUBLIC STORAGE 3.385% 74,790.68 93.348 70,011.00 2,539 3.63
05/01/2029
74460DAD1

65,000 QUICKEN LOANS LLC 3.625% 63,357.45 78.632 51,110.80 2,356 4.61
03/01/2029
74841CAA9
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60,000 RHP HOTEL PPTY/RHP FINANCE @ 61,577.50 88.816 53,289460© 2,850 5.35
4.75% 10/15/2027
749571AF2

50,000 RPM INTL INC RPM INTERNATIONAL 49,889.00 83.229 41,614.50 1,475 3.54
INC 2.95% 01/15/2032
T49685AY9

30,000 RADIAN GROUP INC  4.5% 29,225.49 94 .07 28,221.00 1,350 4.78
10/01/2024
750236AUS

9,000 RADIAN GROUP INC  4.875% 9,000.00 89.561 8,060.49 439 5.44
03/15/2027
750236AW1

57,000 RANGE RESOURCES CORP  4.875% 54,388.75 97 .54 55,597.80 2,779 5.00
05/15/2025
75281AASS8

6,000 RANGE RESOURCES CORP 5% 5,844 .21 99.25 5,955.00 300 5.04
03/15/2023
75281ABA6

75,000 RAYTHEON TECHNOLOGIES 74,612.36 99.156 74,367.00 2,400 3.23
3.2% 03/15/2024
75513ECG4

25,000 REALOGY GROUP 5.75% 01/15/2029 25,593.75 75.832 18,958.00 1,438 7.58
75606DALS

25,000 REALTY INCOME CORP 4.125% 25,204.75 99.496 24,874.00 1,031 4.15
10/15/2026
756109ARS5

100,000 REALTY INCOME CORP .75% 98,326.00 88.062 88,062.00 750 0.85
03/15/2026
756109AZ7

30,000 REYNOLDS GRP 4% 10/15/2027 30,637.50 85.50 25,650.00 1,200 4.68
76174LAAL

30,000 ROCKWELL COLLINS INC  4.8% 33,039.30 97.559 29,267.70 1,440 4.92
12/15/2043
774341 AF8

15,000 ROGERS COMMUNICATIONS INC 19,726.95 123.777 18,566.55 1,313 7.07
8.75% 05/01/2032
77509NAFO
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110,000 ROGERS COMMUNICATIONS BERKSHIRE @ 109,302.70 91.696 100,865.60 @ 4,235 4.20
HATHAWAY FIN 3.85% 03/15/2052
775109CC3

50,000 ROPER TECHNOLOGIES INC 4.2% 55,195.00 98.23 49,115.00 2,100 4.28
09/15/2028
776743AF3

750,000 ROPER TECHNOLOGIES INC ROPER 749,317.50 88.523 663,922.50 22,125 3.33
TECHNOLOGIES INC 2.95%
09/15/2029
776743AG1

88,000 ROYAL BANK OF CANADA  4.65% 94,005.62 100.936 88,823.68 4,092 4.61
01/27/2026
780082ADS5

120,000 ROYAL BANK OF SCOTLAND GRP PLC 131,720.90 99.018 118,821.60 5,123 4.31
VARIABLE RATE BOND 4.269%
03/22/2025
780097BK6

45,000 ROYAL CARIBBEAN CRUISES 5.25% 45,112.50 99.30 44,685.00 2,363 5.29
11/15/2022
780153AU6

4,000 ROYAL CARIBBEAN CRUISES 11.5% 4,562.50 102.75 4,110.00 460 11.19
06/01/2025
780153AZ5

25,000 ROYAL CARIBBEAN CRUISES 9.125% 26,500.00 98.761 24,690.25 2,281 9.24
06/15/2023
780153BCS

200,000 ROYAL BANK OF CANADA 1.15% 196,966.00 92.604 185,208.00 2,300 1.24
06/10/2025
78015K7H1

60,000 ROYALTY PHARMA PLC 1.75% 58,767.60 85.38 51,228.00 1,050 2.05
09/02/2027
78081BAJ2

55,000 SM ENERGY CO SM ENERGY CO 6.625% 55,817.30 93.50 51,425.00 3,644 7.09
01/15/2027
T8454LAPS

25,000 SS&C TECHNOLOGIES INC  5.5% 25,343.50 93.25 23,312.50 1,375 5.90
09/30/2027
78466CACO
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30,000 SRS DISTRIBUTION INC  4.625% @ 30,521.40 87.50 26,250.00 @ 1,388 5.29
07/01/2028
78471RAB2

150,000 SABINE PASS LIQUEFACTION 172,443.00 102.067 153,100.50 8,438 5.51
5.625% 03/01/2025
785592AM8

50,000 SAN DIEGO GAS & ELECTRIC CO 49,947.50 89.094 44,547.00 2,050 4.60
4.1% 06/15/2049
797440BX1

100,000 SAN DIEGO GAS & ELECTRIC CO 99,826.00 82.303 82,303.00 1,700 2.07
1.7% 10/01/2030
797440BZ6

160,000 SANTANDER HOLDINGS USA 170,249.20 93.899 150,238.40 5,190 3.45
3.244% 10/05/2026
80282KAZ9

50,000 SCHLUMBERGER INVESTMENT  2.65% 51,766.00 88.241 44,120.50 1,325 3.00
06/26/2030
806854AJ4

10,000 CHARLES SCHWAB CORP  3.225% 10,200.50 100.225 10,022.50 323 3.22
09/01/2022
808513AG0O

21,000 SCOTTS MIRACLE-GRO  5.25% 21,921.00 92.619 19,449.99 1,103 5.67
12/15/2026
810186AP1

35,000 SCOTTS MIRACLE-GRO 4.5% 33,085.50 82.424 28,848.40 1,575 5.46
10/15/2029
810186AS5

65,000 SEAGATE HDD CAYMAN 4.875% 71,450.60 94 .75 61,587.50 3,169 5.15
06/01/2027
S81180WAR2

35,000 SEAGATE HDD CAYMAN SEAGATE HDD 28,850.50 79.224 27,728.40 1,094 3.94
CAYMAN 3.125% 07/15/2029
81180WBF7

11,000 SEALED AIR CORP 5.5% 12,090.00 99.827 10,980.97 605 5.51
09/15/2025
8I211KAXS8

10,000 SENSATA TECHNOLOGIES BV SERIES 9,900.00 98.358 9,835.80 488 4.96
144A 4.875% 10/15/2023
81725WAG8
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29,000 SENSATA TECHNOLOGIES BV SERIES @ 30,484.00 95.50 27,695.00 @ 1,450 5.24
144A 5% 10/01/2025
81725WAIJ2

50,000 SERVICE CORP INTL 7.5% 60,625.00 106.00 53,000.00 3,750 7.08
04/01/2027
817565BTO

50,000 SHELL INTL FIN  4.125% 53,018.50 95.546 47,773.00 2,063 4.32
05/11/2035
822582BE1

100,000 SHELL INTL FIN 4% 05/10/2046 103,872.00 89.591 89,591.00 4,000 4.46
822582BQ4

11,000 SHIRE ACQ INV IRELAND DA 10,840.50 98.933 10,882.63 316 2.91
2.875% 09/23/2023
82481LAC3

50,000 SHIRE ACQ INV IRELAND DA 3.2% 47,054.50 96.171 48,085.50 1,600 3.33
09/23/2026
82481LADI1

50,000 SIMON PROPERTY GROUP LP 2.45% 49,465.00 85.147 42,573.50 1,225 2.88
09/13/2029
828807DF1

50,000 SIMON PROPERTY GROUP LP 3.25% 49,800.50 73.043 36,521.50 1,625 4.45
09/13/2049
828807DH7

150,000 SIMON PROPERTY GROUP LP 1.375% 149,806.50 87.667 131,500.50 2,063 1.57
01/15/2027
828807DP9

40,000 SIRIUS XM RADIO INC  4.125% 42,678.00 83.524 33,409.60 1,650 4.94
07/01/2030
82967NBG2

40,000 SIRIUS XM RADIO INC 4% 38,900.00 86.50 34,600.00 1,600 4.62
07/15/2028
82967NBJ6

31,000 SIX FLAGS ENTERTAINMENT CORP 31,392.88 95.00 29,450.00 1,511 5.13
4.875% 07/31/2024
83001AABS8

7,000 SIX FLAGS ENTERTAINMENT CORP 7,518.75 90.095 6,306.65 385 6.10
5.5% 04/15/2027
83001AAC6
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50,000 SIX FLAGS THEME PARKS INC 7% @ 52,125.00 101.233 50,616.50 @ 3,500 6.91
07/01/2025
83001WACS8

35,000 SOUTHERN CAL EDISON 6.05% 34,713.35 104.986 36,745.10 2,118 5.76
03/15/2039
842400FL2

105,000 SOUTHERN CAL EDISON 4% 116,324.20 81.603 85,683.15 4,200 4.90
04/01/2047
842400GG2

25,000 SOUTHERN CAL EDISON 3.65% 24,954.50 94.823 23,705.75 913 3.85
03/01/2028
842400GJ6

35,000 SOUTHERN CAL EDISON  3.65% 34,771.45 76.95 26,932.50 1,278 4.74
02/01/2050
842400GT4

50,000 SOUTHERN CAL EDISON 1.2% 49,905.00 89.571 44,785.50 600 1.34
02/01/2026
842400GV9

150,000 SOUTHERN CALIF GAS CO 2.55% 149,655.00 88.585 132,877.50 3,825 2.88
02/01/2030
842434CU4

35,000 SOUTHERN NATURAL GAS NOTES 8% 46,759.30 117.16 41,006.00 2,800 6.83
03/01/2032
843452A76

50,000 SOUTHERN NATURAL GAS 4.8% 56,012.50 88.779 44,389.50 2,400 5.41
03/15/2047
84346LAA8

20,000 SOUTHWESTERN ENERGY CO 7.75% 21,500.00 103.314 20,662.80 1,550 7.50
10/01/2027
845467AN9

75,000 SOUTHWESTERN ENERGY CO 5.375% 80,250.00 92.25 69,187.50 4,031 5.83
03/15/2030
845467AS8

50,000 SOUTHWESTERN PUBLIC SERVICE 49,369.50 84.799 42,399.50 1,875 4.42
3.75% 06/15/2049
845743BT9

22,000 SPECTRA ENERGY PARTNERS 3.5% 21,156.52 97.992 21,558.24 770 3.57
03/15/2025
84756NAF6 /
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4,000 SPECTRUM BRANDS INC  5.75% @ 4,220.70 98 .74 3,949.60 @ 230 5.82
07/15/2025
84762LAU9

27,000 SPECTRUM BRANDS INC 5% 29,058.75 86.474 23,347.98 1,350 5.78
10/01/2029
84762LAV7

20,000 SPECTRUM BRANDS INC  5.5% 21,600.00 90.072 18,014.40 1,100 6.11
07/15/2030
84762LAWS

29,725.08 SPIRIT AIR 2017-1 PTT AA 29,725.08 91.1514 27,094 .84 1,003 3.70
SINKABLE BOND 3.375% 02/15/2030
84858WAA4

75,000 SPIRIT REALTY LP 3.4% 76,169.25 86.784 65,088.00 2,550 3.92
01/15/2030
84861 TAFS

125,000 SPRINGLEAF FINANCE CORP  7.125% 128,194.84 92.781 115,976.25 8,906 7.68
03/15/2026
85172FAN9

45,000 SPRINGLEAF FINANCE CORP  6.125% 45,000.00 95.50 42,975.00 2,756 6.41
03/15/2024
85172FAP4

10,000 SPRINGLEAF FINANCE CORP  6.625% 10,000.00 89.539 8,953.90 663 7.40
01/15/2028
85172FAQ2

69,000 SPRINT CAPITAL CORP NOTES 8.75% 86,163.75 120.348 83,040.12 6,038 7.27
03/15/2032
852060AT9

58,000 SPRINT CORP  7.875% 09/15/2023 61,718.63 103.125 59,812.50 4,568 7.64
85207UAF2

100,000 SPRINT CORP  7.625% 03/01/2026 121,990.00 105.363 105,363.00 7,625 7.24
85207UAK1

25,000 SQUARE INC - A 3.5% 06/01/2031 25,013.28 79.686 19,921.50 875 4.39
852234AMS

80,000 STANDARD INDUSTRIES INC SERIES 82,193.75 89.327 71,461.60 4,000 5.60
144A 5% 02/15/2027
853496AC1
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50,000 STARBUCKS CORP  3.8% 08/15/2025 @ 51,655.50 99.655 49,827.50 @ 1,900 3.81
855244AQ2

