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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 1,731,051,448 |..coooiiiicccine [ 1,731,051,448 |............ 1,653, 183,481
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiieietceeececee ettt s s s seses [eesneteteseneenssesesienenenennne [ereenenenesnsnesesesesenennsesenns |oereseeseneneenene s sesaeeenes (1 0
2.2 COMMON SEOCKS ...vuvetieeieeisiaetceeecsee ettt eneens [eeeesesecseneceees 3,572,292 oo [ 3,572,292 .o 5,099,935
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 91,480,000 |.v.eoeviecercirieirieriene e 91,480,000 |....ocvreene. 75,980,000
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($ ....(263,101,113) ), cash equivalents
[T 706,404,649 ) and short-term
investments ($ ... 5,704,529 ) oo [ 449,008,067 |.....ovveveeerieeirieirienes ferreeirieiens 449,008,067 |.............. (171,672,743)
6. Contract loans (including $  .ooooveiecunineccce PIEMIUM NOLES) ... |oeeecuiririricieiririiericicine [rorereseisicieise s esisieissereens [eririeeeese s (O T 0
7. Derivatives ............... .0 | .0
8. Other iNVESIEd @SSELS ........c.ceiieieeieeeicececcce et [ereseeeseenenenes 61,768,025 |.....ooeereeerrrcccernees [oreeeieinn 61,768,025 |.......cccee.. 63,765,236
9. Receivables fOr SECUMLIES ..........ccruriiiiieieieicee s [ 153,049,106 |...coovvvvrierinenn 323,035 |oeririnee 152,726,071 [.ovvcirnee 2,646,152
10. Securities lending reinvested collateral assets . 80,668,132 |.. 80,668,132 |.. 72,724,060
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 2,570,597,070 2,570,274,035 |............ 1,701,726,120
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 15,301,881 .o 66,545 |.......cccevune 15,235,336 |..ccvveinnee 13,521,183
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............... 139,637,583 |.cvvveeviinne. 3,793,967 |..ccvvenne. 135,843,616 |............... 127,701,979
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cc..... 135,119,209
earned but unbilled Premiums) ..........cccceeveieviiiieereeceeeee e [oeeeeeeeeeens 135,119,209 oo e 135,119,209 |...ocooneee. 130,272,270
15.3 Accrued retrospective premiums (3 oo 4,100,143 )and
contracts subject to redetermination ($ ............... 209,018,063 ) ....... [cceerreenne 213,118,206 |....ooveeveeeeeeeeeeeeeee v 213,118,206 |................ 139,683,503
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 36,519,540 |.voveeeeeeeeeeeeeeees e 36,519,540 |..occveveeen. 31,625,464
16.2 Funds held by or deposited with reinsured COMpPanNIes ............cccceuvvevvees oo [ e, [0 O 0
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveee |ovveveeveeveenne. 1,938,583 | e 1,938,583 ..o 2,025,253
17.  Amounts receivable relating to uninsured plans .............cccceueveieieeeveveieinns forerecnennnne 351,013,975 |................ 35,569,946 |.............. 315,444,029 |............... 346,114,925
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.....ocoeeeeonnnnneieies foereeeiennrseeeee [ (01 O 22,067,441
18.2 Net deferred tax asset ............cccceuvennnee ..107,790,359 |.. .. ...93,204,384 |.. ...57,159,342
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,675,629 |eeceeiceeereeeees [ 1,675,629 |..cccvevnnnne 1,675,629
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(8 e ) ettt enebens [ 11,756,907 |ooovvvriene. 11,756,907 .o [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 57,057,654 |....ocooiiiiieiiieieiiies o 57,057,654 |................ 203,926,445
24. Healthcare ($ ocoooeeenne. 113,132,717 ) and other amounts receivable ...... |.cccccerenene 178,038,065 |................. 64,905,348 |................ 113,132,717 oo 94,796,131
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 348,733,726 |....cvvvenene 114,584,032 |.........co... 234,149,693 |............... 228,687,418
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 4,168,298,387 |................ 245,585,755 |........... 3,922,712,631 |.......... 3,100,983, 104
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 4,168,298,387 245,585,755 3,922,712,631 3,100,983, 104
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Investments in corporate-owned life insurance .......ccccooooovovvoeeeefoerevciiins 232,987,808 |.....coeeeeeeeeeeeeeeeeeeeeeeees oo 232,987,808 |................ 227,692,495
2502. Other miscellaneous accounts receivable .........ccccooovooiieieeceeeeeeeeees o 5,945,168 |................... 5,059,169 |...c.ccvovvieene 885,999 ..o 628,467
2503. Bluecard receivables ... [ 275,886 |- o 275,886 |..cocvvvviiiicienne 366,457
2598. Summary of remaining write-ins for Line 25 from overflow page ..109,524,863 |... ..109,524,863 |... ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 348,733,726 114,584,032 234,149,693 228,687,418




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $§  ...ccccccoeeneee 56,978,533 reinsurance ceded) .......| .ccccvn.. 1,013,675,744 |.......ccon 30,982,081 |........... 1,044,657,826 |................ 994,750,933
2. Accrued medical incentive pool and bonus amounts ...............cccceeveveveueeeeesfoereeeinnencns 74,559,508 | o 74,559,508 |.....ccoevene. 79,263,935
3. Unpaid claims adjustment EXPENSES ..........ccccuriviriruereieeinisesisereiereee s e 24,120,323 oo o 24,120,323 | 26,057,642
4. Aggregate health policy reserves, including the liability of
$ 4,381,246 for medical loss ratio rebate per the Public
HEAIh SEIVICE ACE ...ttt 46,625,683 |....c.oeoeeeeeeeee [ 46,625,683 |................. 55,435,655
5. Aggregate life POIICY MESEIVES .........ccoviiiiiiiueieieiiiieerisieieieie et ottt oeieentes e senenenes [eeetee et e (1 OO 0
6. Property/casualty unearned premium FMESEIVE .........ceciuiiiiiiriiriienieesieesieese e oo e (1 0
7. Aggregate health Claim rESEIVES ...........ocuoveveieueiiiiiiieeieiee et oeseee s ettt (1 OO 0
8.  Premiums received in @dVANCE ..........ccooveoeeeeeeeeeeeeeeeeeee e eeeeeeeee e 455,862,559 |....cooeeeeeeeeeeeeeeeee e 455,862,559 |.....cooeennen. 53,182,373
9. General expenses due or accrued . 122,980,574 ..o o 122,980,574 |............... 121,503,016
10.1 Current federal and foreign income tax payable and interest thereon
(including $ oo on realized gains (I0SSES)) .....cocvveevee |orveveviirennne 58,263,752 |......cviiiiricinicirceis [ 58,263,752 |....ovveieeriirriiicierinen 0
10.2 Net deferred tax HabIlity ...............coevereueeeiieieie ettt fee ettt senes [reeseseneensnessesseeseseesnaes [oetesesenensreseseeneneeeneneeas (1 0
11.  Ceded reinsurance premiums payable ..............ccceceeeeriririeieieeeeeereseseeeee e 38,857,016 [ o 38,857,016 |..ccveveneenes 38,069,448
12.  Amounts withheld or retained for the account of others............ccoeeeeeeceeceee o 2,863,121 [ o 2,863,121 | 45,835,259
13.  Remittances and items not allocated ..............cooceeererenenicecinenneceeeeeees oo 115,617,873 [ o 115,617,873 |..cocverennee 41,253,592
14. Borrowed money (including $  ..covoiiiiiiiiee current) and
interest thereon $ ... (including
S CUITENE) oottt ettt L OSSP PU ISP T T TT (0 0
15.  Amounts due to parent, subsidiaries and affiliates ...............ccceceeerereeveeeerec e 0 e e (0 SRR 0
16, DEIVALIVES ...o.voveeiececeieteeeeeeeee ettt s s e e s s s s fet ettt st te e te et nennnns [reeseneneenene e e e eneneeenans [oetesesenent et (1 0
17. Payable fOr SECUMLIES ..........coeveveiiieeeeieieieiceeie et 20,559,984 |.....oiiieeeeee e 20,559,984 |.................. 8,466,542
18. Payable for securities lending . 80,668,132 | e 80,668,132 |...ccceevenee 72,724,060
19. Funds held under reinsurance treaties (with §  .....ccoooiiiiis
authorized reinsurers, $ ..o unauthorized
reinsurers and $ certified reinsurers).
20. Reinsurance in unauthorized and certified ($  .....ocooooiiiiiiiiiiiie
COMPANIES ...ttt et eaeas s st sesesesesssss s sesesesesessansssssesesesssena|eseseseneassessssesenenenennnssenes |oeeseneseesnesesessesesenenennnes [oeseseseenenenesesseeeseseeeas (1 0
21. Net adjustments in assets and liabilities due to foreign exchange rates .......[....ccooiiiiiiis o (1 OO 0
22. Liability for amounts held under uninsured plans .............ccocoeveveveuceeeeeeeeeeeoerrseieeens 191,643,373 | e, 191,643,373 |coooeen. 115,103,480
23. Aggregate write-ins for other liabilities (including $  .....ccccccvuve 116,898,717
CUITEIE) ottt ee e s e e e e seseees s e e seseses s nsesesesesesnsesesesesasnsnsenaeessicestesres 136,264,243 | (V1 136,264,243 |....cocoee 108,713,660
24. Total liabilities (LINES 110 23) ....c.cvviiieriririreccieieieeecieise e e 2,382,561,885 |...ccccuvrennne 30,982,081 |........... 2,413,543,966 |........... 1,760,359,595
25. Aggregate write-ins for special surplus funds ..........cccoeeeeeerenennneeeeeeee o D 0.0 G B DA0.0 SN S 1,805,707 |[ooiveeicieenne 1,931,686
26.  ComMON CAPItAl STOCK .....cuviveuiieiiieiiieiecstes et XXX e D00 SO R 1,142,307 oo 1,142,307
27.  Preferred capital StOCK ...........ccccoiiiiiiiiii e e D%, ¢, TR RUTR XXX eeieenieene forereeiiiiiiiiins i
28.  Gross paid in and contributed SUIPIUS ...........ccceeriiririririeieieieiiee e e D00 G B DO & N T 395,393,523 |.....cceee. 395,393,523
29, SUIPIUS NOLES ... e D, 0, TR RS, XXX eesieenieene forereiiiiiiii i
30. Aggregate write-ins for other than special surplus funds .............cc.ccooeiiii o, D, 0, %, CURRTRT ROV Da0 O T RN (O R 0
31.  Unassigned funds (SUMPIUS) ........c.cueueueuieriririreeieieeeneseeeeeeeeeeeeeeseeeeeeeeseees e D 0.0 G B D,0.0 SN I 1,110,827,128 |............... 942,155,993
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
33. 1,509, 168,665 |............ 1,340,623,509
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 3,922,712,631 3,100,983, 104
DETAILS OF WRITE-INS
2301.  Contingent 17ability ..o o 75,287,875 | [ 75,287,875 | 49,287,875
2302. Escheat 1iahilities ..o e 40,814,647 | [ 40,814,647 |................ 39,533,928
2303. Other accrued expenses = NON trade .......cocooevevirieieieeceieieeeeeeeeee e 14,885,062 |.....cocoeveeeieiieeeeees oo, 14,885,062 |................. 13,658,207
2398. Summary of remaining write-ins for Line 23 from overflow page ............co...]veeeconnencns 5,276,659 |... O 5,276,659 |......ccccoe... 6,233,650
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 136,264,243 0 136,264,243 108,713,660
2501. Deferred gain on sale-leaseback transactions ...........cccooovvviccvccces i XXX e | DO TN R 1,805,707 |...cocvvevrneee 1,931,686
25002, e e
2503, ettt ettt e e e e n e e an e e e an e e e e e e nneeens
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
B00T . e s ee e
B002. ettt e et et e e et e e nr e e an e e e an e e e e e e nneeens
B003. et a e
3098. Summary of remaining write-ins for Line 30 from overflow page ....
3099. Totals (Lines 3001 through 3003 plus 3098)(Line 30 above)




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 2
Uncovered Total Total Total
1. MeMDBET MONENS ..ottt nenes [reneesieeenenns XXX [ 7,318,384 |..oiirirnee 7,716,192 | 31,631,604
2. Net premium income (including $ .....ccccoovoviiiiiciiencns non-health
PrEMIUM INCOME).......vvvieieeieieseieiiee et sessssssesese s sssse s ssssssesesesessans [oesesesisnsens DO S AU 2,389,676,298 |........... 2,241,828, 117 |............ 9,236,280,911

3. Change in unearned premium reserves and reserve for rate credits............ |.occcoeeenen. Do0. % G S 3,144,707 |.....oeeee (20,504, 751) [cvcvveeneee (18,096,727)

4. Fee-for-service (netof § ..o medical expenses)....... | XXXcoveveveies e [ [

5. RISK TBVENUE ...oeeeiiiiceiciee et enns ontesnenennenes D O& CIINY T 121,715,587 | 107,592,878 |................ 444,917,409

6. Aggregate write-ins for other health care related revenues .............cccococeeees |oeeeiirnnne XXX oot (U RN (1 T 0

7. Aggregate write-ins for other non-health revenues ............cooeeevoennnnrens foeevinnencs D0 ST (O [0 0

8. Total revenues (LINES 210 7) ..ot eeeieieneseneensoeresnenesees DO SO RV 2,514,536,592 |........... 2,328,916,244 |........... 9,663,101,593

Hospital and Medical:

9. Hospital/medical DENEFILS ............cccceiiieriiierieierieectce ettt eaes |reeresesene e snerenes [eoenieennas 1,486,870,800 |........... 1,426,361,186 |............ 5,945,387,197
10.  Other profeSSIONal SEIVICES ........c.ceieveveviiiicreierieieeeeeeeieseseesesesesesessseesesesens [oreererereeene e seseseeenene [eoeenenenenees 166,020,366 |................ 129,195,388 |....ccvve.... 646,337,141
11, OULSIAE TEFEITAIS ......eeivieieiiicei e [eoreeeineeeiineas 49,968,603 |......ccoeene. 49,968,603 |......ccveene. 38,449,154 | 188,590,748
12.  Emergency room and OUE-Of-ArEa .............ocveveveueueueueereiereseseseaeseseseseseseseseas [oeseenenenesenes 11,862,761 |..coceeee. 162,109,639 |............... 118,281,107 |...cocenee.... 698,056,876
13, PreSCrPLON ArUGS ...c.oviviiieieiieteieiieeeciete ettt bbb snsnsens [eberesnestsesienesnenesestenennes [oreneseneenenns 243,989,494 |.............. 275,888,579 |............ 1,121,399,820
14. Aggregate write-ins for other hospital and Medical ...................cceuevereeeeerens foeeeeeninrrrseeeee (O O (O [0 0
15.  Incentive pool, withhold adjustments and boNUS @aMOUNLS ..............cccceerien [orrererireerinencseeinens ... 34,680,570 |... ... 27,946,689 |... 135,967,439
16, SUbtOtal (LINES 910 15) ....viuieieieiecieicie et nsens [reseieeneeennens 61,831,364 |............ 2,143,639,472 |............ 2,016,122,103 |............ 8,735,739,221

Less:
17.  Net reinsurance recoveries ...89,418,895 |... 350,629,565
18. Total hospital and medical (Lines 16 MiNUS 17) ........cccoeeeeririrrrsceereens [eerereeeennne.. 61,831,364 [ 2,054,220,577 |........... 1,920,721,097 |............ 8,385, 109,656
19.  Non-health Claims (NEL) ....ooouiiiiii e [ [ [oer s [ree e
20. Claims adjustment expenses, including $ ................ 40,974,261 cost
CONAINMENT EXPENSES .....vvivieeeiiieieteteeesieeee st tetesesss e s s s sessssssesessns |resessesesesnenenesenssnenesennes [oeseenenenenenes 71,963,678 |................. 64,732,615 |.oooveenn. 308,987,451
21.  General adminiStrative EXPENSES ............cccoveeeveveveeeeeeeeeeeeeeeeeeeeeesesenenes [eeeesssssssssseseseseesssssesss |oosesseenenes 182,869,927 |................ 171,963,852 |................ 718,844,908
22. Increase in reserves for life and accident and health contracts
(including $ oo increase in reserves for life only) . ..o v (273,817) [ (453,496)|.........conu.... (1,833,857)
23. Total underwriting deductions (Lines 18 through 22).............c.ccveveueeereveienes v 61,831,364 |............ 2,308,780,365 |............ 2,156,964,068 |........... 9,411,108,158
24.  Net underwriting gain or (Ioss) (LINeS 8 MINUS 23) ......cceeerrirniceennniins oererrerieees D 0. SO OO 205,756,227 |..cveienee 171,952,176 |....coveeeee. 251,993,435
25.  Netinvestment iNCOME €arNEM ...........c.oowioeeeeeeeeeeeeeeeeee e eeeeeeee e ereee oo eeens [oreeee e 26,414,031 |...coveve 9,707,362 |..ocvevee.n. 67,996,600
26. Net realized capital gains (losses) less capital gains tax of
$ (2,323,864) ..o (9,454,054) ... (11,538,834) ..o (30,579,326)
27. Net investment gains (losses) (Lines 25 plus 26) . 16,959,977 |.eoviviiene. (1,831,472)].ccocvn. 37,417,274
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ...
(amount charged off $ 204,302 Yoo e [ (204,302) (113,358) [ (771,084)
29. Aggregate write-ins for other iNCOME OF EXPENSES ........c.ceeriiririeiereeeieeeens et (U 8,022,333 |....ccccvvvirnee 5,361,867 27,956,437
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) ..........ccceeueverrireeeeeeiens |oeiiiieenenns D00 S NS 230,534,235 |................ 175,369,213 |....co... 316,596,062
31. Federal and foreign income taxes iNCUMEd ...........cccvvrrereeerininnnneeieees [eeeeenenens D00 S O 82,655,057 [..oocivernne 37,055,804 |......ccocevc. 45,356,132
32.  Netincome (loss) (Lines 30 minus 31) XXX 147,879,178 138,313,409 271,239,930
DETAILS OF WRITE-INS
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...........cccceee feovevivevennee XXX oot (U RN (1 T 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 0 0 0
0700, ettt nnee [oeteiseeeees XXX e o foeen fo
0702, ettt es s st [oeteiisenenenes XXX v froeeeereneneeneieisenenesnsesines orereneneneeneseseneneseeseessenees [oeseeseesese e neees
0703, ettt nnee [oeteisieeeees XXX e o foeen fo
0798. Summary of remaining write-ins for Line 7 from overflow page ...........cccceeees fervvirienennes D 0. I S (O O [V 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX 0 0 0
1401.
1402.
1403
1498. Summary of remaining write-ins for Line 14 from overflow page ............c.c.. [oeveeeerinnnniccciincne (U RN (U RN (1 T 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.  Change in cash surrender value of investment in corporate-owned life
TNSUFANCE ..eetteeeeeieiee ettt nsesenes [renesntetenssnenesietenennenenee |oeseeereenenennenes 5,295,314 | 5,028,762 |.....crvnvee. 22,679,427
2902.  Miscel[aneous iNCOME (EXPENSE) ....cceeoieveiivieererereieieeee et veteteeses e eseneieaes [esesesesssesesesesessensnenesens |oreseresesesnnnas 2,727,019 | 333,105 |.ooeieernn. 5,277,010
2003 ettt s s s e ettt eseseseneenens [oeteteteteteteret et st eseteteseseres [erererentne st essteteteresessessenes |reseetetetetere et st s teteterenen [eerereenn st sttt ee
2998. Summary of remaining write-ins for Line 29 from overflow page ................. feoeevvriecieininnnnen (O O (O O [0 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 8,022,333 5,361,867 27,956,437




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year Prior Year Prior Ye::xr Ended
to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33. Capital and SUrplUS Prior FEPOMING YEAI.............c.cueueverireeeeeeretesesesseeesesesesesesesessesesesesssesesesesesssesssasasas [eeeneneenes 1,340,623,509 |............ 1,004,922,702 |............ 1,004,922,702
34.  Netincome or (10SS) frOM LINE 32 .......ccccoeviviiiuiueieeieieeeee ettt et esessn s s sens [eeesene s 147,879,178 |.ooeee 138,313,400 |...occoceeee 271,239,930
35. Change in valuation basis of aggregate policy and claim reServes ............coccooerieieeneenenieeieeieees fooeeieiieiieiesiecieieeies oo oo
36. Change in net unrealized capital gains (losses) less capital gains tax of § ................... 1,869,655 ..o 7,033,464 |........cc...c. (4,261,610)]..cocvnnenee (27,798,552)
37. Change in net unrealized foreign exchange capital gain or (I0SS) .........cccuiiiiriiiirieeieeeee e foee e oo e
38. Change in net deferred iNCOME TAX .........ccccuiuiieeeiiieietetetceceee ettt s s es et s et sesess s s [ereeneneeneneens 38,766,886 |.....cvevenene 29,155,359 | 8,819,458
39.  Change in NONAAMItLEA @SSELS ..........c.ceiieiiiiiieictctceceeeee ettt es s es s sessn s s enans [eeeseneneneeaes (32,985,862)............. (149,807,998)|.............. (116,056, 111)
40 Change in unauthorized and certified rEINSUIANCE .............cccoveveveieiieeeceeeeeieee ettt seaeaeas [eeeeeeeeee e [0 [0 0
41, Change iN trEASUNY SEOCK .........c.c.euiuiiiiiieietetcececece ettt se et esese st s et easa s s s sesesesesessanans [oesesesessneneeneneseseeeeaenene [0 [0 0
42, Change in SUMIUS NOLES ........c.cueiiiiieetetetceieeeeeeeeteteteteseae e et e s st sessssss s st esesesesesessasesssesesesesesesnanasans [oesesesesenenenenene s eaeeeaenene [0 [0 0
43. Cumulative effect of changes in accounting PriNCIPIES. .........oouiiiiiiieieeeee e [ ieeies [oeee i oresee s s
44. Capital Changes:
LI = I T OO RSO R RN 0
44.2 Transferred from surplus (StOCK DIVIAENA)...........cvevevevrueuiiiieieteteeeeceeeeeeeeet et sesessaes [oeeseeeeseeeseseneeneeeeeneeas [0 [0 0
LG I =T Ey =Ty (= To N (o TSN o] UL T A KOO RPN
45.  Surplus adjustments:
A5.1 PAIA TN <.ttt R e et st n s [neenen e et 0 [ 0 [ 200,000,000
45.2 Transferred to capital (STOCk DIVIAENA) .......coiuiiiiiiiiiiei e [eee e [eie e siees [
45.3 Transferred from CAPILAl .........co.ei it se e seesseesneeneens [eesneeiae s e sne e oo oo
46. Dividends t0 STOCKNOIAETS ... ee s [mreee et e e e e e e eenenees [eteeee e e e e e e e eee [eeee e e
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ........c.cvvvveviveeeeeieieieeeteteteae e [eeeeeeeneeeenes 7,851,490 |...ooeoiee (125,980) - vvveecncenne (503,918)
48. Net change in capital & sUrplus (LINES 34 t0 47) ......cocveviveuerereeieeeeeeieieeieieeeee et seaes [oeeeeeneeenes 168,545,156 |................. 13,273,180 |cooveneeeee 335,700,807
49. Capital and surplus end of reporting period (Line 33 plus 48) 1,509, 168,665 1,018,195,882 1,340,623,509
DETAILS OF WRITE-INS
4701. Change in Medicare supplement reserving methodology .........ccooorrroicernnincces e [ T977 470 oo [0 0
4702. Deferred gain on sale-leaseback aCtiVvity ... e (125,980) ... (125,980) ... (503,918)
0 P RO U P SOOI RPN
4798. Summary of remaining write-ins for Line 47 from oVerflow PAgE ...........ccocveveveveveueeeeiieeieeeeeenns [oeeeeeieeeesesseeeeene [0 [0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 7,851,490 (125,980) (503,918)




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 2,709,043,59% |........... 1,930,534,434 |........... 9,124,622,351
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 24,189,560 |......coveenee. 12,619,194 | 69,824,967
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 121,715,587 107,592,878 444,917,409
4. TOtal (LINES 110 3) oottt 2,854,948,743 2,050,746,506 9,639,364, 727
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,034,478,298 |............ 1,715,450,478 |........... 8,103,332,074
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........cccce. foeriiiiiiiiiiiiiiiiiiiins o e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 144,715,147 | 86,851,408 |............... 930,562,508
L T 1Yo (=Yoo IS o= o IR Co Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ............... (2,323,864) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 0 0 50,931,774
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 2,179,193,445 1,802,301,886 9,084,826,356
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 675,755,298 248,444 620 554,538,371
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .o e
12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other iNVESIEA @SSELS ......viuuieiieiricict ettt nesees |oetennsinenennenenes 287,568 |......ccvvevenne 5,527,458 |......cevennne. 9,328,726
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccoeees |oeveeeeenennnnnns 11,248 | (45,565) ...ccvvrerecicininne (72,966)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 12,093,442 15,558,488 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvvvevcvereeceieeeeeieie ettt esesn s [oeveveseisnnas 265,595,239 | 123,934,418 |................ 525,777,735
13. Cost of investments acquired (long-term only):
LT = T TSSO ROPIURTR 329,499,980 |........cecc.e. 111,522,071 | 840,152,329
1312 SEOCKS ..ottt |oeinne e (U 111,999 | 465,351
13.3 MOMGAGE [OBNS .....ceueriiriiiie ettt |oevinineinnanes 15,500,000 |......ccovevenecee 8,410,000 |......coceuenee. 66,280,000
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......cvuiuuieiiieciieiiete ittt bbbttt nenees |oesinnainneneneees 728,246 ..o 118,967 | 400,106
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 158,062,815 580,802 28,469,243
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 503,791,041 120,743,839 935,767,029
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (238,195,802) 3,190,579 (409,989,294)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (V1 P 200,000,000
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 183,121,314 114,576,576 (151,007,841)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 183,121,314 114,576,576 48,992,159
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.c.ccccceeenene 620,680,810 |................ 366,211,775 |.ooveeneee 193,541,236
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAT ...ttt sniens [eesesinenenes (171,672,743)|.............. (365,213,979)|...c.c.u.... (365,213,979)
19.2 End of period (Line 18 plus Line 19.1) 449,008,067 997,796 (171,672,743)

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




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive 4 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. Prior YEar oo oo 2,640,223 |................ 45,478 | 356,251 |.vecne 70,710 | 478,954 |............. 264,898 |............. 161,492 |............ 288,243 |.............. 252,203 v [V [V (V1 I 721,994 oo 0
2. FirstQuarter ........cccocooveeneeneenecrees oo 2,440,491 ..o 77,024 |....oon 294,650 |................ 69,605 |............ 458,407 | 248,054 |.............. 162,812 |......coenve 295,275 |.oovvenee 265,875 |...oeiiecicieiririicnn oo [ o 568,789 [..vovveeieerereiinn
3. Second QUAIET .........ccorveeerierereeeeeeieeeis [, 0 [ [ oo [ [ [ [ [ [eerereeee e [ [ [eereeeee e o
4. Third QUAET ....c.ooeeveieieieeeeeeeee e [ 0 [ [ oo [ [ [ [ [ [eerereeee e [ [ [eereeeee e o
5. Current Year 0
6. Current Year Member Months 7,318,384 223,007 892,512 208,991 1,382,584 747,070 488,504 886,942 774,773 1,714,001
Total Member Ambulatory Encounters for
Period:
7 Physician ..o s 3,007,140 |.............. 110,860 |.............. 602,932 |....cocee.e. 289,993 .. s [ 407,565 |........... 1,381,639 |...ccoeec 214,151 | [ e [ [
8. Non-Physician ........cccccevviiiiiieiiiniieins oo 3,459,040 |.....cccueve 86,640 |.............. 470,891 |...oooneee. 289,124 | 61,389 |.ceeenee 78,471 | 291,574 |........... 1,582,607 |...cocvnenee 598,344 | oo e [ [
9. Total 6,466,180 197,500 1,073,823 579,117 61,389 78,471 699,139 2,964,246 812,495 0 0 0 0 0
10.  Hospital Patient Days Incurred 278,360 8,662 26,933 19,561 23,912 176,018 23,274
11.  Number of Inpatient Admissions 42,110 1,271 5,660 3,699 4,351 22,784 4,345
12.  Health Premiums Written (@) ................. |-... 2,481,111,840 |....... 115,072,161 |....... 482,560,706 |......... 39,833,856 |........... 7,637,608 |......... 18,644,289 |....... 377,929,886 |....1,071,270,768 |....... 317,339,089 |-..eoeoiceieieniens [ e [ 50,823,497 |..coooeeiieeis
13.  Life Premiums Dir€Ct ........cccoovrniecnns foermemiememiccicieins O O O SO O U AU U S OO TUUUN APPSR TPTUU NPT ST TTURUP NUTURPRTPTTSRRT TR
14. Property/Casualty Premiums Written .....[...c.ccccooeiineeinns 0 [ [ e [ [ [ o [ [ ot [ [ oo
15.  Health Premiums Earned............cccccccoeu |oone 2,484,256 ,547 |....... 115,072,161 |....... 483,070,830 |......... 41,363,647 |........... 7,637,608 |......... 18,644,289 |....... 377,929,886 |....1,072,375,560 |....... 317,339,089 |-..eoeoiceieeniens [ e [ 50,823,497 |..coooieen
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care Services.........cccooeeviiiniieenceiea oo 2,103,013,716 |......... 64,558,694 |....... 394,979,387 |......... 37,061,897 |........... 5,897,159 |......... 15,187,978 |....... 348,474,649 |....... 912,675,783 |....... 201,020,745 |...eoeiccecenriices feeerereneeeeeieireieies e e 123,157,424 |.....oco
18.  Amount Incurred for Provision of Health
Care Services 2,143,639,472 79,952,720 370,633,370 34,991,646 5,967,557 15,518,264 359,740,133 901,684,538 245,622,736 129,528,508

(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $§  ............. 1,071,270,768



STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims

1
Account

1-30 Days

3
31 -60 Days

4
61 -90 Days

5
91 - 120 Days

6
Over 120 Days

Claims Unpaid (Reported)

0299999 Aggregate accounts not individually listed-uncovered 2,681,783 36,404 7,775 3,336 18,388 2,747,686
0399999 Aggregate accounts not individually listed-covered 141,564,557 1,439,444 307,443 131,908 770,011 144,213,363
0499999 Subtotals 144,246,340 1,475,848 315,218 135,244 788,399 146,961,049
0599999 Unreported claims and other claim reserves 954,675,309

0699999 Total amounts withheld

0799999 Total claims unpaid

1,101,636, 358

0899999 Accrued medical incentive pool and bonus amounts

74,559,508




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid
Year to Date

Liability
End of Current Quarter

1

On
Claims Incurred Prior
to January 1 of

On
Claims Incurred

3

On
Claims Unpaid
Dec. 31

4

On
Claims Incurred

Claims Incurred in
Prior Years

Estimated Claim
Reserve and
Claim Liability

December 31 of

Line of Business Current Year During the Year of Prior Year During the Year (Columns 1 + 3) Prior Year
1. Comprehensive (hospital and MEICAI) INAIVIAUAN .............ccevviuiueieiiiieecieteie ettt ettt ettt s b s s ee st et s s s s e s b s s s ses et s s s et et s s s nssseses s s nssseseses et ebes e nreacee 15,238,931 | 53,023,663 |...c.cvvrenvee 13,258,858 |....cccoveeene 36,806,284 |................. 28,497,789 |....cocone.. 34,197,194
2. Comprehensive (NOSPital @Nd MEAICAI) GIOUP .....c.c.ceiiiiieteteeeececeeee e te e st eae s ettt te s e s ae e s e st et et et et eaess s s st esesesessas s st e s et et esessssasasesesesesesessss s essesesesessssanas s foesesesenenenas 147,641,019 |....cocooee. 275,608,098 |............... 109,156,618 |................ 128,958,972 |................ 256,797,637 |....c.n...... 262,429,145
3. MEAICAIE SUPPIBIMIENT ...ttt [ 15,119,220 |.....ccovcvneeee 23,838,132 |...cocvvicee 1,545,542 |....coconvne. 12,862,521 |..coovvirnnes 16,664,762 |.......c..c...... 16,478,315
O T OSSOSO O PP SROSURRRN HUPOURORPRRORR 2,832,867 |..oovuvennne. 12,484,605 |.......cccenvee 1,300,489 | 3,501,747 o, 4,133,356 |...cocvverennen. 4,471,951
B VSION ONIY oottt bbbt e 854,849 |...coovviinn. 3,515,018 |..cocviiiiine 90,322 .o 922,701 [oovoicicicinnes 945,171 [ 942,625
6. Federal EMpIoyees HEAIth BENEAILS PIAN ..........c.iuierreiereeeieeeseiseisees e ees et seeseesee s es st ssess s s eeseeee e e s e e e a8 e8 28 e 8o s e s e e et et ee e s ens st et ens st ensessessennefeoscecnceceas 11,627,731 | 133,262,760 |....ocueeeene. 18,869,446 |................ 113,596,676 |..........c..... 130,497 177 |.ooene 125,193,718
T THHE XVIIT = MEAICATE ..ottt bbbttt 229,623,666 |................ 725,462 137 | 22,104,733 |...coovvneneen. 263,972,409 |............... 251,728,399 |............... 291,990, 189
LT 1 1=0 D Y o OO SP PRSPPSO ORI 116,151,458 |................. 96,791,505 |...cocvinne. 71,529,270 |.....cooc..... 152,286,902 |................ 187,680,728 |...covenve. 171,603,908
9. CAIL AGH .ot b b E R f £ E e E e f e f bbbttt s 0 [ 0 [ 0 [ 0 [ 0 [ 0
10, DISADINILY INCOMIE .....ooeeiiiieeeeceee ettt ettt et e et et et et et e ae s s s s et et et essasas s s s e s e s e s e s e eeae s st et et e s eses e e s s s st e s e s esessse s s st et et essssss s s s sesesessssas s s sesesesesns|eeeseseseseneneeasseeeenenenenn (1 R [0 [0 [0 O [0 O 0
T4, LONGALEIMN CAIE ....euieiiieicteieiee ettt ettt s et s et et e s e sese e st e s et e s e s e s e e e s s e s et e s e s e s e e e s s et et e s e s e s e e s s s s et e s ese e e e st e ket e s e se e et st s et e s e se e ettt et esesene e et ettt ettt (L RSN (O RSN (O RSN (1 TS (1 TS 0
1T T PO SPPSPSPSPPTPNRS NSRRI 64,656,486 |................ 118,428,647 |....ccocecenee 29,851,467 |.....cccoove.. 64,042,867 |....coovvnvnee. 94,507,953 |..oocvvennne. 87,443,889
13, HEalth SUDLOLAI (LINES 110 12) ..uuuieuiiiiiieisciseiee ettt bbbttt [ 703,746,227 |........... 1,442,414,565 |................ 267,706,745 |................ 776,951,079 |....ccceonvee. 971,452,972 |.....ceeuuve. 994,750,934
14, HEAIN CAIE FECEIVADIES () ........ecvvivceieieiiieieteteeceee ettt et et as ettt e s e s e s e asse s et s e s et et e s e as e s st et et et e s s seas s st et et et e s ssess s st et et esesessas s essesesesessssssasssesesessssanssasssas |eeesesenenennanas 45,001,740 |....ccoene.e. 131,525,936 [.ooeeoeeeereecceeeee [0 [V 45,001,740 [..ocoovoeieeecene 0
15, ONEr MON-NEAIMN ...t h e bbb bbbt e bbbt te bbb enes oo 0 [ 0 [ 0 [ 0 [ 0 [ 0
16.  Medical incentive PooIS @Nd DONUS GIMOUNLS .............c.c.euiuiiiiieteteteseeceeeeste e teseseae s s st sesesessss s st sesesesesessasas et sesesesssssnss s essesesesessasasessesesesesesssssssssssesesess |eeeseseseneneanas 35,589,313 | 3,795,684 |................ 66,775,541 |.oreene 7,783,966 |................ 102,364,854 |................. 79,263,936
17. Totals (Lines 13 - 14 + 15 + 16) 694,333,800 1,314,684,313 334,482,286 784,735,045 1,028,816,086 1,074,014,870

(@) Excludes $ -oeevrerereecenns 1,510,389 loans or advances to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

For the purposes of the quarterly interim financial information, it is presumed that the users of
the interim financial information have read or have access to the Annual Statement as of
December 31, 2022. This presentation addresses only significant events occurring since the last
Annual Statement.

1. Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices

The accompanying financial statements of Community Insurance Company (the
“Company”) have been prepared in conformity with the National Association of
Insurance Commissioners’ (“NAIC”) Annual Statement Instructions and in accordance
with accounting practices prescribed by the NAIC Accounting Practices and Procedures
Manual (“NAIC SAP”), subject to any deviations prescribed or permitted by the Ohio
Department of Insurance (the “Department”).

A reconciliation of the Company’s net income and capital and surplus between NAIC
SAP and practices prescribed and permitted by the Department is shown below:

F/S F/S March 31, December 31,
SSAP# Page Line# 2023 2022

Net Income

(1) Community Insurance Company
state basis (Page 4, Line 32,
Columns 2 & 4) XXX XXX XXX $ 147,879,178 § 271,239,930

(2)  State Prescribed Practices that is an

increase/(decrease) from NAIC
SAP: — —

(3)  State Permitted Practices that is an
increase/(decrease) from NAIC
SAP: — —

“
NAIC SAP (1-2-3=4) XXX XXX XXX $ 147,879,178 § 271,239,930

Surplus

(5)  Community Insurance Company
state basis (Page 3, Line 33,
Columns 3 & 4) XXX XXX XXX  $1,509,168,665 $1,340,623,509

(6) State Prescribed Practices that is an
increase/(decrease) from NAIC
SAP: — _

(7)  State Permitted Practices that is an

increase/(decrease) from NAIC
SAP: — —

®)
NAIC SAP (5-6-7=8) XXX XXX XXX $1,509,168,665 $1,340,623,509

B. Use of Estimates in the Preparation of the Financial Statements

No significant change.

10.1



STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

C. Accounting Policies
(1) No significant change.

(2) Investment grade bonds not backed by other loans are stated at amortized cost, with
amortization calculated based on the modified scientific method, using lower of yield
to call or yield to maturity. Non-investment grade bonds are stated at the lower of
amortized cost or fair value as determined by various third-party pricing sources.

(3) - (5) No significant change.

(6) Loan-backed securities are stated at amortized cost. Pre-payment assumptions for
loan-backed securities and structured securities were obtained from broker-dealer
survey values or internal estimates. These assumptions are consistent with the current
interest rate and economic environment. The retrospective adjustment method is used
to value all loan-backed securities. Non-investment grade loan-backed securities are
stated at the lower of amortized cost or fair value.

(7) - (19) No significant change.
D. Going Concern
Not applicable.

2. Accounting Changes and Corrections of Errors

Effective January 1, 2023, the Company adopted GAAP Accounting Standard Update (ASU)
Number 2020-11 and 2018-18, Targeted Improvements to the Accounting for Long-Duration
Contracts. The adoption of this new GAAP accounting guidance resulted in a reduction in
GAAP active life reserves for Medicare Supplement products, which were previously used for
statutory reporting purposes as the GAAP calculated reserves exceeded statutory reserve
minimums. These reserves are now below the reserves required under NAIC SAP, therefore,
the calculation for statutory active life reserves has been updated for these products to use the
prescribed two-year preliminary term methodology. The financial impact of moving from the
previous net level premium to the current two-year preliminary term method is a $7,977,470
decrease in Aggregate Health Policy Reserves at January 1, 2023. This change in reserving
methodology represents a change in accounting principle and was recorded to unassigned
surplus in accordance with SSAP 3, Accounting Changes and Corrections of Errors.

3. Business Combinations and Goodwill

Not applicable.

4. Discontinued Operations

Not applicable.

5. Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans
No significant change.
B.-C.

Not applicable.
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company
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D. Loan-Backed Securities

(1) Prepayment assumptions for single-class and multi-class mortgage-backed and asset-
backed securities were obtained from broker-dealer survey values or internal
estimates. The Company used various third-party pricing sources in determining the
market value of its loan-backed securities.

(2) The Company did not recognize other-than-temporary impairments ("OTTI") on its
loan-backed securities during the three months ended March 31, 2023.

(3) The Company did not recognize OTTI on its loan-backed securities at March 31,
2023.

(4) All impaired securities (fair value is less than cost or amortized cost) for which an
OTTI has not been recognized in earnings as a realized loss (including securities with
a recognized OTTI for non-interest related declines when a non-recognized interest
related impairment remains):

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (10,059,356)
12 Months or Longer $ (32,599,798)

N

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

1.  Lessthan 12 Months $ 308,553,466
12 Months or Longer $ 276,028,619

N

(5) The Company’s bond portfolio is sensitive to interest rate fluctuations, which impact
the fair value of individual securities. Unrealized losses on bonds were primarily
caused by the effects of the interest rate environment and the widening of credit
spreads on certain securities. The Company currently has the ability and intent to hold
these securities until their full cost can be recovered. Therefore, the Company does
not believe the unrealized losses represent an OTTI at March 31, 2023.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1) Not applicable.
(2) No significant change.
(3) Collateral Received

a. No significant change.

b.  The fair value of that collateral and of the
portion of that collateral that it has sold or
repledged. $ 80,675,139

c. No significant change.

(4) Not applicable.
(5) No significant change.
(6) Not applicable.
(7) Not applicable.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not enter into repurchase agreement transactions accounted for as
secured borrowing at March 31, 2023.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not enter into reverse repurchase agreement transactions accounted for
as a secured borrowing at March 31, 2023.
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H. Repurchase Agreements Transactions Accounted for as a Sale

The Company did not enter into repurchase agreement transactions accounted for as a
sale at March 31, 2023.

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale

The Company did not enter into reverse repurchase agreement transactions accounted for
as a sale at March 31, 2023.

J. Real Estate
Not applicable.
K. Investments in Low-Income Housing Tax Credits
Not applicable.
L. Restricted Assets
No significant change.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities
The Company had no netted assets and liabilities at March 31, 2023.
O. 5GI Securities
The Company has no 5GI Securities as of March 31, 2023.
P. Short Sales

The Company did not have any short sales at March 31, 2023.

Q. Prepayment Penalty and Acceleration Fees

| General Account |
(1) Number of CUSIPs 1
(2) Aggregate Amount of Investment Income $ (2,477)

R. Reporting Entity's Share of Cash Pool by Asset Type
The Company did not participate in a cash pool at March 31, 2023.

6. Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

7. Investment Income
No significant change.
8. Derivative Instruments

Not applicable.
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9. Income Taxes

No significant change.
10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.-C.
No significant change.
D. Amounts Due to or from Related Parties

At March 31, 2023, the Company reported $57,057,654 due from affiliates and no
amounts due to affiliates. The receivable balance represents intercompany transactions
that will be settled in accordance with the settlement terms of the intercompany
agreement.

E. Management and Service Contracts and Cost Sharing Arrangements
No significant change.
F. Guarantees or Contingencies for Related Parties

The Company did not enter into guarantees or undertakings for the benefit of an affiliate
which would result in a material contingent exposure of the Company's or any affiliated
insurer's assets or liabilities.

G.-0.
No significant change.
11. Debt
A. Capital Notes
Not applicable.
B. FHLB (""Federal Home Loan Bank'') Agreements

(1) The Company is a member of the Federal Home Loan Bank of Cincinnati
("FHLBC"). Through its membership, the Company has conducted business activity
(borrowings) with the FHLBC. It is part of the Company’s strategy to utilize these
funds as working capital. The Company has determined the actual maximum
borrowing capacity as $238,542,599. The Company calculated this amount in
accordance with current FHLBC capital stock.
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

NOTES TO FINANCIAL STATEMENTS

(2) FHLB Capital Stock

a. Aggregate Totals

1.

Current year

Total
(a) Membership stock - Class A $ —
(b) Membership stock - Class B 1,883,924
(¢)  Activity stock —
(d) Excess stock 282,276
(e)  Aggregate total ( at+b+c+d) $ 2,166,200
()  Actual or estimated borrowing capacity as
determined by the insurer $ 238,542,599
2. Prior year-end
Total
(@) Membership stock - Class A $ —
(b) Membership stock - Class B 1,883,924
(©)  Activity stock —
(d) Excess stock 1,952,076
(e)  Aggregate total (a+b+c+d) $ 3,836,000
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 231,627,746

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption
1 2 3 4 5 6
Current
Year Not Eligible | Less Than | 6 months to| 1 to Less
Membership Total for 6 Less Than Than 3 3to5
Stock (2+3+4+5+6) | Redemption | Months 1 Year Years Years
1. Class A $ — 3 — S — $ — — $ —
2. Class B $ 1,883,924 § 1,883,924 §$ — $ — $ — —

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (column 1)

(3) Collateral Pledged to FHLB

a. Amount pledged as of reporting date

1 3
2
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total
Collateral Pledged $ 245255703 § 272,938,241 $ —
2. Prior Year Total Collateral
Pledged $ 237,588,705 § 269,467,255 $ —

11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and
3, respectively)

11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columnsl, 2 and
3, respectively)
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b. Maximum Amount Pledged During Reporting Period

1 2 3
Amount Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total
Maximum Collateral
Pledged $ 245255703 § 272,938,241 § —
2. Prior Year Total Maximum
Collateral Pledged $ 251,552,140 $ 269,467,255 $ —

(4) Borrowing from FHLB

a. Amount as of the reporting date

Funding Agreements

Total Reserves Established

1. Current Year

(a) Debt $ — XXX

(b) Funding agreements — $ —

(¢) Other — XXX

(d) Aggregate total (at+b+c) $ — $ —
2. Prior Year

(a) Debt $ — XXX

(b) Funding agreements — $ —

(c) Other — XXX

(d) Aggregate total (at+b+c) $ — § —

b. Maximum amount during reporting period (current year)

| Total |
Debt $ —
Funding agreements —
Other —
. Aggregate total (Line 1+2+3)  § —
1B(4)b4 should be equal to or greater than 11B(4)al(d)

RN S

c. FHLB - Prepayment obligations

Does the Company have prepayment
obligations under the following arrangements

(YES/NO)?
1. Debt No
2. Funding agreements No
3. Other No

C. All Other Debt
The Company had no other debt outstanding at March 31, 2023.

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

A. Defined Benefit Plan
Not applicable.

B. Not applicable.
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

C. Not applicable.

D. Not applicable.

E. Defined Contribution Plans
Not applicable.

F. Multiemployer Plans

The Company does not participate in a multiemployer plan.

G. Consolidated/Holding Company Plans

No significant change.
H. Post Employment Benefits and Compensated Absences
Not applicable.
I. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
Not applicable.
Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
A.-H.
No significant change.
I. Changes in Special Surplus Funds

The change in balances of special surplus funds from the prior year is due to the Company’s
sale-leaseback transaction.

J.-M.
No significant change.

Liabilities, Contingencies and Assessments
A. Contingent Commitments
No significant change.
B. Assessments
(1) The Company is subject to guaranty fund and other assessments by the state(s) in
which it writes business. Guaranty fund assessments are accrued at the time of

insolvencies. Other assessments are accrued either at the time of the assessment or at
the time the losses are incurred.
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company
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(2)  Guaranty Fund Assets Recognized Reconciliation

a. Guaranty fund assets recognized from paid and accrued
premium tax offsets and policy surcharges prior year-end $ 1,675,629

b. Decreases current year:
Policy surcharges collected —
Policy surcharges charged off —
Premium tax offset applied —
Recovery adjustment —

c. Increases current year:
Policy surcharges recognized —
Premium tax offset recognized —

d. Guaranty fund assets recognized from paid and accrued
premium tax offsets and policy surcharges current year-end ~ § 1,675,629

(3) Guaranty Fund Liabilities and Assets Related to Insolvencies of Entities That Wrote
Long-Term Care Contracts

a. Discount Rate Applied 3.5%

b. The Undiscounted and Discounted Amount of the Guaranty Fund Assessments
and Related Assets by Insolvency:

Guaranty Fund Assessment Related Assets
Name of the Insolvency | Undiscounted Discounted Undiscounted Discounted

Penn Treaty Network
America Insurance
Company and its
subsidiary, American
Network Insurance
Company (collectively
"Penn Treaty") $ 14,193,960 | $ 9,859,565 |$ 4,151,883 |$ 1,675,629

c. Number of Jurisdictions, Ranges of Years Used to Discount and Weighted
Average Number of Years of the Discounting Time Period for Payables and
Recoverables by Insolvency:

Payables Recoverables
Weighted Weighted
Average Average
Name of the Number of | Range | Number of| Number of | Range [Number of
Insolvency Jurisdictions | of Years Years Jurisdictions | of Years Years
Penn Treaty 1 1-16 8.5 1 1-22 7.9

C.-F.
No significant change.

15. Leases

No significant change.

16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial
Instruments With Concentrations of Credit Risk

No significant change.
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17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales

Not applicable.

B. Transfer and Servicing of Financial Assets

(1) The Company participates in a securities lending program whereby marketable
securities in its investment portfolio are transferred to independent brokers or dealers.
At March 31, 2023 the fair value of securities loaned was $78,841,231 and the
carrying value of securities loaned was $81,859,556.

(2) - (7) Not applicable.

C. Wash Sales

(1) In the course of the Company’s asset management, securities may be sold and
reacquired within 30 days of the sale date to enhance the yield on the investments.

(2) At March 31, 2023, there were no wash sales involving securities with an NAIC
designation of 3 or below or unrated.

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion
of Partially Insured Plans

A. Administrative Services Only Plans
No significant change.

B. Administrative Services Contract Plans
No significant change.

C. Medicare or Other Similarly Structured Cost-Based Reimbursement Contract

No significant change.

19. Direct Premium Written/Produced by Managing General Agents/Third Party
Administrators

Not applicable.
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20. Fair Value Measurements

A.

(1) Fair Value Measurement at Reporting Date

Net Asset
Description for each class of asset or Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds
All other governments $ — §$ 35853,543 § — — $ 35,853,543
Industrial and misc — 44,567,629 9,045,180 — 53,612,809
Bank loans — 506,551 — — 506,551
Hybrid securities — 3,197,266 — — 3,197,266
Total bonds $ — $ 84,124,989 $ 9,045,180 — $ 93,170,169
Common stock
Industrial and misc 560,070 $ 707 $ 3,011,515 $ — 3,572,292
Total common stocks $ 560,070 $ 707 $ 3,011,515 $ — 3,572,292
Other long-term invested assets
Residual tranches securities $ — $ — $11,195,769 — $ 11,195,769
Total other long-term invested
assets — $ — $11,195,769 — $ 11,195,769
Cash equivalents
Industrial and miscellaneous money
market funds $664,947,726 $ — — — $ 664,947,726
Total cash equivalents $664,947,726 $ — — — $ 664,947,726
Total assets at fair value/NAV $665,507,796 $§ 84,125,696 $ 23,252,464 — $ 772,885,956

(2) Fair Value Measurement in (Level 3) of the Fair Value Hierarchy

Total gains
Ending and Total gains
Balance as (losses) and Ending
of Prior Transfers included in  (losses) Balance for
Quarter into Level Transfers out Net included in Current
Description End of Level 3 Income Surplus Purchases  Issuances Sales Settlements Quarter End
a. Assets
Bonds
Industrial
and misc $8,531,646 $ $ — 3 — — § 513,534 § — 3 — 3 — $ 9,045,180
Bank loans 2,616,881 (496,529)  (123,309) 74,919 — —  (2,062,713) (9,249) —
Common stock
Industrial
and misc 4,657,100 — — 24,215 — —  (1,669,300) — 3,011,515
Other Long-Term Invested
Assets
Residual
tranches
securities — 11,017,256 — —  (463,405) 641,918 — — — 11,195,769
Total assets $15,805,627 $11,017,256 $  (496,529) $ (123,309) $ (364,271) $1,155,452 § — $(3.732,513) $  (9,249) $23,252,464

(3) The Company’s policy is to recognize transfers between
beginning of the reporting period.

Levels, if any, as of the

(4) Fair values of bonds are based on quoted market prices, where available. These fair
values are obtained primarily from third party pricing services, which generally use Level
1 or Level 2 inputs, for the determination of fair value to facilitate fair value
measurements and disclosures. Level 2 securities primarily include United States
government securities, corporate securities, securities from states, municipalities and
political subdivisions, mortgage-backed securities and certain other asset-backed
securities. For securities not actively traded, the pricing services may use quoted market
prices of comparable instruments or discounted cash flow analyses, incorporating inputs
that are currently observable in the markets for similar securities. Inputs that are often
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used in the valuation methodologies include, but are not limited to, broker quotes,
benchmark yields, credit spreads, default rates and prepayment speeds. The Company has
controls in place to review the pricing services' qualifications and procedures used to
determine fair values. In addition, the Company periodically reviews the pricing services'
pricing methodologies, data sources and pricing inputs to ensure the fair values obtained
are reasonable.

Certain bonds, primarily corporate debt securities, are designated Level 3. For these
securities, the valuation methodologies may incorporate broker quotes or discounted cash
flow analyses using assumptions for inputs such as expected cash flows, benchmark
yields, credit spreads, default rates and prepayment speeds that are not observable in the
markets.

Fair values of common and preferred stock are generally designated as Level 1 and are
based on quoted market prices. For certain common and preferred stock, quoted market
prices for the identical security are not always available and the fair value is estimated by
reference to similar securities for which quoted prices are available. These securities are
designated as Level 2. Certain equity securities, including private equity securities, for
which the fair value is estimated based on each security’s current condition and future
cash flow projections. Such securities are designated as Level 3. The fair values of these
private equity securities are generally based on either broker quotes, or discounted cash
flow projections using assumptions for inputs such as the weighted-average cost of
capital, long-term revenue growth rates and earnings before interest, taxes, depreciation
and amortization, and/or revenue multiples that are not observable in the markets.

Cash equivalents primarily consist of highly rated money market funds or bonds with
original maturities of three months or less. Due to the high ratings and short-term nature,
these investments are designated as Level 1. The Company also holds bonds purchased
with less than three months to maturity. Fair value of these bonds are based on quoted
market prices obtained from third party pricing services which generally use Level 1 or
Level 2 inputs.

Mortgage Loans are carried at amortized cost. The fair values are based on discounted
cash flows benchmarked against the 10 year US Treasury plus market rate spread and are

designated as Level 3.

There have been no significant changes in the valuation techniques during the current
period.

B. Fair Value Measurements Under Other Accounting Pronouncements

Not applicable.

C. Financial Instruments

Not
Type of Net Asset  Practicable
Financial Aggregate Fair Admitted Value (Carrying
Instrument Value Assets (Level 1) (Level 2) (Level 3) (“NAV?”) Value)

Bonds $1,657,805,733 $1,731,051,448 § — $1,590,573,280 $67,232,453 $ — —
Unaffiliated
common stock 3,572,292 3,572,292 560,070 707 3,011,515 — —
Cash equivalents 706,400,461 706,404,649 664,947,726 41,452,735 — — —
Short-term
investments 5,725,253 5,704,529 — 5,725,253 — — —
Securities lending
collateral asset 80,675,139 80,668,132 — 80,675,139 — — —
Mortgage loans 79,847,184 91,480,000 — — 79,847,184 — —
Residual tranches
securities 11,195,769 11,195,769 — — 11,195,769 — —
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D. Not Practicable to Estimate Fair Value
There are no financial instruments that were not practicable to estimate at fair value.

E. Investments Measured at Net Asset Value
The Company has no investments measured at net asset value.
Other Items

No significant change.

. Events Subsequent

Subsequent events have been considered through May 11, 2023 for the statutory statement
issued on May 12, 2023. There were no events occurring subsequent to March 31, 2023
requiring recognition or disclosure.

Reinsurance

No significant change.
Retrospectively Rated Contracts & Contracts Subject to Redetermination
A. -D.

No significant change.
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E. Risk Sharing Provisions of the Affordable Care Act ("ACA")

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

(2) Impact of Risk-Sharing Provisions of the Affordable Care Act on Admitted Assets,
Liabilities and Revenue for the Current Year

a. Permanent ACA Risk Adjustment Program Assets

Assets
1. Premium adjustments receivable due to ACA Risk Adjustment (including high
risk pool payments) $ 7,250,337
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ 186,967

3. Premium adjustments payable due to ACA Risk Adjustment (including high risk
pool premiums) $ 22,419,532

Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/

collected) due to ACA Risk Adjustment $ (3,800,234)
5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) $ 48,841
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ —
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra
liability) $ _
3. Amounts receivable relating to uninsured plans for contributions for ACA
Reinsurance $ —
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance - not reported as
ceded premium $ —
5. Ceded reinsurance premiums payable due to ACA Reinsurance $ _
6. Liability for amounts held under uninsured plans contributions for ACA
Reinsurance $ —
Operations (Revenue & Expense)
7. Ceded reinsurance premiums due to ACA Reinsurance $ _
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or
expected payments $ _
9. ACA Reinsurance contributions - not reported as ceded premium $ _
c¢. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors $ _
Liabilities
2. Reserve for rate credits or policy experience rating refunds due to ACA Risk
Corridors $ —
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received) $ _
4. Effect of ACA Risk Corridors on change in reserves for rate credits $ —

Line items where the amount is zero is due to no balance and/or no activity as of the
reporting date.
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(3) Roll-forward of prior year ACA risk-sharing provisions for the following asset (gross of
any nonadmission) and liability balances, along with the reasons for adjustments to prior
year balance.

Unsettled Balances as of the
Differences Adjustments Reporting Date
Cumulative
Received or Paid as of | Prior Year | Prior Year Balance Cumulative
Accrued During the Prior the Current Year on Accrued Accrued from Prior | Balance from
Year on Business Written | Business Written Before Less Less To Prior To Prior Years Prior Years
Before December 31 of December 31 of the Payments Payments Year Year (Col1-3+ | (Col2-4+
the Prior Year Prior Year (Col 1-3) | (Col2-4) Balances Balances 7) 8)
1 2 3 4 5 6 7 8 9 10
Receivable | (Payable) | Receivable | (Payable) | Receivable | (Payable) | Receivable | (Payable) | Ref | Receivable (Payable)

a.  Permanent ACA Risk
Adjustment Program

1. Premium
adjustments
receivable
(including high
risk pool
payments) $ 5434340 $ — $ 307852 $ — § 5126488 $ —$ 933487 $ — A $ 6059975 S —

2. Premium
adjustments
(payable)
(including high
risk pool
premiums) $ — $16,495,450 $ — 3 — $ —  $16,495,450 $ — $ — B $§ — $ 16,495,450

3. Subtotal ACA
Permanent Risk
Adjustment
Program $ 5,434,340 $16,495450 $ 307,852 § — $ 5,126,488 $16,495450 $ 933,487 $ — $ 6,059,975 $ 16,495,450

b.  Transitional ACA
Reinsurance Program

1. Amounts
recoverable for
claims paid S — 8 — $ — $ — $ — $ — $ — — C 8 — 8 —

2. Amounts
recoverable for
claims unpaid

(contra liability) ~ $ — $ — $ — $ — $ — $ — $ — $ — D 8 — $ —
3. Amounts

receivable

relating to

uninsured plans  $ — $ — $ — $ — $ — $ — — $ — E § — $ —

4 Liabilities for
contributions
payable due to
ACA

Reinsurance - not
reported as ceded

premium $ — $ — $ — $ — $ — $ — $ — $ — F 8 — —
5. Ceded
reinsurance
premiums
payable $ — S — — $ — $ — $ — $ — $ — G S — $ —

6 Liability for
amounts held
under uninsured
plans $ — S — S — § — $ — $ — § — 8 — H § — S —

7 Subtotal ACA
Transitional
Reinsurance
Program $ — S — S — § — $ — $ — $ — $ — $ — S —

c.  Temporary ACA Risk
Corridors Program

. Accrued
retrospective
premium $ — $ — $ — $ — $ — $ — — $ — 1 3 — S —

2. Reserve for rate
credits or policy
experience rating

refunds $ — 8 — S — S — $ — $ — $ — $ — J 8 — S —

3. Subtotal ACA
Risk Corridors

Program $ — $ — S — S — 3 — $ — $ — $ — $ — 8 —
d.  Total for ACA Risk
Sharing Provisions $ 5,434,340 $16,495450 $ 307,852 $ — $ 5,126,488 $16,495450 $§ 933,487 § — $ 6,059,975 § 16,495,450

Explanations of adjustments

>

Adjustments were made to reflect the ending balance in the Centers for Medicare & Medicaid Services "Summary Report on Permanent Risk Adjustment Transfers for
the 2021 Benefit Year."

Not applicable.
Not applicable.

Not applicable.
Not applicable.
Not applicable.
Not applicable.

Z o " o o 0w

Not applicable.

Not applicable.
J Not applicable.
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(4) Not applicable.
(5) Not applicable.
25. Change in Incurred Claims and Claim Adjustment Expenses
A. The estimated cost of claims and claim adjustment expense attributable to insured events
of prior years decreased by $40,991,776 during 2023. This is approximately 3.7% of
unpaid claims and claim adjustment expenses of $1,100,072,510 as of December 31,
2022. The redundancy reflects the decreases in estimated claims and claims adjustment
expenses as a result of claims payment during the year, and as additional information is
received regarding claims incurred prior to 2023. Recent claim development trends are
also taken into account in evaluating the overall adequacy of unpaid claims and unpaid

claim adjustment expense.

B. There were no significant changes in methodologies and assumptions used in calculating
the liability for unpaid losses and loss adjustment expenses.

26. Intercompany Pooling Arrangements
Not applicable.
27. Structured Settlements
Not applicable.
28. Health Care Receivables
No significant change.
29. Participating Policies
Not applicable.
30. Premium Deficiency Reserves
The Company did not record any premium deficiency reserves at March 31, 2023.
31. Anticipated Salvage and Subrogation

No significant change.
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as reqUIred Dy the MOTEI AGE? .........c.c.ovoeceeueeeieeeeeceete et ee et te et e e eaet et eseessaeae et e s enssseaetesesenssseaesesesensnssaesesesassnssaesesesansnsssesesesansnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT F= (=N o] i =g Lo L RSPV RRR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M IMSUEI? ....oieoiectictie ettt eee et e et e e e s e a2 s ee e s e e e s e e e s e e e s ee 2 s e b2 s e e 2 see 2 s e 2 s e e 2 s e e 2 s e a2 s S e 2 s A2 e e e 2 e e e s e e e s e e e s S e e s e s s e b e s e e s h st s b s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......oovoviiiiiiiueieriiiei sttt besenas Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee 0001156039
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAT
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 05/23/2019
By what department or departments?
(@3 el D= o= i o T=T o Aoyl 1g T U =T o Lo PP PPR PSR
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1 Nol NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol N/AT X ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ...........vrueueieiiieeieieieieieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

11



9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S, 57,057,654
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ...........ccceuiiiiiriueriieiiiisiieseeisees et se s nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........ccccccoeoeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

Yes[ 1 No[X]

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

LoLLee e

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............c.coiiiiiiiiiiiiiii s
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiiccce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccoceoeviiiicicicne Yes[ 1 No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ....80,675,139
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .... 80,668,132
16.3 Total payable for securities lending reported on the liability PAgE. .........cceveverecueueieieeeeeceeteeeeeeeee et eeeeee e $ e 80,668,132




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

GENERAL INTERROGATORIES

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

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase Bank, N.A .......occooioioiiiieecceeeee e 383 Madison Ave, New York, NY 10179 ..o

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenen. Yes[ 1 No[X]

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Elevance Health, Inc. ......
Ares Management LLC ......
Bain Capital Credit, LP ..
BlackRock Financial Management ..........cccccoviviiiiiiiieeciiise e
Loomis, Sayles & Company, LP ...
NB Alternatives Advisers LLC
PGIM, INC. oo
Pacific Investment Management Company ....

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSetS?............cccvererririeeiuereiiieeee e Yes [ X] No[ ]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..............ccccevvveeuererrieieeienennns Yes [ X] No[ ]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
130074 ... Ares Management LLC ..o 549300Z3CVOBET4MRTOS ........ CommisSion .....coveveveeeiiinas NO..ovine
Securities Exchange
134852 .....oovvn Bain Capital Credit, LP ..o WBYO5W751L9CPDJN0453 ........ CommiSSion ....coveveveeiiiiaas NO..oviie
Securities Exchange
107105 ..o BlackRock Financial Management ..........cccooviivirinivvineeiiins 549300LVXY [VJKE13M84 ....... CommiSSion ...cceveveveeiiiines NO..oviie
Securities Exchange
105377 .o Loomis, Sayles & Company, LP .......cccooeieviieiiiiieecceceee JIZPN2RX3UMNOYIDI313 ........ Commission ......ccceveveeeveuennne. NO...oveee
Securities Exchange
149822 ... NB Alternatives Advisers LLC .......cccoooeeeiieniniiceeeeceee 549300DBQULCACTKIERS ........ CommiSSion ....coveveveeiiiiaas NO..oviie
Securities Exchange
105676 ........ococnv... PGIM, TNC. o 5PRBRSSFEH7NREC80R4S ........ CommiSSion ....ccvveveeiiiinas NO..oviie
Securities Exchange
Commission ... NO....

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated S5GI SECUNLIES? .............o e e e Yes[ ] No[X]

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

Has the reporting entity self-designated PLGI securities? ............ Yes [ ] No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccceieiii. Yes[ ] No[X]
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22

2.3

24

3.1

STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
1.1 AGH 1OSS PEICENE ......vceeieeeeteeeee ettt ettt ettt et et et et e s et e s et e s e s es e st es e et et e se et eaeeses et es et es e s es et eseaseseasesea s et ese s es st es et es et es et eseaseseasese SHeeReseaRehe ettt ettt et et bt bt nnen 87.2 %
1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts? .............

If yes, please provide the amount of custodial funds held as of the reporting date .............ccooiiiiiiiiiee e Feeeen

Do you act as an administrator for health SAVINGS @CCOUNES? ............c.cuiuiueriiiiiiieiiere e seescte ettt ses s bt ss s bbb ss s es b s es s snsesebenas Yes [ ] No[X]

If yes, please provide the balance of the funds administered as of the reporting date ..............ccociiiiiiiiii B e 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccecevevenne. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

dOMIGIlE OF the TEPOTHING ENELY? .......cvcvvieeeecectete e ettt e et et et e e e st ettt es e s sasae st esessssesesesesenssssaesesesensssntesasassnsnsssesesassnssnaesesasensnsnensasasns Yes[ 1 No[ ]
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9 10
Federal
Employees Life and

Health Annuity

Active | Accident and Benefits Premiums & Property/ Total

Status Health Medicare Medicaid CHIP Title Program Other Casualty Columns 2 | Deposit-Type

States, etc. (a) Premiums Title XVIII Title XIX XXI Premiums _|Considerations| Premiums Through 8 Contracts

O NOOGOAWN =

A A DDA DDA DNDDNDDWWWWWWWWWONNRNNNNNNNNDS 2 2 3 3 3 a3 s
OO ROUNSTOCOONDORON,OCOIRNIOARDINRTOOOINDIARONTOOONDOEWON=OO

57.
58.

59.
60.

61.

Alabama ................. AL
Alaska
Arizona .

Arkansas . . AR
California . CA
Colorado .. . CO
Connecticut . . CT
Delaware . .. DE
District of Columbia DC
Florida .......cccocevenes FL
Georgia .....ccovvriene GA
Hawaii ......ccooeevenene HI

Kentucky .......cccue.. KY
Louisiana ................ LA

Maryland ................. MD
Massachusetts ....... MA
Michigan .................