930,000 STARBUCKS CORP 2.25% 933,622.40 84.664 787,375.20 20,925 2.66
03/12/2030
855244AW9

25,000 STATION CASINOS LLC 4.5% 24,982.50 84 .461 21,115.25 1,125 5.33
02/15/2028
857691AG4

25,000 STERICYCLE INC 5.375% 25,187.50 96.543 24,135.75 1,344 5.57
07/15/2024
858912AF5

25,000 STERICYCLE INC 3.875% 25,234.38 81.75 20,437.50 969 4.74
01/15/2029
858912AG3

200,000 SUMITOMO MITSUI FINL GRP 204,892.00 92.101 184,202.00 2,948 1.60
1.474% 07/08/2025
86562MCA6

30,000 SUMMIT MATERIALS LLC 5.25% 31,537.50 87.25 26,175.00 1,575 6.02
01/15/2029
86614RAN7

50,000 SUNCOR ENERGY INC 4% 54,210.00 85.501 42,750.50 2,000 4.68
11/15/2047
867224AB3

50,000 SUNOCO LOGISTICS PARTNER  5.95% 55,394.50 103.599 51,799.50 2,975 5.74
12/01/2025
86765BAS8

157,000 SUNOCO LOGISTICS PARTNER  3.9% 171,029.22 96.234 151,087.38 6,123 4.05
07/15/2026
86765BAT6

6,000 SUNOCO LP/FINANCE CORP 6,000.00 91.176 5,470.56 353 6.44
5.875% 03/15/2028
86765LAN7

70,000 SUNOCO LP/FINANCE CORP 6% 73,498.60 95.314 66,719.80 4,200 6.29
04/15/2027
86765LAQ0O

100,000 SUNTRUST BANKS INC BONDS 6% 108,562.00 105.779 105,779.00 6,000 5.67
02/15/2026
867914AH6 \
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900,000 SUNTRUST BANKS INC 4% @ 978,795.00 100.26 902,340.00 @ 36,000 3.99
05/01/2025
867914BS1

30,000 SYNAPTICS INC 4% 06/15/2029 30,450.00 81.198 24,359.40 1,200 4.93
87157DAG4

245,000 TC PIPELINES LP  4.375% 265,140.55 100.596 246,460.20 10,719 4.35
03/13/2025
87233QAB4

70,000 T-MOBILE USA INC 4.75% 70,795.90 96.921 67,844.70 3,325 4.90
02/01/2028
87264AAV7

115,000 T-MOBILE USA INC 3.875% 121,707.00 93.58 107,617.00 4,456 4.14
04/15/2030
87264ABF1

15,000 TALLGRASS NRG PRTNR/FIN  5.5% 15,506.25 85.15 12,772.50 825 6.46
01/15/2028
87470LAD3

45,000 TALLGRASS NRG PRTNR/FIN 6% 45,005.63 82.50 37,125.00 2,700 7.27
09/01/2031
87470LAK7

164,000 TARGA RESOURCES PARTNERS  6.5% 177,031.25 101.931 167,166.84 10,660 6.38
07/15/2027
87612BBL5

55,000 TEGNA INC 5% 09/15/2029 56,950.00 93.969 51,682.95 2,750 5.32
87901JAH8

43,000 TELECOM ITALIA CAPITAL 6.375% 49,528.50 77.22 33,204.60 2,741 8.26
11/15/2033
87927VAFS

43,000 TELECOM ITALIA CAPITAL 6% 47,120.21 75.427 32,433.61 2,580 7.95
09/30/2034
87927VAMO

35,000 TELEFLEX INC 4.625% 11/15/2027 36,968.75 92.25 32,287.50 1,619 5.01
879369AF3

50,000 TELEFONICA EMISIONES SA  7.045% 62,002.10 111.871 55,935.50 3,523 6.30
06/20/2036
87938WAC7
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45,000 TEMPUR SEALY INTERNATIONAL INC @ 41,318.55 80.554 36,249.30 @ 1,800 4.97
4% 04/15/2029
88023UAH4

211,000 TENET HEALTHCARE CORP  4.625% 212,314.41 95.973 202,503.03 9,759 4.82
07/15/2024
88033GCS7

50,000 TEXAS HEALTH RESOURCES  2.328% 50,000.00 66.017 33,008.50 1,164 3.53
11/15/2050
882484AC2

150,000 TEXTRON INC  2.45% 03/15/2031 149,815.50 82.373 123,559.50 3,675 2.97
883203CC3

150,000 THERMO FISHER SCIENTIFIC INC 149,928.00 87.594 131,391.00 2,625 2.00
1.75% 10/15/2028
883556CK6

50,000 THERMO FISHER SCIENTIFIC INC 49,754.00 78.96 39,480.00 1,400 3.55
2.8% 10/15/2041
883556CM2

25,000 TIME WARNER CABLE 6.55% 23,764.00 100.461 25,115.25 1,638 6.52
05/01/2037
88732JAJ7

50,000 TOTAL CAPITAL INTL SA 3.461% 49,925.50 81.378 40,689.00 1,731 4.25
07/12/2049
89153VAU3

100,000 TRACTOR SUPPLY COMPANY 1.75% 98,874.00 78.776 78,776.00 1,750 2.22
11/01/2030
892356AA4

TRANS-CANADA PIPELINES  7.625% 0.00 123.422 0.00 0 0.00
01/15/2039
893526879

25,000 TRANS-CANADA PIPELINES 4.625% 23,951.50 96.2515 24,062.88 1,156 4.81
03/01/2034
89352HAMI1

50,000 TRANS-CANADA PIPELINES 4.25% 50,344.55 97.471 48,735.50 2,125 4.36
05/15/2028
89352HAW9

55,000 TRANSDIGM INC  6.25% 03/15/2026 56,106.12 96 .47 53,058.50 3,438 6.48
893647BE6
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6,750 TRANSOCEAN PROTEUS LTD SERIES @ 6,968.65 94.00 6,345.00@ 422 6.65
144A SINKING BOND 6.25%
12/01/2024
893829AA9

11,685 TRANSOCEAN PONTUS LTD SINKABLE 11,927.77 91.688 10,713.74 716 6.68
BOND 6.125% 08/01/2025
89382PAA3

15,937.5 TRANSOCEAN POSEIDON LTD 6.875% 17,023.64 89.00 14,184.38 1,096 7.72
02/01/2027
89383JAA6

35,000 TRIMAS CORP TRIMAS CORP 4.125% 31,762.50 85.367 29,878.45 1,444 4.83
04/15/2029
896215AH3

50,000 TRINITY HEALTH CORP 3.434% 50,000.00 83.558 41,779.00 1,717 4.11
12/01/2048
896517AA7

35,000 TRINSEO OP  5.375% 09/01/2025 34,013.00 85.182 29,813.70 1,881 6.31
89668QAES

75,000 TRITON CONTAINER TRITON 74,700.00 81.343 61,007.25 2,438 4.00
CONTAINER /TAL INT 3.25%
03/15/2032
89681LAAO

100,000 TRUST FINANCIAL CORP 1.887% 100,000.00 86.107 86,107.00 1,887 2.19
06/07/2029
89788MAE2

25,000 UBS GROUP VARIABLE 1.494% 25,000.00 87.621 21,905.25 374 1.71
08/10/2027
902613AH1

8,000 UDR INC  2.95% 09/01/2026 8,000.00 94 .40 7,552.00 236 3.13
90265EAL4

50,000 UDR INC 3.2% 01/15/2030 49,831.00 89.952 44,976.00 1,600 3.56
90265EAQ3

10,000 UNION CARBIDE CORP BONDS 7.75% 10,431.70 119.778 11,977.80 775 6.47
10/01/2096
905581AS3

50,000 UNION ELECTRIC CO 4% 49,783.50 88 .84 44,420.00 2,000 4.50
04/01/2048
906548CNO \
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115,000 UNION ELECTRIC CO UNION ELECTRIC @116,633430 88.935 102,275.25 @ 4,485 4.39
CO 3.9% 04/01/2052
906548CU4

55,000 UNION PACIFIC CORP 3.2% 55,198.05 81.975 45,086.25 1,760 3.90
05/20/2041
907818FTO

15,000 UNION PACIFIC CORP UNION PACIFIC 14,980.50 83.665 12,549.75 506 4.03
CORP 3.375% 02/14/2042
907818FY9

38,127.65 UNITED AIR 2016-1 AA PTT 36,699.50 91.4401 34,863.95 1,182 3.39
SINKABLE BOND 3.1% 07/07/2028
90931LAA6

208,474.05 UNITED AIR 2018-1 A PTT SINKABLE 211,861.76 88.5026 184,505.04 7,714 4.18
BOND 3.7% 03/01/2030
90931VAA4

91,005.13 UNITED AIRLINES 2019-2 AA PTT 91,005.13 85.4168 77,733.64 2,457 3.16
2.7% 05/01/2032
90932JAA0

153,645.83 UNITED AIR 2016-2 B PTT 3.65% 154,029.94 91.1803 140,094.68 5,608 4.00
10/07/2025
90933JAA9

56,000 UNITED AIRLINES HOLDINGS INC 56,137.05 96.032 53,777.92 2,800 5.21
5% 02/01/2024
910047AH2

21,000 UNITED AIRLINES HOLDINGS INC 20,868.54 92.894 19,507.74 1,024 5.25
4.875% 01/15/2025
910047AKS

200,000 UNITED MEXICAN STATES 4.6% 199,394.00 78.103 156,206.00 9,200 5.89
02/10/2048
91087BAD2

200,000 UNITED MEXICAN STATES 3.25% 198,936.00 87.305 174,610.00 6,500 3.72
04/16/2030
91087BAH3

33,000 UNITED RENTALS NORTH AM  5.5% 34,874.40 98.067 32,362.11 1,815 5.61
05/15/2027
911365BF0

60,000 UNITED RENTALS NORTH AM  4.875% 63,375.00 94.23 56,538.00 2,925 5.17
01/15/2028 \
911365BG8
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60,000 UNITED RENTALS NORTH AM 4% @ 63,293.40 85.488 51,292.80 @ 2,400 4.68
07/15/2030
911365BN3

150,000 U S BANCORP SUB DEBENTURES 7.5% 160,786.50 111.903 167,854.50 11,250 6.70
06/01/2026
911596AL8

965,000 US BANCORP 3% 07/30/2029 1,064,885.85 91.148 879,578.20 28,950 3.29
91159HHW3

110,000 UNITEDHEALTH GROUP INC 112,311.30 100.421 110,463.10 4,620 4.18
UNITEDHEALTH GROUP INC 4.2%
05/15/2032
91324PEJ7

30,000 VAIL RESORTS INC  6.25% 31,956.25 99.8717 29,963.10 1,875 6.26
05/15/2025
91879QAL3

51,000 BAUSCH HEALTH AMERICAS  9.25% 57,742.50 71.50 36,465.00 4,718 12.94
04/01/2026
91911XAV6

121,000 BAUSCH HEALTH AMERICAS  8.5% 131,676.45 70.125 84,851.25 10,285 12.12
01/31/2027
91911XAW4

10,000 VENTAS REALTY LP 3.75% 10,160.40 99.253 9,925.30 375 3.78
05/01/2024
92277GAD9

7,000 VENTAS REALTY LP 4.125% 6,945.26 99.027 6,931.89 289 4.17
01/15/2026
92277GAG2

100,000 VENTAS REALTY LP 3.25% 107,895.00 94.566 94,566.00 3,250 3.44
10/15/2026
92277GAJ6

25,000 VERIZON COMMUNICATIONS 27,803.00 99.54 24,885.00 1,082 4.35
4.329% 09/21/2028
92343VER1

865,000 VERIZON COMMUNICATIONS 4.016% 997,791.10 97.068 839,638.20 34,738 4.14
12/03/2029
92343VEU4

110,000 VERIZON COMMUNICATIONS  2.65% 105,339.20 73.939 81,332.90 2,915 3.58
11/20/2040
92343VFT6
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51,000 VERIZON COMMUNICATIONS  1.68% @ 51,000.00 80.806 41,211.06@ 857 2.08
10/30/2030
92343VFX7