Minnesota ...
Mississippi .........e....
Missouri .......ccccceee
Montana
Nebraska ....
Nevada ........cccceueee
New Hampshire .
New Jersey .
New Mexico
New York ....
North Carolina
North Dakota ..

Oregon ......cccceeeeuens
Pennsylvania ..........
Rhode Island ..........
South Carolina .......
South Dakota .........

Virginia .....cccceeveeee.
Washington ............
West Virginia ..........
Wisconsin ...............
Wyoming .......ccccueee
American Samoa .... AS
Guam .......ccceeeeeenene GU
Puerto Rico ............ PR
U.S. Virgin Islands .. VI

Northern Mariana
Islands

Aggregate Other
Aliens

Subtotal ...

Reporting Entity
Contributions for Employee

Benefit Plans .........cc.cccc...

Totals (Direct Business)

==z =zZ=zZz=ZzZz=Zz=Zz=Zz=Z=Z=Z=ZZ=Zz=Zz=Zz=ZzrrzZz=z=

XXX | 714,572, 11

712,866,876 (1,034,955,673

7 [1,071,270,768

...317,339,069

317,339,069

0 [ 377,929,886

...377,929,886 |.

2,481,111,840

58001.
58002.
58003.
58998.

58999.

DETAILS OF WRITE-INS

Summary of remaining
write-ins for Line 58 from

overflow page ......................

Totals (Lines 58001 through
58003 plus 58998)(Line 58
above)

XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..

2. R - Registered - Non-domiciled RRGs

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

14




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

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

BCBSA Licensee
Regulated Insurance Company
Regulated BCBSA Licensee

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

GT

Elevance Health, Inc.
(IN)
35:2145715 G1000
NAIC 28207 .
" ATH Holding Company, LLC . - N it i
Anthem Holding Corp. Carelon Behavioral Health i "
Agthemlr!surTnoe g Corp. WellPoint Acquisition, Carelon Holdings |, Inc. Holdings, LLC Carelon Holdings, Inc. SellCore, Inc. WellPoint Insurance WellPoint Holding Corp. Anthem Partnership Holding
omp?m;s, e See Page 15.4 for Subsidiary Info o0 Pages 15,110 for Subsiiry (IN) (DE) (€) Senvices, Inc Comp(ml)h 7
See Page 15 8for Subsidiary Info (H) See Page 15.9 for Subsidiary Info
350781558 G2001 61145939 GO0 | 11.3713086  GO120 204405193 G045 82-300791  G0485 82-3027094 G049 A-0473316 60553 36-4595641 00 2-320%96 c1910
| 47-2272036 G0560 | 81-3974489 G650
NAIC 13573 —
Associated Group, Inc. Anthem Life & Disability
Insurance Compan: Carelon Holdings II, LLC
(NY) J (INI) 9 CarelonRx, Inc. Carelon Insights, Inc. EHC Benefits Agency, Inc.
351292384 61350 25876774 GO458 N i
82-3031778 G0486
| 82-3062245 G041 §2-3300542 Go4%4 13-3034328 61930
Anthem Financial, Inc. NAIC 55093
(DE) CarelonRx Pharmacy, Inc. Empire HealthChoice
Assurance, Inc.
35-1898945 61025 (NY) r
47-3025203 G0520
23-7391136 G1921
99% 1%
Carelon Global Solutions || || Carelon Global Solutions Carelon Digital Platforms Carelon Global Solutions arelon Global Solut NAg;mﬁ::ilealthhuice
Ireland Limited Puerto 'g;‘" LLC. Israel Ltd Philil?l_)i"t?s, Inc. arel onlnd(i)a tLP utions HMO, Inc.
(Ireland) PRI (Israel) (Philippines) i Anthem Southeast, Inc. (NY)
GOATT | | s 981490582 (India) '
- - 010-237-709-000  G0488
98-1492098 G0489 98-1397080 60487 13-3874803 G1922
32-0031791 G1601
Carelon Global 9251%
Solutions US., Inc.
(IN)
87-2164713 G0498 |
NAIC 95169 NAIC 71835
HealthKeepers, Inc. ! Anthem Health Plans of Southeast Services, Inc.
(VA) Virginia, Inc. T
(VA)
54-1356687 1608 540357120 G1605 55.07112302 1607

1 HealthKeepers, Inc. is owned 92.51% by Anthem Southeast, Inc. and 7.49%
by UNICARE National Services, Inc.

Carelon Health Solutions, Inc.

(VA)

54-1237939 G1618
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

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

BCBSA licensee
ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED Regulated Insurance Company
Regulated BCBSA Licensee

ATH Holding Company, LLC
(IN)
See Page 15 for Parent Info and
See Pages 15.2 & 15.3 for Subsidiary
Info

11-3713086 G0120
[ T I T T T 1
NAIC 15543 NAIC 95120 NAIC 52618 NAIC 53759 "
Anthem Kentucky Managed Anthem Health Plans of N{\IC 12?13 Anthem Health Plans of Anthem Health Plans of New AMERIGROUP Corporation Federal (_Sovernment
Missouri Care, Incorporated ) ) (DE) Solutions LLC
Care Plan, Inc. Kentucky, Inc. (MO) Maine, Inc. Hampshire, Inc. Sce Page 15.7 for Subsidiary Info Wi
(KY) (KY) (ME) (NH) ’
GRERED Gl GHETRI e~ 205862801  GO3M SHIESR GRS B28510530 G182 | | 541739323  GOGOY 64286154 GOA31
NAIC 95527
Designated Agent Company, Matthew Thornton Health
Inc. Plan, Inc.
(KY) (NH)
26-2544715 G1705 02-0494919 G1822 [ | | |
" WellPoint Federal WellPoint Health .
NGS Federal, LLC TrustSolutions, LLC Corporation Solutions, Inc. NatlonaI_Government
(IN) w Services, Inc.
(IN) (IN) (N)
81-5476630  GO0449 43-1967924  G0433 47-2546820 GO446 81287491 G0448
[ I I I I I I I ]
NAIC 60217 NAIC 10345 . NAIC 11011 . -
Anthem Health Plans, Inc. Community Insurance ImaHglng Management CareMore Health System Rocky Mountain Hospital The Elevance Health The Elevan_ce Health Nash Holding Carelon Digital
oldings, L.L.C. (CA) " i . o Companies, Inc. Company, LLC Platforms, Inc.
(CT) Company (DE) » and Medical Service, Inc. Companies of California, Inc.| (IN) (DE) (IN)
(OH) See Page 15.6 for Subsidiary Info (CO) (CA)
06-1475928 G1800 31-1440175 G1728 84-0747736 G1525
75-2619605 | G0440 202076421 G532 | 455443372 G1444) 35-1835818 G1454 83-0892028 | G0230 84-1782311 G0135
[ 1 [ ]
NAIC 61069 NAIC 95473 Carelon Employment Asoke Health. |
i i f spire Health, Inc.
HEP AP Holdings, Inc. Carelon Medical Benefits Anthem Life Insurance HMO Colorado, Inc. Company, LLC P (0F)
Management, Inc. Company (Co) (IN)
oe i (N) 90-1057454 G0231
35-0980405 G1400 84-1017384 G1522 46-0613946 G0544 "
47-3053545 codet 36-3692630 G441
46.48% 53.52%

Applied Pathways LLC
(IL)

80-0531799 G0462
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

PART 1 - ORGANIZATIONAL CHART

ATH Holding Company, LLC
(IN)

See Page 15 for Parent Info and

BCBSA Licensee

Regulated Insurance Company

See Pages 15.1 & 15.3 for S ubsidiary Regulated BCBSA Licensee
Info
11-3713086 G0120
| 98% |
Highland Investor . APR,LLC
IEC Group Holdings, Inc. Freedom SPV, Inc. ,
Holdings, LLC 2 roup Holdings, inc. ( (IN)
(DE) 832158120 60495 831706818
813493196 60285 87-4518697 84-1811105
Highland Intermediate IEC Group, Inc. d/bla
Holdings, LLC AmeriBen MAPR Global, LLC
(PR)
81-3487249 60286 82-0497661 60496
66-0999355 84-1801030

Highland Acquisition

Holdings, LLC
81-3471305 G0287
[ I I I I
Pasteur Medical Pasteur Medical Pasteur Medical Pasteur Medical Pasteur Medical
Group, LLC Management, LLC Miami Gardens, LLC BirdRoad, LLC Partners, LLC
(FL) (FL) (FL) (FL) (FL)
20-0610128 272810478 G292 331217936 271991772 26-0813665

[ | | I | 1
Pasteur Medical Pasteur Medical EasyScripts, Pasteur Medical Pasteur Medical Pasteur Medical
North Miami Beach, LLC Hialeah Gardens, LLC LLC Kendall, LLC Center, LLC Cutler Bay, LLC

(FL) (FL) (DE) )
272651017 37-1668303 30-0478573 60293 47-3464152 20-2749389 271366915
(FL)
I ] 20-0660775
EasyScripts EasyScripts EasyScripts
Westchester, LLC Hialeah, LLC Cutler Bay, LLC
(FL) (FL) I
46-0613819 G0302 26-2974996 G0295 27-2844373 G301
HealthSun Physicians WellMax Health

2ATHHolding Company, LLC holds a 98% interest in
Highland Investor Holdings, LLC, and Amerigroup
Corporation holds the remaining 2% interest.

MAPR Capital, LLC
(PR)

See Page 15.10 for Subsidiary Info

66-0999240

Delivery Network, LLC

G0296

Network, LLC
(FL)
46-5250294 G0299

20-06660644

Physicians Network, LLC
(FL)

G0300 20-0660563

WellMax Health
Medical Centers, LLC
(FL)

G0297

HealthSun Physicians
Network I, LLC

46-3434016 G0298

myNEXUS Holdings, Inc.
(DE)

G0591

myNEXUS Management, Inc.

G0592

Carelon Post Acute
Solutions, Inc.
(DE)

47-4671638 G0593

myNEXUS NPHO of TEXAS

(TX)

81-4603181

G0594 85-0541810

myNEXUS NY IPA, LLC

(NY)
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

ATH Holding Company, LLC
(IN)
See Page 15 for Parent Info and
See Pages 15.1 & 15.2 for S ubsidiary
Info

11-3713086 G0120

BioPlus Parent, LLC

BCBSA licensee

Regulated Insurance Company

Regulated BCBSA Licensee

(DE)
85-0609453
[ [ [ ]
BioPlus Specialty Pharmacy Dogwood Phamacy, LLC Raina Rx LLC River Medical Pharmacy, Santa Barbara Specialty
Services, LLC (FL) (NY) LLC Pharmacy, LLC
(FL) (FL) (CA)
59-2920860 45-3666871 45-3667026 46-2787212




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

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

BCBSA Licensee

ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED Regulated Insurance Company
Regulated BCBSA Licensee

Anthem Holding Corp.

See Page 15 for Parent Info
61-1450939 G010

7]

WellPoint California
Services, Inc. DeCare Dental, LLC Cerulean Companies, Inc.
(MN)
95-4640531 G0140
I 01-0822645 G0510 58-2217138 G0175
| | | | |
NAIC 62825 NAIC 96962
Blue Cross of California Golden West Health Plan, Anthem Blue Cross Life and DeCare Analytics, LLC DeCare Dental Health Blue Cross Blue Shield
Inc. Health Insurance Company (MN) International, LLC Healthcare Plan of Georgia,
(cA) (cA) (MN) Inc.
95-3760980 G0200 95-2007752  G0368 95-4331852 G0360 41-1905556 G0512 02-0574609 G0514 (GA)
58-1638390 G0386
| | 75%
NAIC 97217
Blue Cross of California WellPoint Infomation Anthem Workers DeCare Operations DeCare Dental Insurance DeCare Dental Networks, Greater Georgia Life
Partnership Plan, Inc. Technology Services, Inc. Compensation, LLC 3 Ireland, Limited Ireland, Ltd. LLc Insurance Company
(CA) (cA) (IN) (Ireland) (Ireland) (MN) (GA)
20-2994048 G0210 45-2736438 G0220 58-1473042 G0387
30-0606541 G0364 6333934Q (IE) G0515 6403762C (IE)  G0517 73-1665525 G0516
| UNICARE National Services,
UniCare Specialty RightCHOICE Managed Inc.
Services, Inc. Sape, Jric, (DE) Crossroads Acquisition Arcus Enterprises, Inc.
(DE) (DE) See Page 15.5 for Subsidiary Info Corp. (DE)
(DE)
77-044551  GO180 47:0851503 - G0260 954635507 60170 200334650 GO420 054640529  G0392
— - |
- - - [ 1
AUMSIUM IS;lvlces, Inc. WellPoint Dlental Services,| NAIC 95358 NAIC 78972 NAIC 15929 NAIC 54003 Carelon Research Inc.
™ o HMO Missour, Inc. HealthLink, Inc. Healthy Alliance Life Wisconsin Gollaborative Blue Cross Blue Shield of o
I nsurance Company i
BABGE  GITH 54657170 G334 ) w '"s'"a";” C)""'p’"y w) Mm,',' s
374216698 GO261 £1364135  GO264 860257201 GO262 30138065 GO422 510365660  G0303
47-5569628 G0429
25% |
Stéate Sponsored New England Research
ervices, Inc. R Institutes, Inc.
45-4071004 0181 HealthLink Administrators, Inc, | | Anthem Workers Compensation, NAIC 95693 Claim Management Ma)
LLc? o - ; 042019509 G038
(MO) ompcare Health Services| Services, Inc.
(IN) Insurance Corporation
X (Wi
431616135 G265 30-0606541 60364 20146255 ‘(‘ ) oz Sodainia’ < Godos

Carelon Subrogation, LLC
wy

39-2013971 G0436

3 Anthem Workers’ Compensation, LLC is owned 75% by Anthem Blue Cross
Life and Health Insurance Company and 25% by HealthLink, Inc.
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

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

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED BOBSA Licersee
Regulated Insurance Company

Regulated BCBSA Licensee

UNICARE National Services, Inc.

See Page 15 for Parent Info

95-4635507 G0170
7.49%
NAIC 95169 NAIC 80314 NAIC 11810
HealthKeepers, Inc. 4 UniCare Life & Health UNICARE lllinois Services, Inc. UNICARE Health Plan of West Health Ventures Partner, LL.C.
(VA) Insurance Company (IL) Virginia, Inc. (IL)
(IN) wv)
54-1356687 G1608 52-0913817 G0365 36-3899137 G0177 84-1620480 G0258 36-3897701 G0176

25% |

Amerigroup Partnership Plan,
LLC
(IL)

36-3897080 G0251

4 HealthKeepers, Inc. is owned 92.51% by Anthem Southeast, Inc. and
7.49% by UNICARE National Services, Inc.
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

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

BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

CareMore Health System
(CA)
See Page 15.1 for ParentInfo

20-2076421 G0532

NAIC 13562 NAIC 13605
CareMore Health IPA of CareMore Health Plan of CareMore Health Plan of CareMore Health Plan of CareMore Health Plan CareMore, LLC CareMore Health of Arizona,
New York, Inc. Arizona, Inc. Nevada Texas, Inc. (CA) (IN) Inc.
(NY) (AZ) (NV) (TX) (AZ)
86-2365191 38-3795280 G0534 26-4001602 G0535 27-1625392 95-4694706 G0533 32-0373216 G0539 G0556

Amerigroup IPA of
New York, LLC
(NY)

45-4985009 G0540
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

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

BCBSA Licensee
Regulated Insurance Company

ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

Regulated BCBSA Licensee

AMERIGROUP Comoration
(DE)
See Page 15.1 for ParentInfo
54.1739323 G0601
| |
NAIC 12586 NAIC 14073 NAIC 12354 NAIC 95832 NAIC 12229 Highland Invest
Community Care Health Plan AMERIGROUP Was hington, AMERIGROUP Community Wellpoint Maryland, Inc. AMGP Georgia Managed ighland Investor
of Nevada, Inc. Inc. Care of New Mexico, Inc. (MD) Care Company, Inc. Holdings, LLC
NV) A NM (GA) (DE)
20-3317697 60620 27-3510384 60625 20-2073598 60616 51-0367398 60605 06-1696189 60608 81-3493196 60285
| | | 1
NAIC 95373 NAIC 14078 NAIC 15807 NAIC 12941
AMERIGROUP New Jersey, Amerigroup Insurance Amerigroup lowa, Inc. AMERIGROUP Tennessee,
Inc. Company ) Inc.
() (TX) (TN)
22.3375292 G604 45.2485907 60628 47-3863197 G0632 20-4776597 G0622
RAlES S NAIC 16574 palcis 28 NAIC 10767
HealthPlus HP, LLC )
AMERIGROUP)Texas, Inc. oY) Simply HeaIl:1FcLa)re Plans, Inc. AMERIGROUP Ohio, Inc.
TR R 133865627 G606 RS EO 134212818 60612
|
) NAIC 10122 NAIC 10119 NAIC 12259 NAIC 16339 _
Alliance CaLeLl\cllanagemnt, HealthSun Freedom Health, Optimum Amerigroup Pennsylvania,
Inc.
(DE) Health Plans, Inc. Inc. Healthcare, Inc. PA
L) (FL) (FL) ()
4.2239629 60589 20-0982649 60288 4912128275 G0690 20-1336412 G694 42-3734368 60638

25%

TriaDD NY, LLC dba
MyCompass
(NY)s

85-3592292 G0590

5 Amerigroup Corporation holds a 2% interest in Highland Investor Holdings, LLC, and
ATHHolding Company, LLC holds the remaining 98% interest.

6TriaDD NY, LLC dba MyCompass is 25% owned by Alliance Care Management, LLC
and the remaining 75% interest is owned by unaffiliated investors.
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ALL SUBSIDIARIES 100% OWNED AND LLC’S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

PART 1 - ORGANIZATIONAL CHART

BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

Carelon Behavioral Health
Holdings, LLC
(DE)
See Page 15 for Parent Info

47-2272036 G0560

Beacon Health Options
Holdco, Inc.
(DE)

80-0427425 G0561

Beacon Health Vista
Parent, Inc.
(DE)

47-1871128 G0562

FHC Health Systems,
Inc.

(VA)
54-1230110 G563

Carelon Behavioral Care, Inc.

Carelon Behavioral (DE)
Health, Inc.
(VA) 82-5334761 G0564
54-1414194 GO0571
[ I I ]

Carelon Behavioral NAIC 95799 NAIC 47025 :
Health of ValueOptions of Beacon Health Options Carelon I?;:a\{;zml Health

California, Inc. Texas, Inc. of Pennsylvania, Inc. (’iY)

(CA) (TX) (PA)

95-4297571 G0572 75-2749263  G0575 23-2918735 G0576 13-3934920 cos77

NAIC 15448
Carelon Health of
New Jersey, Inc.
)

46-2053405 G0578

Carelon Health Federal
Services, Inc.

(VA)
45-4238555  GO579

OPTIONS Health
Care, Inc.
(DE)

54-1826967  G0581

Living Complete
Technologies, Inc.
(MD)

02-0581429 G0125

50%

50%

Health Partnership
(MA)
(General Partnership)

04-3307857 G0584

Massachusetts Behavioral

Beacon Health Holdings
LLC
(DE)

80-0429754 G0565

Beacon Health Financing
(DE)

27-4607996 G0566

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

Carelon Behavioral Health
Strategies, LLC
(MA)

04-3324848 G0567

Beacon Plan Funding, LLC
(DE)

46-2507551 G0569

Beacon CBHM LLC
(DE)

27-4004185 G0570

Carelon Behavioral Health
Strategies IPA,LLC
(NY)

45-5208205 G0568
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

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

BCBSA Licensee
Regulated Insurance Company
Regulated BCBSA Licensee
ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED
Anthem Partnership Holding
Company, LLC
IN
See Page 15 for Parent Info
49% 5% 50% 90%
NAIC 16298 NAIC 16168 NAIC 14064 NAIC 16145
APC PASSE, LLC Amerigroup District of Community Care Health Plan of Amerigroup Mississippi, Inc Amerigroup Delaware, Inc. NAIC 16345 NAIC 14276
(AR) 13 Columbia, Inc. Louisiana, Inc.” e NS! A (DE) Community Care Health Plan of
(LA) o0 & CCHA, LLC 8 Kansas, Inc. 14
82-3062789 G8650 81-4131800 G0655 26-4674149 G0624 82-1800037 G0670 (co) (KS)
95% 82-1853423 G0651 45-3358287 G0631
50% 50%
50%
NAIC 15951
NAIC 16553 GRHealth Solutions, LLC **
0 Momentum Health (PA) Community Care Health Plan of
AMH He’:léh, LLC Partners, LLC 10 Nebraska, Inc. 2
ME) (NC) 84:4672692 G8477 (NE)
47-5456872 G0310
83-2435050 G0652 624684953
NAIC 16774 NAIC 12812
AMH Health Plans of Group Retiree Health Solutions,
Maine, Inc. Inc.
(ME) (PA)
84-4181695 G0653 30-0326654 G8478

7 Community Care Health Plan of Louisiana, Inc. is a joint venture 75% owned by
Anthem Partnership Holding Company, LLC and 25% owned by Louisiana Health
Service & Indemnity Company d/b/a Blue Cross and Blue Shield of Louisiana (non-
affiliate)

8 CCHA, LLC is a joint venture 50% owned by Anthem Partnership Holding Company,
LLC and 50% owned by Colorado Community Health Alliance, LLC (non-affiliate)

9AMH Health, LLC is a joint venture 50% owned by MaineHealth (non-affiliate) and 50%
owned by Anthem Partnership Holding Company, LLC

10 Momentum Health Partners, LLC isa joint venture 50% owned by Anthem
Partnership Holding Company, LLC and 50% owned by Blue Cross and Blue Shield of
North Carolina (non-affiliate)

" GRHealth Solutions, LLC s a joint venture 50% owned by Anthem Partnership
Holding Company, LLC and 50% owned by Independence Blue Cross, LLC (non-
affiliate)

12 Community Care Health Plan of Nebraska, Inc.is a joint venture 95% owned by
Anthem Partnership Holding Company, LLC and 5% owned by Blue Cross and Blue
Shield of Nebraska, Inc. (non-zffiliate).

8 APC PASSE, LLC (regulated entity) is a joint venture 49% owned by Anthem
Partnership Holding Company, LLC and 51% owned by Arkansas Provider Coalition,
LLC (non-affiliate).

14 Community Care Health Plan of Kansas, Inc. is a joint venture 90% owned by
Anthem Partnership Holding Company, LLC, 5% owned by Blue Cross and Blue Shield
of Kansas (non-affiliate) and 5% owned by Blue Cross and Blue Shield of Kansas City
(non-affiliate).
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

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

BCBSA Licensee

Regulated Insurance Company
Regulated BCBSA Licensee

ALL SUBSIDIARIES 100% OWNED AND LLC’'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED

MAPR Capital, LLC

See Page 15.2 for Parent Info

66-0999240
MAPR Holdings, LLC MSO Holdings, LLC
(PR)
66-0999498 66-0645750 G1107
[ I I I I I 1
MMM Transportation, LLC MSO of Puerto Rico, LLC InHealth Management, LLC VITA CARE, LLC IPA Holdings, LLC Clinical Staff Solutions, Clinica Todo Salud, LLC
) PR) (PR) (PR) 95
MMM Holdings, LLC (PR) ( (PR) P
66-1002779 66-0719637 G111 66-0884762 G1108 66-0865037 G1109 66-0959260 G113 60064115 et 66-0947829
66-0649625 G1103 |
51% | |
Caribbean Accountable [ 1
Care,LLC -
Best Transportation 17 (PR) Castellana Physician Physician Group Clinica Todo Salud - Dental Services
of PRLLC Services, LLC Practices, LLC Aibonito, LLC Organization, LLC
(PR) 66-0787011 G112 (PR) (PR) (PR) (PR)
66-0057393 66-0554720 G114 66-0060976 G115 66-0947900 66-0048046
[ I I I 1 [ 1
NAIC 11157 NAIC 12534 NAIC 12178 Medical Dental Network
MMM Contact, L1.C MMM Healthcare, LLC MMM Mutti Health, LLC PMC Medicare Choice, LLC Management, LLC PHM MultiSalud, LLC Ps"omzf‘:hm"
(PR) (PR) (PR) (PR) (PR) (PR)’ '
861002717 66-0588600  G1104 66-0653763 1o 66-0592131 61106 66-0823267 ) 660867882 G1117
n R 3 66-0693134 G116
[ I I | | I | | | 1
Centros de Medicina
Grupo Advantage del Primaria Advantage del Alianza Medicos del PHM MultiDisciplinary PHM IntraHospital Advantage Medical Group, Centros Medicos Unidos Centro Medicina Familiar PHM Specialty Network, Grupo Advantage Metro,
Oeste, LLC Norte, LLC SurEste, LLC Clinic, LLC Physician Group, LLC LLC del Oeste, LLC del Norte, LLC LLC
(PR) (PR) (PR) (PR) (PR) (PR) (PR) (PR) (PR) (PR)
66-0695527 G1118 66-0695526 G1119 66-0626908 G1120 66-0859950 G1127 66-0864220 G121 66-0693660 G122 66-0530940 G1125 66-0519243 G1126 66-0864171 G123 66-0927403 G1124
| I
[ | 77% 50%
15 Other investors are Asociacion De I A
Medicos Del Oeste, Inc. (13%) and PHM Multidisciplinary PHM Multidisciplinary
Clinic Arecibo LLC Clinic Aguadilla LLC
Doctores Asociados Del Noroeste, Inc. . . . .
o L (PR) (PR) Consorcio MultiSalud del Consorcio MultiSalud del
(10%). Ownership interestin Consorcio Deste, Inc. 15 Norte. Inc, 16
MultiSalud del Oeste, Inc. is based on (adl el
Eligible Beneficiaries per Primary Medical 66-0812014 G128 66-0811976 G129 (PR) (PR)
Group. Ownership shall be revised annually
by the end of each year; provided that at [ | 1 66-0900478 66-0942711
least 10% shall remain with each PMG.
PHM Multidisciplinary PHM Multidisciplinary PHM Multidisciplinary
16 Other 50% owned by ACO del Norte, Clinic Cabo Rojo LLC Clinic Guayama LLC Clinic Maunabo LLC
LLC (non-affiliate) (PR) (PR) (PR)
17 Best Transportation of PR LLC is a joint 66-0925853 G1130 66-0764408 G1131 66-0949111 G1132

venture 51% owned by MMM
Transportation, LLC and 49% owned by
Best Transportation of PR LLC
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0671 ...|Elevance Health, Inc. .. 66-0693660 .. 0001156039 .. Advantage Medical Group, LLC PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. ..| 66-0626908 .. 0001156039 .. Alianza Medicos del SurEste, LLC .. . |PHM MultiSalud, LLC ... . | Ownership.. ..}.100.000 ...[Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 84-2239629 .. 0001156039 .. Alliance Care Management, LLC HealthPlus HP, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ...
AMERIGROUP Community Care of New Mexico, Inc.
. 0671 ...|Elevance Health, Inc. .120-2073598 .| ...eeennnnn 0001156039 .. [ teeeeeieiiiieeiieiiieeeeeeeeeees | e AMERIGROUP Corporation .........ccceeeeeeeeeenns Ownership .100.000 ...|Elevance Health, Inc. N0
. 0671 ...|Elevance Health, Inc. .. 54-1739323 .. 0001156039 .. AMERIGROUP Corporation ATH Holding Company, LLC .........cccoeeeeeenns Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..| 82-1800037 .. 0001156039 .. AMERIGROUP Delaware, Inc. ..... . | Anthem Partnership Holding Company, LLC ... |Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... No..
. 0671 ...|Elevance Health, Inc. .. ....|81-4131800 .. 0001156039 .. Amerigroup District of Columbia, Inc. . Anthem Partnership Holding Company, LLC ... |Ownership .100.000 ...|Elevance Health, Inc. ... ... No
. 0671 ...|Elevance Health, Inc. .. ... |45-2485907 .. 0001156039 .. Amerigroup Insurance Company . ..| AMERIGROUP Corporation . | Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...[Elevance Health, Inc. .|47-3863197 .. 0001156039 .. AVERIGROWP lowa, Inc. .......... .| AMERIGROUP Corporation . | Ownership.. ..}.100.000 ...[Elevance Health, Inc. ..NO..
. 0671 ...|Elevance Health, Inc. .. 45-4985009 .. 0001156039 .. Amerigroup IPA of New York, LLC ... CareMore, LLC Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. ... |81-4626605 .. 0001156039 .. Amerigroup Mississippi, Inc. .... .| Anthem Partnership Holding Company, LLC ... |Ownership .100.000 ...|Elevance Health, Inc. ... ... No
. 0671 ...|Elevance Health, Inc. ....|22-3375292 .. 0001156039 .. AMERIGROUP New Jersey, Inc. AMERIGROUP Corporation . | Ownership.. .100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...[Elevance Health, Inc. .. .| 13-4212818 .. 0001156039 .. AVERIGROWP Ohio, Inc. .......... .| AMERIGROUP Corporation . | Ownership ..|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .. 36-3897080 .. 0001156039 .. Amerigroup Partnership Plan, LLC .. Health Ventures Partner, L.L.C. ..... . | Ownership ..|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ..| 36-3897080 .. 0001156039 .. Amerigroup Partnership Plan, LLC .. .. |UNICARE Illinois Services, Inc. Ownership.. ..|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ... |82-3734368 .. 0001156039 .. Amerigroup Pennsylvania, Inc. .. .| AMERIGROUP Corporation ..... . | Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ... | 20-4776597 .. 0001156039 .. AMERIGROUP Tennessee, Inc. . AMERIGROWP Corporation .. . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ... | 75-2603231 .. 0001156039 .. AMERIGROUP Texas, Inc. ...... AMERIGROUP Corporation .. . | Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ....|27-3510384 .. 0001156039 .. AMERIGROUP Washington, Inc. AMERIGROUP Corporation .. . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ...|06-1696189 .. 0001156039 .. AMGP Georgia Managed Care Company, Inc. AMERIGROUP Corporation . | Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ... |84-4181695 .. 0001156039 .. AVH Health Plans of Maine, Inc. ... AVH Health, LLC .. | Ownership.. ..|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. .. . | 83-2435050 .. 0001156039 .. AMH Health, LLC ..ovvvvveiiiiiiiiiiiiiiiiians .| Anthem Partnership Holding Company, LLC ... |Ownership ..|Elevance Health, Inc. .. ... N0
Anthem Blue Cross Life an Insuranct
. 0671 ...|Elevance Health, Inc. .. . |95-4331852 .. 0001156039 .. Company Wel [Point California Services, Inc. ........ Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .. 35-1898945 .. 0001156039 .. Anthem Financial, Inc. ... Associated Group, Inc. .....ooooeeeiiiiiiiiiins Ownership .100.000 ...|Elevance Health, Inc. ... ... NO.
. 0671 ...|Elevance Health, Inc. .. ... |61-1237516 .. 0001156039 .. Anthem Health Plans of Kentucky, Inc. . .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. ... |31-1705652 .. 0001156039 .. Anthem Health Plans of Maine, Inc. ..... ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. NO..
. 0671 ...|Elevance Health, Inc. .. ...102-0510530 .. | .... ... 10001156039 .. Anthem Health Plans of New Hampshire, Inc. . .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. ... | 54-0357120 .. |40003317 ... [0001156039 .. Anthem Health Plans of Virginia, Inc. . ..|Anthem Southeast, Inc. ..... Ownership .100.000 ...|Elevance Health, Inc. ... ..NO.
. 0671 ...|Elevance Health, Inc. .| 06-1475928 .. 0001156039 .. Anthem Health Plans, Inc. ........ .| ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... No..
. 0671 ...|Elevance Health, Inc. .. 61-1459939 .. 0001156039 .. Anthem Holding Corp. ......cccuveeeeee Elevance Health, Inc. ...... Ownership .100.000 ...|Elevance Health, Inc. ... ... NO.
. 0671 ...|Elevance Health, Inc. .. ... |35-0781558 .. 0001156039 .. Anthem Insurance Companies, Inc. ............... . .|Elevance Health, Inc. ...... Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ... |47-0992859 .. 0001156039 .. Anthem Kentucky Managed Care Plan, Inc. ..... ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. .| 20-5876774 .. 0001156039 .. Anthem Life & Disability Insurance Company . .|WellPoint Acquisition, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ... ..No
Rocky Mountain Hospital and Medical
. 0671 ...|Elevance Health, Inc. .. | 35-0980405 .. 0001156039 .. Anthem Life Insurance Company ................... Service, InC. .ooeeveeeeens Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..|81-3974489 .. 0001156039 .. Anthem Partnership Holding Company, LLC . . |Elevance Health, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..| 32-0031791 .. 0001156039 .. Anthem Southeast, Inc. . |Elevance Health, Inc. Ownership.. .100.000 ...|Elevance Health, Inc.
Anthem Blue Cross Life an
. 0671 ...|Elevance Health, 30-0606541 .. 0001156039 .. Anthem Workers' Compensation, LLC ... 11T I NIA....... Company Ownership ..75.000 ....|Elevance Health,
. 0671 ...|Elevance Health, 30-0606541 .. 0001156039 .. Anthem Workers' Compensation, LLC ... IN....[]...... NIA....... HealthLink, Inc. Ownership ..25.000 ....|Elevance Heal th,
. 0671 ...|Elevance Health, .. | 82-3062789 .. 0001156039 .. APC Passe, LLC Anthem Partnership Holding Company, LLC ... |Ownership ..|Elevance Heal th,
. 0671 ...|Elevance Health, ..| 80-0531799 .. 0001156039 .. Applied Pathways, LLC . . |Carelon Medical Benefits Management, Inc. |Ownership.. ..|Elevance Health,
. 0671 ...|Elevance Health, 80-0531799 .. 0001156039 .. Applied Pathways, LLC HEP AP Holdings, INC. ....cccouvevvvnnnnnnnnnnns Ownership ..|Elevance Heal th,
. 0671 ...[Elevance Heal th, 87-4518697 .. 0001156039 .. APR, LLC ATH Holding Company, LLC .. Ounership .|Elevance Health,
. 0671 ...|Elevance Health, ..| 95-4640529 .. 0001156039 .. Arcus Enterprises, Inc. . ...NIA....... | Anthem Holding Corp. ..... . | Ownership.. .|Elevance Heal th,
. 0671 ...|Elevance Health, 90-1057454 .. 0001156039 .. Aspire Health, Inc. .......... DE.....[...... NIA....... Nash Holding Company, LLC .. | Ownership .|Elevance Heal th,
. 0671 ...|Elevance Health, 35-1292384 .| ...cceeeennn. 0001156039 .. Associated Group, INC. .eeeeevvveeviveiieieieennnnns LN NIA....... Anthem Insurance Companies, Inc. ............ Ownership .|Elevance Heal th,
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. 0671 ...|Elevance Health, Inc. .. ...| 11-3713086 .. 0001156039 .. ATH Holding Company, LLC .. DN UP....... Elevance Health, Inc. .......cccceennn Ownership.. .100.000 ...|Elevance Health, Inc. ....cccccevvvvevennns vl N0 e
. 0671 ...[Elevance Health, Inc. .. ...[35-2129194 .. 0001156039 .. AWNST UM Services, Inc. N NIA....... UNICARE Specialty Services, Inc. .. Ounership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 27-4004185 .. 0001156039 .. Beacon CBHV LLC LDE ] NIA....... Beacon Health Financing LLC ... Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 27-4607996 .. 0001156039 .. Beacon Health Financing LLC . WDE s NIA....... Beacon Health Holdings, LLC ... .... | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 80-0429754 .. 0001156039 .. Beacon Health Holdings, LLC FHC Health Systems, Inc. .....ccovvvvvveeeennns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 80-0427425 .. 0001156039 .. Beacon Health Options Holdco, .. |..DE... . |Carelon Behavioral Health Holdings, LLC ... |Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. . |23-2918735 .. 0001156039 .. Beacon Health Options of Pennsylvania, Inc. |..PA..... Carelon Behavioral Health, Inc. .............. Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...|47-1871128 .. 0001156039 .. Beacon Health Vista Parent, Inc. ..DE..... Beacon Health Options Holdco, Inc. .. Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 46-2507551 .. 0001156039 .. Beacon Plan Funding, LLC ... |..DE..... Beacon Health Financing LLC .... | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..|66-0957393 .. 0001156039 .. Best Transportation, LLC ......cccccceiiinnnnnnee ..PR..... MMM Transportation, LLC .......ccccccunnnnnnnee Ownership.. ..51.000 ....|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 85-0609453 .. 0001156039 .. BioPlus Parent, LLC . | ATH Holding Company, LLC . Ownership.. 100.000 ... |Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..|59-2920860 .. 0001156039 .. BioPlus Specialty Pharmacy Services, LLC .... BioPlus Parent, LLC Ownership.. .100.000 ...|Elevance Health, Inc.
Blue Cross Blue Shield Healthcare Plan of
. 0671 ...|Elevance Health, Inc. .. ....|58-1638390 .. 0001156039 .. Georgia, INC. .eoeveviiiiiiiiiiiiiiiineeens .. GA..... .|Cerulean Companies, Inc. ....... Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. . [39-0138065 .. 0001156039 .. Blue Cross Blue Shield of Wisconsin IO 1 .| Crossroads Acquisition Corp. . Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 95-3760980 .. | ....eennennn. 0001156039 .. Blue Cross of California .......ccocevvunvevnnnnns ..CA..... Wel [Point California Services, Inc. ........ Ownership .100.000 ...|Elevance Health, Inc.
Blue Cross of California Partnership Plan,
. 0671 ...|Elevance Health, Inc. 20-2994048 .| ..coennennnn. 0001156039 .. 4o LCAL] et IA........ Blue Cross of California .......cccovvvvuneennn. Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 82-5334761 .. 0001156039 .. Carelon Behavioral Care, Inc. ......cooeeeeeennns LDE ] NIA....... FHC Health Systems, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 47-2272036 .. 0001156039 .. Carelon Behavioral Health Holdings, LLC ..DE... . |Elevance Health, Inc. ..... . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
. 0671 ...|Elevance Health, Inc. 13-39324920 0001156039 .. Carelon Behavioral Health IPA, Inc. .. LY.L . |Carelon Behavioral Health, Inc. . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
Carelon Behavioral Health of California,
. 0671 ...|Elevance Health, Inc. 95-4297571 .| eerrvriinns 0001156039 .. L CA] e IA........ Carelon Behavioral Health, Inc. .............. Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 45-5208205 .. 0001156039 .. LN NIA....... Beacon Health Strategies LLC . . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 04-3324848 .. 0001156039 .. Carelon Behavioral Health Strategies, LLC ... MA.....| ...... NIA....... Beacon Health Financing LLC ... Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..|54-1414194 .. 0001156039 .. Carelon Behavioral Health, Inc. ................ FHC Health Systems, Inc. .... Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 98-1492098 .. 0001156039 .. Carelon Digital Platforms Israel Ltd. . |Carelon Holdings I, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc. ..
. 0671 ...|Elevance Health, Inc. .. ...|84-1782311 .. 0001156039 .. Carelon Digital Platforms, Inc ........cccuuneee. ATH Holding Company, LLC .... Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 46-0613946 .. 0001156039 .. Carelon Employment Company, LLC. ............... The Elevance Health Companies, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 98-1397080 .. 0001156039 .. Carelon Global Solutions India LLP . . |Carelon Holdings |, Ownership.. .99.000 ....|Elevance Health, Inc. ..
. 0671 ...|Elevance Health, Inc. 98-1397080 .. 0001156039 .. Carelon Global Solutions India LLP .... . . |Carelon Holdings |1, Ownership.. . 1.000 .... |Elevance Health, Inc. ..
. 0671 ...|Elevance Health, Inc. ......ccoeeeeeeeeees | evveennes v e 0001156039 .. Carelon Global Solutions Ireland Limited .... . |Carelon Holdings |, Ownership.. 100.000 ...|Elevance Health, Inc. ..
. 0671 ...|Elevance Health, Inc. .. ..| 98-1490582 .. 0001156039 .. Carelon Global Solutions Philippines, Inc. . Carelon Holdings |, Ownership.. .100.000 ...|Elevance Health, Inc.
Carelon Global Solutions Puerto Rico, L.L.C.
. 0671 ...|Elevance Health, Inc. .. ...| 66-0976533 .. 0001156039 .. Carelon Holdings I, Inc. ..ocoeeveeeeeieieeenns Ownership.. .100.000 ...|Elevance Health, Inc. ....cccovvnrvvnnnnnnn. WNO e
. 0671 ...|Elevance Health, ..| 87-2164713 .. 0001156039 .. Carelon Global Solutions U.S., Inc. Carelon Holdings |, Inc. .ooooeveveeeeeeeiennns Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Heal th, 45-4238555 .. 0001156039 .. Carelon Health Federal Services, Inc. ........ Carelon Behavioral Health, Inc. .............. Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, . | 46-2053405 .. 0001156039 .. Carelon Health of New Jersey, Inc. ............. . Carelon Behavioral Health, Inc. .............. Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, ..|54-1237939 .. 0001156039 .. Carelon Health Solutions, Inc. Southeast Services, Inc. . Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, 82-3030791 .. 0001156039 .. Carelon Holdings I, Inc. ... . |Elevance Health, Inc. .. Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, ...|82-3031178 .. 0001156039 .. Carelon Holdings I1, LLC ... Carelon Holdings I, Inc. Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, ...| 82-3027094 .. 0001156039 .. Carelon Holdings, Inc. ....cccovvvunnnnnnnnnnnnnnns Elevance Health, Inc. ..... . | Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, ...| 82-3300542 .. 0001156039 .. Carelon Insights, Inc. ..ocoovviiiiiiiiiiiiiniinnnns Carelon Holdings, Inc. . .... |Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, ..| 36-3692630 .. 0001156039 .. Carelon Medical Benefits Management, Inc. ... Imaging Management Holdings, L.L.C. ........ [Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, 47-4671638 .. 0001156039 .. Carelon Post Acute Solutions, Inc. .... . | myNEXUS Management, Inc. .... . | Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, ..| 51-0365660 .. 0001156039 .. Carelon Research, Inc. ......cccceeeveeieennnnnnnn, . Arcus Enterprises, Inc. ....ccccoeeeuunnnnnnnn. Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, 47-3025203 .. | .coeeunnnnnns 0001156039 .. Carelon Rx Pharmacy, Inc. .......cccceeeeiunnnnee CarelonBX, INC. evveveeeeieeieeeieeeeeeieeeas OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Elevance Heal th,
Compcare Health Services Insurance
. 0671 ...|Elevance Health, Inc. ........cccooevevies|eviueien vennneen 39-2013971 .. .....oeeae. 0001156039 .. | .oevrneiiiiiieeiee Carelon Subrogation, LLC ....coevvviiiiiiiinnnnnnes PR 1 O NIA....... Corporation ..oooeeeeeeieeiiiiiiiieiieeeeeeeeees OWNership..cooeeeeeeeiiiiieiieeeeeeeeee | .100.000 ...|Elevance Health, Inc. ............ccuveenn. LNOL e
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. 0671 ...|Elevance Health, Inc. .. 82-3062245 .. 0001156039 .. CarelonBX, INC. ...evvvvvveeveeniiiiiiiiinnnnns Carelon Holdings, Inc. ..... Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. 86-2365191 0001156039 .. CareMore Health IPA of New York, Inc. .. |CareMore Health System .. .. [Ownership.. ..1.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 92-0997812 0001156039 .. Caremore Health of Arizona, Inc. .. .. |CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ..| 95-4694706 .. 0001156039 .. CareMore Health Plan .................. .| CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. .| 38-3795280 .. 0001156039 .. CareMore Health Plan of Arizona, Inc. CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .126-4001602 .. 0001156039 .. CareMore Health Plan of Nevada ........ ..|CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 27-1625392 0001156039 .. CareMore Health Plan of Texas, Inc .. |CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 20-2076421 0001156039 .. Carelore Health System .. |ATH Holding Company, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 32-0373216 0001156039 .. CareMore, LLC ....cceeeeeeens .. |CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 66-0787011 0001156039 .. Caribbean Accountable Care, LLC .. |MSO of Puerto Rico, LLC . .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ..| 66-0554720 .. 0001156039 .. Castellana Physician Services, LLC .. .| IPA Holdings, LLC ......cevvereenns .. | Ounership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .. . |82-1853423 .. 0001156039 .. CCHA, LLC oo Anthem Partnership Holding Company, LLC ... |Ownership ..50.000 ....|Elevance Health, Inc. ... ... No
Centros de Medicina Primaria Advantage del
. 0671 ...[Elevance Health, Inc. 66-0695526 .. 0001156039 .. Norte, LLC .eveeereeeieee e PR NIA....... PHI MultiSalud, LLC ...oovveveeriiieieeeieeene Ounership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 66-0519243 .. 0001156039 .. Centros Medicina Familiar del Norte, LLC .... |..PR.....]...... NIA....... PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. ..| 66-0530940 .. 0001156039 .. Centros Medicos Unidos del Oeste, LLC .. . |PHM MultiSalud, LLC ... . | Ownership.. ..}.100.000 ...[Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 58-2217138 .. 0001156039 .. Cerulean Companies, INC. .......cccevvvnnnee Anthem Holding Corp. ..... . | Qunership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 39-1413702 .. 0001156039 .. Claim Management Services, Inc. Blue Cross Blue Shield of Wisconsin ........ Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, ..|66-0947829 .. 0001156039 .. Clinica Todo Salud, LLC . .NIA....... [MSO Holdings, LLC . | Qunership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...[Elevance Heal th, . 66-0947900 .. 0001156039 .. Clinica Todo Salud-Aibonito, LLC PR NIA....... Clinica Todo Salud, LLC .... Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 66-0964118 .. 0001156039 .. Clinical Staff Solutions, LLC ................... PR NIA....... MSO Holdings, LLC ..oovvvvvviiiiiiiiiiiiieeeeeeees Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. . |45-3358287 .. 0001156039 .. Community Care Health Plan of Kansas, Inc. . |..KS.....]....... IA........ Anthem Partnership Holding Company, LLC ... |Ownership ..90.000 ....|Elevance Health, Inc. ...
Community Care Health Plan of Louisiana, Inc.
. 0671 ...|Elevance Health, Inc. .. ... | 26-4674149 .. 0001156039 .. [ oeeeeeeeieeeeeeieeeeeeeeeireeees | et .| Anthem Partnership Holding Company, LLC ... |Ownership ..|Elevance Health, Inc. ... LNOL 0104 ..
. 0671 ...|Elevance Health, ....|47-5456872 .. 0001156039 .. Community Care Health Plan of Nebraska, Inc Anthem Partnership Holding Company, LLC ... |Ownership.. ..|Elevance Heal th,
. 0671 ...|Elevance Heal th, ....|20-3317697 .. 0001156039 .. Community Care Health Plan of Nevada, Inc. . .| AMERIGROUP Corporation ..........ccoeeveeeeeeens Ownership .|Elevance Heal th,
. 0671 ...|Elevance Health, Inc. . | 31-1440175 .. 0001156039 .. Community Insurance Company ...................... ATH Holding Company, LLC ..........ccceeeeennns Ownership .|Elevance Health, Inc. ......ccccouvrvrnnnns N0
Compcare Health Services Insurance
. 0671 ...|Elevance Health, Inc. .. . | 39-1462554 .. 0001156039 .. Corporation W] IA........ Blue Cross Blue Shield of Wisconsin ........ Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 66-0942711 .. 0001156039 .. Consorcio MultiSalud del Norte, Inc. LPRL NIA....... Centros Medicina Familiar del Norte, LLC . |Ownership ..50.000 ....|Elevance Health, Inc. ... ..NO.
. 0671 ...|Elevance Health, Inc. .. 66-0909478 .. 0001156039 .. Consorcio MultiSalud del QOeste, Inc. ... PR NIA....... Centros Medicos Unidos del Oeste, LLC ...... Ownership ..77.000 ....|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. ..| 20-0334650 .. 0001156039 .. Crossroads Acquisition Corp. . . | Anthem Holding Corp. .. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... No..
. 0671 ...|Elevance Health, Inc. .. 41-1905556 .. 0001156039 .. DeCare Analytics, LLC DeCare Dental, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 02-0574609 .. 0001156039 .. DeCare Dental Health International, LLC ...... DeCare Dental, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ... ... NO.
. 0671 ...|Elevance Health, Inc. J IR 0001156039 .. DeCare Dental Insurance Ireland, Ltd. . . | DeCare Dental, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...[Elevance Health, Inc. .. 73-1665525 .. 0001156039 .. DeCare Dental Networks, LLC ......cccveervnene DeCare Dental, LLC .... Ounership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .. 01-0822645 .. 0001156039 .. DeCare Dental, LLC Anthem Holding Corp. .. . | Qunership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ...ccoovvuvveveveeeis | oeeeieee e e 0001156039 .. DeCare Operations Ireland, Limited .. | DeCare Dental, LLC .... Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 20-0660775 0001156039 .. Delivery Network, LLC . .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 66-0948046 0001156039 .. Dental Services Organization, ..|Clinica Todo Salud, LLC ................ Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 26-2544715 0001156039 .. Designated Agent Company, Inc. .. | Anthem Health Plans of Kentucky, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 45-3666871 0001156039 .. Dogwood Pharmacy, LLC .... .. |BioPlus Parent, LLC ............ . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 27-2844373 0001156039 .. EasyScripts Cutler Bay, LLC .. |Highland Acquisition Holdings, Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 26-2974996 0001156039 .. EasyScripts Hialeah, LLC ... .. |Highland Acquisition Holdings, Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 30-0478573 0001156039 .. EasyScripts LLC ............ .. |Highland Acquisition Holdings, Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ..| 46-0613819 .. 0001156039 .. EasyScripts Westchester, LLC . . |Highland Acquisition Holdings, .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. 13-3934328 .. 0001156039 .. | .... ... |EHC Benefits Agency, Inc. ........ Wel [Point Holding Corp . | Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
New York Stock Exchange
. 0671 ...[Elevance Health, Inc. ......cooocvvvines | eviinins eeennne 35-2145715 .| .ooveennns 0001156039 ... | (NYSE) ..ocvvviiiiiiiinnnnes Elevance Health, InC. .....cocovvuiiiiniiiinnnnnns LN L0 PP (TP PP PP PP TPPPPTPPPRPPRY OTOP PP Elevance Health, Inc. ......cccccoevvnnnne N0
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. 0671 ...|Elevance Health, Inc. .. ....|23-7391136 .. 0001156039 .. Empire HealthChoice Assurance, Inc. ........... . .|WellPoint Holding Corp ........evvvvvvvvvnvnnnnns Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .| 13-3874803 .. 0001156039 .. Empire HealthChoice H0, Inc. ... Empire HealthChoice Assurance, Inc. . | Ownership.. ..1.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..| 26-4286154 .. 0001156039 .. Federal Government Solutions, LLC . . | ATH Holding Company, LLC ............ Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..|54-1230110 .. 0001156039 .. FHC Health Systems, Inc. ... .. |Beacon Health Vista Parent, Inc Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. . |41-2128275 .. 0001156039 .. Freedom Health, Inc. ..| AMERIGROUP Corporation .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. I 0001156039 .. Freedom SPV, Inc. .... . | ATH Holding Company, LLC .. Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..|95-2907752 .. 0001156039 .. Golden West Health Plan, Inc. .|WellPoint California Services, Inc. ........ |Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 84-4672692 .. 0001156039 .. GR Health Solutions LLC ................. Anthem Partnership Holding Company, LLC ... |Ownership ..50.000 ....|Elevance Health, Inc. ..
Blue Cross Blue Shield Healthcare Plan of
. 0671 ...|Elevance Health, Inc. .. ... |58-1473042 .. 0001156039 .. Greater Georgia Life Insurance Company ....... ..|Georgia, Inc. .............. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .| 30-0326654 .. 0001156039 .. Group Retiree Health Solutions, Inc. .......... . .| GR Health Solutions LLC . Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. .. 66-0695527 .. 0001156039 .. Grupo Advantage del Oeste, LLC . PHI MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 66-0927403 .. 0001156039 .. Grupo Advantage Metro, LLC . . |PHM MultiSalud, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. .182-1820099 .. 0001156039 .. Health Colorado, Inc. ........ Carelon Behavioral Health, Inc. .. . | Ownership ..16.670 ....|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 36-3897701 .. 0001156039 .. Health Ventures Partner, L.L.C. ... | E I NIA....... UNICARE National Services, Inc. .. . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ... | 54-1356687 .. 0001156039 .. Heal thKeepers, Inc. .... . ..|Anthem Southeast, Inc. ........... Ownership.. ..92.510 ....|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. . | 54-1356687 .. 0001156039 .. Heal thKeepers, Inc. .......... VAL . .|UNICARE National Services, Inc. .. . | Ownership .. 7.490 .... |Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 43-1616135 .. 0001156039 .. HealthLink Administrators, Inc. ... Mo.....|...... NIA....... HealthLink, Inc. ..ocovvvevnnnennns Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 43-1364135 .. 0001156039 .. HealthLink, Inc. ........ . |RightCHOICE Managed Care, Inc . [Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...[Elevance Health, Inc. .. ... | 13-3865627 .. 0001156039 .. HealthPlus HP, LLC AVERIGROUP Corporation Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .. | 20-0982649 .. 0001156039 .. HealthSun Health Plans, Inc. ............. AMERIGROUP Corporation . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 46-3434016 .. 0001156039 .. HealthSun Physicians Network I, LLC . . |Heal thSun Physicians Network, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 46-5250294 .. 0001156039 .. Heal thSun Physicians Network, LLC ... Delivery Network, LLC Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .. |86-0257201 .. 0001156039 .. Healthy Alliance Life Insurance Company ..... RightCHOICE Managed Care, Inc. ............... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 47-3953545 .. 0001156039 .. HEP AP Holdings, Inc. ..ccoveveeeeeeeenns . | Imaging Management Holdings, L.L.C. .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 81-3471305 .. 0001156039 .. Highland Acquisition Holdings, LLC Highland Intermediate Holdings, LLC ........ Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 81-3487249 .. 0001156039 .. Highland Intermediate Holdings, LLC .... Highland Investor Holdings, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 81-349319%6 .. 0001156039 .. Highland Investor Holdings, LLC ... . | ATH Holding Company, LLC .. Ownership.. ..98.000 ....|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 81-3493196 .. 0001156039 .. Highland Investor Holdings, LLC ... AMERIGROUP Corporation Ownership .. 2.000 .... |Elevance Health, Inc. ...
Rocky Mountain Hospital and Medical
. 0671 ...|Elevance Health, Inc. .. ....|84-1017384 .. 0001156039 .. HMO Colorado, Inc. ..... .| Service, Inc. .oooeveiiiiiiiiiiieens Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .137-1216698 .. 0001156039 .. HMO Missouri, Inc. ..... RightCHOICE Managed Care, Inc . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. IEC Group Holdings, Inc. ... .. | ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 0001156039 .. IEC Group, Inc. d/b/a AmeriBen . .. | IEC Group Holdings, Inc. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Imaging Management Holdings, L.L.C .. | ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 0001156039 .. InHeal th Management, LLC .. |[MSO Holdings, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. . . 0001156039 .. IPA Holdings, LLC ............. . [MSO Holdings, LLC ... Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .. 02-0581429 .. 0001156039 .. Living Complete Technologies, Inc. .. Carelon Behavioral Health, Inc. .. . | Ownership .100.000 ...|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 66-0999240 .. 0001156039 .. MAPR Capital, LLC ... MAPR Global, LLC . Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...[Elevance Health, Inc. ..| 66-0999355 .. 0001156039 .. MAPR Global, LLC .. . |APR, LLC . | Ownership.. ..}.100.000 ...[Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. 66-0999498 .. 0001156039 .. MAPR Holdings, LLC .. MAPR Capital, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .. 04-3307857 .. 0001156039 .. Massachusetts Behavioral Health Partnership Carelon Behavioral Health, Inc. .. . | Ownership ..50.000 ....|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 04-3307857 .. 0001156039 .. Massachusetts Behavioral Health Partnership OPTIONS Health Care, Inc. .......... .. | Ounership ..50.000 ....|Elevance Health, Inc. ... ... N0
Anthem Health Plans of New Hampshire, Inc.
. 0671 ...|Elevance Health, Inc. .| 02-0494919 .. 0001156039 .. Matthew Thornton Health Plan, Inc. ....cccooeo [ NHo] e TALt o Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 66-0823267 .. 0001156039 .. Medical Dental Network Management, LLC MM Holdings, LLC ... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. . | 20-5862801 .. 0001156039 .. Missouri Care, Incorporated .. .| ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...[Elevance Health, Inc. ..| 66-1002717 .. 0001156039 .. MW Contact, LLC .. VWM Holdings, LLC Ounership.. ..}.100.000 ...|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. . | 66-0588600 .. 0001156039 .. MW Heal thcare, LLC .... .|MM Holdings, LLC ... . | Qunership .100.000 ...|Elevance Health, Inc. ... ... No.
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. 0671 ...|Elevance Health, Inc. .. 66-0649625 .. 0001156039 .. MW Holdings, LLC MAPR Holdings, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...[Elevance Health, Inc. .|66-0653763 .. 0001156039 .. MMM Multi Health, LLC . ..|MW Holdings, LLC .. . | Ounership.. ..}.100.000 ...[Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. 66-1002779 0001156039 .. MW Transportation, LLC . .. [MSO Holdings, LLC ... .. | Qunership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 82-4684953 0001156039 .. Momentum Health Partners, LLC .. | Anthem Partnership Holding Company, LLC ... |Ownership.. ..}..50.000 ....|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 66-0645750 0001156039 .. MSO Holdings, LLC .... .. |MAPR Capital, LLC .. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...[Elevance Health, Inc. 66-0719637 0001156039 .. MSO of Puerto Rico, LLC .. .. MSO Holdings, LLC ... . | Ounership.. ..}.100.000 ...[Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. 84-1811105 0001156039 .. myNEXUS Holdings, Inc. ... .. | ATH Holding Company, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 84-1801030 0001156039 .. myNEXUS Management, Inc. . | myNEXUS Holdings, Inc. .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 81-4603181 0001156039 .. myNEXUS NPHO of TEXAS . . |Carelon Post Acute Solutions, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 85-0541810 0001156039 .. myNEXUS NY IPA, LLC .... .. |Carelon Post Acute Solutions, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 83-0892028 0001156039 .. Nash Holding Company, LLC ..... . | ATH Holding Company, LLC .. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 35-1840597 0001156039 .. National Government Services, Inc. . |Federal Government Solutions, LLC . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 04-2919509 0001156039 .. New England Research Institute, Inc. . |Carelon Research, Inc. .............. .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...[Elevance Health, Inc. ..| 81-5476630 .. 0001156039 .. NGS Federal, LLC ........ .. |Federal Government Solutions, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. . |20-1336412 .. 0001156039 .. Optimum Heal thcare, Inc. .| AMERIGROUP Corporation ........... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .. 54-1826967 .. 0001156039 .. OPTIONS Health Care, Inc. ..... Carelon Behavioral Health, Inc. .. . | Ownership .100.000 ...|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 27-1991772 .. 0001156039 .. Pasteur Medical Bird Road, LLC . Highland Acquisition Holdings, . | Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ..| 20-2749389 .. 0001156039 .. Pasteur Medical Center, LLC . |Highland Acquisition Holdings, Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. 27-1366915 .. 0001156039 .. Pasteur Medical Cutler Bay, LLC ... Highland Acquisition Holdings, . | Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 20-0610128 .. 0001156039 .. Pasteur Medical Group, LLC Highland Acquisition Holdings, . | Ownership .100.000 ...|Elevance Health, Inc. ... ... No
. 0671 ...|Elevance Health, Inc. ..| 37-1668303 .. 0001156039 .. Pasteur Medical Hialeah Gardens, LLC . [Highland Acquisition Holdings, Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 47-3464152 .. 0001156039 .. Pasteur Medical Kendall, LLC Highland Acquisition Holdings, . | Ownership .100.000 ...|Elevance Health, Inc. ... ..NO.
. 0671 ...|Elevance Health, Inc. .. 27-2810478 .. 0001156039 .. Pasteur Medical Management, LLC Highland Acquisition Holdings, . | Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..|33-1217936 .. 0001156039 .. Pasteur Medical Miami Gardens, LLC .. .. . [Highland Acquisition Holdings, Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. NO..
. 0671 ...|Elevance Health, Inc. .. 27-2651017 .. 0001156039 .. Pasteur Medical North Miami Beach, LLC ....... . Highland Acquisition Holdings, . | Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 26-0813665 .. 0001156039 .. Pasteur Medical Partners, LLC ... Highland Acquisition Holdings, . | Ownership .100.000 ...|Elevance Health, Inc. ... ... NO.
. 0671 ...|Elevance Health, Inc. ..|66-0693134 .. 0001156039 .. PHM Heal thcare Solutions, Inc. . . . |Physician Group Practices, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. No..
. 0671 ...[Elevance Health, Inc. .. 66-0864220 .. 0001156039 .. PHI IntraHospital Physician Group, LLC ....... . PHI MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ... ..No.
. 0671 ...|Elevance Health, Inc. .. 66-0811976 .. 0001156039 .. PHM Multidisciplinary Clinic Aguadilla LLC . |. PHM MultiDisciplinary Clinic, LLC .. . | Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...[Elevance Health, Inc. ..| 66-0812014 .. 0001156039 .. PHI Multidisciplinary Clinic Arecibo LLC .... |.. . |PHVM MultiDisciplinary Clinic, LLC .. Ounership.. ..}.100.000 ...[Elevance Health, Inc. ..NO..
. 0671 ...|Elevance Health, Inc. .. 66-0925853 .. 0001156039 .. PHM Multidisciplinary Clinic Cabo Rojo LLC . |. PHM MultiDisciplinary Clinic, LLC .. . | Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 66-0764408 .. 0001156039 .. PHM Multidisciplinary Clinic Guayama LLC .... [.. PHM MultiDisciplinary Clinic, LLC .. . | Ownership .100.000 ...|Elevance Health, Inc. ... ... No
. 0671 ...|Elevance Health, Inc. ..|66-0949111 .. 0001156039 .. PHM Multidisciplinary Clinic Maunabo LLC .... |.. . |PHM MultiDisciplinary Clinic, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. No..
. 0671 ...[Elevance Health, Inc. .. 66-0859950 .. 0001156039 .. PHW MultiDisciplinary Clinic, LLC ............. PHI MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ... ..No.
. 0671 ...|Elevance Health, Inc. .. 66-0867882 .. 0001156039 .. PHM MultiSalud, LLC Physician Group Practices, LLC ... . | Qunership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...[Elevance Health, Inc. ..| 66-0864171 .. 0001156039 .. PHI Specialty Network, LLC . . |PHM MultiSalud, LLC ... Ounership.. ..}.100.000 ...|Elevance Health, Inc. ..NO..
. 0671 ...|Elevance Health, Inc. .. 66-0960976 .. 0001156039 .. Physician Group Practices, LLC IPA Holdings, LLC . | Qunership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...[Elevance Health, Inc. .. .|66-0592131 .. 0001156039 .. PMC Medicare Choice, LLC VWM Holdings, LLC . | Ounership .100.000 ...|Elevance Health, Inc. ... ...No
. 0671 ...|Elevance Health, Inc. J IR 0001156039 .. Raina Rx LLC .|BioPlus Parent, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... No..
. 0671 ...|Elevance Health, Inc. .. 47-0851593 .. 0001156039 .. RightCHOICE Managed Care, Inc. . e | Anthem Holding Corp. .......ceeee. .. | Ownership .100.000 ...|Elevance Health, Inc. ... ... No
. 0671 ...|Elevance Health, Inc. 45-3667026 .. 0001156039 .. River Medical Pharmacy, LLC .......ccoeeveeeennnns . BioPlus Parent, LLC ..ccooveeeeeeeeeiiiiieeeieens Ownership .100.000 ...|Elevance Health, Inc. ... N0
Rocky Mountain Hospital and Medical Service,
. 0671 ...|Elevance Health, Inc. .. . | 84-0747736 .. 0001156039 .. INC. teeeeeeee ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ..| 46-2787212 .. 0001156039 .. Santa Barbara Specialty Pharmacy, LLC . . |BioPlus Parent, LLC ... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ..| 20-0473316 .. 0001156039 .. SellCore, INC. wevvvvveeeiiieiiieenns .. |Elevance Health, Inc. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. . |27-0945036 .. 0001156039 .. Simply Healthcare Plans, Inc. ..| AMERIGROUP Corporation .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. ..|55-0712302 .. 0001156039 .. Southeast Services, Inc. ... . | Anthem Southeast, Inc. ........ . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. 45-4071004 .. 0001156039 .. State Sponsored Services, Inc. . UNICARE Specialty Services, Inc. . Ownership .100.000 ...|Elevance Health, Inc. ... ... NO.
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The Elevance Health Companies of California,
. 0671 ...|Elevance Health, Inc. .....ccooviiiiiiiies | emiiiiins e 45-5443372 .| e 0001156039 .. INC. e ATH Holding Company, LLC ..........cceeeeeeeeens OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. .. 35-1835818 .. 0001156039 .. The Elevance Health Companies, Inc. .... ATH Holding Company, LLC ..........ccceeeeennns Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. I 0001156039 .. TriabDD NY, LLC dba MyCompass .... . |Alliance Care Management, LLC .. .. | Ownership.. ..1..25.000 ....|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. .. 43-1967924 .. 0001156039 .. TrustSolutions, LLC . Federal Government Solutions, LLC ........... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .184-1620480 .. 0001156039 .. UNICARE Health Plan of West Virginia, Inc. . UNICARE National Services, Inc. ..... . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. 36-3899137 .. 0001156039 .. UNICARE Illinois Services, Inc. ......eeeennn . |UNICARE National Services, Inc. .. Ownership.. ..}.100.000 ...|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. .. .152-0913817 .. 0001156039 .. UNICARE Life & Health Insurance Company ..... UNICARE National Services, Inc. ..... .. [Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 95-4635507 .. 0001156039 .. UNICARE National Services, Inc. ...... Anthem Holding Corp. ..... . | Qunership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .| 77-0494551 .. 0001156039 .. UNICARE Specialty Services, Inc. . |Anthem Holding Corp. ..... Ownership.. ..}.100.000 ...|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. .. .| 75-2749263 .. 0001156039 .. ValueOptions of Texas, Inc. ......... Carelon Behavioral Health, Inc. .. . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. .. 66-0865037 .. 0001156039 .. VITA CARE, LLC NSO Holdings, LLC Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 20-0660563 .. 0001156039 .. WielIMax Health Medical Centers, LLC . . . |Delivery Network, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. .. 20-0660644 .. 0001156039 .. Vel IMax Health Physicians Network, LLC ....... . Delivery Network, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 20-4405193 .. 0001156039 .. WellPoint Acquisition, LLC ..ocoveveveeeeeeeeenns Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 95-4640531 .. 0001156039 .. WellPoint California Services, Inc . | Anthem Holding Corp. ..... . | Ownership.. ..1.100.000 ...|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. .. 95-4657170 .. 0001156039 .. WellPoint Dental Services, Inc. ......... UNICARE Specialty Services, Inc. . Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 47-2546820 .. 0001156039 .. Vel Ipoint Federal Corporation ................... Federal Government Solutions, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..|81-2874917 .. 0001156039 .. WellPoint Health Solutions, Inc. . |Federal Government Solutions, LLC .. [Ownership.. ..}.100.000 ...|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. .. 20-3620996 .. 0001156039 .. WielIPoint Holding Corp . Elevance Health, Inc. ...cccovvvvivnniinnnennnns Ownership .100.000 ...|Elevance Health, Inc. ...
WellPoint Information Technology Services,
. 0671 ...|Elevance Health, Inc. .. 45-2736438 .. 0001156039 .. INC. e Blue Cross of California .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 36-4595641 .. 0001156039 .. WellPoint Insurance Services, Inc. .. |Elevance Health, Inc. ... Ownership.. ..}.100.000 ...|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. .|51-0387398 .. 0001156039 .. Wellpoint Maryland, Inc. ... .| AMERIGROUP Corporation .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. .. . | 47-5569628 .. 0001156039 .. Wisconsin Collaborative Insurance Company ... |.. .| Crossroads Acquisition Corp. ... . | Ownership .100.000 ...|Elevance Health, Inc. ...