30,000 VERIZON COMMUNICATIONS 3.55% 29,731.50 80.699 24,209.70 1,065 4.40
03/22/2051
92343VGB4

30,000 VERIZON COMMUNICATIONS 2.1% 29,986.50 89.01 26,703.00 630 2.36
03/22/2028
92343VGHI1

200,000 VIACOM INC  5.85% 09/01/2043 273,604.00 93.843 187,686.00 11,700 6.23
92553PAU6

65,000 PARAMOUNT GLOBAL 4.95% 79,314.95 95.456 62,046.40 3,218 5.19
01/15/2031
92556HAB3

50,000 VICI PROPERTIES 4.625% 52,031.25 89.396 44,698.00 2,313 5.17
12/01/2029
92564RAB1

54,000 VICI PROPERTIES 5.625% 55,447.50 98 .75 53,325.00 3,038 5.70
05/01/2024
92564RAF2

55,000 VICI PROPERTIES 4.5% 56,540.30 91.198 50,158.90 2,475 4.93
01/15/2028
92564RAK 1

38,000 VIDEOTRON LTD SERIES 144A 5.375% 39,256.25 99.25 37,715.00 2,043 5.42
06/15/2024
92660FAG9

20,000 VIDEOTRON LTD 5.125% 20,874.25 93.066 18,613.20 1,025 5.51
04/15/2027
92660FAKO

35,000 CHESAPEAKE ENERGY CORP 6.75% / 36,785.00 96.703 33,846.05 2,363 6.98
05/15/2029
92735LAAO

20,000 VIRGINIA ELECTRIC & POWER CO @20,142430 99.346 19,869.20 @ 550 2.717
2.75% 03/15/2023
927804FN9

13,000 VIRGINIA ELECTRIC & POWER CO @ 12,973.74 99.844 12,979.72@ 449 3.46
3.45% 02/15/2024
927804FQ2

*®(1,009,678.13 - Municipal Obligations FMV |
x©(1,086,597.30 - Municipal Obligations Cost |
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600,000 VIRGINIA ELECTRIC & POWER CO @ 684,600.00 97.651 585,906.00 @ 21,000 3.58
3.5% 03/15/2027
927804FX7

30,000 VIRGINIA ELECTRIC & POWER CO 29,930.40 97.908 29,372.40 1,140 3.88
3.8% 04/01/2028
927804FZ2

106,000 VISTRA OPERATIONS CO LLC 5.5% 109,543.65 94 .434 100,100.04 5,830 5.82
09/01/2026
92840VAAO

100,000 VMWARE INC-CLASS A 4.65% 109,919.00 99.625 99,625.00 4,650 4.67
05/15/2027
928563AES

100,000 VODAFONE GROUP PLC 5% 102,328.00 96.196 96,196.00 5,000 5.20
05/30/2038
92857WBL3

50,000 WP CAREY INC 4% 02/01/2025 52,755.00 99.41 49,705.00 2,000 4.02
92936UAC3

50,000 WRKCO INC 3% 06/15/2033 49,788.50 85.014 42,507.00 1,500 3.53
92940PAG9

35,000 W R GRACEHLDGS LLC ~ 4.875% 36,793.75 87.024 30,458.40 1,706 5.60
06/15/2027
92943GAD3

25,000 WATSON PHARMACEUTICALS  3.25% 25,440.25 100.00 25,000.00 813 3.25
10/01/2022
942683AF0

30,000 WEEKLEY HOMES LLC/FINANCE 30,675.00 78.863 23,658.90 1,463 6.18
4.875% 09/15/2028
948565AD8

50,000 WELLS FARGO CO 3% 10/23/2026 48,718.50 94.546 47,273.00 1,500 3.17
949746SH5

965,000 WELLS FARGO & CO 4.1% 1,048,582.25 98.477 950,303.05 39,565 4.16
06/03/2026
94974BFY 1

35,000 WELLS FARGO & CO 4.4% Q 37,512.65 87.547 30,641.45 1,540 5.03
06/14/2046
94974BGT1
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40,000 WELLS FARGO & CO 4.75% @ 45,301.07 92.05 36,820.00 @ 1,900 5.16
12/07/2046
94974BGUS8

50,000 WELLS FARGO & COMPANY VARIABLE 50,000.00 88.137 44,068.50 1,448 3.28
RATE BOND 2.8949944% 10/30/2030
95000U2G7

55,000 WELLS FARGO & COMPANY VARIABLE 55,309.80 94.079 51,743.45 1,190 2.30
RATE BOND 2.164% 02/11/2026
95000U2K8

40,000 WELLS FARGO & COMPANY 5.013% 53,159.60 98.683 39,473.20 2,005 5.08
04/04/2051
95000U2M4

30,000 WELLS FARGO & COMPANY  2.188% 30,000.00 93.639 28,091.70 656 2.34
04/30/2026
95000U2N2

30,000 WELLS FARGO & COMPANY  3.068% 30,000.00 78.074 23,422.20 920 3.93
04/30/2041
95000U2Q5

75,000 WELLS FARGO & COMPANY .805% 75,000.00 93.712 70,284.00 604 0.86
05/19/2025
95000U2T9

25,000 WELLTOWER INC  4.25% 04/15/2028 24,989.75 97.20 24,300.00 1,063 4.37
95040QAD6

100,000 WELLTOWER INC 3.1% 01/15/2030 101,700.00 88.757 88,757.00 3,100 3.49
95040QAJ3

65,000 WEST VA HEALTH SYS OBL 3.129% 65,000.00 73.475 47,758.75 2,034 4.26
06/01/2050
956708AB7

85,000 WESTAR ENERGY INC 3.1% 84,670.20 95.673 81,322.05 2,635 3.24
04/01/2027
95709TAPS

50,000 WESTAR ENERGY INC 3.25% 49,563.00 77.777 38,888.50 1,625 4.18
09/01/2049
95709TAQ3

25,000 WESTERN DIGITAL CORP  2.85% 24,954.00 81.42 20,355.00 713 3.50
02/01/2029
958102AQ8 \
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75,000 WESTERN GAS PARTNERS LP 4.75% @ 79,225.00 91.314 68,485.50 @ 3,563 5.20
08/15/2028
958254AK0

50,000 WESTPAC BANKING CORP VARIABLE 51,827.50 96.282 48,141.00 2,161 4.49
RATE BOND 4.322% 11/23/2031
961214DF7

100,000 WESTPAC BANKING CORP  2.668% 103,601.00 80.35 80,350.00 2,668 3.32
11/15/2035
961214EP4

200,000 WESTPAC BANKING CORP 1.15% 199,846.00 89.759 179,518.00 2,300 1.28
06/03/2026
961214ER0

75,000 WILLIAMS PARTNERS LP  4.85% 80,138.46 91.267 68,450.25 3,638 5.31
03/01/2048
96949LAES

150,000 WISCONSIN ELECTRIC POWER  1.7% 149,970.00 87.2717 130,915.50 2,550 1.95
06/15/2028
976656CM8

75,000 WISCONSIN POWER & LIGHT 3% 74,781.00 92.384 69,288.00 2,250 3.25
07/01/2029
976826BM8

50,000 WORKDAY INC 3.5% 04/01/2027 49,970.50 95.669 47,834.50 1,750 3.66
98138HAG6

100,000 WORKDAY INC 3.8% 04/01/2032 99,802.00 91.648 91,648.00 3,800 4.15
98138HAJO

3,000 WYNDHAM WORLDWIDE CORP 6.35% 3,120.00 96.96 2,908.80 191 6.55
10/01/2025
98310WAMO

19,000 WYNDHAM WORLDWIDE CORP 5.75% 19,493.75 90.445 17,184.55 1,093 6.36
04/01/2027
98310WANS

13,000 WYNDHAM WORLDWIDE CORP 4.15% 12,817.40 98.25 12,772.50 540 4.22
04/01/2024
98310WAP3

51,000 WYNN LAS VEGAS LLC/CORP SERIES 50,773.84 91.50 46,665.00 2,805 6.01
144A 5.5% 03/01/2025 \
983130AV7
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900,000 XCEL ENERGY INC  3.4% @ 973,212.00 92.111 828,999.00 @ 30,600 3.69
06/01/2030
98389BAY6

11,000 XEROX CORP 4.125% 03/15/2023 10,278.89 99.439 10,938.29 454 4.15
984121CQ4

350,000 XYLEM INC 1.95% 01/30/2028 336,532.50 88.471 309,648.50 6,825 2.20
98419MAM2

75,000 ZIMMER BIOMET HOLDINGS INC 74,980.50 82.086 61,564.50 1,950 3.17
2.6% 11/24/2031
98956PAV4

TOTAL CORPORATE BONDS 80,845,113.77 70,657,213.12 2,917,779 4.13

COMMON STOCK

6,813 ABM INDUSTRIES INC COMMON STOCK @ 241,943.20 43 .42 295,820.46 @ 5,314 1.80
000957100

4,702 ASGN INC COMMON STOCK 243,170.81 90.25 424,355.50 0 0.00
00191U102

2,682 ATN INTERNATIONAL INC COMMON 168,794.21 46.91 125,812.62 1,824 1.45
STOCK
00215F107

3,200 AGILENT TECHNOLOGIES INC COMMON 210,687.31 118.77 380,064.00 2,688 0.71
STOCK
00846U101

5,855 AGIOS PHARMACEUTICALS INC COMMON 226,098.89 22.17 129,805.35 0 0.00
STOCK
00847X104

1,875 ALEXANDRIA REAL ESTATE EQUITY 235,304.02 145.03 271,931.25 8,850 3.25
COMMON STOCK
015271109

1,806 ALLEGIANT TRAVEL CO COMMON STOCK 347,358.00 113.09 204,240.54 2,167 1.06
01748X102

4,605 AMERESCO INC COMMON STOCK 147,888.86 45.56 209,803.80 0 0.00
02361E108

6,736 AMERICAN ASSETS TR INC COMMON 270,359.48 29.70 200,059.20 8,622 4.31
STOCK
024013104

5©(87,149,398.57 - Corporate Obligations FMV

2©|98,504,865.66 - Corporate Obligations Cost
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18,438 AMERICAN EAGLE OUTFITTERS COMMON @289,725.78 11.18 206,136.84@ 13,275 6.44
STOCK
02553E106
6,530 AMERICAN EQUITY INVT LIFE COMMON 137,951.24 36.57 238,802.10 2,220 0.93
STOCK
025676206
3,800 AMETEK INC COMMON STOCK 284,471.13 109.89 417,582.00 3,344 0.80
031100100
26,231 AMICUS THERAPEUTICS COMMON STOCK 400,212.91 10.74 281,720.94 0 0.00
03152W109
6,150 AMPHENOL CORP COMMON STOCK 181,719.37 64 .38 395,937.00 4,920 1.24
032095101
1,175 ANSYS INC COMMON STOCK 201,997.28 239.29 281,165.75 0 0.00
03662Q105
6,014 APELLIS PHARMACEUTICALS INC 311,117.87 45.22 271,953.08 0 0.00
COMMON STOCK
03753U106
3,982 APPLIED INDUSTRIAL TECH INC 210,599.51 96 .17 382,948.94 5,416 1.41
COMMON STOCK
03820C105
4,375 APTARGROUP INC COMMON STOCK 363,899.41 103.21 451,543.75 6,650 1.47
038336103
3,300 ARISTA NETWORKS INC COMMON STOCK 315,537.50 93.74 309,342.00 0 0.00
040413106
12,669 ARMADA HOFFLER PPTYS COMMON 179,047.52 12.84 162,669.96 8,615 5.30
STOCK
04208T108
5,275 ATMOS ENERGY CORP COMMON STOCK. 495,293.59 112.10 591,327.50 14,348 2.43
049560105
5,711 ATRICURE INC COMMON STOCK 321,776.80 40.86 233,351.46 0 0.00
04963C209
175 AUTOZONE INC COMMON STOCK 205,687.63 2149.12 376,096.00 0 0.00
053332102
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1,425 AVALONBAY COMMUNITIES INC @ 284,201.37 194.25 276,806.25 @ 9,063 3.27
COMMON STOCK
053484101
2,300 AVERY DENNISON CORP COMMON STOCK 164,197.98 161.87 372,301.00 6,900 1.85
053611109
7,562 BJS WHOLESALE CLUB HOLDINGS 229,141.84 62.32 471,263.84 0 0.00
COMMON STOCK
05550J101
34,700 BAKER HUGHES A GE CO COMMON 696,356.49 28.87 1,001,789.00 24,984 2.49
STOCK
05722G100
882 BALCHEM CORP COMMON STOCK 61,561.66 129.74 114,430.68 564 0.49
057665200
5,375 BALL CORP COMMON STOCK 379,916.79 68.77 369,638.75 4,300 1.16
058498106
799 BANDWIDTH INC CLASS A COMMON 55,382.04 18.82 15,037.18 0 0.00
STOCK
059881103
2,982 BARNES GROUP INC COMMON STOCK 132,865.65 31.14 92,859.48 1,908 2.06
067806109
3,541 BLACK HILLS CORP COMMON STOCK 257,868.63 72.717 257,678.57 8,428 3.27
092113109
2,623 BLACKLINE INC COMMON STOCK 221,125.59 66.60 174,691.80 0 0.00
09239B109
4,884 BLUEPRINT MEDICINES COMMON STOCK 408,150.41 50.51 246,690.84 0 0.00
09627Y109
7,902 BOISE CASCADE CO DEL COMMON 235,190.64 59.49 470,089.98 3,793 0.81
STOCK
09739D100
600 BOSTON BEER COMPANY INC COMMON 295,501.50 302.97 181,782.00 0 0.00
STOCK CLASS A
100557107
8,173 BOX INC COMMON STOCK /154,241,49 25.14 205,469 .22 0 0.00
10316T104 \
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13,696 BRIGHTVIEW HOLDINGS INC COMMON @ 187,535.96 12.00 164,352.00 @ 0 0.00
STOCK
10948C107