Asterisk Explanation
0100 Insurer is deemed to be an insurance affiliate in column 10 and has an NAIC Company Code in column 3. However, it does not file an NAIC statutory statement because it is regulated by the New York State Department of Health.
0101 Insurer is deemed to be an insurance affiliate in column 10, but does not have an NAIC Company Code in column 3 because it is regulated by the California Department of Managed Health Care. ..
0102 CCHA, LLC is a joint venture 50% owned by Anthem Partnership Holding Company, LLC and 50% owned by Colorado Community Health Alliance, LLC, a non-affiliate. .....cccoovimmiieeniiieiiiiecieene
0103 Owned 77% by Centros Medicos Unidos del Oeste, LLC, 13% by Asociacion de Medicos del Oeste, Inc. (a non-affiliate) and 10% by Doctores Asociados del Noroeste, Inc. (@ non-affiliate). ......ccoooiiiiiiiiiiiii e
0104 Community Care Health Plan of Louisiana, Inc. is a joint venture 75% owned by Anthem Partnership Holding Company, LLC and 25% owned by Louisiana Health Service & Indemnity Company d/b/a Blue Cross and Blue Shield of Louisiana (a non-affiliate).
0105 AMH Health, LLC is a joint venture 50% owned by Anthem Partnership Holding Company, LLC and 50% by MaineHealth, a non-affiliate. ......ccccoooiiimiiiiiiiiiie e
0106 Momentum Health Partners, LLC is a joint venture 50% owned by Anthem Partnership Holding Company, LLC and 50% owned by Blue Cross and Blue Shield of North Carolina, a non-affiliate
0107 GR Health Solutions, LLC is a joint venture 50% owned by Anthem Partnership Holding Company, LLC and 50% owned by Independence Blue Cross, LLC, a non-affiliate. ..........
0108 Owned 50% by Centro Medicina Familiar del Norte, LLC and 50% by ACO del Norte, LLC, a non-affiliated entity. .............
0109 ... 83.33% owned by unaffiliated INVESTOIS ..ocoiiiiiiieiiie et e et e e e e e ae e e snaeeesareeennen
0110 ... Community Care Health Plan of Nebraska, Inc. is a joint venture 95% owned by Anthem Partnership Holding Company, LLC and 5% owned by Blue Cross and Blue Shield of Nebraska, a non-affiliate. .......
0111 TriaDD NY , LLC dba MyCompass (NY) is owned 25% by Alliance Care Management, LLC and 75% by MON-affili@les. ....cccieiiiiiiiiieiiii ettt et e e et e e e te e e e an e e e seaesnseeeesseeasnaeanseeas

0112 ... .
0113 oo

Community Care Health Plan of Kansas, Inc. is a joint venture 90% owned by Anthem Partnership Holding Company, LLC, 5% owned by Blue Cross and Blue Shield of Kansas (a non-affiliate), and 5% owned by Blue Cross and Blue Shield of Kansas City, a non-affiliate. ..
APC Passe, LLC is 49% owned by Anthem Partnership Holding Company, LLC and 51% owned by the Arkansas Provider Coalition, LLC, which is not @ffiliated With ANTREm, [NC. .ooieiiiiiiiiiiie et ee e ettt e et e e ettt e e teeeeateeeesseeasaeeaaseeeessee e saeeamsee e sseeaasseeamsee e sseeamssaeamseeeesseeanseaeanseeesseesnsseeanseeeasseesnsneennnen




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...............ccccooee. NO

AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUarer. ............ccciiiiiiiiiie e N/A
Explanation:
Bar Code:

e ——— AR AR ARG
1 0 3 4 5 2 0 2 3 3 6 5 0 0 0 0 1
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, INTANGIDIES .o oot 79,348,987 |.cocveeeennn. 79,348,987 |.oooveiceeeieeea [0 0
2505. Prepaid expenses 30,175,876 |.ccoveenn. 30,175,876 | 0 [, 0
2597. Summary of remaining write-ins for Line 25 from overflow page 109,524,863 109,524,863 0 0
Additional Write-ins for Liabilities Line 23
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304.  Performance guaranty .........cccccooeiiiiiiiiicecice et [eerere et 5,276,659 |...ooveveeceieeeeeeeeeeeeee e 5,276,659 |....ccevveernnne 6,233,650
2397. Summary of remaining write-ins for Line 23 from overflow page 5,276,659 0 5,276,659 6,233,650
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of PriOr YEaI ..........ccccceurrieeeerernninierersneninees [roemeseaeienenas 75,980,000 |.......ocenvce. 10,016,993
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 16,370,000
2.2 Additional investment made after acquisition .... ....49,910,000
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 91,480,000 75,980,000
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 63,765,236 ....80,087, 198
2. Cost of acquired:
2.1 Actual cost at time of acquisition ... 11,017,256
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 61,768,025 63,765,236
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 1,658,283,412 |............ 1,397,385, 165
2. Cost of bonds and stocks acquired 329,499,980 ...840,617,680
3. Accrual of discount 2,016,609 3,609,314
4. Unrealized valuation increase (decrease) 11,335,139 (16,742,478)
5. Total gain (loss) on disposals ..(10,325,062)]... ...(14,815,055)
6. Deduct consideration for bonds and stocks disposed of
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized .... 16,442,150
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... (115,377)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceerriririrreeeeeresesisieeneeeees foeeeee 1,734,623,736 | 1,658,283,412
12. Deduct total nonadmitted amounts SO PSSRSO R PP PORPTRPORPUURN SRRSO | ) Y
13. Statement value at end of current period (Line 11 minus Line 12) 1,734 ,623,736 1,658,283,412
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ° ¢ Book/A:r)djusted Book/:djusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 1,009,053,49 |............ 1,006,555,915 |......coccunvee 778,155,061 |..ooviercenne 420,253 |........... 1,237,874,603 |......oocveereeirernenn 0 o0 1,009,053,496
R Y (2 - SRS PRSTSTSTTRPRPRRY KRS 373,651,667 |...ccvvveneee 51,289,858 |...ccovvnne. 11,223,282 |.ccvvvnnee. (5,738,730) ..o 407,979,513 |0 o0 o 373,651,667
3. INAIC 3 (8) coeeteieieiiieieie ettt ettt sttt ettt s ettt b b bRttt s et b bR r ettt st betesese et et esesesesenenens [ereneneinnna 119,601,862 |.......coecnvc. 17,911,551 | 57,792,718 |...oooveeene 3,989,852 |....cocveee 83,710,547 |0 0 119,601,862
L Y (@2 - PP SRUT TR URRSSTRTTY NSRRI 178,684,739 |, 20,328,979 |....cooeeneee 163,268,411 |...cooicrnee 9,078,601 |...cocvnnne. 44,823,908 |...oovoeririrneien 0 o 0 178,684,739
5. NAIC B () ittt ettt b et be s [rr e 10,634,160 |...coceveiene. 684,760 |.......convc 10,499,548 |.......cccveeee 2,400,830 |.....ccceunenene 3,220,202 ..o 0 o 0 s 10,634,160
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 1,218,451 7,726 927,353 305,303 604,127 1,218,451
7. Total Bonds 1,692,844 ,375 1,096,778,789 1,021,866,373 10,456,109 1,778,212,900 1,692,844 ,375
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,692,844,375 1,096,778,789 1,021,866,373 10,456, 109 1,778,212,900 1,692,844,375
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ .o 47,161,451 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 5,704,529 XXX 5,618,994 12,054 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 11,050,757 oo 202,157
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.coiiiieieeeieececicec ettt ettt s et et eseasssss s sesesesesessssassaseseseseanas [erenenensssesenseeaenens 27,849 | 77,129,348
3. ACCTUAN OF GISCOUNL ...ttt ettt eseeeeeee e eseseseseee e eaeseseeee e 2 esesesesee e s e eaeseeee e s e e s e e esee e e s nsesesesessanaeseseses s sesnsesesesassnnnas [oeteessnanicaceseannas 96,044 ..o 80,761
4. Unrealized valuation iNCrEASE (QECIEASE) ...........cceveviviveuerereeieieetesetetetetesesesesss st e seaesesesssses st esesesesesessss et st asasesesesesssssssssasesesesens [eoesenenensnesseseseneneneneenes [V (2,182)
5. Total gain (I0SS) ON QISPOSAIS .........ceieiieeeeeeeeeeeiieie et etet ettt e s s s s st s et eaes e s s s st s et et esessasasassesesesesesessasssssssesesesesnanas |oeesesesesensnenensneaeeeneas 141 [ (32,305)
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 5,469,837 |......ccocne.. 66,327,022
7. Deduct amortization OF PrEIMIUM .............c.ceuiuiuiieeiecie ettt ce et et ettt ea e st e st e b et et essas s e s et esesesessssas s ssssesesesesesssnsssesesesesesssnanas |oeesesesesensneneeneaeeeaeas 425 [ 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 5,704,529 |................ 11,050,757
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 5,704,529 11,050,757
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
Book/adjusted carrying value, DecembEr 31 Of POF YEAI ...........cocvoveveveueeeieeeieieteteeeeeeeeee et ees st s s seseseseseanans [oeseeaseseeeens 103,610,135 [..cooeeneee 3,000,353
Cost Of CaSh €QUIVAIENES BCQUITET ...........eveveveieeeeceeececeee ettt ettt ea sttt esesessss s s sesesesesesesssnssssssesesesens |nesseseneeas 3,610,250,961 |............ 9,721,951,467
AACCTUBI OF GISCOUNL ...ttt ettt ee et e s es e e e e e e s eseseeee e e s e s eseeee a2 e s e s esee a2 e e s e s eseeee s e e s esesee s nsnseseseses s snsesesesesnnnnnnns [ossesnasicasaseinnas 134,261 [ 608,925
Unrealized valuation INCrEASE (AECTEASE) ........c.c.eeevvivirereteeieeeeeseetetetesesee st ss et esesesssses s st esesesesesessssesssasesesesessssssssssssasesesesnas oeseensnsasesssennnens (32,474) [ (773)
Total gain (I0SS) ON AISPOSAIS .......c.ceuiieieeeecececeeeie e te ettt et et a ettt et es e e s s s s et et et esessas s s sesesesesesnsssssasesesesesnanns |oeesesesesssenenesenes 11,107 | (37,707)
Deduct consideration received 0N GISPOSAIS .............ccueueieiiiiiiiiretetieiieeeeete et teseseses e s se s sesesss st ssesesesesesesssesssssssesesesssnsnans [oeeeseienens 3,007,569,341 |............ 9,621,912,130
Deduct amOortization O PrEMIUM ............c.ciiieiiiiitctetetceieee et e et et et eae e s et et e tete s et s sas et ss st e sesesesesess s esssesesesesessssssassseseseseseseananasans [oeseseseseneneeneneseseneeannens [0 0
Total foreign exchange change in book/adjusted Carrying VAIUE .............cooiiiiiiiiiiiie ettt [eeae s [0 0
Deduct current year’s other than temporary impairment reCOgNIZEA ............ccoiiiiiiiiiiiee e oo [0 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9) .........cocvovevireuiuiiieieieieeeeeeee e eseseieaesns oeeeseeeneeeas 706,404,649 |............... 103,610,135
Deduct total NONAAMILEA BMOUNES .........c.ouiueueeeeeeeeeeireeeeee e eseeeeeeseeseseseseeesesssesesesssesesesesesessssssesesesassssnsesesesasssssesesesesannsanns |ooscsssssssssanscacssessananacans [0 0
Statement value at end of current period (Line 10 minus Line 11) 706,404,649 103,610,135
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
ANT-10005 ... Panama City 12/23/2021 ... ...3,950,000 |... 19,479,915
ANT-10006 Panama City Beach . .02/09/2022 ... 2,400,000 |... 22,387,102
ANT-10007 Sanata Maria .... 09/27/2022 60,564,122
ANT-10002 Nashville ..... 20,993,396

... 550,000

ANT-10013 . llashington ... 27,917,041
0599999 Mortgages in good standing - Commermal mortgages-all other 550,000 14,950,000 151,341,576
550,000 14,950,000 151,341,576

0899999. Total Mortgages in good standing

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 Totals

550,000

14,950,000

151,341,576

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0599999 Totals
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
04019A-AC-2 ......... ARES PRIVATE CREDIT SOLUTIONS Subordinated Notes 0.000% 04/09/33 .. [ ..ooooiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii [ Direct .ovvveeiiiiiiiiii [, 6. ........ ....03/28/2023 ... |.cccin e | 641,918 |.oovviiiiiiiiiiiiiiiiiiiiiies |oeeeiiiiiiieeeeeeeceeeees o e
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 641,918 0 0 0 XXX
6099999. Total - Unaffiliated 641,918 0 0 0 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals

641,91 0 0 0 XXX

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Pathway Private Equity Fund XXII, LP ........ Irvine Pathway Capital Management ....01/16/2007 ...|....03/31/2023 ... T 141,344 oo e o0 [ 121,822
..... .... |Pathway Private Equity Investors 7, LP ......|lrvine Pathway Capital Management ....04/29/2013 ...)....02/28/2023 ... . oo Jeeen... 146,223 ....... 303,556
2599999. Joint Venture Interests - Other - Unaffiliated 0 0 0 0 0 0 0 0 287,568 425,379
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 287,568 425,379
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 0 0 0 0 0 0 0 0 287,568 0 0 0 425,379
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-FV-8 ......... US TREASURY N B 4.125% 11/15/32 ..uuniieiirunieeeeenuniseeeeennnnsaeeennnnssseennnnnssasennnnnnaseee | seeseensnnnnnes |oennns 03/22/2023 ..... V@I OUS ettt e e et ees s e e e et s e e e e e e s e e eenss e e e e eennsaneeennnnn et eernnnnneeeerennnaaeeeennnnanas [sesecnnnnnatteeennnnseeernnnnaaaee [reeernnnnaeeeeennnnnnn 65,347,047 |..eevvniieiiaennnnnns 62,940,000 [..oiiiiiiiiaieeennnnnas 692,870 [1.A oovvennnnnnes
0109999999. Subtotal - Bonds - U.S. Governments 65,347,047 62,940,000 692,870
000000-00-0 .........| OMAN GOV INTERNTL BOND SERIES SERIES REGS 6.750% 10/28/27 .. D.. 03/10/2023 ..... J.P.MORGAN SECURITIE ..417,000 ..400,000 |... 3.CFE ..
000000-00-0 . ..|REPUBLIC OF ANGOLA SERIES REGS  8.750% 04/14/32 .. D.. 03/07/2023 Piper Jeffries & Co .. 200,000 |. 4.CFE ..
105756-CC-2 . ..|FED REPUBLIC OF BRAZIL  3.875% 06/12/30 . D.. 03/08/2023 Piper Jeffries & Co .. 207,000 |. 3.CFE ..
168863-DU-9 . ..|REPUBLIC OF CHILE  3.250% 09/21/71 D.. 03/13/2023 Citigroup Global Markets . 200,000 |. 1.FFE ..
168863-Dli-5 . ..|REPUBLIC OF CHILE  4.000% 01/31/52 .. D.. 03/13/2023 Citigroup Global Markets . 210,000 |. 1.F FE ..
195325-CU-7 .. |REPUBLIC OF COLOMBIA ~ 5.000% 06/15/45 . D.. 03/22/2023 Piper Jeffries & Co .. 400,000 |. 3.AFE ..
195325-D0-5 .. |REPUBLIC OF COLOMBIA  5.200% 05/15/49 . D.. 03/23/2023 Goldman Sachs & Co 200,000 |. 3.AFE ..
195325-EG-6 . ..|REPUBLIC OF COLOMBIA  7.500% 02/02/34 . D.. 01/25/2023 J P Morgan .. 540,000 |. 3.AFE ..
221597-CR-6 . ..|COSTA RICA GOVERNMENT SERIES 144A  6.550% . D.. 03/27/2023 J P Morgan .. 430,000 |. 4.AFE ..
302154-DIi-6 . .. |EXPORT IMPORT BANK KOREA ~ 5.125% 01/11/33 .......... D.. 01/04/2023 Bank of America . 200,000 |. 1.CFE ..
38381C-AE-2 . .| FIN DEPT GOVT SHARJAH SERIES 144A  6.500% 11/23/32 . D.. 03/01/2023 Various ...... 572,000 |. 3.AFE ..
445545-AR-7 .. |HUNGARY SERIES 144A  6.125% 05/22/28 .. D.. 01/04/2023 J P Morgan 215,000 |. 2.BFE ..
445545-AS-5 ......... [HUNGARY SERIES 144A  6.250% 09/22/32 .. D.. 01/10/2023 Various ... 655,000 |. 2.BFE ..
445545-AT-3 ......... [HUNGARY SERIES 144A  6.750% 09/25/52 .. D.. J P Morgan 320,000 |. 2.BFE ..
455780-CT-1 . ..|REPUBLIC OF INDONESIA  4.200% 10/15/50 D.. HSBC ... .. 180, 220,000 |. 2.BFE ..
455780-DR-4 ......... REPUBLIC OF INDONESIA  4.850% 01/11/33 D.. 01/04/2023 ..... HSBC ... 784,488 |. ..800,000 |... 2BFE ..ooueens
500650-AP-1 KOREA NATIONAL OIL CORP SERIES 144A  4.875% 04/03/28 D.. 03/27/2023 ..... Citigroup Global Markets . 204,641 |. ..205,000 |... 1.C FE
617726-AN-4 . .| KINGDOM OF MOROCCO SERIES 144A SERIES 144A  5.950% 03/08/28 . D.. Various ... 889,886 890,000 |. 3.AFE ..
617726-AP-9 . .| KINGDOM OF MOROCCO SERIES 144A  6.500% 09/08/33 D.. Various ... .. 824,236 820,000 |. 3.AFE ..
698299-85-2 REPUBLIC OF PANAMA  4.500% 01/19/63 D.. 03/01/2023 ..... Piper Jeffries & Co .. 142,850 |. ..200,000 |... 2.BFE
698299-BV-5 REPUBLIC OF PANAMA  6.853% 03/28/54 D.. 03/21/2023 ..... Scotia Capital .. 305,000 |. .. 305,000 |... 2.C FE
715638-DQ-2 . ..|REPUBLIC OF PERU  2.780% 12/01/60 ... D.. 03/14/2023 Various ...... 158,897 265,000 |. 2.BFE ..
715638-DiI-9 . ..|REPUBLIC OF PERU  3.600% 01/15/72 D.. 03/14/2023 Morgan Stanley .. 111,200 .. 165,000 |. 2.BFE ..
731011-AW-2 . ..|REPUBLIC OF POLAND  5.500% 04/04/53 . D.. 03/28/2023 Citigroup Global Markets . ,056,839 |. ,070,000 |. 1.G FE ..
760942-BD-3 . ..|REPUBLICA ORIENT URUGUAY  4.975% 04/20/55 . D.. 03/13/2023 Morgan Stanley 59,400 |. 60,000 |. 2.BFE ..
77586R-AQ-3 . ..|ROMANIA SERIES 144A  6.625% 02/17/28 .. D.. 02/02/2023 Various ,981,937 |. ,956,000 |. 2.CFE ..
77586R-AR-1 . ..|ROMANIA SERIES 144A  7.125% 01/17/33 .. D.. 01/05/2023 HSBC . ..486,727 ..490,000 |. 2.CFE ..
77586R-AS-9 . ..|ROMANIA SERIES 144A  7.625% 01/17/53 .. D.. 01/05/2023 HSBC . . 266,561 ..268,000 |. 2.CFE ..
817477-AG-7 . ..|REPUBLIC OF SERBIA SERIES 144A  6.250% 05/26/28 .. D.. 03/06/2023 Various ... 242,662 ,240,000 |. 3.AFE ..
817477-AH-5 . ..|REPUBLIC OF SERBIA SERIES 144A  6.500% 09/26/33 D.. 01/19/2023 Bank of New Yor 195,406 ..200,000 |. 3.AFE ..
836205-BA-1 . ..|REPUBLIC OF SOUTH AFRICA  4.850% 09/30/29 .... D.. 03/30/2023 Various ........ .664,115 740,000 |. 3.CFE ..
836205-BE-3 . ..|REPUBLIC OF SOUTH AFRICA  7.300% 04/20/52 . D.. 03/07/2023 Bank of New York 357,360 400,000 |. 3.CFE ..
91087B-AU-4 . ..|UNITED MEXICAN STATES  5.400% 02/09/28 .. D.. 01/03/2023 Bank of America . 673,670 675,000 |. 2.BFE ..
91087B-AV-2 . ..|UNITED MEXICAN STATES  6.350% 02/09/35 .. D.. 01/03/2023 Bank of America .... 269,006 270,000 |. 2.BFE ..
M1487W-CX-1 . ..| ARAB REPUBLIC OF EGYPT SERIES SERIES REGS ~ 8.700% 03/01/49 D.. 03/07/2023 Standard Chartered Bank 247,455 390,000 |. 4BFE ..
M1487W-CY-9 . .| ARAB REPUBLIC OF EGYPT SERIES REGS  7.600% 03/01/29 ........ D.. 01/17/2023 Morgan Stanley ... 515,250 600,000 |. 4BFE ..
M1487V-DF-9 ARAB REPUBLIC OF EGYPT SERIES SERIES REGS  8.875% 05/29/50 .. D.. 01/18/2023 Barclays ..200,000 |... 4BFE ..........
M1487W-DG-7 ARAB REPUBLIC OF EGYPT SERIES SERIES REGS  7.625% 05/29/32 .. D.. 02/01/2023 Goldman Sachs & Co ..200,000 |... 4B FE
M75242-BH-5 . .. | OMAN GOV INTERNTL BOND SERIES REGS  6.750% 01/17/48 ... D.. 02/01/2023 MERRILL LYNCH INTERNATIONAL 685,000 |. 3.CFE ..
M75242-BJ-1 .| OMAN GOV INTERNTL BOND SERIES REGS  5.625% 01/17/28 D.. 03/07/2023 MERRILL LYNCH INTERNATIONAL 470,000 |. 3.C FE
1182152-AA-3 REPUBLIC OF IRAQ SERIES REGS 5.800% 01/15/28 D.. 03/10/2023 Various ..468,750 |... 402 ...
P3579E-AY-3 DOMINICAN REPUBLIC SERIES REGS ~ 7.450% 04/30/44 D.. 02/03/2023 HSBC ... ..170,000 |... 3.B FE
P3579E-CB-1 . ..|DOMINICAN REPUBLIC SERIES REGS  6.000% 07/19/28 .. D.. 03/07/2023 HSBC ... 292,000 |. 3.BFE ..
P3579E-CG-0 . .| DOMINICAN REPUBLIC SERIES REGS ~ 5.875% 01/30/60 .. 03/08/2023 Piper Jeffries & Co 380,000 |. 3.CFE ..
P3579E-CP-0 DOMINICAN REPUBLIC SERIES REGS ~ 5.500% 02/22/29 .. 03/03/2023 Various ..308,000 |... 3.B FE
V21735-AC-5 REPUBLIC OF ANGOLA SERIES REGS  8.250% 05/09/28 01/24/2023 J.P_MORGAN SECURITIE ..200,000 |... 4.C FE
V5311V-AB-6 . ..| KINGDOM OF MOROCCO SERIES REGS ~ 5.500% 12/11/42 03/07/2023 MERRILL LYNCH INTERNATIONAL 200,000 |. 3.AFE ..
V73789-AD-7 . .| IVORY COAST SERIES REGS ~ 6.375% 03/03/28 ... 03/23/2023 Standard Chartered Bank ..... 200,000 |. 3.CFE ..
Y6972H-LP-9 REPUBLIC OF PHILIPPINES  4.200% 03/29/47 ...eevuiiiieieennanaeeeunnnnaeeeeennnseeeeennnnnsaeeennnnnes | Dovereernnnnns Joennad 03/13/2023 ..... Bank Of New York\Barc London ... ..200,000 |... 2.BFE ..
0309999999. Subtotal - Bonds - All Other Governments 20,951,750
20755A-AB-8 ......... FANNIE MAE CAS SERIES 2023-R02 CLASS 1M1 144A  6.784% 01/25/43 .....cceeevveeieeeeeiiiieeeeeenn | eevvviniinenns e 02/22/2023 ..... Bank Of AMEITCA ..ieeereeieeeeeeete e e e e e e e e e e e e e e e e e e e e e e e e ennnan 355,000 2.AFE el
31320P-EP-9 ......... [FHLMC POOL SD1942  5.000% 12/01/52 .....oivivereniiiiiiiiniiiiiiiie s eeeevni s ennnninees [ eernnnneeeeeens [oened 03/02/2023 ..... Citigroup Global Markets ..........cooiiiiiiiiiiiiiiiiii s [ [ 2,680,529 | 2,675,681 |... 1A ..
31320V-MC-6 . .| FHLMC POOL SD7555  3.000% 08/01/52 .....ieeeuuuuseerennnuuaaaeennnnnasaerennnnnsaesennnnnnaseernnnnnaaes | soeeensssnseens |oennns 01/25/2023 ..... Citigroup Global Markets .... 4,311,951 |... 1.A ..
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3132DW-ER-0 ......... FHLMC POOL SD8244 ~ 4.000% 09/01/52 ....evvvvvrmmirririiiiiiiiiiiiiiiiiiiiinsssnsssssssssssssissinnnes | seeeeeenennnens [ooeed 03/20/2023 ..... Morgan Stanley .... 13,619,962 |. ... 14,281,602 |...
3140XK-V5-6 ......... FAMA POOL F84235  2.500% 01/01/51 ooeeviiiiiiiiiiii [ 03/27/2023 ... JPMORGAN CHASE BANK .. . 2,944,875 |. 3,365,571 |...
31418E-KR-0 ......... FAMA POOL MA4803  3.500% 11/01/52 ....uvveeruuuuniiiiiiiiiiiissiiisiissssssssssssssssnssssssssnssnsnnnnne | ceeerereeeseess [oeeeas 03/20/2023 ..... Morgan Stanley ......iiiiiiiiiiiiiiiiiiiiiiiiii it i ittt i et e et e e et e e e e e e e e eeeeeeereeereeerresreeies fasesssesssesssssssssssenssnnnnnnns |ereiriiieiiiiiiiieens 12,227,463 |...........ce...eeeee 13,182,694
0909999999. Subtotal - Bonds - U.S. Special Revenues 35,771,068 38,172,499
03740L-AD-4 ......... AON CORP AON GLOBAL HOLD  2.850% 05/28/27 .......evvumrmmmmrnnnnnnnnnniiniinnininnnnssssssnssssnsnnnnns | seeeeeeneennnns [ooeed 03/21/2023 ..... U.S. BANK TRUST ...
03789X-AF-5 ......... APPLEBEES IHOP FUNDING LLC SERIES 2023-1A CLASS A2 144A  7.824% 03/05/53 .......evvvvvvvvvnnnn [ weveeeeeeenens i 03/29/2023 ..... Pershing
04019A-AA-6 ......... ARES PRIVATE CREDIT SOLUTIONS Class A 7.662% 04/09/33 .........eevmmmmmmmmmmmmmnmnnnnnnnnniniinnns [ eeeeeeeeeennnns [ 03/28/2023 ... Direct ....
04019A-AB-4 ......... ARES PRIVATE CREDIT SOLUTIONS Class B 9.812% 04/09/33 .........ovvvvvvvvrmrmnnnnnnnnnnninnnininins [ eeeeeeeneeennns [ 03/28/2023 ... Direct ....
04206R-AJ-3 ......... ARM MASTER TRUST LLC SERIES 2023-T2 CLASS A 6.700% 02/15/27 ..ccoeeeviiiiiiiiiiiiiiiiiiiieieeees [ e 03/07/2023 ..... Cantor Fitzgerald & Co .
04685A-3C-3 ......... ATHENE GLOBAL FUNDING SERIES 144A  1.985% 08/19/28 ......covvvvviiiiiiiiiiiiiiiiiiiiiiiiiiciieeiiens [ eeeeeeee 02/17/2023 ... Various K
06406R-BP-1 ......... BANK OF NY MELLON CORP  4.706% 02/01/34 ......eevvrrrrrrinernnnisrnnrnsnsrssssssssssssssssssssssnnnnnes | seeeeeeneennens [oeed 01/24/2023 ..... TG R O OPPPPPPPPPPRPPI K 2,110,000 |oooeeieiiiiiiiees 2,110,000 |...
065405-AE-2 ......... BANK SERIES 2019-BN16 CLASS A4 4.006% 02/15/52 .....evvvvviiiiiiiiiiiiiiiiiiiiiiiiiciiiiiiiieieeeens [ eeeeeeeeeeee [l 01/06/2023 ..... Bank of America .... 1,435,898 |...oooeeeeieeeinns 1,500,000 |...
06540V-BB-0 ......... BANK SERIES 2019-BN24 CLASS A3 2.960% 11/15/62 01/30/2023 ..... Bank of America .... .... 16,981,813 |. .... 18,940,200 |...
06540X-BG-5 . ..|BANK SERIES 2019-BN22 CLASS A4 2.978% 11/15/62 .. 01/06/2023 Bank of America .
07274N-AL-7 . ..|BAYER US FINANCE || LLC SERIES 144A  4.375% 12/15/28 . 03/21/2023 U.S. BANK TRUST ...
11135F-AQ-4 . ..| BROADCOM INC SERIES WI ~ 4.150% 11/15/30 .... 01/30/2023 Citigroup Global Markets . K
11135F-BH-3 ......... BROADCOM INC SERIES 144A  2.450% 02/15/31 . 01/24/2023 ... T N R D .. 3974 7 KN 1,610,000 |...
12434E-AA-8 ......... BX TRUST SERIES 2021-RISE CLASS A 144A  5.432% 11/15/36 . 03/24/2023 ..... Bony/Barclays Capital INC .........uuuuuuuuiiuiiiiiiiiiiiiiiiii s [eeeeeeeeeeeeerereeeereeeennnnnnnees [eeeeeeeeeeeneenennnns 2,208,719 | 2,300,000 |...
12434F-AA-5 ... BX TRUST SERIES 2021-CIP CLASS A 144A  5.605% 12/15/38 ....covvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeens [ e 03/30/2023 ..... BMO Capital Markets
125136-BD-0 ......... COW LLC CDW FINNACE ~ 4.250% 04/01/28 ....uuvunnnininiiiii s [ eeeeeeeanannens [ 03/24/2023 ..... STIFEL, NICOLAUS AND COMPANY, ...
12513G-BF-5 ......... CDW LLC CDW FINANCE ~ 3.250% 02/15/29 .....eeviiviiiiiiiiiiiiiiiiiiiiiiccccccccccccecceesesesseeseennenes [ eeeeeeeneennnns [oeed 02/23/2023 ..... STIFEL, NICOLAUS AND COMPANY, ...
12513G-BH-1 ......... COW LLC CDW FINANCE ~ 3.276% 12/01/28 .cooeeeeeeeeieeeeeeeeeeceeeceecennnn [ eeeeeeeeeenee [ 03/29/2023 ..... STIFEL, NICOLAUS AND COMPANY, ... . N
12513G-BJ-7 ......... CDW LLC CDW FINANCE ~ 3.569% 12/01/31 03/28/2023 ... STIFEL, NICOLAUS AND COMPANY, ... ...51,123 |.
125896-BP-4 CMS ENERGY CORP  3.600% 11/15/25 01/20/2023 ..... Carmona Motley & Co. Inc 722,386 |
12649A-AJ-8 . ..| CREDIT SUISSE MORTGAGE TRUST SERIES 2014-USA CLASS B 144A  4.185% 09/15/37 03/20/2023 BETZOLD BERG & NUSSBAUM INC.
12658Y-AA-3 . ..|COLT FUNDING LLC SERIES 2021-6 CLASS A1 144A  1.907% 12/25/66 . 03/30/2023 Citigroup Global Markets .
12769G-AB-6 . ..| CAESARS ENTERTAIN INC SERIES 144A  7.000% 02/15/30 .... 01/23/2023 Credit Suisse .
161175-C0-4 . ..| CHARTER COMM OPT LLC CAP  2.250% 01/15/29 .... Various ...
164110-AG-6 . .| CHENIERE ENERGY PARTNERS ~ 4.500% 10/01/29 . Various ...

17181K-AA-8 ......... CIM TRUST SERIES 2023-R2 CLASS A1 144A  5.500% 08/25/64

172067-NE-7 ......... CITIGROUP INC ~ 2.520% 11/03/32

17326F-AD-9 ......... CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4 CLASS A-4
17328C-AD-4 ......... CITIGROUP COMMERCIAL MORTGAG SERIES 2019-C7 CLASS A4
19424K-AD-5 ......... COLLEGE AVE STUDENT LOANS SERIES 2021-A CLASS C 144A
212015-AS-0 CONTINENTAL RESOURCES SERIES Wl 4.375% 01/15/28
212015-AT-8 . ..| CONTINENTAL RESOURCES SERIES 144A  5.750% 01/15/31 .
212015-AV-3 . .. | CONTINENTAL RESOURCES SERIES 144A  2.875% 04/01/32 .
222070-AE-4 . ..|COTY INC SERIES 144A  5.000% 04/15/26 ..................
224927-AE-3 . ..| CREDIT ACCEPTANCE AUTO LOAN TR SERIES 2023-1A CLASS C 144
23338V-AN-8 . .| DTE ELECTRIC CO SERIES C  2.625% 03/01/31 ....

26442C-AY-0 ......... DUKE ENERGY CAROLINAS  2.450% 08/15/29

26442C-BA-1 ......... DUKE ENERGY CAROLINAS ~ 2.450% 02/01/30 ..