6,655 BRINKER INTL INC COMMON STOCK 392,821.05 22.03 146,609.65 10,116 6.90
109641100

2,475 BROADRIDGE FINANCIAL SOLUTIONS 290,343.36 142.55 352,811.25 6,336 1.80
COMMON STOCK
11133T103

3,272 BROOKS AUTOMATION INC COMMON 118,488.75 72.10 235,911.20 1,309 0.55
STOCK
114340102

4,500 BROWN & BROWN INC COMMON STOCK 97,182.04 58.34 262,530.00 1,845 0.70
115236101

3,075 CBOE GOLBAL MARKETS INC COMMON 298,561.15 113.19 348,059.25 5,904 1.70
STOCK
12503M108

4,925 CARTER'S INC COMMON STOCK 405,641.16 70.48 347,114.00 14,775 4.26
146229109

3,277 CASELLA WASTE SYSTEMS INC-A 128,814.53 72.68 238,172.36 0 0.00
COMMON STOCK
147448104

850 CHEMED CORPORATION COMMON STOCK 401,625.15 469.39 398,981.50 1,224 0.31
16359R103

1,935 CHESAPEAKE ENERGY CORP COMMON 134,749.40 81.10 156,928.50 3,870 2.47
STOCK
165167735

4,300 CHURCH & DWIGHT CO., INC. COMMON 228,143.52 92.66 398,438.00 4,515 1.13
STOCK
171340102

,162 CHUY'S HOLDINGS INC COMMON STOCK. 104,263.06 19.92 82,907.04 0 0.00
171604101

2,743 CITY HOLDING CO COMMON STOCK 171,193.06 79.88 219,110.84 6,583 3.00
177835105

4,880 COEUR D'ALENE MINES CORP COMMON 28,211.06 3.04 14,835.20 0 0.00
STOCK
192108504
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4,300 COLUMBIA SPORTSWEAR CO COMMON @ 392,656.86 71.58 307,794.00 @ 5,160 1.68
STOCK
198516106

6,523 COLUMBUS MCKINNON CORP COMMON 178,922.69 28.37 185,057.51 1,826 0.99
STOCK
199333105

2,958 CONMED CORP COMMON STOCK 199,049.01 95.76 283,258.08 2,366 0.84
207410101

4,025 CONSENSUS CLOUD SOLUTIONS INC 172,981.35 43.68 175,812.00 0 0.00
COMMON STOCK
20848V105

1,750 COOPER COMPANIES INC COMMON 419,601.49 313.12 547,960.00 105 0.02
STOCK
216648402

10,425 ARTIVION INC COMMON STOCK 191,359.82 18.88 196,824.00 1,251 0.64
228903100

1,450 CUMMINS ENGINE CO COMMON STOCK 227,161.32 193.53 280,618.50 8,410 3.00
231021106

14,010 DANA INCORPORATED COMMON STOCK 220,476.88 14.07 197,120.70 5,604 2.84
235825205

25,588 DIAMONDROCK HOSPITALITY CO 234,394.67 8.21 210,077.48 12,794 6.09
COMMON STOCK
252784301

7,800 DONALDSON CO INC 316,621.84 48.14 375,492.00 7,176 1.91
257651109

11,341 TRADEWEB MARKETS INC COMMON 102,572.46 13.65 154,804.65 0 0.00
STOCK
27032D304

6,625 EAST WEST BANCORP INC COMMON 492,299.13 64.80 429,300.00 10,600 2.47
STOCK
27579R104

1,457 EASTGROUP PROPERTIES COMMON 141,850.13 154.33 224,858.81 6,411 2.85
STOCK
277276101 /

5,825 EBAY INC COMMON STOCK 227,135.43 41.67 242,727.75 5,126 2.11
278642103
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4,050 ELECTRONIC ARTS INC COMMON STOCK @ 500,647.94 121.65 492,682.50 @ 3,078 0.62
285512109

1,554 ASPEN TECHNOLOGY INC NEW COMMON 283,061.10 183.68 285,438.72 0 0.00
STOCK
29109X106

4,286 ENTERPRISE FINANCIAL SERVICES 172,768.09 41.50 177,869.00 3,772 2.12
COMMON STOCK
293712105

1,725 ESCO TECHNOLOGIES INC COMMON 98,463.25 68.37 117,938.25 552 0.47
STOCK
296315104

6,500 EVERSOURCE ENERGY COMMON STOCK 371,502.82 84 .47 549,055.00 16,575 3.02
30040W 108

3,646 EXLSERVICE HOLDINGS INC COMMON 205,914.65 147.33 537,165.18 0 0.00
STOCK
302081104

3,500 EXPEDITORS INTL WASH INC COMMON 206,335.21 97 .46 341,110.00 4,690 1.37
STOCK
302130109

1,425 FACTSET RESEARCH SYSTEM COMMON 280,806.90 384.57 548,012.25 5,073 0.93
STOCK
303075105

9,194 FEDERAL SIGNAL CORP COMMON STOCK 188,119.98 35.60 327,306.40 3,310 1.01
313855108

2,375 F5INC COMMON STOCK 274,294.21 153.04 363,470.00 0 0.00
315616102

5,519 FIRST BANCORP/NC COMMON STOCK 173,760.40 34.90 192,613.10 4,857 2.52
318910106

10,561 FIRST FINANCIAL BANCORP COMMON 239,983.90 19.40 204,883.40 9,716 4.74
STOCK
320209109

STOCK
32026V104

7,612 FIRST FOUNDATION INC COMMON J 165,382.41 20.48 155,893.76 3,349 2.15

10,966 FIRST INTERSTATE BANCSYSTEM, INC 409,529.65 38.11 417,914.26 17,984 4.30
COMMON STOCK
32055Y201
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1,920 FOCUS FINANCIAL PARTNERS A @ 66,827.87 34.06 65,395.20 @ 0 0.00
COMMON STOCK
34417P100

6,331 FOUR CORNERS PROPERTY TRUST 180,382.22 26.59 168,341.29 8,420 5.00
COMMON STOCK
35086T109

1,025 W.W. GRAINGER INC COMMON STOCK 365,766.57 454.43 465,790.75 7,052 1.51
384802104

8,639 HALOZYME THERAPEUTICS INC COMMON 257,956.78 44.00 380,116.00 0 0.00
STOCK
40637H109

3,799 HAMILTON LANE INC CLASS A COMMON 201,818.87 67.18 255,216.82 6,078 2.38
STOCK
407497106

2,600 HERSHEY COMPANY COMMON STOCK 293,931.16 215.16 559,416.00 9,370 1.68
427866108

2,254 HIBBETT SPORTS INC COMMON STOCK 119,120.26 43.71 98,522.34 2,254 2.29
428567101

5,148 HUB GROUP INC COMMON STOCK CLASS 241,652.55 70.94 365,199.12 0 0.00
A
443320106

2,325 HUBBELL INC COMMON STOCK 248,418.46 178.58 415,198.50 9,765 2.35
443510607

8,312 IMAX CORP COMMON STOCK 165,982.48 16.89 140,389.68 0 0.00
45245E109

8,493 INDEPENDENCE REALTY TRUST MULTI 181,626.07 20.73 176,059.89 4,756 2.70
HOUSING REIT
45378A106

3,321 INDEPENDENT BANK CORP-MASS 214,967.64 79 .43 263,787.03 6,775 2.57
COMMON STOCK
453836108

3,374 INDEPENDENT BK GROUP I COMMON 182,237.12 67.91 229,128.34 5,128 2.24
STOCK
45384B106

10,862 INSMED INCORPORATED COMMON STOCK 337,587.55 19.72 214,198.64 0 0.00
457669307
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1,577 INSPIRE MEDICAL SYSTEMS INC @ 288,097.34 182.67 288,070.59@ 0 0.00
COMMON STOCK
457730109

2,000 INSTRUCTURE HOLDINGS INC COMMON @ 40,818.66 22.70 45,400.00 @ 0 0.00
STOCK
457790103

3,238 INTERCEPT PHARMACEUTICALS INC @ 205,545.05 13.81 44,716.78 @ 0 0.00
COMMON STOCK
45845P108

2,481 J&J SNACK FOODS CORP COMMON @ 353,814.14 139.66 346,496.46@ 6,282 1.81
STOCK
466032109

2,271 JACK IN THE BOX INC COMMON STOCK 181,995.21 56.06 127,312.26 3,997 3.14
466367109

1,850 JONES LANG LASALLE INC COMMON 241,180.33 174.86 323,491.00 1,591 0.49
STOCK
48020Q107

4,411 J2 GLOBAL COMMUNICATIONS COMMON 300,422.35 74 .53 328,751.83 7,763 2.36
STOCK
48123V102

8,073 KBR INC COMMON STOCK 183,076.54 48.39 390,652.47 3,875 0.99
48242W 106

1,702 KADANT INC COMMON STOCK 125,710.02 182.35 310,359.70 1,770 0.57
48282T104

3,432 KAISER ALUMINUM CORP COMMON 307,581.04 79.09 271,436.88 10,571 3.89
STOCK
483007704

8,411 KB HOME COMMON STOCK 214,732.00 28.46 239,377.06 5,047 2.11
48666K 109

3,566 KEMPER CORP COMMON STOCK 227,373.72 47.90 170,811.40 4,422 2.59
488401100

12,871 KITE REALTY GROUP TRUST COMMON \y 233.677.42 1729 222,539.59 10,039 4.51
STOCK \
49803T300
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6,160 LA-Z-BOY INC COMMON STOCK @ 222,100.28 23.71 146,053.60 @ 4,066 2.78
505336107
1,125 LABORATORY CORP OF AMER HLDGS 142,057.45 234.36 263,655.00 3,240 1.23
COMMON STOCK
50540R409
318 LAKELAND FINL CORP COMMON STOCK 15,008.15 66.42 21,121.56 509 2.41
511656100
18,538 LEXINGTON REALTY TRUST COMMON 193,045.20 10.74 199,098 .12 8,898 4.47
STOCK
529043101
3,007 LIGAND PHARMACEUTICALS INC 354,082.36 89.22 268,284.54 0 0.00
COMMON STOCK
53220K504
2,950 LINCOLN ELECTRIC HLDS COMMON 212,109.60 123.36 363,912.00 6,608 1.82
STOCK
533900106
3,225 M&T BANK CORPORATION COMMON 462,448.77 159.39 514,032.75 15,480 3.01
STOCK
55261F104
4,546 MYR GROUP, INC COMMON STOCK 136,318.03 88 .13 400,638.98 0 0.00
55405W104
2,999 MA-COM TECHNOLOGY SOLUTIONS 140,908.03 46.10 138,253.90 0 0.00
COMMON STOCK
55405Y100
11,219 STEVEN MADDEN LTD COMMON STOCK 304,757.08 32.21 361,363.99 9,424 2.61
556269108
5,955 MALIBU BOATS INC -A COMMON STOCK. 210,024.23 52.71 313,888.05 0 0.00
561171100
9,025 MASCO CORP COMMON STOCK 423,664.31 50.60 456,665.00 10,108 2.21
574599106
8,632 MAXLINEAR, INC COMMON STOCK 179,882.59 33.98 293,315.36 0 0.00
577761100
2,100 MEDPACE HLDGS INC COMMON STOCK 318,095.82 149.67 314,307.00 / 0 0.00

58506Q109
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5,996 MERIT MEDICAL SYSTEM INC COMMON @ 199,325.90 54.27 325,402.92 @ 0 0.00
STOCK
589889104
265 METTLER-TOLEDO INTL COMMON STOCK 108,599.71 1148.77 304,424.05 0 0.00
592688105
6,281 MINERALS TECHNOLOGIES INC 338,111.12 61.34 385,276.54 1,256 0.33
COMMON STOCK
603158106
14,308 NMI EQUITY INC COMMON STOCK 265,562.51 16.65 238,228.20 0 0.00
629209305
5,054 NATIONAL STORAGE AFFILIATES 172,596.34 50.07 253,053.78 11,119 4.39
COMMON STOCK
637870106
5,509 NEENAH INC COMMON STOCK 344,210.70 34.14 188,077.26 10,467 5.57
640079109
8,170 NEOGENOMICS INC COMMON STOCK 305,392.47 8§.15 66,585.50 0 0.00
64049M209
3,830 NETGEAR INC COMMON STOCK 105,725.96 18.52 70,931.60 0 0.00
64111Q104
646 NEXSTAR MEDIA CL A+ COMMON STOCK 54,715.47 162.88 105,220.48 2,326 2.21
65336K103
1,575 NORDSON CORP COMMON STOCK 162,175.14 202.44 318,843.00 3,213 1.01
655663102
5,500 NORTHERN TRUST CORP COMMON STOCK 426,158.26 96 .48 530,640.00 15,400 2.90
665859104
4,462 NORTHWESTERN CORPORATION COMMON 272,622.99 58.93 262,945.66 11,244 4.28
STOCK
668074305
5,077 NUVASIVE INC COMMON STOCK 276,277.25 49.16 249,585.32 0 0.00
670704105
500 O'REILLY AUTOMOTIVE INC COMMON 118,487.60 631.76 315,880.00 0 0.00
STOCK

67103H107
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22,755 OLD NATIONAL BANCORP INC COMMON @366,394.88 14.79 336,546.45 @ 12,743 3.79
STOCK
680033107

, 125 OMNICOM GROUP INC COMMON STOCK 278,157.73 63.61 262,391.25 11,550 4.40
681919106

2,924 OMNICELL INC COMMON STOCK 303,884.84 113.75 332,605.00 0 0.00
68213N109

7,400 ONE GAS INC COMMON STOCK 459,923.28 81.19 600,806.00 18,352 3.05
68235P108

9,280 PDC ENERGY INC COMMON STOCK 178,695.43 61.61 571,740.80 12,992 2.27
69327R101

5,619 PTC THERAPEUTICS SER.C COMMON 281,681.46 40.06 225,097.14 0 0.00
STOCK
69366J200

16,117 PACIFIC BIOSCIENCES OF CALIF 300,439.29 4.42 71,237.14 0 0.00
COMMON STOCK
69404D108

7,736 PACIFIC PREMIER BANCORP COMMON 194,203.81 29.24 226,200.64 10,212 4.51
STOCK
69478X105

2,250 PACKAGING CORP OF AMERICA COMMON 224,859.83 137.50 309,375.00 11,250 3.64
STOCK
695156109

32,310 PATTERSON-UTIL ENERGY INC COMMON 254,926.64 15.76 509,205.60 5,170 1.02
STOCK
703481101

5,225 PAYCHEX INC COMMON STOCK 281,191.21 113.87 594,970.75 16,511 2.78
704326107

9,692 PEBBLEBROOK HOTEL TRUST COMMON 221,897.78 16.57 160,596.44 388 0.24
STOCK
70509V100

17,802 PHYSICIANS REALTY TRUST COMMON 301,800.26 17.45 310,644.90 16,378 5.27
STOCK
71943U104

8,293 PING IDENTITY HOLDING CORP 200,941.76 18.14 150,435.02 0 0.00
COMMON STOCK
72341T103
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7,704 PRESTIGE BRANDS HOLDINGS INC @ 309,069.86 58.80 452,995.20 @ 0 0.00
COMMON STOCK
74112D101
4,700 T ROWE PRICE GROUP INC COMMON @554,131.42 113.61 533,967.00@ 22,560 4.22
STOCK
74144T108
1,219 QUAKER CHEMICAL CORP COMMON @158,311.71 149 .52 182,264.88 @ 2,024 1.11
STOCK
747316107
5,576 Q2 HOLDINGS INC COMMON STOCK 294,031.50 38.57 215,066.32 0 0.00
74736L109
3,950 RPM INTL INC 202,215.91 78.72 310,944.00 6,320 2.03
749685103
15,531 RPTRLTY COMMON STOCK 205,168.68 9.83 152,669.73 8,076 5.29
74971D101
4,906 RAPID7 INC COMMON STOCK 203,935.43 66.80 327,720.80 0 0.00
753422104
5,000 REALTY INCOME CORP COMMON STOCK 266,725.73 68.26 341,300.00 14,850 4.35
756109104
1,693 REGAL REXNORD COR COMMON STOCK 109,783.24 113.52 192,189.36 2,370 1.23
758750103
1,325 ROCKWELL AUTOMATION, INC COMMON 260,165.08 199.31 264,085.75 5,936 2.25
STOCK
773903109
4,175 ROSS STORES INC COMMON STOCK 267,816.38 70.23 293,210.25 5,177 1.77
778296103
10,800 SEI CORP COM 573,252.12 54.02 583,416.00 8,640 1.48
784117103
528 SPS COMMERCE INC COMMON STOCK 59,596.81 113.05 59,690.40 0 0.00
78463M107
3,975 HENRY SCHEIN INC COMMON STOCK J 223,133.04 76.74 305,041.50 0 0.00
806407102
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CARRYING  CURRENT MARKET EST YIELD
SHARES/FACE ASSET VALUE PRICE VALUE ANN INC TO MKT
4,966 SELECTIVE INSURANCE GROUP COMMON @ 278,490.62 86.94 431,744.04 @ 5,562 1.29
STOCK
816300107
4,833 SEMTECH CORP COMMON STOCK 222,908.21 54.97 265,670.01 0 0.00
816850101
4,525 SERVICE CORP INTL COMMON STOCK 142,293.84 69.12 312,768.00 4,525 1.45
817565104
2,336 SHOCKWAVE MED INC COMMON STOCK 111,358.34 191.17 446,573.12 0 0.00
82489T104
1,325 SIGNATURE BANK COMMON STOCK 160,907.79 179.21 237,453.25 2,968 1.25
82669G104
2,110 SILICON LABORATORIES INC COMMON 214,785.17 140.22 295,864.20 0 0.00
STOCK
826919102
4,575 SMITH A O CORP 212,663.55 54.68 250,161.00 5,124 2.05
831865209
2,650 JM SMUCKER CO /THE-NEW COMMON 283,456.78 128.01 339,226.50 10,494 3.09
STOCK
832696405
2,297 SONIC AUTOMOTIVE INC COMMON 101,488.69 36.63 84,139.11 2,297 2.73
STOCK
83545G102
SOUTH JERSEY INDS INC COMMON 0.00 34.14 0.00 0 0.00
STOCK
838518108
3,814 SOUTH STATE CORP COMMON STOCK 299,225.69 77.15 294,250.10 7,475 2.54
840441109
50,853 SOUTHWESTERN ENERGY CO COM 270,120.21 6.25 317,831.25 12,205 3.84
845467109
4,159 SPIRE INC COMMON STOCK 314,495.55 74 .37 309,304.83 11,396 3.68
848571101
2,847 SPROUT SOCIAL INC A COMMON STOCK 186,136.43 58.07 165,325.29 0 0.00
85209W109 \/
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CARRYING  CURRENT MARKET EST YIELD
SHARES/FACE ASSET VALUE PRICE VALUE ANN INC TO MKT
2,800 STANLEY BLACK & DECKER INC @463,806436 104.86 293,608.00 @ 8,848 3.01
COMMON STOCK
854502101
2,149 STIFEL FINANCIAL CORP COMMON 65,290.76 56.02 120,386.98 2,579 2.14
STOCK
860630102
12,972 SUMMIT MATERIALS INC CL-A COMMON 314,951.70 23.29 302,117.88 0 0.00
STOCK
86614U100
5,286 SUN COUNTY AIRLINES COMMON 133,831.92 18.34 96,945 .24 0 0.00
STOCK
866683105
9,062 SUPERNUS PHARMACEUTICALS INC 275,499 .44 28.92 262,073.04 0 0.00
COMMON STOCK
868459108
1,850 SYNOPSYS INC COMMON STOCK 441,427.76 303.70 561,845.00 0 0.00
871607107
12,713 TAYLOR MORRISON HOME CORP COMMON 249,343.86 23.36 296,975.68 0 0.00
STOCK
87724P106
1,025 TELEFLEX INC COMMON STOCK 309,128.37 245.85 251,996.25 1,394 0.55
879369106
3,147 TETRA TECH INC COMMON STOCK 181,677.68 136.55 429,722.85 2,895 0.67
88162G103
4,995 TEXAS ROADHOUSE CLASS A COMMON 264,852.99 73.20 365,634.00 9,191 2.51
STOCK
882681109
8,097 TRANSMEDICS GROUP INC COMMON 172,190.56 31.45 254,650.65 0 0.00
STOCK
89377M109
16,277 TRAVERE THERAPEUTICS INC 278,967.71 24.23 394,391.71 0 0.00
COMMON STOCK
89422G107
3,600 TRIMBLE NAVIGATION COMMON STOCK. 249,450.48 58.23 209,628.00 0 0.00
896239100 \
5,169 1I-VI INC. COMMON STOCK 180,185.36 50.95 263,360.55 0 0.00

902104108
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CARRYING ~ CURRENT MARKET EST YIELD
SHARES/FACE ASSET VALUE PRICE VALUE ANNINC  TOMKT
1,025 ULTA BEAUTY COMMON STOCK (8)390,165.75 385.48 395,117.00 (8) 0 0.00
903845303
3.835 ULTRAGENYX PHARMACEUTICAL INC 200,545.50  59.66 228,796.10 0 0.00
COMMON STOCK
90400D108
13,822 UMPQUA HOLDINGS CORP COMMON 209,110.41  16.77 231,794.94 11,610 5.01
STOCK
904214103
10,777 UNITED COMMUNITY BANKS INC 277,295.04  30.19 325,357.63 9,053 2.78
COMMON STOCK
90984P303
6.266 UPWORK INC COMMON STOCK 268,749.82  20.68 129,580.88 0 0.00
91688F104
23,571 VALLEY NATIONAL BANCORP COMMON 252,860.97  10.41 245,374.11 10,371 4.23
STOCK
919794107
12,771 VANDA PHARMACEUTICALS INC COMMON 164,433.97  10.90 139,203.90 0 0.00
STOCK
921659108
8,775 VARONIS SYSTEMS INC COMMON STOCK 368.435.14  29.32 257,283.00 0 0.00
922280102
4,654 VERINT SYSTEMS INC COMMON STOCK 222,061.57  42.35 197,096.90 0 0.00
92343X100
1,725 VERISK ANALYTICS, INC. COMMON 177,025.31 173.09 298,580.25 2,139 0.72
STOCK
92345Y106
10,027 WSFS FINANCIAL CORP COMMON STOCK 343,171.62  40.09 401,982.43 5,214 1.30
929328102
5,030 WNS HOLDINGS LTD ADR 210,175.78  74.64 375.439.20 0 0.00
92932M101
1,475 WATERS CORPORATION COMMON STOCK 326,925.35 330.98 488,195.50 0 0.00
941848103
9,248 WENDY'S COMPANY COMMON STOCK 171,318.90  18.88 174.602.24 4,532 2.60

95058W 100
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CARRYING  CURRENT MARKET EST YIELD
SHARES/FACE ASSET VALUE PRICE VALUE ANN INC TO MKT

8,332 WERNER ENTERPRISES INC COMMON @322,025400 38.54 321,115.28 @ 4,333 1.35
STOCK
950755108

7,827 WESBANCO INC COMMON STOCK 242,452 .89 31.71 248,194.17 10,645 4.29
950810101

2,063 WESCO INTERNATIONAL INC COMMON 116,031.53 107.10 220,947.30 0 0.00
STOCK
95082P105

4,043 WILLSCOT MOBILE MINITH COMMON 63,096.20 32.42 131,074.06 0 0.00
STOCK
971378104

6,965 WORTHINGTON INDUSTRIES INC 263,071.68 44.10 307,156.50 8,637 2.81
COMMON STOCK
981811102

7,143 YELP INC COMMON STOCK 237,848.63 27.717 198,361.11 0 0.00
985817105

7,658 ZURN ELKAY WATER SOLUTIONS CORP 102,800.59 27.24 208,603.92 919 0.44
COMMON STOCK
98983L108

4,475 AMDOCS LTD COMMON STOCK 242,701.33 83.31 372,812.25 7,071 1.90
G02602103

7,484 ESSENT GROUP LTD COMMON STOCK 260,749.21 38.90 291,127.60 6,287 2.16
G3198U102

1,725 EVEREST RE GROUP LTD COMMON 395,884.11 280.28 483,483.00 11,385 2.35
STOCK
G3223R108

1,279 HELEN OF TROY LTD COMMON STOCK 256,595.68 162.41 207,722.39 0 0.00
G4388N106

4,034 ICHOR HOLDINGS LTD COMMON STOCK 151,143.54 25.98 104,803.32 0 0.00
G4740B105

2,300 STERIS PLC COMMON STOCK 177,474.07 206.15 474,145.00 3,956 0.83
G8473T100

4,050 TE CONNECTIVITY LTD COMMON STOCK 308,134.35 113.15 458,257.50 9,072 1.98
H84989104
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CARRYING  CURRENT MARKET EST YIELD
SHARES/FACE ASSET VALUE PRICE VALUE ANN INC TO MKT
2,425 CHECK POINT SOFTWARE TECH COMMON @215,999.75 121.78 295,316.50 @ 0 0.00

STOCK
M22465104

s ®(62,500,260.33 - Corporate Stock FMV |

3®(52,921,888.60 - Corporate Stock Cost




SCHEDULE MB Multiemployer Defined Benefit Plan and Certain OMB No. 12100110
(Form 5500) Money Purchase Plan Actuarial Information 2021

Department of the Treasury

Internal Revenue Service This schedule is required to be filed under section 104 of the Employee
Department of Labor Retirement Income Security Act of 1974 (ERISA) and section 6059 of the . . .
Employee Benefits Security Administration Internal Revenue Code (the Code). This Form is Open to Public

- - Inspection
Pension Benefit Guaranty Corporation

» File as an attachment to Form 5500 or 5500-SF.
For calendar plan year 2021 or fiscal plan year beginning 07/ 01/ 2021 and ending 06/ 30/ 2022
» Round off amounts to nearest dollar.
P Caution: A penalty of $1,000 will be assessed for late filing of this report unless reasonable cause is established.