26884L-AM-1 ......... EQT CORP SERIES 144A  3.125% 05/15/26 ....

20280H-AA-0 ......... ENEL FINANCE AMERICA LLC SERIES 144A  7.100% 10/14/27
20365T-AK-0 ......... ENTERGY TEXAS INC  1.750% 03/15/31

30212P-AR-6 ......... EXPEDIA GROUP INC SERIES WI ~ 3.250% 02/15/30 ...
303031-8H-8 ......... META PLATFORMS INC SERIES WI  3.850% 08/15/32 ..

36258Y-BG-2 ......... GS MORTGAGE SECURITIES TRUST SERIES 2020-GC45 CLASS AS

3.471% 10/12/50
3.102% 12/15/72 ...
2.920% 07/25/51 ...

A

2.911% 02/13/53

7.710% 07/15/33 .

03/07/2023
03/21/2023
01/19/2023
01/30/2023
03/28/2023
03/22/2023
02/09/2023
03/07/2023
02/08/2023
03/08/2023
01/20/2023
01/20/2023
01/20/2023
03/22/2023
03/21/2023
01/20/2023
03/28/2023

...01/23/2023

01/30/2023

Citigroup Global Markets .
Bank of New York ...
Bank of America ....
Bank of America ....

MarketAxess Corporation ..
Various ...

Various
Various ...

First Union Capital Markets
Carmona Motley & Co. Inc .
Carmona Motley & Co. Inc ....
Carmona Motley & Co. Inc .
CS First Boston
U.S. BANK TRUST
Carmona Motley & Co. Inc .
Various ...
Various ...
Bank Of AMEIiCa ..uuuvuvssssssisiisiiiitiiit e

.. 11,934,070 |.

865,040 |.
..556,967 |.
..577,855 |.
.. 180,385 |.
.. 249,955 |.
1,053,703 |.
353,744 |.
350,005 |.
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36265A-AA-9 ......... GS MORTGAGE SECURITIES TRUST SERIES 2021-DM CLASS A 144A  5.569% 11/15/36 ..oeveneveeiiinaeee | eerviiniiieeens e 03/20/2023 ..... J P Morgan .. 2,642,388 |. .. 2,740,000 |...
373334-KL-4 ......... GEORGIA POWER CO SERIES B 2.650% 09/15/29 ......oivvivinnniiiiiiiiiniiiiiiiinnneciininneernnnines | eeeevennineens fonnid 01/20/2023 ..... Carmona Motley & Co. Inc ....
37940X-AD-4 ......... GLOBAL PAYMENTS INC  2.900% 05/15/30 ..eevvueneeeeennieeeeeennneeeeeeennneeeeennneeeeeennnnneeeees | oevvvnnnninnnns Jonnnd 03/27/2023 ..... Various ...
37940X-AH-5 ......... GLOBAL PAYMENTS INC  2.900% 11/15/31 .ovvvveiiiiiiiiiiiiiiiiiiincrciniie v eevnnnineneens | eeeeeennineees fonnid 03/30/2023 ..... Various ...
38141G-YB-4 ......... GOLDMAN SACHS GROUP INC  2.615% 04/22/32 ....ceeeeeeeeeeeeieeieeeeeeenieeeeeeeneeeeeeennneeeeeens | ovvvviniiinnnns Joennid 03/20/2023 ..... U.S. BANK TRUST ....
38141G-YN-8 ......... GOLDMAN SACHS GROUP INC ~ 2.650% 10/21/32 ..ovvvvviiiiiiiiiiiiiiiiiiiiin v eeevrniiseeennnnns | eeeevennineees fonnid 03/22/2023 ..... Various . N .
45866F-AU-8 ......... INTERCONT INENTALEXCHANGE ~ 4.000% 09/15/27 ...eeeeeeieeeeceene e e e e eene e e e eeene e e e eennnneeee | eeeeennnnnes oeeens 01/23/2023 ..... National Financial Services ... 1,074,849 |. 1,090,000 |...
461070-AQ-7 ......... INTERSTATE POWER & LIGHT =~ 3.600% 04/01/29 ..eevvunniiiiiiiiiiiiiiiiiie v eeecevnineeennnnns | eeeeeeennnns foeeend 01/20/2023 ..... Carmona Motley & Co. Inc 1,410,087 |. 1,500,000 ...
46647P-AX-4 ......... JPMORGAN CHASE & CO  4.452% 12/05/29 03/20/2023 ..... U.S. BANK TRUST .... .. 1,440,202 |.
46647P-BJ-4 . .. | JPMORGAN CHASE & CO  4.493% 03/24/31 .. 03/20/2023 U.S. BANK TRUST . .. 192,604 |.
46647P-CJ-3 . .. | JPMORGAN CHASE & CO  2.069% 06/01/29 .. 03/20/2023 U.S. BANK TRUST . ..602,266 |.
46647P-CU-8 . .. [ JPMORGAN CHASE & CO  2.963% 01/25/33 .. 03/20/2023 U.S. BANK TRUST .... ..590,860 |.
46647P-DH-6 ......... JPMORGAN CHASE & €O 4.912% 07/25/33 ..o e e e eene e e eennneeees | oevvviniiinnnns Jonnid 01/23/2023 ..... Citigroup Global Markets .
476556-DC-6 ......... JERSEY CENTRAL PUR & LT SERIES 144A  4.300% 01/15/26 .....cevvvvvviiinnniiiiiiiiiiiiiciiiiiineeees | eeeeeeniieeens ol 01/23/2023 ..... Carmona Motley & Co. Inc .
50106G-AE-2 ......... KRONOS ACQ KIK CUSTOM SERIES 144A  5.000% 12/31/26 02/08/2023 ..... Various
52532X-AJ-4 .........[LEIDOS INC ~ 5.750% 03/15/33 02/16/2023 ..... Bank of America
55293A-AA-5 . ..|MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-MHC2 CLASS A 144A  5.534% 05/15/38 .. 03/17/2023 ..... Goldman Sachs & Co ...
55316V-AA-2 ......... MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-MHC CLASS A 144A  5.485% 04/15/38 . 03/20/2023 ..... J P Morgan ..
55903V-AL-7 ......... MAGALLANES INC SERIES 144A  4.279% 03/15/32 01/23/2023 ..... Par ibas
571903-BL-6 MARRIOTT INTERNATIONAL ~ 4.900% 04/15/29 03/23/2023 .....
58940B-AR-7 . ..|MERCURY FINANCIAL CREDIT CARD SERIES 2023-1A CLASS A 144A  8.040% 09/20/27 01/31/2023 Credit Suisse, New York
595112-BV-4 . .. [MICRON TECHNOLOGY INC ~ 6.750% 11/01/29 .. 03/22/2023 HSBC ...
595112-BZ-5 . .. |MICRON TECHNOLOGY INC ~ 5.875% 02/09/33 02/06/2023 Morgan Stanley
61747Y-EV-3 . ..| MORGAN STANLEY  6.290% 10/18/28 .. Goldman Sachs & Co
62879H-AA-8 . ..|NB DIRECT LENDING Senior Notes Class A 4.000% 12/30/33 Direct ....
62879H-AC-4 ......... NB DIRECT LENDING Senior Notes Class B 4.000% 12/30/33 ... 03/24/2023 ..... Direct ....
649521-EZ-2 ......... NEW YORK LIFE GLOBAL FDG SERIES 144A  4.550% 01/28/33 01/24/2023 ..... Morgan Stanley
67114J-AA-8 ......... ONSLOW BAY FINANCIAL LLC SERIES 2021-NQM3 CLASS A1 144A  1.054% 07/25/61 . 03/30/2023 ..... Bony/Barclays Capital Inc ..
75383K-AA-2 ......... RAPTOR ACQ RAPTOR CO ISS SERIES 144A  4.875% 11/01/26 02/22/2023 ..... BARCLAYS BANK PLC .
75575R-AA-5 ......... READYCAP COMMERCIAL MORTGAG SERIES 2023-FL11 CLASS A 144A  7.166% 10/25/39 .. 01/26/2023 ..... J P Morgan
810064-AA-3 ......... SCOTT 2023-SFS A 144A  5.910% 03/15/28 02/24/2023 ..... Goldman Sachs & Co
826943-AC-6 . ..|SIERRA RECEIVABLES FUNDING CO SERIES 2023-1A CLASS C 144A  7.000% 01/20/40 03/29/2023 Bony/Barclays Capital Inc
842587-DE-4 . .. | SOUTHERN CO SERIES A 3.700% 04/30/30 . 01/20/2023 Carmona Motley & Co. Inc .
842587-DH-7 . .. | SOUTHERN CO SERIES 21-B  1.750% 03/15/28 01/20/2023 Carmona Motley & Co. Inc .
84749A-AA-5 . ..| SPECIALTY BUILDING PRODU SERIES 144A  6.375% 09/30/26 01/11/2023 JEFFERIES & CO INC ...
857477-CA-9 . ..| STATE STREET CORP  4.821% 01/26/34 ....... 01/23/2023 Goldman Sachs & Co ... N N
871911-AT-0 ......... SYSTEM ENERGY RESOURCES ~ 2.140% 12/09/25 01/20/2023 ..... Carmona Motley & Co. Inc . 230,443 |. 250,000 |...
87264A-CV-5 ......... T MOBILE USA INC  5.200% 01/15/33 01/23/2023 ..... Bony/Barclays Capital Inc 2,663,822 |.uevvuniiiiiiiiis 2,615,000 |...
89788M-AM-4 ......... TRUIST FINANCIAL CORP SERIES MTN  5.122% 01/26/34 ... 01/23/2023 ..... BNY/Suntrust Capital Markets, ... 3,265,000 |.eevvuneiieinenins 3,265,000 |...
93065P-AA-9 ......... WAIKIKI BEACH HOTEL TRUST SERIES 2019-WBM CLASS A 144A  5.734% 12/15/33 03/23/2023 ..... Merrill Lynch Pierce Fenner ... ....10,000,000 ...
958102-A0-8 ......... WESTERN DIGITAL CORP  2.850% 02/01/29 03/22/2023 ..... MarketAxess Corporation
959926-AG-1 ......... WESTLAKE AUTOMOBILE RECEIVABL SERIES 2023-2A CLASS D 144A  7.010% 11/15/28 . 03/08/2023 ..... BMO Capital Markets ..
PPFZ5U-KJ-1 ......... FC BARCELONA  0.000% 05/11/30 ...03/31/2023 ..... Goldman Sachs & Co ...
PPGBON-TX-4 ......... BRIDGE INVESTMEN  0.000% 02/15/30 ...01/19/2023 Deutsche Bank
U5900C-AA-8 . ..|MERCURY CHILE HOLDCO LLC SERIES REGS  6.500% 01/24/27 01/09/2023 Carmona Motley & Co. Inc .
11271L-AD-4 . ..| BROOKFIELD FINANCE INC ~ 4.850% 03/29/29 ............... 03/30/2023 U.S. BANK TRUST .
361680-AK-0 . .| GFL ENVIRONMENTAL INC SERIES 144A  3.750% 08/01/25 . 02/21/2023 Various ...

000000-00-0 .
00109A-AB-3

EASY TACTIC LTD

AES PANAMA GENERATION HL SERIES 144A

7.500% 07/11/28

4.375% 05/31/30 ...

01/10/2023

...... 01/09/2023

Corporate Action

Piper Jeffries & Co ..




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE D - PART 3

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

€03

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
00774M-AX-3 AERCAP |RELAND CAP GLOBA  3.300% 01/30/32 .... 01/24/2023 VAT TOUS . eeeree e e e eeeee e e e e e et e e e e e e e e e e e e s e e e e e nn e e e e e ennnneeeeennnnnaeeeennnnnnneeeennnnnaes [reeernnnnnereernnnnaaeeernnnaaeees [reernnnaeeeeennnnaeees 1,002,836 | 1,265,000 |... E
06738E-BP-9 . ..| BARCLAYS PLC ~ 3.564% 09/23/35 ..........c.ee 03/22/2023 Bony/Barclays Capital Inc E ..
20752T-AA-2 . ..| CONNECT FINCO SARL CONNE SERIES 144A  6.750% 10/01/26 01/27/2023 Bank of America .... E ..
225313-AK-1 ..|CREDIT AGRICOLE SA SERIES 144A  4.000% 01/10/33 ..... 03/22/2023 Various ... E ..
225401-AQ-1 . ..|CREDIT SUISSE GROUP AG SERIES 144A  2.193% 06/05/2 03/21/2023 U.S. BANK E ..
279158-AN-9 . ..|ECOPETROL SA  6.875% 04/29/30 .. 01/09/2023 Mizuho Securities USA E ..
279158-AP-4 . .|ECOPETROL SA  4.625% 11/02/31 01/09/2023 J P Morgan .. E ..
279158-AS-8 ECOPETROL SA  8.875% 01/13/33 .. 01/27/2023 Various E
39541E-AA-1 GREENSAIF PIPELINES BIDC SERIES 144A  6.129% 02/23/38 ... 02/09/2023 J P Morgan E
50220P-AC-7 . .|LSEGA FINANCING PLC SERIES 144A  2.000% 04/06/28 . 03/30/2023 U.S. BANK TRUST .

mm

.. LLOYDS BANKING GROUP PLC ~ 4.550% 08/16/28 ....
MITSUBISHI UFJ FIN GRP  5.133% 07/20/33

530439-AT-6 .
606822-CK-8

03/22/2023
03/29/2023

U.S. BANK TRUST .
U.S. BANK TRUST ...

m

489,725 |

D.. 2.B F

D.. 2.A F

D.. 4.A F

D.. 2.A F

D.. 2.B F

D.. 3.A F

D.. 3.A F

D.. 3.A F

D.. 1.F F

D.. 1.GF

D.. 1.G F

D.. 1.GF
60687Y-CP-2 MIZUHO FINANCIAL GROUP  5.667% 05/27/29 . D.. 02/21/2023 Mizuho Securities USA .. ..5,000,000 | 1.G FE
71643V-AB-1 . ..|PETROLEOS MEXICANOS ~ 6.700% 02/16/32 ..... D.. 03/20/2023 Various .............. . 4.AFE ..
716540-CK-6 . ..|PETRILEOS MEXICANOS SERIES WI ~ 5.350% 02/12/28 . D.. 03/07/2023 Piper Jetfries & Co 3.CFE ..
716540-DL-3 . .. | PETROLEQS MEXICANOS SERIES WI ~ 8.750% 06/02/29 . D.. 02/02/2023 BARCLAYS BANK PLC . 4.AFE ..
716540-DN-9 . .. | PETROLEOS MEXICANOS SERIES 144A 10.000% 02/07/33 . D.. 01/31/2023 J P Morgan ..... 4.AFE ..
73730E-AD-5 . ..|POSCO SERIES 144A  5.750% 01/17/28 ............. D.. 01/09/2023 Carmona Motley & Co. Inc . 2.AFE ..
78392B-AF-4 . .| SK HYNIX INC SERIES 144A  6.500% 01/17/33 . D.. 01/19/2023 Bank of New York ........... 2.CFE ..
78448T-AF-9 . ..|SMBC AVIATION CAPITAL FI SERIES 144A  2.300% 06/15/28 D.. 03/03/2023 SMBC NIKKO SECURITIES AMERICA, 2.AFE ..
80281L-AN-5 . ..| SANTANDER UK GROUP HLDGS ~ 1.089% 03/15/25 . D.. 03/30/2023 U.S. BANK TRUST . . 2.AFE ..
83368R-All-2 ..| SOCIETE GENERALE SERIES 144A  3.000% 01/22/30 .. D.. 01/25/2023 Various ... ,169,025 |. 2.BFE ..
853254-BS-8 . .. | STANDARD CHARTERED PLC SERIES 144A  4.644% 04/01/31 D.. 03/22/2023 Various ,425,707 |. 1.G FE ..
87266G-AA-8 ..| TMS ISSUER SARL SERIES 144A  5.780% 08/23/32 ... D.. 03/10/2023 Various ... . 1.F FE ..
902613-AA-6 . ..|UBS GROUP AG SERIES 144A  3.126% 08/13/30 . D.. 03/29/2023 U.S. BANK TRUST . . 1.G FE ..
902613-AS-7 ..|UBS GROUP AG SERIES 144A  4.703% 08/05/27 .... D.. 03/29/2023 U.S. BANK TRUST . ..666,523 |. 1.G FE ..
620038-AA-6 . ..|CNTL AMR BOTTLING CORP SERIES REGS ~ 5.250% 04/27/29 D.. 02/28/2023 Various ........... 98,708 |. 3.BFE ..
\11R786-BC-1 . ..|BANK LEUMI LE ISRAEL SERIES 144A  7.129% 07/18/33 .. D.. 01/11/2023 Carmona Motley & Co. Inc . ..200,000 |. 2.BFE ..
N15516-AD-4 ......... BRASKEM NETHERLANDS SERIES REGS ~ 4.500% 01/31/30 .... D.. 03/02/2023 ..... Bank of America 202,440 |. 2.CFE .oons
P98047-AC-0 VOLCAN CIA MINERA SAA CM SERIES REGS  4.375% 02/11/26 ... D.. 01/26/2023 ..... Morgan Stanley 177,350 |. 4.A FE
V/3855M-AA-5 . ..| GREENKO POWER || LTD SERIES REGS ~ 4.300% 12/13/28 .. D.. Various ........ . 372,331 3.BFE ..
Y06946-Ma-0 . ..|BANK OF EAST ASIA LTD SERIES EMTN ~ 4.875% 04/22/32 . D.. JEFFERIES INTERNATIONAL LTD .. 384,782 2.CFE ..
Y2700R-AA-0 ......... GENM CAPITAL LABUAN SERIES REGS ~ 3.882% 04/19/31 .... D.. e oo 02/06/2023 ..... Bank Of New York\Barc London ... R U 167,000 |. . . 2.CFE
Y4596H-AC-1 ......... KAZMUNAYGAS NATIONAL CO SERIES REGS  4.750% 04/19/27 | RN 03/15/2023 ..... Goldman SAChS & 00 ...eeiiiiiuureiiiiiiiiiiii i ittt e et 181,500 [..oeiiiiiiiiiiiiiiiens 200,000 |..ooiciiiiiiiiiiiiieee 3,906 [3.AFE ..........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 186,589,542 199,935,820 772,311 XXX
000000-00-0 ......... PLAYA RESORTS AND HOTELS INITIAL TERM LOAN  7.602% 04/27/24 ......cooovimviiiiniiiiiieneeeiins | eeeeeeiieenes [l 01/03/2023 ..... Deutsche Bank . ...(335,000) |
000000-00-0 ......... WAND NEWCO 3 INC. Tranche B-1 Term Loan F L 0.000% 02/05/26 ........cccuvvreeerecuunnnaniaiiins | eeeviiiiiienns feeend 03/07/2023 ..... Various
000000-00-0 CAESARS ENTERTAINMENT Term Loan B 0.000% 02/27/26 ........cevveiicuriniieeiiiiiiiineeiiiiinneenes | eeeeeeiiieeees fend 01/25/2023 ..... JPMorgan Chase .
000000-00-0 . ..|Eagle BroadbandInvestments,LLC Initial Term Loan 8.159% 10/08/27 Direct .... ... (1,558)].
000000-00-0 . ..|DEALER TIRE LLC Term Loan B2 ~ 0.000% 12/09/27 ........ceeiiiiurriiieeiiiiiiineeiiiiiieeeessinnnnees | svveeeeeeeeeins [2022.01/03/2023 ... |RBC ..... .(109,083) . .(111,563) .
000000-00-0 . ..|DEALER TIRE LLC Term Loan B2  0.000% 12/09/27 .. Tax Free Exchange . .. 423,915 |. 429,520 |.
000000-00-0 . ..|Fugue Finance LLC Initial Dollar Term Loan (2023  0.000% 01/31/28 HSBC ... ..201,199 |. 205,305 |.
000000-00-0 . ..| ASURION CORP New B-11 Term Loan  0.000% 08/19/28 .........cceeeverrunnnen Bank of America . .. 256,286 |. 272,219 |.
000000-00-0 ......... Creative Artists Agency LLC 2023 Refinancing Term Loan  0.000% 11/26/28 ........ccuvvvvvvenns | cevvvvnnninnns o 02/16/2023 ..... Bank of America .... ... 99,980 |. ..100,736 |...
000000-00-0 ......... ABG Intermediate Hldgs 2 LLC 2 2023 Refinancing Term Loan  0.000% 12/21/28 ......ceevvvevecce | evviiinnnnnns [ 03/01/2023 ..... Bank of America .... ..324,247 |...
000000-00-0 ......... ABG Intermediate Hldgs 2 LLC 2 2023 Delayed Draw Term Loan ~ 0.000% 12/21/28 .....cevvvvvvnnee | cevnvvinniinnns o 03/01/2023 ..... Bank of America .... ..106,310 |...
000000-00-0 ......... Pediatric Associates Hldg Co Delayed Draw Term Loan  0.000% 02/10/29 .....evvvnvvennveennennn | cevvvveiiniinns foeees 01/06/2023 ..... Various ... ....(88)]...
000000-00-0 ......... Clydesdale Acquisition Hldgs Term B Loan  0.000% 03/31/29 ........cccevvvrriiiiiviinnnniiiiininnns | eeeeeeiiieeees [ 03/07/2023 ..... Direct .... 440,000 |...
000000-00-0 Mitnick Corporate Purchaser Initial Term Loan  9.652% 04/20/29 ....c.uveeeuiieenieennieennieennns | ceeeeeiiieeiins foeees 02/16/2023 ..... Deutsche Bank .... .. 540,682 |...
000000-00-0 . ..|AL GCX Holdings LLC Initial Term Loan - 05/23/2022  0.000% 05/23/29 Bank of America . . (772)]. ...(815)].
000000-00-0 . ..| Guardian US Holdco LLC Term Loan B 0.000% 01/24/30 .......ccceumeerieiiiiiiineeeiiiieeeeeeeine | cvveeeeeneiinns |-2022.01/24/2023 ... |RBC ..... ..161,877 |. 165, 181 |.
000000-00-0 . ..| CIENA CORPORATION 2023 Incremental Term Loan  0.000% 01/31/30 Bank of America . 171,612 . 172,475 |.
000000-00-0 . ..|Rand Parent LLC Term B Loan  0.000% 02/09/30 ... .02/10/2023 GOLDMAN SACHS . .. 480,562 |. 493,423 |.
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000000-00-0 ......... Alliant Holdings Intermediate TLB-5 New Term Loan ~ 0.000% 02/28/30 ........cccccumrreerevciunns | ovvvvininnnnns feeend 02/09/2023 ..... Morgan Stanley ..959,478 |... 4BFE ..........
000000-00-0 ......... DISCOVERORG LLC Extended Term Loan  0.000% 02/28/30 .......ceevriiiurrniieriiiiiininniiiiiiiineenes | eeeeeeiiienees fend 02/28/2023 ..... Tax Free Exchange .
000000-00-0 ......... SALLY HOLDINGS LLC Term B Loan  0.000% 03/22/30 .....ceeeiiuuemrreeiiiiiiieeessiiieeeeeesineeees | eeeeiiiiineenns feeeesd 02/16/2023 ..... Bank of America .
00145A-AB-9 ......... GT POLARIS INC FIRST LIEN TERM 2021 Refinancing Term Loan  8.552% 09/24/27 .........covvvvinn | eveeennnennes [l 01/19/2023 ..... Direct
00184N-AB-3 ......... KRONOS ACQUISITION HOLDINGS Replacement Term Loan  8.913% 12/17/26 ......covveeiiiiiiiiiiciniis | eeviiiieenns [ 03/08/2023 ..... BARCLAYS BANK PLC ....
00216E-AF-6 ......... Phoenix Newco Inc Initial Term Loan  0.000% 08/11/28 ........cccuvvrriiiiiiiiieneiiiiiiieneciiins | eeeeeeiieeees [ 03/06/2023 ..... BARCLAYS BANK PLC ...
00216E-AF-6 ......... Phoenix Newco Inc Initial Term Loan  0.000% 08/11/28 .......cooiuueieriiiiiiiiiieeiiiiieeeeees | eeeeiiiiiieees [ 03/06/2023 ..... BARCLAYS BANK PLC .
00241Y-AS-3 ......... AVSC HOLDING CORP 2020 B-2 Term loan  0.000% 12/13/25 .......cccuvvviriiiiiiiiiinniiiiiiienecciiins | eeeeeeiieeees [ 01/06/2023 ..... Direct
00510D-AB-0 ......... CONSTANT CONTACT INC Initial Term Loan  0.000% 02/10/28 03/06/2023 ..... Deutsche Bank .
02522Y-AB-6 . .| American Consolidated Natural First Priority Loan 20.901% 09/16/25 . 01/12/2023 Direct ....
02522Y-AB-6 . ..|American Consolidated Natural First Priority Loan 20.901% 09/16/25 . 01/03/2023 Direct ....
03167D-AH-7 . ..|SIGMA BIDCO BV FACILITY B2  7.754% 07/02/25 ....coocuvvvveaeeiinnnnnns 02/02/2023 Credit Suisse .
03234T-AZ-1 ......... AMWINS GROUP INC February 2023 Incr Term Loan  0.000% 02/19/28 ... 02/10/2023 ..... GOLDMAN SACHS ... 351,754 |.
03952H-AD-6 ......... Arches Buyer Inc Initial Term New Term Loan 0.000% 12/06/27 .. 03/06/2023 ..... Credit Suisse ..586,675 |.
04686R-AB-9 ......... athenaheal th Group Inc Initial Term Loan  0.000% 01/27/29 01/29/2028 ..... Tax Free Exchange . ... 59,149 |.
04686R-AC-7 ......... athenahealth Group Inc Initial DDTL ~ 0.000% 01/27/29 01/03/2023 ..... Direct ... 60,587 |.
04921T-AB-0 ......... Vistaprint Netherlands B V New New Term Loan USD  0.000% 04/27/28 .. 02/08/2023 ..... JPMorgan Chase ...60,300 |.
05549D-AK-4 ......... Aveanna Healthcare LLC 2021 Term Loan  0.000% 06/30/28 .. 01/03/2023 ..... Direct ... 46,154 |.
05549D-AK-4 ......... Aveanna Healthcare LLC 2021 Term Loan  0.000% 06/30/28 .. 02/06/2023 ..... Tax Free Exchange . ... 87,406 |.
06832F-AB-3 Barracuda Parent LLC Initial Term Loan 9.331% 05/16/29 . 02/01/2023 ..... Citibank 435,000 |.
08579J-BG-6 . .|BERRY GLOBAL INC Term Z Loan  0.000% 07/01/26 ............. 01/03/2023 Bank of America . ..498,125 |.
12509Y-AE-6 . ..| International SOS (The America Initial Term Loan 8.734% 08/06/28 .. 02/28/2023 JPMorgan Chase 114,418
16125T-AJ-1 . ..[Charter NEX US Inc Initial Ter Initial Term Loan 9.102% 11/24/27 .. 02/16/2023 Direct ....... 72,249
22750J-AD-6 . ..|WIN Waste Innovations Holdings Term Loan Facility 7.857% 03/17/28 . Credit Suisse . 274,864
22860E-AG-7 . ..| CROMN SUBSEA COMMUNICATIONS Amendment No. 2 Term Loan  0.000% 04/27/27 GOLDMAN SACHS . .. 193,395
24664G-AF-8 ......... DELEK US HOLDINGS INC Additional Term Loan  8.440% 11/19/29 .........ccocvviiiiiiiiiiinininiiis | eeeeeiieenes [l 01/12/2023 ..... Direct 258,057 |.
24982L-AB-1 ......... Dermatology Intrmdte Holdg |11 Closing Date Term Loan  9.052% 03/24/29 ......ceovvvevevnvenns | evvvviiieiinns Joeees 02/22/2023 ..... Credit Suisse . ..288,111 |.
24982L-AD-7 ......... Dermatology Intrmdte Holdg |11 Delayed Draw Term Loan  9.052% 03/24/29 ......cevvvvvnnvevnvenn | cevvvnieiinns foes 02/22/2023 ..... Credit Suisse .
26812C-AE-6 ......... DYNASTY ACQUISITION CO INC INITIAL TERM B1 LOAN  0.000% 04/06/26 ........cceeeriiuurereeernicns | eoveiiininenns feeed 01/11/2023 ..... Citibank
26881K-AC8 ......... LABL INC Dollar Term B Loan 2021  9.840% 10/22/28 .........cccoviiuiiiiiiiiiiiiiiieeiiiiiieieeeiis | eeeeeeiieeees [ 01/03/2023 ..... Bank of America ....
284375-LE-0 Element Mteril Tech Gr US Hldg Initial USD Term B Loan  9.409% 04/12/29 .......cccoivvcnnnns | vrviiinnnnnes [ 01/03/2023 ..... UBS Securities Inc ... ...(139,045)|.
284375-LE-0 . ..|Element Mteril Tech Gr US Hldg Initial USD Term B Loan  9.409% 04/12/29 01/03/2023 UBS Securities Inc .. 139,045 |.
20426N-AN-4 .........|EPICOR SOFTWARE CORP TERM B LOAN 2020  0.000% 07/23/27 .. 03/08/2023 Various ... .. 167,357 |.
20481P-AH-4 . .. | ERESEARCH TECHNOLOGY INC TERM TERM LOAN ~ 9.659% 11/20/26 .. 03/02/2023 Morgan Stanley .. 138,375 |.
35906E-AQ-3 . .| FRONTIER COMMUNICATIONS CORP Initial Term Loan 0.000% 04/20/29 02/16/2023 JPMorgan Chase ..227,413 |.
37254Y-AB-6 . ..|Trident TPI Holdings Inc Incremental Term Loan  0.000% 07/31/28 .. 01/03/2023 Tax Free Exchange . 21,561 |.
39479U-AQ-6 ......... Greeneden U.S. Holdings Il,LLC New Dollar Term Loan  9.714% 11/30/27 .... 02/02/2023 ..... Various ...75,000 |.
44969C-BJ-8 ......... IQVIA INC. TERM B-3 DOLLAR LOAN ~ 6.590% 06/08/25 .........ccuvvvrieriiriniineiiiiiinieeeeiinneenes [ eeeiiieeeeees | 01/03/2023 ..... Bank of America .
44988L-AG-2 ......... AQA Acquisition Holding Inc Initial Term Loan  9.203% 11/20/27 .....eeovviiiiiiiiiiiiiiiiiiees | e [ 01/05/2023 ..... Direct
44988L-AH-0 ......... IRB HOLDING CORP TERM B LOAN 2022 Replacement Term B Loan  0.000% 12/15/27 .........ccovuvees | eenneeneiiacs | 02/09/2023 ..... BARCLAYS BANK PLC ...
45114N-AB-3 ......... Icebox Holdco 111 Inc Initial Term Loan  8.659% 12/15/28 ........cccoiiiiiiiiniriiiiiiiieeniciins [ e | 03/10/2023 ..... Various
45114N-AB-3 ......... Icebox Holdco 11 Inc Initial Term Loan  8.659% 12/15/28 .....cccuvvivniiiiniviiniiiiiiiiiiiiiinee | e o 01/03/2023 ..... Tax Free Exchange .
49865N-AT-7 ......... KLOECKNER PENTAPLAST AMERICA Term Loan B 0.000% 02/12/26 ... ...01/10/2023 ..... JPMorgan Chase
51207K-AB-5 ......... Lakeshore Intermediate LLC Initial Term Loan 8.651% 09/29/28 . ...01/03/2023 .....
57165K-AB-2 . ..|Weld North Education LLC 2021 Term Loan  0.000% 12/21/27 .. 01/03/2023 Various
57165K-AB-2 . ..|Weld North Education LLC 2021 Term Loan  0.000% 12/21/27 .. 01/03/2023 Various ...
57776D-AE-3 . ..|Amentum Govt Srvcs Hldgs Tranche 3 Term Loan  8.866% 02/01/29 . 02/16/2023 JPMorgan Chase .. 445,000 |.
58404K-AH-8 ......... CINCINNATI BELL Term B-2 Loan  8.081% 11/17/28 .......occouveneeiiiiiiiiiieiiiiiiiiieciiiiiiiieeees | eeeeeeiiiieeees oo 03/08/2023 ..... Citibank 298,500 |.
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59408U-AB-3 ......... The Michaels Companies Inc Ter Term B Loan  9.413% 04/07/28 . 02/01/2023 ..... Various L B4479 [0 (A FE L
60470H-AB-3 ......... United Talent Agency LLC Term B Loan  9.163% 07/01/28 02/09/2023 ..... JPMorgan Chase ..596,708 |...
64859T-AB0 ......... New SK Holdco Sub LLC New Term Loan - 12/22/2020  0.000% 06/30/27 01/03/2023 ..... Direct .... ... 1,857 |...
64859T-AB-0 ......... New SK Holdco Sub LLC New Term Loan - 12/22/2020  0.000% 06/30/27 02/24/2023 ..... Direct .... .. T47,904 |...
68627B-AF-2 ......... Aegion Corporation Initial Ter Initial Term Loan 9.627% 03/30/28 03/07/2028 ..... Various ...
68627B-AF-2 ......... Aegion Corporation Initial Ter Initial Term Loan 9.627% 03/30/28 03/07/2023 ..... Direct ....
69291L-AB-2 ......... Vertex Aerospace Services Corp Initial Term Loan 0.000% 11/10/28 02/10/2028 .....
69346E-AG-2 ......... PMHC 11 Inc First Lien Term Loan 9.075% 02/03/29 03/07/2023 ..... Bank of America .
69515E-AH-5 ......... PACKAGING COORDINATORS MIDCO Term Loan B 8.663% 09/14/27 ... 03/06/2023 ..... Piper Jeffries & Co ..
69526P-AC-8 . .|Padagis LLC Initial Term Loan 9.538% 06/30/28 .................. 01/17/2023 Various ...
70451N-AB-2 . .|Proofpoint Inc Initial Term Lo Initial Term Loan 0.000% 06/09/28 01/10/2023 Various ...
70533D-AF-7 . ..|Pediatric Associates Hldg Co Initial Term Loan 0.000% 02/10/29 . 01/03/2023 Credit Suisse . ... (1,108)].
TI67TH-AL-9 ......... ZELIS PAYMENTS BUYER INC Incremental Term Loan  8.162% 09/30/26 .. 01/03/2023 ..... Various ...(658,702) .
T421N-AG-8 ......... PROAMPAC LLC Incremental Extended Term Loan  0.000% 11/20/25 .........cccovvveriiiiiniienneniiins | eeeeeiiieeees [ 01/31/2023 ..... Direct .... ... 48,528 |.
T4834Y-AN-2 ......... Quest Software US Holdings Inc Initial Term Loan 2021  0.000% 01/20/28 ........cceeiiccunnnns | eovviiinninnnns [ 01/23/2023 ..... Various ... .. 246,543 |.
75466D-8F0 ......... AURIS LUXEMBOURG |11 SARL FACILITY B2 5.102% 07/24/25 .......evvvvveiiiiniiiineiiiiiiineeeiiies | eeeeeeiieeees [ 02/16/2023 ..... Deutsche Bank . .. 449,189 |.
76100L-AH-5 ......... NEW INSIGHT HOLDINGS INC TRANCHE B TERM LOAN 10.340% 12/08/24 .......ccooiiiiiiiiiiiiiiiineenes | e [ 02/14/2023 ..... Direct
78571Y-BH-2 ......... Sabre Inc Term Loan B 0.000% 06/30/28 01/10/2023 ..... Bank of America ....
80358T-AC0 ......... CANYON BUYER INC INITIAL TERM INITIAL TERM LOAN  8.160% 01/26/25 ... 01/31/2023 ..... Wells Fargo 114,532 |.
808620-AG-6 STANDARD AERO LIMITED INITIAL TERM B2 LOAN  0.000% 04/06/26 .... 01/11/2023 ..... Citibank 119,624 |.
816194-AV-6 . ..| SELECT MEDICAL CORP 2019 INCREMENTAL TERM LOAN  7.580% 03/06/25 .. 01/03/2023 JPMorgan Chase
84857H-AY-6 . ..|SPIRIT AEROSYSTEMS INC 2022 Refinancing Term Loan  0.000% 11/08/27 . 01/03/2023 BARCLAYS BANK PLC .
86875T-AB-3 . .| Sophos Holdings LLC DOLLAR TRANCHE TERM LOAN ~ 8.508% 01/16/27 . 01/03/2023 Various ........