A Name of plan B Three-digit
TEAVSTERS UNI ON NO. 142 PENSI ON PLAN olan number (PN) b 001
C Plan sponsor's name as shown on line 2a of Form 5500 or 5500-SF D Employer Identification Number (EIN)
TRUSTEES OF TEAMSTERS LOCAL 142 PENSI ON FUND 51- 6051034
E Type of plan: 1) le Multiemployer Defined Benefit (2) D Money Purchase (see instructions)
1a Enter the valuation date: Month 07 Day 01 Year 2021
b Assets
(1) CUITENt VAIUE OF @SSELS.........oovieieeieececeeeceeeeee ettt 1b(1) 621, 202, 342
(2) Actuarial value of assets for funding standard @CCOUNL ...............ccccvoveveueuieeceeeeeeeeeeceeee e 1b(2) 573, 358, 978
C (1) Accrued liability for plan using immediate gain Methods .............ccccocviviveciieiieeieieccccee e 1c(1) 550, 288, 591
(2) Information for plans using spread gain methods:
(a) Unfunded liability for methods With DBaSeSs ..............ccovorieeieeeieeeeeeeee e 1¢(2)(a)
(b) Accrued liability under entry age normal Mmethod ................coooooiiioeieeeeeeee e 1¢(2)(b)
(c) Normal cost under entry age normal Method .............cooouioviiioceeeeeeeeeee e 1¢(2)(c)
(3) Accrued liability under unit credit COSt MENOM ............cv.iveveeieeeeeeeeeeee e 1¢(3) 550, 288, 591
d Information on current liabilities of the plan:
(1) Amount excluded from current liability attributable to pre-participation service (see instructions)....... | 1d(1)
(2) “RPA ‘94” information:
(@) CUITENE HADIILY. ... eeoeeeeeeeeeeeee e e e ee e 1d(2)(a) 1,026, 779, 412
(b) Expected increase in current liability due to benefits accruing during the plan year..................... 1d(2)(b) 25, 893, 670
(c) Expected release from “RPA ‘94” current liability for the plan year............ccccooviiiiiiiiiiiiieees 1d(2)(c) 39, 392, 983
(3) Expected plan disbursements for the plan year..............cooiiiiiiiiiiiii e 1d(3) 40, 692, 983

Statement by Enrolled Actuary
To the best of my knowledge, the information supplied in this schedule and accompanying schedules, statements and attachments, if any, is complete and accurate. Each prescribed assumption was applied
in accordance with applicable law and regulations. In my opinion, each other assumption is reasonable (taking into account the experience of the plan and reasonable expectations) and such other
assumptions, in combination, offer my best estimate of anticipated experience under the plan.

SIGN
HERE [Daniel V. G nerb\lQ 01/ 10/ 2023
Signature of actuary Date
DANI EL V. CI NER 2005773
Type or print name of actuary Most recent enrolliment number
Segal 312-984- 8500
Firm name Telephone number (including area code)
101 NORTH WACKER DRI VE SUI TE 500
CHI CAGO IL 60606- 1724
Address of the firm
If the actuary has not fully reflected any regulation or ruling promulgated under the statute in completing this schedule, check the box and see |:|
instructions
For Paperwork Reduction Act Notice, see the Instructions for Form 5500 or 5500-SF. Schedule MB (Form 5500) 2021

v. 201209
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2 Operational information as of beginning of this plan year:
a Current value of assets (see instructions)
b “RPA ‘94 current liability/participant count breakdown:
O]
(2
(3)

For retired participants and beneficiaries receiving payment.......................
For terminated vested partiCipants ...
For active participants:

(a) Non-vested benefits...........cooii s
(b) Vested benefits. ..o
(c) Total active
4

C If the percentage resulting from dividing line 2a by line 2b(4), column (2), is less

LS (e =T g1 e= T TP PPN

|2a

623, 672, 442

(1) Number of participants

(2) Current liability

than 70%, enter such

2,716 502, 239, 985
1,923 185, 978, 795
35, 926, 881

302, 633, 751

2,010 338, 560, 632
6, 649 1,026, 779, 412
2c 60. 749,

3 Contributions made to the plan for the plan year by employer(s) and employees:

(a) Date (b) Amount paid by (c) Amount paid by (a) Date (b) Amount paid by c) Amount paid by
(MM-DD-YYYY) employer(s) employees (MM-DD-YYYY) employer(s) employees
21, 031, 509
965, 640
Totals > | 3(b) 21, 997, 149| 3(c) 0
(d) Total withdrawal liability amounts included in line 3(b) total 3(d) 965. 640
4 Information on plan status:
a Funded percentage for monitoring plan’s status (line 1b(2) divided by line 1¢(3)) ....ccvveeiiiiiiiiiiieceee 4a 104.2 %
b Enter code to indicate plan’s status (see instructions for attachment of supporting evidence of plan’s status). If 4b
entered code is “N,” GO t0 INE 5 ... .. e e N
C s the plan making the scheduled progress under any applicable funding improvement or rehabilitation plan? ... D Yes D No
d If the plan is in critical status or critical and declining status, were any benefits reduced (see iNStruCtioNS)? .............ccceveueeeveveveueeeeeerenenn D Yes D No
e Ifline dis “Yes,” enter the reduction in liability resulting from the reduction in benefits (see instructions),
measured as of the ValUALION datE ..............cocvoiiiiiieicieeceee et 4e
f If the rehabilitation plan projects emergence from critical status or critical and declining status, enter the plan
year in which it is projected to emerge.
If the rehabilitation plan is based on forestalling possible insolvency, enter the plan year in which insolvency is af
expected and ChECK NEIE ... ..o i ettt

5 Actuarial cost method used as the basis for this plan year’s funding standard account computations (check all that apply):
c Accrued benefit (unit credit)

a D Attained age normal b |:| Entry age normal
e [ ] Frozen initial liability f

i |_| Other (specify):

|:| Individual level premium

g |:| Individual aggregate

d D Aggregate
h [] shortfall
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j Ifbox h is checked, enter period of use of Shortfall MEthOd ..............ccoriruriiirieicecc e I 5j I
k Has a change been made in funding method for this PIAN YEAI?..........c.c.c.cvivvieeeeeeeceeeeeeee e n e nanenaen D Yes @ No
| Ifline k is “Yes,” was the change made pursuant to Revenue Procedure 2000-40 or other automatic approval? ..............ccccocevevevverceruennnnn. D Yes D No

m If line k is “Yes,” and line | is “No,” enter the date (MM-DD-YYYY) of the ruling letter (individual or class)

5m
approving the change in funding MEthOd ..o e
6 Checklist of certain actuarial assumptions:
a Interest rate for “RPA 94" CUITENE IADIIILY...........c.oueiiiiiiieeiiict ittt es et a s e se e se s e s e ene e seneenes | 6a | 2.33 9%
Pre-retirement Post-retirement
b Rates specified in insurance or annuity contracts............c.cccccceveveuennne. I:I Yes I:I No B N/A D Yes D No IE N/A
C Mortality table code for valuation purposes:
(1) MAIES ..ot 6c(1) A A
(2) FEMAIES .....ceveeeeeeeeeeeeeeee e 6c(2) A A
d Valuation liability interest rate .............cccccoeeuerererericeirererenennen, 6d 7.00% 7.00 %
€ EXPENSe 10adiNg .....ccvviiereiiiieieeiceeeeee e 6e 12.8 % |:| N/A % B N/A
f Salary SCale ... 6f % X N/A
g Estimated investment return on actuarial value of assets for year ending on the valuation date.................. 69 10.4 %
h Estimated investment return on current value of assets for year ending on the valuation date..................... 6h 20.4%
7 New amortization bases established in the current plan year:
(1) Type of base (2) Initial balance (3) Amortization Charge/Credit
3 178, 307 18, 296
1 - 24,069, 795 - 2,469, 845
8 Miscellaneous information:
a If a waiver of a funding deficiency has been approved for this plan year, enter the date (MM-DD-YYYY) of 8a
the ruling letter granting the @apProval...............coiiiiiii e
b(1) Is the plan required to provide a projection of expected benefit payments? (See the instructions.) If “Yes,” @ Yes D No
ATACH @ SCREAUIE. ...t e e e
b(2) Is the plan required to provide a Schedule of Active Participant Data? (See the instructions.) If “Yes,” attach a @ Yes D No
SCNEAUIE. ...ttt e e et R et r e e e n e e r e e e naee e
C Are any of the plan’s amortization bases operating under an extension of time under section 412(e) (as in effect D Yes m No
prior to 2008) or section 431(d) Of the COAE?.......ccouiiiiiiiii ettt e e e e .
d Ifline c is “Yes,” provide the following additional information: ‘
(1) Was an extension granted automatic approval under section 431(d)(1) of the Code?...........cccceeenne D Yes D No
(2) Ifline 8d(1) is “Yes,” enter the number of years by which the amortization period was extended ......... ‘ 8d(2) ‘
(3) Was an extension approved by the Internal Revenue Service under section 412(e) (as in effect prior D Yes D No
t0 2008) or 431(d)(2) Of the COAE?........eiiiieei e
(4) If line 8d(3) is “Yes,” enter number of years by which the amortization period was extended (not
. . L 8d(4)
including the number of Years in liN€ (2))......ccuuiiiiiiiiiie e
(5) If line 8d(3) is “Yes,” enter the date of the ruling letter approving the extension ...............cccoceeiiiiene 8d(5)
(6) If line 8d(3) is “Yes,” is the amortization base eligible for amortization using interest rates applicable under D Yes D No

section 6621(b) of the Code for years beginning after 20077 ..........ooiiiiiiiiiiei e

€@ If box 5h is checked or line 8c is “Yes,” enter the difference between the minimum required contribution
for the year and the minimum that would have been required without using the shortfall method or 8e
extending the amortization DASE(S) .......ccuiiiiiiiiiiiii e




Schedule MB (Form 5500) 2021 Page 4

9 Funding standard account statement for this plan year:

Charges to funding standard account:

a Prior year funding defiCiEnCy, if @NY ..o 9a 0
b Employer’s normal cost for plan year as of valuation date...............coccooovoieiieeeeeeeeeeeeeeeeeeeee e 9b 11, 030, 953
C Amortization charges as of valuation date: Outstanding balance

O mortzation period has bean exended e e | 9601 221, 198, 413 28, 494, 896

(2) FUNAING WAIVETS .....ooiiiiiiiiiice et 9¢c(2)

(3) Certain bases for which the amortization period has been 9c(3)

EXIENAEA ..o
d Interest as applicable on NS 98, 9D, AN 9C..........c.ovivieeeeeeeeeeeeee et 9d 2,766, 809
€ Total charges. Add lines 9a through 9d..............cveviiiiieeeeeeceeee e eaenas % 42,292, 658
Credits to funding standard account:
f  Prior year credit balance, if @NY............cc..cuovoieiueiiciecee e of 139, 244,181
g Employer contributions. Total from column (D) Of INE 3........c.ouiuriiiiiieii et 99 21,997, 149
Outstanding balance

h Amortization credits as of valuation date.................cccceveveveveeeecccnnns Sh 105, 024, 619 13, 469, 187
i Interest as applicable to end of plan year on lines 9f, 99, and 9N ..........cccooiviiiviieeeeeeeeeee e 9i 11, 456, 642
j Full funding limitation (FFL) and credits:

(1) ERISA FFL (accrued liability FFL)........cccoiiienieieieeiescee e 9j(1) 136, 109, 079

(2) “RPA '94” override (90% current liability FFL) ........cccoviniiiiiiiiiiine 9j(2) 362, 312, 915