87190H-AC-3 . ..| SYMPLR SOFTWARE INC. Term Loan B
87190H-AC-3 . ..| SYMPLR SOFTWARE INC. Term Loan B
89364M-BU-7 ......... TRANSDIGM INC Tranche H Term Loan

9.651% 11/23/27 ..
9.651% 11/23/27 ..

0.000% 02/28/27 ...
89364M-BZ-6 ......... TRANSDIGM INC Tranche | Term Loan  0.000% 08/24/26
90351J-AH-7 ......... UBER TECHNOLOGIES INC 2023 Refinancing Term Loan  0.000% 02/28/30 ..
90932R-AJ-3 .. . [MAGENTA BUYER LL TL 1L Initial Term Loan 9.565% 05/03/28

.|Univar Solutions USA Inc INTERNATIONAL TERM LOAN B

91335P-AJ-8 . 8.062% 11/28/25 ..
91335P-AJ-8 Univar Solutions USA Inc INTERNATIONAL TERM LOAN B 8.062% 11/28/25 ..
91834-AC-4 . ..| VS BUYER LLC TERM LOAN ~ 8.102% 02/19/27 ......ccuvvviiiiiiiiiiinnnn.
98932T-AF-0 . ..[MITCHELL INTERNATIONAL, INC Initial Term Loan  0.000% 09/30/28 ...
D9000B-AD-4 . ..|TK Elevator U.S. Newco Inc 2021 Additional Facility B USD  8.602% 07/30/27
F6628D-AN-4 . .| NUMERICABLE US LLC USD TLB-14  0.000% 08/15/28 ...

G4768P-AN-1 . ..| INEOS US FINANCE LLC 2030 Dol lar Term Loan 0.000% 02/08/30 .
G4780F-AC-1 ......... INEOS US Petrochem LLC 2030 Tranche B Dollar Term Ln

...... 01/03/2023 .....
...... 02/24/2023 .....
...... 02/28/2023 .....
...... 01/11/2023 .....
...... 01/03/2023 .....
...... 01/03/2023 .....
01/04/2023
01/24/2023
01/03/2023
02/16/2023
02/10/2023

Credit Suisse .
Credit Suisse .
Tax Free Exchange .
Tax Free Exchange .
Morgan Stanley
Piper Jeffries & Co ..
Bank of America
Bank of America .
JPMorgan Chase
Various ...
BARCLAYS BANK PLC .
Tax Free Exchange .
BARCLAYS BANK PLC .

7.831% 08/03/30 evvveeeeeeenniieeeeeen | eevveiiiiiiiinn feend 03/03/2023 ..... JPMorgan Chase

LO178U-AM-8 ......... ALTICE FINANCING S.A. 2022 Refinancing DIr Facility  0.000% 10/31/27 ....ovvivvivnniniiniinnn | eereveniieeens |l 01/27/2023 ..... Tax Free Exchange .

L5000D-AC-1 ......... ICON Luxembourg S.A R.L. Lux T Lux Term Loan  7.634% 06/16/28 ........ccevmrmeieeeemmniiineeeenn | cveveeiviinnns foeeens 01/19/2023 ..... Various

L5000D-AD-9 ......... Focus Financial Partners LLC | US Term Loan  7.634% 06/16/28 ..........ccevvvveviviiiinninnnnnen | eevvvennieeens |l 01/19/2023 ..... Various

L5582B-AV-9 ......... WILSONART INT'L HOLDING LLC Tranche E Term Loan ~ 0.000% 12/22/26 ........covvuiieeeemmneineneeen | vevvvvnnnnnnns foennd 01/31/2023 ..... Deutsche Bank . U .

L9308U-AN-0 ......... Sunshine Luxembourg VII SARL Facility B3 USD  8.913% 10/01/26 ......cccvvvunniiiiivnninniniiinnns | eeeevennnnnenes |ounnd 01/27/2023 ..... BARCLAYS BANK PLC ...iiuuuuniiiiuuuunisiiisunnissiiuuunseeeesunsssesseesnnsssssesnnnsssssessnnnssessennnns ooresssnnssssrnnsnnssssernnnsssseee |oeressnssrsersssnsesnnnes 537,941 | 550,000 |.uvuuiiiiiiiiiiiiiiiiiiiieaees 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 22,139,239 22,901,445 0
2509999997. Total - Bonds - Part 3 329,499,994 344,901,514 1,667,762
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 329,499,994 344,901,514 1,667,762
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
329,499,994 XXX 1,667,762 XXX