[ T =Y L SRS 9j(3) 0
K (1) Waived Funding defiCIENCY .........c.covovivivieeeeeieeeeee ettt 9k(1)

(2)  OtNEI CrEAItS ...ttt ettt ettt e ettt e et ettt s 9k(2)
| Total credits. Add lines 9f through 9i, 9j(3), 9K(1), ANd K(2) ......e.vevereeeeeeeeeeeeeeee e 9l 186, 167, 159
m Credit balance: If line 91 is greater than line 9e, enter the difference 9m 143, 874, 501
N Funding deficiency: If line 9e is greater than line 9, enter the difference..............cccooooiiiiiiiii, 9n

90 Current year's accumulated reconciliation account:
(1) Due to waived funding deficiency accumulated prior to the 2021 plan year ............cococoooeeeeeveeeennnn. 90(1)
(2) Due to amortization bases extended and amortized using the interest rate under section 6621(b) of the Code:
(a) Reconciliation outstanding balance as of valuation date ..............ccooveveeieeeeeeeeeeeeeeeee e 90(2)(a)
(b) Reconciliation amount (line 9¢(3) balance MiNUS liNE 90(2)(2)) ... vvveeeeeeeeeeeeeeeeeeeereeeseene: 90(2)(b) 0
(3)  Total @S OF VAIUGHON GALE ...........veieveeeceeeeeeeeeeeeeeee et 90(3) 0
10 Contribution necessary to avoid an accumulated funding deficiency. (See instructions.)...........c.ccccccv...... 10

11 Has a change been made in the actuarial assumptions for the current plan year? If “Yes,” see instructions

D Yes E No




SCHEDULE OF ACTIVE PARTICIPANT DATA - 2021 Schedule MB, Line 8b(2)
I Teamsters Union No. 142 Pension Plan EIN 51-6051034/PN 001

Schedule of Active Participant Data

(Schedule MB, Line 8b(2))

The participant data is for the year ended June 30, 2021.

Years of Eligibility Service

Age Total 1-4 5-9 10 - 14 15-19 20-24 25-29 30-34 35-39 40 & over
Under 25 87 85 2 - - - - - - -
25-29 170 126 42 2 - - - - - -
30- 34 233 137 73 21 2 - - - - -
35-39 247 96 55 53 41 2 - - - -
40 - 44 236 48 58 50 42 36 2 - - -
45 -49 222 42 50 48 29 31 21 1 - -
50 - 54 266 46 36 38 48 49 30 18 1 -
55 -59 295 28 38 37 50 55 39 33 14 1
60 - 64 200 14 23 24 39 34 21 14 15 16
65 - 69 47 4 5 6 11 5 3 4 2 7
70 & over 7 - 1 1 — 1 3 — 1 -
Total 2,010 626 383 280 262 213 119 70 33 24

Note: Participant data is reported as of December 31, 2020.

o ¢ Segal



STATEMENT OF ACTUARIAL ASSUMPTIONS AND METHODS - 2021 Schedule MB, Line 6
I Teamsters Union No. 142 Pension Plan EIN 51-6051034/PN 001

Statement of Actuarial Assumptions, Methods and Models

(Schedule MB, Line 6)

Mortality Rates

Healthy non-annuitants: Pri-2012 Employee Blue Collar Amount-Weighted (sex distinct) table with rates increased by
10% projected generationally with scale MP-2019.

Healthy annuitants - retirees: Pri-2012 Retiree Blue Collar Amount-Weighted (sex distinct) table with rates increased by
10% projected generationally with scale MP-2019.

Healthy non-annuitants — beneficiaries: Pri-2012 Contingent Survivor Blue Collar Amount-Weighted (sex distinct) table
with rates increased by 10% projected generationally with scale MP-2019. These tables apply upon the death of the
corresponding participant.

Disabled: Pri-2012 Disabled Blue Collar Amount-Weighted (sex distinct) table with rates increased by 10% projected
generationally with scale MP-2019.

The underlying tables with the generational projection to the ages of participants as of the measurement date
reasonably reflect the mortality experience of the Plan as of the measurement date.

These mortality tables were then adjusted to future years using the generational projection to reflect future mortality
improvement between the measurement date and those years.

The mortality rates were based on historical and current demographic data, adjusted to reflect health characteristics of
the area and industry and estimated future experience and professional judgment. As part of the analysis, a comparison
was made between the actual number of deaths and amount of liability change due to deaths and the projected number
and amount of liability change based on the prior years' assumption over the most recent five years, taking into
consideration the results of Segal’s industry mortality study.

ot 7+ Segal



STATEMENT OF ACTUARIAL ASSUMPTIONS AND METHODS - 2021 Schedule MB, Line 6
I Teamsters Union No. 142 Pension Plan EIN 51-6051034/PN 001

Termination Rates

before Retirement Rate (%)
Mortality' Disability Withdrawal?

Age Male Female

20 0.08 0.03 0.05 7.94
25 0.09 0.04 0.06 7.72
30 0.10 0.04 0.08 7.40
35 0.12 0.06 0.1 6.86
40 0.13 0.08 0.17 6.11
45 0.14 0.10 0.27 5.16
50 0.19 0.14 0.45 3.62
55 0.30 0.23 0.76 1.37
60 0.50 0.35 1.22 0.13

" Mortality rates shown for base table projected to the valuation date for each age using the MP-2019 generational scale with rates
increased by 10%.

2Withdrawal rates cut out at first eligibility for an immediate pension.

The termination rates and disability rates were based on historical and current demographic data, adjusted to reflect

estimated future experience and professional judgment. As part of the analysis, a comparison was made between the

actual number of terminations and disability retirements and amount of liability change due to terminations and disability

retirements and the projected number and amount of liability change based on the prior years' assumption over the

most recent five years.

Annuitant Mortality Sample Mortality Rates’ (%)
Rates Healthy Annuitants Disabled Annuitants Beneficiaries
Age Male Female Male Female Male Female

55 0.69 0.55 2.34 1.67 1.81 0.93
60 1.06 0.83 2.68 2.02 2.33 1.29
65 1.43 1.18 3.23 2.33 2.92 1.67
70 2.17 1.67 4.16 2.90 3.61 2.22
75 3.42 2.67 5.96 412 4.83 3.27
80 5.89 4.56 9.20 6.44 6.99 5.05
85 10.20 7.97 14.30 10.51 10.64 8.17
90 17.38 13.93 21.57 17.20 17.15 13.93

" Mortality rates shown for base table projected to the valuation date for each age using the MP-2019 generational scale with rates
increased by 10%.
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Retirement Rates

I Teamsters Union No. 142 Pension Plan EIN 51-6051034/PN 001
Active Participants Inactive Vested Participants
Annual Annual
Retirement Retirement
Age Rates* Age Rates
50 - 56 2% 55-59 2%
57-60 10% 60-63 5%
61 15% 64 10%
62 25% 65 100%
63 20%
64-69 25%
70 100%

* Once eligible for unreduced retirement at any age, the minimum rate is 15% at each age.

The retirement rates were based on historical and current demographic data, adjusted to reflect estimated future
experience and professional judgment. As part of the analysis, a comparison was made between the actual number of
retirements and the projected number and amount of liability change based on the prior year’s assumption over the
most recent five years.

Description of
Weighted Average
Retirement Age

Age 62, determined as follows: The weighted average retirement age for each participant is calculated as the sum of
the product of each potential current or future retirement age times the probability of surviving from current age to that
age and then retiring at that age, assuming no other decrements. The overall weighted retirement age is the average of
the individual retirement ages based on all the active participants included in the July 1, 2021 actuarial valuation.

Future Benefit
Accruals

50 weeks per year per active employee included in the valuation

The future benefit accruals were based on historical and current demographic data, adjusted to reflect future experience
and professional judgment. As part of the analysis, a comparison was made between the assumed and the actual
benefit accruals over the most recent five years.

Unknown Data for
Participants

Same as those exhibited by participants with similar known characteristics. If not specified, participants are assumed to
be male.

Definition of Active
Participants

Employees who have worked at least 22 weeks in the most recent eligibility credit year, have accumulated at least one
year of Eligibility Credit, and have not retired as of July 1, 2021. Accrued benefits are adjusted to June 30, 2021 and
liabilities for active participants are valued as of July 1, 2021. Participants who were active as of December 31, 2020
and retired between January 1, 2021 and June 30, 2021 are included in the active counts, but not included in the active
liability.

Percent Married

80%
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I Teamsters Union No. 142 Pension Plan

EIN 51-6051034/PN 001

Age and Sex of
Spouse

Spouses are assumed to be 4 years younger than male participants and 4 years older than female participants. If not
specified, spouses are assumed to be the opposite sex of the participant.

Benefit Election

All participants are assumed to elect a benefit with the value of the Single Life Annuity with a guarantee of the lesser of
60 months of payments or $52,000.

The benefit election assumption and spouse age were based on historical and current demographic data, adjusted to
reflect the plan design, and estimated future experience and professional judgment.

Net Investment Return

7.00%, net of investment fees.

For FASB ASC 960 purposes, the 7.00% assumption is considered to be net of both investment fees and administrative
expenses associated with providing accumulated plan benefits (approximately 0.2%).

The net investment return assumption is a long-term estimate derived from historical data, current and recent market
expectations, and professional judgment. As part of the analysis, a building block approach was used that reflects
inflation expectations and anticipated risk premiums for each of the portfolio’s asset classes as provided by Segal
Marco Advisors as well as the Plan’s target asset allocation.

Annual Administrative
Expenses

$1,300,000 for the year beginning July 1, 2021 (equivalent to $1,253,457 payable at the beginning of the year)

The annual administrative expenses were based on historical and current data, adjusted to reflect estimated future
experience and professional judgment.

Actuarial Value of
Assets

The market value of assets less unrecognized returns in each of the last five years. Unrecognized return is equal to the
difference between the actual market return and the projected return on the market value, and is recognized, 20% per
year, over a five-year period. The actuarial value is further adjusted, if necessary, to be within 20% of the market value.

Actuarial Cost Method

Unit Credit Actuarial Cost Method. Normal Cost and Actuarial Accrued Liability are calculated on an individual basis.

Benefits Valued

Unless otherwise indicated, includes all benefits summarized in Exhibit L.

Current Liability
Assumptions

Interest: 2.33%, within the permissible range prescribed under IRC Section 431(c)(6)(E)

Mortality: Mortality prescribed under IRS Regulations 1.431(c)(6)-1 and 1.430(h)(3)-1(a)(2): RP-2014 employee and
annuitant mortality tables, adjusted backward to the base year (2006) using scale MP-2014, projected forward
generationally using scale MP-2019.

Estimated Rate of
Investment Return

On actuarial value of assets (Schedule MB, line 6g): 10.4%, for the Plan Year ending June 30, 2021
On current (market) value of assets (Schedule MB, line 6h): 20.4%, for the Plan Year ending June 30, 2021

FSA Contribution
Timing (Schedule MB,
line 3a)

Unless otherwise noted, contributions are paid periodically throughout the year pursuant to collective bargaining
agreements. The interest credited in the FSA is therefore assumed to be equivalent to a December 31 contribution
date.

+% Segal
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STATEMENT OF ACTUARIAL ASSUMPTIONS AND METHODS - 2021 Schedule MB, Line 6
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Actuarial Models Segal valuation results are based on proprietary actuarial modeling software. The actuarial valuation models generate a
comprehensive set of liability and cost calculations that are prepared to meet regulatory, legislative and client
requirements. Deterministic cost projections are based on a proprietary forecasting model. Our Actuarial Technology
and Systems unit, comprised of both actuaries and programmers, is responsible for the initial development and
maintenance of these models. The models have a modular structure that allows for a high degree of accuracy, flexibility
and user control. The client team programs the assumptions and the plan provisions, validates the models, and reviews
test lives and results, under the supervision of the responsible Enrolled Actuary.
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SCHEDULE OF PROJECTION OF EXPECTED BENEFIT PAYMENTS - 2021 Schedule MB, Line 8b (1)
I Teamsters Union No. 142 Pension Plan EIN 51-6051034/PN 001

Schedule of Projection of Expected Benefit Payments

(Schedule MB, Line 8b(1))

Plan Expected Annual
Year Benefit Payments
2021 $39,338,682
2022 40,358,784
2023 41,643,384
2024 42,817,302
2025 43,751,930
2026 44,432,168
2027 45,091,543
2028 45,454,587
2029 45,725,793
2030 45,617,607

This assumes the following:
o No additional benefits will be accrued.
o Experience is in line with valuation assumptions.

¢ No new entrants are covered by the Plan.
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Summary of Plan Provisions

(Schedule MB, Line 6)

This exhibit summarizes the major provisions of the Plan included in the valuation. It is not intended to be, nor should it be interpreted
as, a complete statement of all plan provisions.

Plan Year July 1 through June 30
Pension Credit Year January 1 through December 31
Plan Status Ongoing plan

Regular Pension o Age Requirement: 60

e Service Requirement: 15 years of Eligibility Credit with at least 22 weeks credited in any calendar year after
participant reaches age 45.
e Amount: The sum of:
1) 1.00%* of contributions received on the participant’s behalf after December 31, 2008, plus
2) 1.85% of contributions received on the participant’s behalf after December 31, 2000 and before January 1, 2009,
plus
3) Pension Credit earned prior to January 1, 2001 (maximum of 35) times an Accrual Rate. The Accrual Rate is
found on the table on the following page and is based on a participant's Weekly Contribution Rate. The Weekly
Contribution Rate is the highest rate that was ratified prior to January 1, 2000.
If the contribution rate is at least $18 per week, participant is eligible for a minimum benefit of $250 (except for
Deferred Vested, Partial, or Reciprocal Pensions). There is no minimum benefit for a contribution rate lower than $18
per week.

*Effective for the 2016 calendar year, the accrual rate is adjusted each January 1 based on the prior year's PPA '06 funded
percentage and unfunded vested liability (“UVL”) for withdrawal liability purposes according to the following schedule:

If the Funded Percentage is And if the UVL for Withdrawal Then the Accrual Rate Shall Be
At Least Liability Purposes is (Percentage of Contributions)

90% Less than $150 million 1.25%

95% Less than $100 million 1.55%

100% Less than $50 million 1.85%

105% $0 2.00%

e Both the funded percentage and UVL criteria must be true for the accrual rate to go into effect. If one of the criteria is not met, the
accrual rate is 1.00% of contributions. The 1.00% formula has remained in effect each year through the current Plan Year.
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Pre-2001 Contribution Rate and Benefit Accrual Rate

Weekly Benefit Weekly Benefit Weekly Benefit
Contribution Accrual Contribution Accrual Contribution Accrual
$2.00 $12.50 $25.00 $22.75 $48.00 $36.25
3.00 12.50 26.00 23.50 49.00 36.75
4.00 12.50 27.00 24.25 50.00 37.50
5.00 12.50 28.00 25.00 51.00 38.00
6.00 12.50 29.00 25.75 52.00 38.75
7.00 12.50 30.00 26.50 53.00 40.50
8.00 12.50 31.00 27.00 54.00 42.50
9.00 12.50 32.00 27.50 55.00 43.00
10.00 12.50 33.00 28.00 56.00 43.75
11.00 12.50 34.00 28.50 57.00 44.50
12.00 12.50 35.00 29.00 58.00 45.25
13.00 13.00 36.00 29.50 59.00 45.75
14.00 14.00 37.00 30.00 60.00 46.50
15.00 15.00 38.00 30.50 61.00 47.25
16.00 15.00 39.00 31.00 62.00 48.00
17.00 16.00 40.00 31.50 63.00 48.50
18.00 16.75 41.00 32.00 64.00 49.25
19.00 17.75 42.00 32.50 65.00 50.00
20.00 18.50 43.00 33.25 70.00 60.00
21.00 19.50 44.00 33.75 75.00 62.50
22.00 20.25 45.00 34.25 80.00 65.00
23.00 21.25 46.00 35.00 89.00 80.00
24.00 22.00 47.00 35.50 100.00 or More 96.00
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Service Pension

Age Requirement: None
Service Requirement: 30 years of Eligibility Credit
Amount: Regular pension accrued

Early Retirement

Age Requirement: 50

Service Requirement: 15 years of Eligibility Credit with at least 22 weeks credited in any calendar year after the
employee reaches age 45

Amount: Regular pension accrued, reduced by 6-2/3% per year from age 55 through 60 and 3-1/3% per year from
age 50 through 55, provided that the pension amount shall not be less than $250.00

Disability Age Requirement: None
Service Requirement: 15 years of Eligibility Credit, disabled for 6 months and worked at least 22 weeks in a 24-month
period preceding disability
Amount: Regular pension accrued

Vesting Age Requirement: None

Service Requirement: Five years of Vesting Credit

Amount: Regular or early pension accrued, if credited with at least 22 weeks in any calendar year since reaching age
45, otherwise reduced as follows:

Age when Pension

Commences Reduction
65-55 6-2/3% per year
55-50 3-1/3% per year

Normal Retirement Age: 65
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Pre-Retirement Death
Benefit

Surviving Spouse’s Benefit:
o Age Requirement: None

e Service Requirement: 5 years of Vesting Credit

e Amount: One-half of the amount the deceased participant would have received had the participant retired at date of
death rather than died, elected the 50% joint and survivor form of payment and commenced payment on the date of
death or the earliest retirement age, whichever is later. Reductions are made to the accrued benefit for early
commencement (if applicable) and form of payment.

Lump Sum Death Benefit (Payable in Lieu of Surviving Spouse’s Benefit):
o Age Requirement: None
o Service Requirement: 15 years of Eligibility Credit

e Amount: The monthly benefit in the level form of payment to which employee would have been entitled had he or she
retired the day before death, or as if he or she were age 50 for employees who had not attained that age at the time
of death, payable for 60 months but not beyond a total of $52,000 paid. At the option of the beneficiary, the actuarial
present value of the guaranteed amount may be payable in one lump sum.

Post-Retirement Death
Benefit

If married, pension benefits are paid in the form of a 50% joint and survivor annuity unless this form is rejected by the
participant and spouse. If not rejected, the benefit amount otherwise payable is reduced to reflect the joint and survivor
coverage. If not rejected, and the spouse predeceases the participant, the participant’s benefit amount will subsequently
be increased to the unreduced amount payable had the joint and survivor coverage been rejected (Pop-up). If rejected,
or if not married, benefits are payable for the life of the participant with 60 monthly payments of the level benefit
guaranteed without reduction to pensioners and their spouses or dependent children. For disability pensions, 60
payments of the early retirement level benefit are guaranteed. All guarantees are limited to $52,000, as described under
pre-retirement death benefits. For vested pensions, the benefit is payable for the life of the pensioner only. Benefits may
also be payable in any other available optional form elected by the employee in an actuarially equivalent amount.

Optional Forms of
Benefits

The normal forms of payment are:

¢ Qualified Joint and Survivor Pension, which under the Plan is a 50% Joint and Survivor Pension with a “pop-up”
feature, for married participants

¢ Single Life Annuity for single participants with guarantee of 60 months of payment or $52,000, whichever is less
¢ Single Life Annuity for single participants with a Vested Pension
The optional forms of payment for married participants are:

¢ Single Life Annuity with guarantee of 60 months of payment or $52,000, whichever is less (not available for Vested
Pension)

e 75% Joint and Survivor Pension with a “pop-up” feature
e 100% Joint and Survivor Pension with a “pop-up” feature
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Participation Earliest January 1 or July 1 after completion of 1,000 hours during 12 consecutive months, or as of the first day of the
calendar year in which 22 weeks of contributions are received on employee’s behalf.
Pension Credit Earned prior to January 1, 2001 according to the following schedule:
Weeks of Contributions Pension Credits
Less than 22 weeks None
22, but less than 27 weeks 0.6
27, but less than 31 weeks 0.7
31, but less than 35 weeks 0.8
35, but less than 54 weeks 1.0
54, but less than 59 weeks 1.1
59, but less than 64 weeks 1.2
64, but less than 69 weeks 1.3
69 weeks or more 1.4
Vesting Credit One year for each calendar year with 1,000 hours of service or in which employee worked at least 22 weeks for which
contributions are paid (16 weeks for the 2020 Calendar Year).
Eligibility Credit The sum of pre-2001 Pension Credit and post-2000 Vesting Credit.
Contribution Rate Varies from $20.00 to $480.00 per week as of June 30, 2021, with an average rate of $196.84 per week.

Changes in Plan

Provisions e Since benefits are tied to contributions, increases in contribution rates are considered plan amendments.

e For the 2020 Calendar year only, participants who completed 16 weeks in Covered Employment for which
contributions are paid to the Fund received one year of Vesting Service; previously, 22 weeks were required.
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Funding Standard Account
Schedule of FSA Bases (Charges) (Schedule MB, Line 9c)

Date Outstanding Years Amortization
Type of Base Established Balance Remaining Amount
Plan Amendment 07/01/1995 $59,750 4 $16,486
Change in Assumptions 07/01/1996 2,075,651 5 473,114
Plan Amendment 07/01/1996 3,069,988 5 699,758
Plan Amendment 07/01/1997 6,421,907 6 1,259,149
Plan Amendment 07/01/1998 8,763,938 7 1,519,792
Plan Amendment 07/01/1999 4,115,712 8 644,158
Plan Amendment 07/01/2000 4,091,892 9 586,963
Plan Amendment 01/01/2001 28,011,862 9.5 3,864,843
Plan Amendment 07/01/2001 4,284,408 10 570,097
Plan Amendment 07/01/2002 1,375,747 11 171,463
Plan Amendment 07/01/2003 1,680,997 12 197,795
Plan Amendment 07/01/2004 5,597,277 13 625,906
Plan Amendment 07/01/2005 1,293,752 14 138,256
Plan Amendment 07/01/2006 1,778,655 15 182,511
Change in Assumptions 07/01/2007 1,394,886 16 137,999
Plan Amendment 07/01/2007 3,849,887 16 380,878
Plan Amendment 07/01/2008 502,521 2 259,757
Experience Loss 07/01/2009 344,387 122,644
Base due to June 30, 2009 Investment Loss 07/01/2009 61,190,344 17 5,857,414
Plan Amendment 07/01/2010 165,321 45,614
Experience Loss 07/01/2010 4,433,460 1,223,254
Plan Amendment 07/01/2011 235,856 53,760
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Funding Standard Account continued
Schedule of FSA Bases (Charges) (Schedule MB, Line 9c)

Type of Base Date Outstanding Years Amortization
Established Balance Remaining Amount
Base due to June 30, 2009 Investment Loss 07/01/2011 28,184,667 17 2,697,963
Base due to June 30, 2009 Investment Loss 07/01/2012 115,403 17 11,047
Plan Amendment 07/01/2012 317,220 6 62,198
Experience Loss 07/01/2012 8,616,384 6 1,689,422
Plan Amendment 07/01/2013 366,310 7 63,523
Experience Loss 07/01/2013 3,311,543 7 574,269
Plan Amendment 07/01/2014 366,772 8 57,404
Plan Amendment 07/01/2015 103,437 9 14,838
Plan Amendment 07/01/2016 34,099 10 4,537
Experience Loss 07/01/2016 5,791,909 10 770,689
Change in Assumptions 07/01/2016 14,479,304 10 1,926,661
Plan Amendment 07/01/2017 410,305 11 51,137
Plan Amendment 07/01/2018 345,328 12 40,633
Plan Amendment 07/01/2019 352,331 13 39,399
Plan Amendment 07/01/2020 91,502 14 9,778
Change in Assumptions 07/01/2020 13,395,394 14 1,431,491
Plan Amendment 07/01/2021 178,307 15 18,296
Total $221,198,413 $28,494,896
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Funding Standard Account continued

Schedule of FSA Bases (Credits) (Schedule MB, Line 9h)

Date Outstanding Years Amortization
Type of Base Established Balance Remaining Amount
Change in Asset Method 07/01/2009 $21,935,120 18 $2,037,969
Change in Assumptions 07/01/2010 26,496 4 7,311
Base due to June 30, 2009 Investment Loss 07/01/2010 16,576,540 17 1,586,781
Experience Gain 07/01/2011 19,581,591 5 4,463,334
Experience Gain 07/01/2014 4,500,815 704,431
Experience Gain 07/01/2015 3,713,014 532,614
Experience Gain 07/01/2017 2,964,986 11 369,534
Experience Gain 07/01/2018 2,021,244 12 237,831
Experience Gain 07/01/2019 6,029,052 13 674,188
Experience Gain 07/01/2020 3,605,966 14 385,349
Experience Gain 07/01/2021 24,069,795 15 2,469,845
Total $105,024,619 $13,469,187
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WITHDRAWAL LIABILITY AMOUNTS - 2021 Schedule MB, Line 3
Teamsters Union No. 142 Pension Plan

Date of Payment Amount of Payment

08/30/2021
09/13/2021
09/16/2021
11/21/2021
11/29/2021
12/10/2021
12/15/2021
01/24/2022
02/05/2022
02/14/2022
03/11/2022
05/23/2022
05/31/2022
06/10/2022
06/10/2022
Total

$38,770
26,021
118,238
5,127
38,770
26,021
118,238
45
38,770
5,172
26,021
300,000
38,770
159,656
26,021
$965,640
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