6009999999 - Totals
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36176A-FG-9 | GNMA POOL 760067  4.000% 04/15/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 e . 04/15/2041 . [1.A ........
..36176C-K2-0 | GNMA POOL 762013 ~ 4.000% 03/15/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..36176M-UY-7 |GNMA POOL 770399  4.500% 06/15/41 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2041 . [1.A ........
..36177T-AG-2 | GNMA POOL 798106  3.500% 03/15/42 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2042 . [1.A ........
..36177X-RU-4 | GNMA POOL AA1399  3.500% 07/15/42 .......eeuun [eeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2042 . [1.A ........
..36178D-7H-8 | GNMA POOL AA6296  3.000% 04/15/43 .........cc. [.eeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2043 . [1.A ........
..361790-3H-2 |GNMA |1 POOL MA2600  3.000% 02/20/45 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/20/2045 . [1.A ........
..361790-F-4 |GNMA |1 POOL MA2446  4.000% 12/20/44 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/20/2044 . (1.A ........
..361790-YR-6 |GNMA |1 POOL MA2520  3.000% 01/20/45 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2045 . [1.A ........
..36179Q-YS-4 |GNMA 11 POOL MA2521  3.500% 01/20/45 03/01/2023 . |Paydown 0 0| 0| . 01/20/2045 . [1.A .
..36179R-4D-8 |GNMA 1 POOL MA3520  3.000% 03/20/46 03/01/2023 . |Paydown 0 0| 0| . 03/20/2046 . [1.A .
..36179R-7H-6 | GNMA |1 POOL MA3596  3.000% 04/20/46 03/01/2023 . |Paydown 0 0| 0| . 04/20/2046 . [1.A .
..36179R-F8-7 |GNMA |1 POOL MA2891  3.000% 06/20/45 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/20/2045 . [1.A ........
..36179R-LN-7 |GNMA |1 POOL MA3033  3.000% 08/20/45 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-LP-2 |GNMA |1 POOL MA3034  3.500% 08/20/45 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-LQ-0 |GNMA |1 POOL MA3035  4.000% 08/20/45 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-S8-3 |GNMA |1 POOL MA3243  3.000% 11/20/45 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/20/2045 . [1.A ........
..361798-5K-9 | GNMA POOL MA4450  3.000% 05/20/47 .....cceeenn [eeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/20/2047 . (1.A ........
..361795-B7-1 |GNMA POOL MA3662  3.000% 05/20/46 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/20/2046 . [1.A ........
..36179S-EG-8 | GNMA POOL MA3735 ~ 3.000% 06/20/46 ............ [....... . 03/01/2023 . | Paydoun ... U I .0 . 0 0 . 06/20/2046 . [1.A ........
..361798-JS-7 | GNMA POOL MA3873  3.000% 08/20/46 . 03/01/2023 . |Paydown L3 0 0| 0| . 08/20/2046 . (1.
..361798-JT-5 |GNMA POOL MA3874  3.500% 08/20/46 . 03/01/2023 . |Paydown (2,127) | 0 . (2,127) 0| 0| . 08/20/2046 . (1.
..36179S-LR-6 |GNMA POOL MA3936  3.000% 09/20/46 . 03/01/2023 . |Paydown 140 0 .14 0| 0| . 09/20/2046 . (1.
..361798-LS-4 | GNMA POOL MA3937  3.500% 09/20/46 . . |. 03/01/2023 . | Paydown (4,869) | 0 . (4,869) 0| 0| . 09/20/2046 . (1.
..36179S-UN-5 | GNMA POOL MA4197  4.000% 01/20/47 . «eeee.. |- 03/0172023 . | Paydown (527) |. 0 . (527) 0| 0| . 01/20/2047 . (1.
..36179T-EY-7 |GNMA |1 POOL MA4651  3.000% 08/20/47 ........ [....... . 03/01/2023 . | Paydoun ... ... 160 |. .0 . 0 0 . 08/20/2047 . (1.
..36179T-G4-1 |GNMA |1 POOL MA4719  3.500% 09/20/47 ........ [....... . 03/01/2023 . | Paydoun ... . ... (%64) | .0 . 0 0 . 09/20/2047 . (1.A ........
..36179T-LS-2 |GNMA |1 POOL MA4837  3.500% 11/20/47 ........ [....... . 03/01/2023 . | Paydoun ... ...21,121 ... (808) | .0 . 0 0 . 11/20/2047 . [1.A ........
..36179U-GB-2 |GNMA |1 POOL MA5594  3.500% 11/20/48 ........ [....... . 03/01/2023 . | Paydoun ... ...10,100 0 e 0 0 . 11/20/2048 . [1.A ........
..36179V-4V-9 | GNMA POOL MA7136  2.500% 01/20/51 ............ [....... . 03/01/2023 . | Paydoun ... .. 105,547 . I 0 e (3,957) | 0 0 . 01/20/2061 . [1.A ........
..36179V-7E-4 | GNMA POOL MA7193  2.500% 02/20/51 .....cccccet [orennn . 03/01/2023 . | Paydoun ... . 108,923 113,062 |.......... 113,011 0 eeeeennl (4,089) ... 0 0 . 02/20/2051 . [1.A ........
..36179W-BY-3 | GNMA POOL MA7255  2.500% 03/20/51 . 03/01/2023 . |Paydown ..108,977 . 108,977 .. 113,103 |. .. 113,051 0 . (4,074) 0| 0| . 03/20/2051 . (1.
..36200M-2Y-8 | GNMA POOL 604791  5.500% 11/15/33 . 03/01/2023 . |Paydown . 545 .545 .528 |. .533 |. 0 0| 0| . 11/15/2083 . (1.
..36200M-C3-5 | GNMA POOL 604090  6.000% 03/15/33 . 03/01/2023 . |Paydown 210 | K 0 0| 0| . 03/15/2033 . (1.
..36200N-SL-6 | GNMA POOL 605423  5.000% 05/15/34 . 03/01/2023 . |Paydown . 206 .200 |. 0 0| 0| . 05/15/2034 . (1.
..3620A2-TX-4 | GNMA POOL 717066  4.500% 05/15/39 . 03/01/2023 . |Paydown 0 0| 0| . 05/15/2039 . (1.
..3620A2-1I3-6 | GNMA POOL 717166  4.500% 06/15/39 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2039 . (1.
..3620A6-B4-8 | GNMA POOL 720159  4.500% 07/15/39 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2039 . [1.A ........
..3620A9-YX-3 |GNMA POOL 723526  4.500% 12/15/39 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2039 . [1.A ........
..3620A9-ZE-4 | GNMA POOL 723541  5.000% 12/15/39 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2039 . [1.A ........
..3620AA-R2-6 | GNMA POOL 724205  4.000% 08/15/39 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2039 . [1.A ........
..3620AB-4P-8 | GNMA POOL 725430  4.500% 11/15/39 .... . 03/01/2023 . | Paydoun ... . .0 . 0 0 . 11/15/2039 . [1.A ........
..3620AC-6V-1 |GNMA POOL 726384  5.000% 10/15/39 .... . |- 03/01/2023 . |Paydoun ... L2138 .0 . 0 . .. 0 . 10/15/2039 . [1.A ........
..3620AC-V8-4 | GNMA POOL 726139  4.500% 01/15/40 .... . |- 03/01/2023 . | Paydoun ... 116 .0 . 0 .16 .. 0 . 01/15/2040 . [1.A ........
..3620AD-6J-6 |GNMA POOL 727273  4.500% 12/15/39 . 03/01/2023 . |Paydown 0 0| 0| . 12/15/2039 . [1.A .
..3620AF-4li-4 | GNMA POOL 729037  5.000% 02/15/40 ... . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 02/15/2040 . [1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..3620AJ-XX-2 | GNMA POOL 731594  4.000% 11/15/40 ....cccceees [orrnnnn . 03/01/2023 . | Paydoun ... ..2,028 2,071 |.... .0 . 0 .2,028 |.. 0 e ..8 | 11/15/2040 . [1.A ........
..3620AM-VR-0 | GNMA POOL 734224  4.500% 02/15/41 ......ooceee [oeennnn . 03/01/2023 . | Paydoun ... kX .. 139 | .0 . 0 0 . 1].02/15/2041 L (1.A ........
..3620AR-HU-8 | GNMA POOL 737443  4.500% 09/15/40 .......cceun [oerennn . 03/01/2023 . | Paydoun ... .0 . 0 0 .. 4. 09/15/2040 . [1.A ........
..3620AS-AL-3 | GNMA POOL 738111  4.000% 03/15/41 ............ [...ces . 03/01/2023 . | Paydoun ... .0 . 0 0 .. 1].03/15/2041 . [1.A ........
..3620AT-EB-9 |GNMA POOL 739130  5.500% 01/15/39 .....eeevunn [ereennn . 03/01/2023 . | Paydoun ... .0 . 0 0 .. 1].01/15/2039 . [1.A ........
..3620AV-X2-3 | GNMA POOL 741497 ~ 4.000% 12/15/40 .......cccc. [oernnn . 03/01/2023 . | Paydoun ... .0 . 0 0 .. 3 | 12/15/2040 . (1.A ........
..3620C0-Z9-2 |GNMA POOL 745168  5.000% 06/15/40 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 ..0 | 06/15/2040 . [1.A ........
..3620C0-ZL-5 |GNMA POOL 745147  4.500% 06/15/40 ............ [.oeeeen . 03/01/2023 . | Paydoun ... .0 . 0 0 .. 1].06/15/2040 . [1.A ........
..3620C1-AZ-9 | GNMA POOL 745324  4.500% 07/15/40 .......cceun [eerennn . 03/01/2023 . | Paydoun ... .0 . 0 0 ..0 |.07/15/2040 . [1.A ........
..3620C6-DE-2 | GNMA POOL 749901  4.500% 09/15/40 . 03/01/2023 . |Paydown 0 0| 0| .. 1].09/15/2040 . [1.A .
..36210B-4H-5 |GNMA POOL 487824  4.500% 04/15/39 . 03/01/2023 . |Paydown 0 0| 0| .. 1. 04/15/2039 . [1.A .
..36210B-YF-6 | GNMA POOL 487710  4.500% 03/15/39 . 03/01/2023 . |Paydown 0 0| 0| .. 2 |.03/15/2039 . [1.A .
..36211S-FB-8 | GNMA POOL 521362  5.500% 06/15/35 ......eevven [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 . .. 0 .. 3. 06/15/2035 . [1.A ........
..36225A-ZL-7 |GNMA POOL 780747  6.500% 03/15/28 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 01,189 |.. 0 .14 . 03/15/2028 . [1.A ........
..36225B-X2-9 | GNMA POOL 781597  5.000% 05/15/33 .....ccccee [erennn . 03/01/2023 . | Paydoun ... .0 . 0 0 ..8 | 05/15/2083 . [1.A ........
..36230M-VF-1 | GNMA POOL 753314  4.000% 12/15/40 ......cccoou [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 .7 | 12/15/2040 . (1.A ........
..36230N-US-2 | GNMA POOL 754193  4.500% 08/15/41 .......evuee [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 ..0 | 08/15/2041 . [1.A ........
..36241K-BR-8 | GNMA POOL 781848  6.000% 10/15/34 .......oeves [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 ..8 | 10/15/2034 . (1.A ........
..36241K-DZ-8 | GNMA POOL 781920  5.500% 05/15/35 ......euuunn [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 .. 4| 05/15/2035 . [1.A ........
..36241K-GU-6 | GNMA POOL 782011  5.000% 12/15/35 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 4| 12/15/2036 . [1.A ...
..36241K-TS-7 |GNMA POOL 782361  5.500% 07/15/38 . 03/01/2023 . |Paydown 0 0| 0| ..0 |. 07/15/2038 . [1.
..36241K-XW-3 | GNMA POOL 782493  5.000% 12/15/38 . 03/01/2023 . |Paydown 0 0| 0| .. 3 | 12/15/2038 . (1.
..36241K-Z4-3 | GNMA POOL 782563  5.000% 02/15/39 . 03/01/2023 . |Paydown 0 0| 0| .. 2 |. 02/15/2039 . (1.
..36241L-4U-7 | GNMA POOL 783535  4.000% 02/15/42 . . |. 03/01/2023 . | Paydown 0 0| 0| ..6 | 02/15/2042 . (1.
..36241L-7B-6 |GNMA POOL 783590  4.500% 06/20/41 . . |- 03/01/2023 . | Paydown 0 0| 0| . 06/20/2041 . (1.
..36241L-L3-8 | GNMA POOL 783046  4.000% 08/15/40 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2040 . (1.
..36241L-P4-2 | GNMA POOL 783143  4.000% 10/15/40 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2040 . [1.A ........
..36241L-TT-3 |GNMA POOL 783262  4.500% 03/15/41 .....cccooun [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..36290V-JX-3 | GNMA POOL 618678  6.000% 10/15/36 ......ccco. [.eeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2036 . [1.A ........
..36291D-4G-5 |GNMA POOL 625523  4.500% 07/15/39 ............ [..eces . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2039 . [1.A ........
.. 36292C-3R-3 | GNMA POOL 645308  5.500% 06/15/38 ............ [.eeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2038 . [1.A ........
..36292D-Xi-7 | GNMA POOL 646093  5.000% 01/15/38 . 03/01/2023 . |Paydown 0 0| 0| . 01/15/2038 . (1.
..36294U-UN-2 | GNMA POOL 660388  3.500% 02/15/42 . 03/01/2023 . |Paydown 0 0| 0| . 02/15/2042 . (1.
..36295E-SA-6 | GNMA POOL 668413  6.000% 04/15/37 . 03/01/2023 . |Paydown 0 0| 0| . 04/15/2037 . (1.
..36205H-JT-8 | GNMA POOL 670874  4.000% 08/15/41 . 03/01/2023 . |Paydown 0 0| 0| . 08/15/2041 . (1.
.. 36295K-4D-2 | GNMA POOL 673220  6.000% 10/15/38 . 03/01/2023 . |Paydown 0 0| 0| . 10/15/2038 . (1.
.. 36295P-5U-2 | GNMA POOL 676859  5.000% 05/15/38 ............ ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2038 . (1.
.. 36295P-0P-0 | GNMA POOL 676462  6.000% 11/15/37 .....eevvves [oennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2037 . [1.A ........
..362950-N7-1 | GNMA POOL 677314  5.500% 09/15/38 .......cccc. [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2038 . [1.A ........
..36296A-JR-6 | GNMA POOL 685272  5.000% 04/15/38 ............ [.ceeeen . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2038 . [1.A ........
..36296D-GP-7 | GNMA POOL 687906  5.500% 09/15/38 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2038 . [1.A ........
..36296F-GT-4 | GNMA POOL 689710  6.500% 07/15/38 ......ccevvs [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2038 . [1.A ........
..362960-L0-0 |GNMA POOL 697935  4.500% 03/15/39 .... . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 03/15/2039 . [1.A ........
..36296U-3V-0 | GNMA POOL 702012  5.000% 03/15/39 . . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2039 . [1.A ........
..36206U-22-9 | GNMA POOL 701961  4.500% 06/15/39 . 03/01/2023 . |Paydown 0 0| 0| . 06/15/2039 . [1.A .
..36296U-Z3-7 | GNMA POOL 701962  4.500% 06/15/39 ... . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 06/15/2039 . [1.A ........
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..36296X-GS-7 |GNMA POOL 704109  6.000% 12/15/38 ............ [...cen . 03/01/2023 . | Paydoun ... .0 . () 0 . 12/15/2038 . [1.A ........
..36296X-YS-7 | GNMA POOL 704621  4.500% 07/15/39 .....ccccen [oeennnn . 03/01/2023 . | Paydoun ... .0 . ()]s 0 . 07/15/2039 . [1.A ........
..36297D-NG-8 | GNMA POOL 708791  5.000% 05/15/39 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 . 05/15/2039 . [1.A ........
..36297G-BH-2 | GNMA POOL 711140  4.500% 02/15/40 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/15/2040 . (1.A ........
..36207H-RQ-3 | GNMA POOL 712495  4.500% 06/15/39 ......eevvvn [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 06/15/2039 . [1.A ........
..36297K-KZ-3 | GNMA POOL 714112  5.000% 08/15/39 ............ [....... . 03/01/2023 . | Paydoun ... .0 . .0 . . 08/15/2039 . [1.A ........
..36297K-ZU-8 | GNMA POOL 714555  4.500% 06/15/39 ......cevvvn [ereennn . 03/01/2023 . | Paydown 0 0 . 06/15/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-5
..38381B-C3-6 |CLASS PB 3.500% 11/20/47 ....coeeeeeieeiiieenns [ oennn . 03/01/2023 . | Paydown [V R (K1) S [ R 18,139 [ovvveiiinnnns (VR [V R [V 121 [ 11/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-023
..38381R-PZ-6 |CLASS KA ~ 3.500% 10/20/48 ............ccoeeeeees [ ernnnn . 03/01/2023 . | Paydown [ R (K] S [V 7420 |oooeeeiieinns (VR [V R [0 39 |. 10/20/2048 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-23
..38381R-QH-5 |CLASS LE  3.500% 07/20/48 ...........oeeevveeees [oennnn . 03/01/2023 . |Paydown ......ooeeeeieiieins Jooveieeeneeeeeeeees | 21,767 |............ 21,767 ...l AR T AR [ PP (£ 0 e (95) |0 v 21,767 |ooeeeeeeennns 0 foooiiinnnnnes [ PP [ 144 |. 07/20/2048 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 720,147 720,147 751,004 749,933 0 (29,783) 0 720,147 0 0 0 3,654 XXX XXX
AIRPORT AUTHORITY HK SERIES 14 SERIES 144A
..00046A-AE-4 13.250% 01/12/52 ...ccoeeeeeiiiiiiiii . 01/05/2023 . | HSBC .. 321,869 440,000 435,829 |...........435,909 .0 . .435,911 . 01/12/2052 . (1.B FE ..
..195325-BK-0 | REPUBLIC OF COLOMBIA  7.375% 09/18/37 . . 03/23/2023 . | Various .. 558,400 . 600,000 . 674,100 |. ..564,357 |. 0 674,100 . 09/18/2037 . 3.A FE ..
.. 445545-AH-9 | HUNGARY SERIES 144A  5.375% 02/21/23 ... . 02/21/2023 . |Maturity . .. 130,000 . 130,000 . . 130,776 |. 0 130,000 . 02/21/2023 . 2.B FE ..
..445545-AS-5 |HUNGARY SERIES 144A  6.250% 09/22/32 . 02/13/2023 . | JPMorgan Chase .. 266,630 . 260,000 L0 0 .255,264 . 09/22/2032 . (2.B FE ..
.. 445545-AT-3 | HUNGARY SERIES 144A  6.750% 09/25/52 . 03/06/2023 . |Morgan Stanley ... .. 328,800 ..320,000 0 .306,333 . 09/25/2052 . (2.B FE ...
..46513J-B5-9 | STATE OF ISRAEL  4.500% 04/03/20 . 01/31/2023 . |UBS Securities Inc ..... . 415,000 .0 . . . 04/03/2120 . [1.E FE ..
REPUBLIC OF NIGERIA SERIES 144A  6.125%
..65412J-AR-4 | 09/28/28 D..... . 01/30/2023 . |Citibank ...........cceeeet 245,000 245,000 |...........188,983 |[........ 56,017 |. 0 e 56,017 foniiiiiiinnnnnn 0 fnennnnnl.245,000 [onneeennnnnnn 0 |iell. (48,143) ..o (48,143) . 09/28/2028 . [4.C FE ..
..698299-All-4 |REPUBLIC OF PANAMA  6.700% 01/26/36 .... D..... . 03/01/2023 . |Piper Jeffries & Co .... .. 200,000 280,400 |...........267,505 |............... 0 Jooeeeeeee (792) |t 0 e (792) [ 0 [l 266,713 |0 |l (85,613) | (55,613) . 01/26/2036 . [2.B FE ..
ROMANIA SERIES REGS SERIES REGS ~ 4.375%
L TT586T-AC-0 |08/22/23 .ccooeeeiiieiieiei D..... . 01/05/2023 . |HSBC ..vvvvvvvnnnnninnniininn Joereeeieeeineeenenns o, 249,425 |........... 250,000 |.......... 268,680 |........... 253,436 [oeevvvrinnnnns 0 s [RKX) ) P 0 s [REX) ) A 0 s 253,304 [ovevviiininnns [ (3,879) |........ (3,879) . 08/22/2023 . (2.C FE ....
ROMANIA SERIES REGS SERIES REGS ~ 4.875%
LTT586T-AD-8 |01/22/24 ..ooooeiiieiei D..... . 01/05/2023 . |HSBC ..vvvvvvvnnnnninnniininn Joereeeieeeineeenenns o, 439,384 |........... 440,000 |........... 484,433 |........... 453,690 [....uvunnnnnnen 0 s (319) |vvrveiiiinns 0 s (319) |vvvveiiinnnns 0 s 453,371 [ovvviiiinnnns 0 f...... (13,987) |....... (13,987) |cevvveennns 10,010 . 01/22/2024 . |2.C FE ....
Bank Of New York Mellon
..900123-Cli-8 |REPUBLIC OF TURKEY  5.600% 11/14/24 ......... D..... . 02/08/2023 . | uvvvirinnninnininiiniinnninns e | 382,000 [.eeeenes 400,000 |........... 373,000 |........... 384,032 |.......... 3,678 [ovvvrrnnns 668 [....cccvvnnnnn 0 feeeennn 4,346 ..ol 0 e 388,378 |...oooeiiennnn [ (6,378) |........ (6,378) [c.vvvvnnnnnnn 5,361 |. 11/14/2024 . |4.C FE ....
OMAN GOV INTERNTL BOND SERIES REGS ~ 5.375% MERRILL LYNCH
. AN7129-26-6 | 03/08/27 ...ovvvvviiiiiiiiiiiiiiiiiieiieeeeeeeeeees D..... . 0173172023 . | INTERNATIONAL ..ovvvnnnnnn Jooreeeiiieeeeeeeenns s 270,338 |....oee.. 270,000 |........... 268,085 |........... 264,011 |.......... 4,34 | F U IO 0 feeeennn 4,364 |l 0 e 268,376 |.....ooeeennnn [ 1,962 |.......... 1,962 [oeevvvnennns 5,805 |. 03/08/2027 . (3.B FE ....
REPUBLIC OF NIGERIA SERIES REGS  6.500%
. AQ1220-32-9 | 11/28/27 oo D..... . 01/30/2023 . |Piper Jeffries & Co ... |oeeerrereeeneeniniss |oeeeenes 264,250 |.......... 300,000 |........... 276,900 |........... 241,500 |........ 37,719 |t ) I PO 0 s 38,010 |oevvvvvrnnnnns 0 s 279,510 |..ooeeeeennns 0 f...... (25,260) |....... (25,260) |............. 3,413 |. 11/28/2027 . |4.C FE ....
REPUBLIC OF KENYA SERIES REGS  7.250%
. AR2642-47-8 |02/28/28 ...cooeiiiiiiiiiiiiii D..... . 02/27/2023 . | Various ......ceeevviiiiinnn foeveeeennneninnnnnns Joeeennns 351,000 [ooeeeenns 400,000 |........... 416,560 |........... 349,000 |......... 63,442 |........... (333) |evvverrrnnnns 0 s 63,109 |oeevvvvrrnnnnns 0 e 412,109 |.ooeeeieeennns 0 f...... (61,109) |....... (61,109) [.eevvvennns 14,742 |. 02/28/2028 . (4.B FE ....
REPUBLIC OF GHANA SERIES REGS  7.625%
..AS6138-87-7 |06/16/29 ..oovviiiiiiiiiiiiii D..... . 01/04/2023 . | Various ......cceeevviiinnnn foereeeenennnininenns Joeeeeenns 195,000 |[.......... 500,000 |........... 309,166 |.......... 180,000 |....... 129,166 [cvvvvvvvvnnnns (VO 0 |ens 129,166 |.ooevvvennenns 0 e 309,166 |.........ce.nn 0 f..... (114,166) |...... (114,166) [eevvveerrnnnnnns 0 |. 05/16/2029 . |6. FE .....
REPUBLIC OF NIGERIA SERIES REGS  8.747%
LAVBTA7-81-4 | 01/21/31 ovviiiiiiiiiiiiiiiiiii D..... . 03/17/2023 . | CITIGROUP GBL MKTS ..... |oeeeeerrieiiieiiiins |oeeeeees 188,750 |........... 250,000 |........... 189,715 |.ooeeeeens 189,715 |oevvvrrinnnnns 0 | (VO 0 | (VO 0 s 189,715 |t [V (965) [vvvvvvnnns (965) |+vvvvrrnnnns 14,578 |. 01/21/2031 . [4.C FE ....
REPUBLIC OF NIGERIA SERIES REGS ~ 9.248% MERRILL LYNCH
..AVE882-03-0 |01/21/49 .ooovviiiiiiiiiii D..... . 01/30/2023 . | INTERNATIONAL ...ovvnnnnnn Jooreneiiiiieieneenes s 156,500 |[.......... 200,000 |........... 234,000 [........... 149,140 |......... 84,204 [............ (34) [oovvnnnninnnnns 0 s 84,260 |.eevvvrrnnnnnns 0 s 233,401 [ovvviiiinnnns 0 f...... (76,901) |....... (76,901) [cvvvvvennnnns 9,762 |. 01/21/2049 . [4.C FE ....
STATE OF MINAS GERAIS SERIES R SERIES REGS
..G13201-AA-9 15.333% 02/15/28 ..cooeiiiiiiiiiiiiiieie D..... . 02/15/2023 . | Various ......ceeeeviiiinnn foeeeeenneninieninnns Joeeennns 117,000 |.......... 117,000 |........... 125,639 |........... 113,578 | 9,329 | (126) [cevvvennnnnnnnn 0 feeeennn 9,203 |..ooeeiieenns 0 s 122,781 |l [ (5,781) |........ (5,781) [euvvrnnnnnnnn 3,102 |. 02/15/2028 . [3.C FE ....
OMAN GOV INTERNTL BOND SERIES REGS ~ 4.750%
..LW3B97-95-3 | 06/15/26 ....evvvvvvviiiiiiiiiiiiiiiiiiiiieeeeees D..... . 02/01/2023 . | Various ......ceeevvviinnnn foereeennenenennnnnns Joeeennns 407,738 |overerennns 415,000 |........... 416,159 |........... 400,555 |......... 14,922 | (12) forvrnnnninnnnns 0 s 14,910 [ooeiinnnnnnnns 0 s 415,464 |.......ovvnens [ (7,727) |........ (7.727) [eevnnnnnnnnn 2,628 |. 06/15/2026 . [3.B FE ....
REPUBLIC OF IRAQ SERIES REGS  6.752%
..M56820-AB-5 |03/09/23 ......cooiiiiiiiiiiii D..... . 03/09/2023 . | Various ......cceeevviiiinnn foereeeeneinininnnnns Joeeens 1,060,000 |........ 1,060,000 |........ 1,058,643 |........ 1,043,676 |........ 16,082 [..cccennnnn 2.7 P, [V FS 16,324 |............... 0 fnns 1,060,000 |......evvvnnns (VO [V ST [V 35,786 |. 03/09/2023 . |4.C FE ....
REPUBLIC OF IRAQ SERIES REGS  5.800%
. MB2152-AA-3 | 01/15/28 ..vvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeies D..... . 01/15/2023 . | Various .....coeeeeeeiiiiiis Jovveieiiiiiiiiiiiens |oveeeenns 3,126 ... 3B.125 |oiveeeeenes 31,045 | 30,475 |.......... 1432 [, 10 ) [V PO 1,142 |, 0 Joeeeeeennn 31,616 |..oooeeeeenn.s [ 1,509 |.......... 1,509 |ovvvvveiennnnes 961 ). 01/15/2028 . [4.C FE ....
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EXPORT CREDIT BANK OF TU SERIES REGS  6.125%
..MBO3IV-AC-8 |06/03/24 ....cooeeiieieiiiiii D..... . 02/08/2023 . | Various ......ceeeevviiinnnn foereeeenineniinnnnns Joeeennns 209,195 |........... 215,000 |.......... 207,17 |........... 210,732 [ovvnnnnnns 976 [ovvvrrvnnnns 255 |oiiieiiiiienns 0 feeeennn 1,231 [ 0 s 211,963 . 05/03/2024 . (4.C FE ....
EXPORT CREDIT BANK OF TU SERIES REGS  8.250%
..MBO31V-AE-4 |01/24/24 ... . |Deis . 02/08/2023 . |Various ... .. 539,184 540,000 579,066 |...........545,169 |.... .560,374 |.. . 01/24/2024 . [4.C FE ....
DOMINICAN R .450¢
..P3579E-AY-3 |04/30/44 ......ooooiiiiii D..... . 03/08/2023 . |Piper Jeffries & Co ... |oeeeereeeeeeieninins |oeeeeees 193,150 [.......... 200,000 |........... 170,520 |.......o... 170,520 |oovvvvvevnnnns 0 | (VO 0 | (VO 0 s 170,520 . 04/30/2044 . 3.B FE ....
REPUBLIC OF ANGOLA SERIES REGS  9.500%
..QJB568-35-8 | 11/12/25 ..ooooveiiiiiiiiii D..... . 01/24/2023 . | J.P.MORGAN SECURITIE ... |.eeeeeeririiiininens |oeeeeees 208,750 |.eeeeenns 200,000 |........... 182,301 [.ooeeeenes 182,301 [ovvvveriienens [V FUSURRRRR (VO [V ST (VN 0 s 182,301 . 11/12/2025 . [4.C FE ....
Redemption 100.0000
..V25125-BD-2 | IVORY COAST SERIES REGS  5.750% 12/31/32 ... [D..... . 01/03/2023 . | evveiiiiiniiiininiiiiiininins e | 10,500 |............ 10,500 |..eevveenns 10,490 |............. 9,905 [vnnnnne 1 N O (VO 0 s 11 [ SRR 10,493 |.oooeeeeennns (VO Tl [ 302 |. 12/31/2032 . [3.C FE ....
REPUBLIC OF NIGERIA SERIES REGS  7.625%
LVB42A3-CA-0 | 11721725 oo D..... . 01/30/2023 . | Various ......ceeeeviiinnnn foereeennennninnnnnns Joeenenns 207,600 |oveerrenns 320,000 |........... 345,698 |........... 204,378 |........ 41,266 |........... (772 [ R 40,844 |............... 0 s 335,222 |ooooiiiins 0 f...... (37,622) |....... (37,622) |...coennnnnn 4,744 |. 1172172025 . |4.C FE ....
REPUBLIC OF GHANA SERIES REGS SERIES REGS
L V71796-AN=4 | 7.875% 03/26/27 ..covvvvvvvviiiiiiiiiiiiiiiiiiianas D..... . 01/04/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeneeninnns |oeeeenes 193,922 |.......... 470,000 |........... 266,223 |.......... 178,600 |........ 87,623 |..ooooviiinnns (VO 0 s 87,623 |..eovviiiinnnns 0 s 266,223 [..ovvviinnnnns 0 f...... (72,301) |....... (72,301) [cevevverinrennnns 0 |. 03/26/2027 . |6. FE .....
REPUBLIC OF UZBEKISTAN SERIES SERIES REGS
..YOOOWR-AA-6 |4.750% 02/20/24 .. .. |D..i. . 03/07/2023 . | Various ... .. 844,190 .... 860,000 914,984 |...........843,909 874,798 |.. . (30,608) |....... (30,608) . 02/20/2024 . (3.C FE ....
REPUBLIC OF UZBEKI . 375¢
..YOOOWR-AB-4 102/20/29 .......ccovvviiiiiiiiiiiiiiiieeeeeeeeee D..... . 01/27/2023 . |Piper Jeffries & Co ... |oeeeeeeeeeeiinninnns |oeeeenes 187,500 |.......... 200,000 |........... 223,890 [.....eeee. 185,104 |.........31,923 [o.vvvvnnnn (208) [euvnvvnnnnnnnnn 0 et 31,718 |0 s 216,822 |...ocoeeeennnn 0 f...... (29,322) |....... (29,322) . 02/20/2029 . (3.C FE ....
1MDB GLOBAL INVESTMENTS SERIES REGS  4.400%
.. Y6426N-AA-3 103/09/23 ... ..... |. 03/09/2023 . [Maturity .... [ 2,200,000 |........ 2,200,000 |........ 2,194,500 |........ 2,199,653 |.... .0 . . L7 0 2,200,000 |.. 0 .0 .48,400 |. 03/09/2023 . [2.B Z .....
0309999999. Subtotal - Bonds - All Other Governments 11,360,198 12,460,625 12,264,118 10,836,864 731,324 (4,282) 0 727,042 0 12,125,486 0 (765,290) (765,290) 283,344 XXX XXX
Redemption 100.0000
..452152-BM-2 | ILLINOIS ST 6.630% 02/01/35 .......evvvvvnnnnn [eeeennn . 02/01/2023 . | .uvvviiriiiiiiiiiiiiiiiiiiiins |oereieeeeeeeeneeeees |, 269,231 |........... 269,231 |........... 200,484 |.......... 288,806 |............... [ PP (231) |oeeeeeiiieenes [ PP (231) |oeeeeeeiieenes [ PP 288,575 |....ooeennnnn 0 [...... (19,344) |....... (19,344) ..ot 8,925 |. 02/01/2035 . |2.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 269,231 269,231 290,484 288,806 0 (231) 0 (231) 0 288,575 0 (19,344) (19,344) 8,925 XXX XXX
FANNIE MAE CAS SERIES 2022-R06 CLASS 1M1 144A
.. 20754N-AB-1 | 7.234% 05/25/42 ....evvvvvvvvrnnnnnnnnnnnnnninnnnnnns [ eeeeen . 03/27/2023 . |Paydoun ........oooeeiiiiins Joeniiiiinniiens e 21,530 |........... 21,530 [oooennnnne 21,530 |ooeeeenns 21,530 | 0 | (VO 0 | (VO [ SRR 21,530 [oeeiiiiiinnns (VO 0 | [V 240 |. 06/25/2042 . (1.G FE ....
FANNIE MAE CAS SERIES 2023-R02 CLASS 1M1 144A
..20755A-AB-8 |6.784% 01/25/43 ...ooovvveeeiiieii [ . 03/27/2023 . |Paydown ............ccoennt , , VUT e 0 0 e (A7) [ 0 . 01/25/2043 . [2.A FE ....
DENVER CITY & CNTY CO ARPT REV SERIES A
..249182-KZ-8 15.000% 12/01/26 .....evvvvvvvvvvrnnnnnnnnnninnnnnnns [ eeeees . 01/31/2023 . |Pershing .. .2,367,112 |.... .0 . .2,361,522 |.. . 12/01/2026 . [1.E FE .
..31283H-6C-4 |FHLMC GOLD POOL GO1767  6.500% 12/01/32 .... |....... . 03/01/2023 . | Paydoun ... ....1,660 |.... .0 . ...1,640 |.. . 12/01/2082 . [1.A ........
..31283H-7E-9 |FHLMC GOLD POOL GO1793  6.000% 03/01/35 .... |....... . 03/01/2023 . | Paydoun ... ....169 |.... .0 . . 03/01/2035 . [1.A ........
..31287X-CT-1 |FHLMC GOLD POOL C70082  6.500% 08/01/32 .... |....... . 03/01/2023 . | Paydoun ... ...805 |.... .0 . . 08/01/2032 . [1.A ........
..3128K0-E8-2 |FHLMC GOLD POOL A40159  5.500% 11/01/35 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 1170172035 . [1.A ........
..3128K1-ET-4 |FHLMC GOLD POOL A41046  5.500% 12/01/35 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 12/01/2035 . [1.A ........
..3128K1-T7-8 |FHLMC GOLD POOL A41462  6.000% 01/01/36 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 01/01/2036 . [1.A ........
..3128K3-ZIi-0 |FHLMC GOLD POOL A43457  5.500% 03/01/36 .. 03/01/2023 . |Paydown 0 . 03/01/2036 . |1
..3128K4-JT-3 | FHLMC GOLD POOL A43874  5.500% 03/01/36 .. 03/01/2023 . |Paydown 0 . 03/01/2036 . (1
..3128K4-KZ-7 |FHLMC GOLD POOL A43912  5.500% 03/01/36 .. 03/01/2023 . |Paydown 0 . 03/01/2036 . (1.
..3128K9-PS-7 | FHLMC GOLD POOL A48533  6.000% 05/01/36 .... . |. 03/01/2023 . | Paydown 0 . 05/01/2036 . (1.
..3128KF-BZ-2 | FHLMC GOLD POOL A52756  6.000% 08/01/36 ... |.......|. 03/01/2023 . |Paydown 0 . 08/01/2036 . (1
..3128KG-AC-2 |FHLMC GOLD POOL A53603  6.000% 11/01/36 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 11/01/2036 . (1.
..3128KQ-4X-1 |FHLMC GOLD POOL A60838  6.000% 05/01/37 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 05/01/2087 . [1.A ........
..3128KQ-B2-1 |FHLMC GOLD POOL A60057 ~ 5.500% 05/01/37 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 05/01/2037 . [1.A ........
..3128KV-A9-6 |FHLMC GOLD POOL A64532  6.000% 08/01/37 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 08/01/2037 . [1.A ........
..3128L7-D2-0 |FHLMC GOLD POOL A73721  6.000% 03/01/38 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 03/01/2038 . [1.A ........
..3128L7-FR-3 |FHLMC GOLD POOL A73776  5.500% 03/01/38 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 03/01/2038 . [1.A ........
..3128L7-PN-1 | FHLMC GOLD POOL A74029  6.500% 03/01/38 .. 03/01/2023 . |Paydown 0 . 03/01/2038 . [1.A .
..3128LX-AE-0 |FHLMC GOLD POOL GO1805  4.500% 04/01/35 .. 03/01/2023 . |Paydown 0 . 04/01/2035 . [1.A .
..3128LX-AU-4 |FHLMC GOLD POOL GO1819  5.000% 06/01/35 .... . 03/01/2023 . | Paydoun ... 0. . 06/01/2035 . [1.A ........
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..3128LX-AY-6 |FHLMC GOLD POOL GO1823  6.000% 05/01/35 .... |....... . 03/01/2023 . | Paydoun ... .. 361 ... 367 |.... .0 . 0 ...361 0 e . 05/01/2035 . [1.A ........
..3128LX-EM-8 |FHLMC GOLD POOL GO1940  5.000% 10/01/35 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..3128LX-UH-1 |FHLMC GOLD POOL G02384  6.000% 11/01/36 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2036 . [1.A ........
..3128M4-JJ-3 | FHLMC GIANT POOL G02665 5.500% 03/01/37 ... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2037 . [1.A ........
..3128M4-K6-9 |FHLMC GIANT POOL GO2717 ~ 5.500% 02/01/37 ... |....... . 03/01/2023 . | Paydoun ... .0 . 0 41 0 . 02/01/2087 . [1.A ........
..3128M4-8B-0 |FHLMC GIANT POOL G02914 ~ 5.500% 04/01/37 ... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2037 . [1.A ........
..3128M5-NP-1 | FHLMC GOLD POOL GO3698  6.000% 12/01/37 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2087 . [1.A ........
..3128M5-NU-0 | FHLMC GOLD POOL GO3703  5.500% 12/01/37 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2037 . [1.A ........
..3128M5-06-0 |FHLMC GOLD POOL GO3777  5.000% 11/01/36 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2036 . [1.A ........
..3128M5-U7-3 | FHLMC GOLD POOL GO3906  6.000% 12/01/35 .... 03/01/2023 . |Paydown 0 0| 0| . 12/01/2035 . [1.A .
..3128\6-LB-2 |FHLMC GIANT POOL G04522  5.000% 06/01/38 ... 03/01/2023 . |Paydown 0 0| 0| . 06/01/2038 . [1.A .
..3128M7-40-6 | FHLMC POOL G05931  4.500% 07/01/40 . 03/01/2023 . |Paydown 0 0| 0| . 07/01/2040 . [1.A .
..3128M7-DJ-2 | FHLMC POOL G05205  5.000% 01/01/39 .....cccc. [.eennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2039 . [1.A ........
..3128M7-WU-6 | FHLMC POOL G05759  5.500% 01/01/39 ......evvvs [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2039 . [1.A ........
..3128\8-GS-7 |FHLMC GOLD POOL GO6209  5.500% 05/01/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2040 . [1.A ........
..3128MA-BR-9 | FHLMC GOLD POOL GO7848  3.500% 04/01/44 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2044 . (1.A ........
..3128MJ-AG-5 |FHLMC GOLD POOL GO8006  6.000% 08/01/34 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2034 . [1.A ........
..3128MJ-DE-7 |FHLMC GOLD POOL GO8100  5.500% 12/01/35 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A ........
..3128MJ-EN-6 | FHLMC GOLD POOL GO8140  6.000% 07/01/36 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2036 . [1.A ........
..3128MJ-N-1 | FHLMC GOLD POOL G08268  5.000% 05/01/38 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2038 . [1.A ........
..3128MJ-JX-9 | FHLMC GOLD POOL GO8277  5.000% 07/01/38 . 03/01/2023 . |Paydown 0 0| 0| . 07/01/2038 . (1.
..3128MJ-PG-9 | FHLMC GOLD POOL GO8422  4.500% 10/01/40 .. 03/01/2023 . |Paydown 0 0| 0| . 10/01/2040 . (1.
..3128MJ-R3-6 | FHLMC GOLD POOL GO8505  3.000% 09/01/42 .. 03/01/2023 . |Paydown 0 0| 0| . 09/01/2042 . (1.
..3128lJ-TB-6 | FHLMC GOLD POOL GO8545  3.500% 09/01/43 .... . |. 03/01/2023 . | Paydown 0 0| 0| . 09/01/2043 . (1.
..3128P7-K3-6 | FHLMC POOL C91214  5.000% 08/01/28 . . |- 03/01/2023 . | Paydown 0 0| 0| . 08/01/2028 . (1.
..3128PK-VE-1 |FHLMC GOLD POOL J07813  4.500% 05/01/23 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2023 . (1.
..3128PS-C0-8 |FHLMC GOLD POOL J12779  4.000% 08/01/25 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2025 . [1.A ........
..3128PV-M6-4 |FHLMC GOLD POOL J15781  4.000% 06/01/26 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2026 . [1.A ........
..3128PY-T3-8 |FHLMC GOLD POOL J18670  3.000% 04/01/27 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2027 . [1.A ........
..312926-25-4 | FHLMC POOL C00785  6.500% 06/01/29 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..31292G-ZF-6 |FHLMC POOL C00742  6.500% 04/01/29 .....evvves [eeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2029 . [1.A ........
..312926-22-2 | FHLMC POOL C00760  6.500% 05/01/29 .. 03/01/2023 . |Paydown 0 0| 0| . 05/01/2029 . (1.
.. 31292H4-J5-4 | FHLMC GOLD POOL C01184  6.500% 06/01/31 .. 03/01/2023 . |Paydown 0 0| 0| 2 . 06/01/2031 . |1.
..31202H-IIM-2 | FHLMC GOLD POOL C01552  5.500% 05/01/33 .. 03/01/2023 . |Paydown 0 0| 0| . 05/01/2033 . (1.
..312930-AN-0 | FHLMC GOLD POOL A83613  5.500% 12/01/38 .. 03/01/2023 . |Paydown 0 0| 0| . 12/01/2038 . (1.
..312931-YW-2 |FHLMC POOL A85225  4.500% 03/01/39 03/01/2023 . |Paydown 0 0| 0| . 03/01/2039 . (1.
..312032-GV-2 | FHLMC GOLD POOL A85612  4.500% 04/01/39 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . (1.
..312032-M0-6 | FHLMC GOLD POOL A85767 ~ 5.000% 04/01/39 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..312033-N8-3 | FHLMC GOLD POOL A86715  4.500% 06/01/39 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..312033-25-6 | FHLMC GOLD POOL A87064  4.000% 06/01/39 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..312034-CG-5 |FHLMC POOL A87271  5.500% 07/01/39 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2039 . [1.A ........
..312034-YD-8 | FHLMC POOL A87908  4.500% 08/01/39 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..312035-GE-3 | FHLMC POOL A88297  4.500% 09/01/39 .. . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 09/01/2039 . [1.A ........
..312035-JA-8 |FHLMC POOL A88357  4.500% 09/01/39 ......... . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2039 . [1.A ........
..312036-U2-1 |FHLMC GOLD POOL A89601  4.500% 11/01/39 03/01/2023 . |Paydown 0 0| 0| . 11/01/2039 . [1.A .
..312938-0K-2 | FHLMC GOLD POOL A90458  4.500% 01/01/40 .... . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 01/01/2040 . [1.A ........
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..312039-JJ-1 |FHLMC POOL A91165  5.000% 02/01/40 .......... [....... . 03/01/2023 . | Paydoun ... ..284 .29 ... .. (10) ). .0 . 0 .84 |.. 0 e . 02/01/2040 . [1.A ........
..312030-RF-0 | FHLMC POOL A91386  4.500% 03/01/40 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2040 . (1.A ........
..312030-A5-2 | FHLMC GOLD POOL C26328  6.500% 05/01/29 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
..312930-XR-9 | FHLMC GOLD POOL C26988  6.500% 05/01/29 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
..312930-XX-6 |FHLMC GOLD POOL C26994  6.500% 05/01/29 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
..31293R-CC-3 |FHLMC GOLD POOL C27267  6.500% 06/01/29 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..312938-DR-7 |FHLMC GOLD POOL C28212  6.500% 06/01/29 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..312035-EP-0 |FHLMC GOLD POOL C28242  6.500% 06/01/29 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..312935-F6-1 |FHLMC GOLD POOL C28289  6.500% 07/01/29 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2029 . [1.A ........
..31293T-FC-6 | FHLMC GOLD POOL C29163  6.500% 07/01/29 03/01/2023 . |Paydown 0 0| 0| . 07/01/2029 . [1.A .
..31203T-HZ-3 | FHLMC POOL 29248  6.500% 08/01/29 03/01/2023 . |Paydown 0 0| 0| . 08/01/2029 . [1.A .
..31293Y-L6-1 |FHLMC POOL C33049  7.500% 12/01/29 03/01/2023 . |Paydown 0 0| 0| . 12/01/2029 . [1.A .
..312941-3B-1 |FHLMC POOL A93494  4.000% 08/01/40 .. U IR . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2040 . [1.A ........
..312042-E2-7 |FHLMC GOLD POOL A93753  5.000% 08/01/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2040 . [1.A ........
..312042-EV-3 | FHLMC POOL A93748  4.000% 09/01/40 .......... [..eeeen . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2040 . [1.A ........
..312042-U7-8 | FHLMC POOL A94206  4.500% 10/01/40 .......... [..eeeen . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2040 . [1.A ........
..312043-3i-1 | FHLMC POOL A95313  4.500% 12/01/40 .. [ IR . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2040 . [1.A ........
..312043-D0-3 |FHLMC POOL A94611  4.500% 10/01/40 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2040 . [1.A ........
..312043-UJ-0 |FHLMC POOL A95085 4.000% 11/01/40 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172040 . [1.A ........
..312043-ZX-4 |FHLMC GOLD POOL A95258  4.000% 11/01/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172040 . [1.A ........
..312944-KX-8 | FHLMC POOL A95710  4.000% 12/01/40 .. 03/01/2023 . |Paydown 0 0| 0| . 12/01/2040 . (1.
..312044-LP-4 | FHLMC POOL A95734  4.000% 12/01/40 03/01/2023 . |Paydown 0 0| 0| . 12/01/2040 . (1.
..312045-30-8 | FHLMC POOL A97096  4.000% 02/01/41 .. 03/01/2023 . |Paydown 0 0| 0| . 02/01/2041 . (1.
..312045-3N-6 | FHLMC POOL A97105  3.500% 02/01/41 .. . |. 03/01/2023 . | Paydown 0 0| 0| . 02/01/2041 . (1.
..312946-QT-6 | FHLMC POOL A97666  4.500% 03/01/41 .. . |- 03/01/2023 . | Paydown 0 0| 0| . 03/01/2041 . (1.
..31296L-FT-3 |FHLMC GOLD POOL A11978  5.500% 08/01/33 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . (1.
..31206N-C0-8 | FHLMC GOLD POOL A13679  6.000% 09/01/33 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31206N-W2-9 | FHLMC GOLD POOL A14265 6.000% 10/01/33 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2033 . [1.A ........
..31296P-YM-8 | FHLMC GOLD POOL A15216  5.500% 10/01/33 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2033 . [1.A ........
..31297B-LR-1 |FHLMC GOLD POOL A23936  6.000% 07/01/34 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2034 . (1.A ........
..31207C-NH-9 | FHLMC GOLD POOL A24892  6.000% 07/01/34 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2034 . [1.A ........
..31297C-RA-0 | FHLMC GOLD POOL A24981  6.000% 07/01/34 .. 03/01/2023 . |Paydown 0 0| 0| . 07/01/2034 . (1.
..31297C-YZ-7 |FHLMC GOLD POOL A25228  6.000% 08/01/34 .. 03/01/2023 . |Paydown 0 0| 0| . 08/01/2034 . (1.
..31297E-DL-7 |FHLMC GOLD POOL A26407 03/01/2023 . |Paydown 0 0| 0| . 09/01/2034 . (1.
..31297E-72-2 |FHLMC GOLD POOL A27060 03/01/2023 . |Paydown 0 0| 0| . 09/01/2034 . (1.
..31297F-G5-6 | FHLMC GOLD POOL A27420 . 03/01/2023 . |Paydown 0 0| 0| . 10/01/2034 . (1.
..31297N-MM-5 | FHLMC GOLD POOL A33064  6.000% 01/01/32 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2082 . (1.
..312978-Xli-0 | FHLMC GOLD POOL A36993  4.500% 08/01/35 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2035 . [1.A ........
..31297U-BG-4 |FHLMC GOLD POOL A38139  5.500% 10/01/35 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..31297U-T6-7 |FHLMC GOLD POOL A38673  5.500% 10/01/35 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 4 1.10/01/2035 . [1.A ........
..31307H-BT-3 |FHLMC GOLD POOL J28150  3.000% 05/01/29 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
..31307J-H9-7 |FHLMC GOLD POOL J29256  3.000% 07/01/29 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2029 . [1.A ........
..313200-G5-4 |FHLMC POOL ZA8520 ~ 4.000% 04/01/49 .......... . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 04/01/2049 . [1.A ........
..3132AE-J9-8 | FHLMC POOL ZT2088  4.500% 06/01/49 .......... . |- 03/01/2023 . | Paydoun ... .. 19,855 .0 . 0 0 . 06/01/2049 . [1.A ........
..313205-3K-6 | FHLMC POOL SB8002  3.000% 08/01/34 .. 03/01/2023 . |Paydown 29,541 K 0 0| 0| . 08/01/2034 . [1.A .
.. 313206-5N-8 | FHLMC PQOL SB8053  2.500% 07/01/35 .. . 03/01/2023 . | Paydoun ... .. 142,326 ..149,388 |.... 0. .0 . 142,326 |. 0. . 07/01/2035 . [1.A ........
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..3132DM-7L-3 | FHLMC POOL SD0899  2.000% 02/01/52 .. . 03/01/2023 . | Paydoun ... ... 61,622 ...61,622 ...58,921 |.... .0 . 0 ..61,622 |.. 0 e ...227 |. 02/01/2052 . [1.A ........
.. 3132DN-52-2 | FHLMC POOL SD1764  5.000% 10/01/52 .. . 03/01/2023 . | Paydoun ... ... 13,970 ... 13,970 ...13,909 |.... .0 . 0 .. 13,970 |.. 0 ...120 |. 10/01/2052 . [1.A ........
.. 3132DN-AN-3 | FHLMC POOL SD0913  2.500% 02/01/52 ... . 03/01/2023 . | Paydoun ... .. 23,211 L. 22,445 |.... .0 . 0 L2321 | 0 ....85 |. 02/01/2052 . [1.A ........
..3132DN-F8-1 |FHLMC POOL SD1091  2.000% 05/01/52 .. . 03/01/2023 . | Paydoun ... ....2,669 |.... .0 . 0 ... 3,370 |.. 0 .. 11 ). 05/01/2082 . [1.A ........
.. 3132DN-HY-2 | FHLMC POOL SD1147 ~ 2.000% 02/01/52 .. . 03/01/2023 . | Paydoun ... .0 . 0 .8,424 |.. 0 . 02/01/2052 . [1.A ........
..31320V-30-6 | FHLMC POOL SDB007 ~ 4.500% 08/01/49 .. . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2049 . [1.A ........
..31320V-L6-0 |FHLMC POOL SD7549  2.000% 01/01/52 ......cceue [eeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2052 . [1.A ........
..3132DV-MC-6 |FHLMC POOL SD7655 ~ 3.000% 08/01/52 ........... [.eeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2052 . [1.A ........
..313200-CU-5 |FHLMC POOL SD8183  2.500% 12/01/51 ...eevvvves [eeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2051 . [1.A ........
..31320W-DT-7 | FHLMC POOL SD8214  3.500% 05/01/52 03/01/2023 . |Paydown 0 0| 0| . 05/01/2052 . [1.A .
..3132GF-VU-8 | FHLMC POOL Q02427  4.500% 08/01/41 03/01/2023 . |Paydown 0 0| 0| . 08/01/2041 . [1.A .
..3132GF-VX-2 | FHLMC POOL Q02430  4.000% 08/01/41 .. 03/01/2023 . |Paydown 0 0| 0| . 08/01/2041 . [1.A .
..3132GF-WiA-1 | FHLMC POOL Q02441  4.000% 08/01/41 .......... [...ccen . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..31326J-U3-1 |FHLMC POOL 003602  4.500% 09/01/41 .......ovus [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2041 . [1.A ........
..3132GM-AW-2 |FHLMC GOLD POOL Q05721  4.000% 01/01/42 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2042 . [1.A ........
..31326R-27-7 |FHLMC POOL Q06786  3.500% 03/01/42 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2042 . [1.A ........
..31326U-G2-4 | FHLMC POOL Q08917  3.500% 06/01/42 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2042 . [1.A ........
.. 3132HN-KP-3 | FHLMC POOL 012102  3.000% 10/01/42 .......... [...oen . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2042 . [1.A ........
.. 3132HR-CC-2 |FHLMC POOL Q14567  3.000% 01/01/43 .......... [..eeen . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 01/01/2043 . [1.A ........
..3132J6-2B-9 | FHLMC GOLD POOL Q15769  3.000% 02/01/43 .... |....... . 03/01/2023 . | Paydown 0 0 0 . 02/01/2043 . [1.A ........
FREDDIE MAC GOLD POOL Q30470  4.000%
L31320L-QY-2 [ 12/01/44 oo [ . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2044 . (1.A ........
..31320F-RS-0 | FHLMC POOL 042296  3.000% 08/01/46 03/01/2023 . |Paydown 0 0| 0| . 08/01/2046 . (1.
..31320F-VQ-9 | FHLMC POOL 042422  3.000% 08/01/46 03/01/2023 . |Paydown 0 0| 0| . 08/01/2046 . (1.
..31321IG-YB-7 | FHLMC POOL 043405  3.000% 10/01/46 03/01/2023 . |Paydown 0 0| 0| . 10/01/2046 . (1.
..31320H-JP-1 | FHLMC GOLD POOL Q43869  3.000% 10/01/46 03/01/2023 . |Paydown R VAN 0 0| 0| . 10/01/2046 . (1.
..3132XC-SE-6 |FHLMC POOL G67717  4.000% 11/01/48 .......... [..ceees . 03/01/2023 . | Paydoun ... ... (1,015) | .0 . 0 0 . 11/01/2048 . (1.
..31335A-CS-5 |FHLMC GOLD POOL G60081  4.000% 06/01/45 .... |....... . 03/01/2023 . | Paydoun ... .. (1,683) ] .0 . 0 0 . 06/01/2045 . [1.A ........
..31335B-CZ-7 |FHLMC GOLD POOL G60988  3.000% 05/01/47 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2047 . [1.A ........
..31335B-IX-0 |FHLMC GOLD POOL G61562  4.500% 11/01/46 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172046 . [1.A ........
..31335H-IIE-9 | FHLMC GOLD POOL 090645 5.500% 03/01/23 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2023 . [1.A ........
..31336H-XL-2 |FHLMC GOLD POOL C90683  5.000% 06/01/23 .... |....... . 03/01/2023 . | Paydoun ... . .0 . 0 0 . 06/01/2023 . [1.A ........
..3133A1-CC-4 |FHLMC POOL QA6367  3.000% 01/01/50 .......... . |- 03/01/2023 . |Paydoun ... ... (1,603) | o0 eeeeennl (1,603) ... 0 0 . 01/01/2050 . [1.A ........
..3133A6-Js-1 |FHLMC POOL 0B0273  2.500% 06/01/50 .. . |- 03/01/2023 . | Paydoun ... ... (489) | 0 el (489) ... 0 0 . 06/01/2050 . [1.A ........
.. 3133AN-SN-5 | FHLMC POOL QC4125  2.000% 07/01/51 03/01/2023 . |Paydown (604) |. 0 . (604) 0| 0| . 07/01/2051 . [1.A .
..3133A8-EH-2 | FHLMC POOL 0C7336  2.000% 09/01/51 03/01/2023 . |Paydown ... (768) | 0 . (768) 0| 0| . 09/01/2051 . [1.A .
..3133AS-RR-6 | FHLMC POOL QC7696  2.000% 09/01/51 03/01/2023 . |Paydown 0 0| 0| . 09/01/2051 . [1.A .
..3133AY-VR-8 |FHLMC POOL 0D2424 ~ 2.000% 12/01/51 ........... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2061 . [1.A ........
..3133B0-NC-3 |FHLMC POOL QD3087  2.000% 12/01/51 .....cccce [.eeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2051 . [1.A ........
..3133BB-GE-3 | FHLMC POOL QE1997  4.000% 05/01/52 .. JU [ . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2052 . [1.A ........
..3133KM-JE-6 | FHLMC POOL RA5661 ~ 2.000% 07/01/51 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2051 . [1.A ........
..3133KN-A9-4 | FHLMC POOL RA6332  2.000% 11/01/51 ...ccccee [eennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172061 . [1.A ........
..3133KN-W3-3 | FHLMC POOL RAG966 ~ 2.000% 03/01/52 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2052 . [1.A ........
..31368H-JS-3 | FNMA POOL 190273  7.000% 08/01/26 .........cee [eennnn . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 08/01/2026 . [1.A ........
FNMA SERIES 2018-M4 CLASS A2 3.163%
..3136B1-XJ-8 03/25/28 ....oeeiiiiiiiiiiiiiii [ . 03/01/2023 . |Paydown .....ooevveeeieiiees Joeeeieieiiiieeeieees |eeeees 187,953 |........... 187,953 |.......... 178,357 |.ovvveeeees 183,384 | 0 0 0 0l [ 959 |. 03/25/2028 . |1.A ........
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..31371L-DX-4 |FNMA POOL 254918  4.500% 09/01/33 ... . 03/01/2023 . | Paydoun ... L TT5 .0 . 0 0 e . 09/01/2033 . [1.A ........
..31371L-FY-0 |FNMA POOL 254983  5.500% 12/01/33 .... . 03/01/2023 . | Paydoun ... L. 478 ... .0 . 0 0 . 12/01/2033 . [1.A ........
..31371L-QY-8 |FNMA POOL 255271  5.000% 06/01/24 . . 03/01/2023 . | Paydoun ... . .0 . 0 0 . 06/01/2024 . [1.A ........
..31371M-5N-3 | FNMA POOL 256563  6.000% 01/01/37 . . 03/01/2023 . | Paydoun ... ....103 |.... .0 . 0 0 . 01/01/2037 . [1.A ........
..31371M-CF-2 | FNMA POOL 255770  5.500% 07/01/35 . . 03/01/2023 . | Paydoun ... ....651 |.... .0 . 0 0 . 07/01/2035 . [1.A ........
..31371M-Y9-2 | FNMA POOL 256436  6.000% 10/01/36 . . 03/01/2023 . | Paydoun ... L3738 .0 . 0 0 . 10/01/2036 . [1.A ........
..31371IN-FP-5 | FNMA POOL 256774  7.000% 06/01/37 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..31371N-GG-4 | FNMA POOL 256799  5.500% 07/01/37 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2037 . [1.A ........
..31371N-GU-3 | FNMA POOL 256811  7.000% 07/01/37 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2087 . [1.A ........
..31371N-JK-2 | FNMA POOL 256866  5.000% 08/01/27 . 03/01/2023 . |Paydown 0 0| 0| . 08/01/2027 . [1.A .
..31371P-C5-7 |FNMA POOL 257592  5.000% 03/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2039 . [1.A .
..31374T-EU-9 |FNMA POOL 323347  7.000% 09/01/28 . 03/01/2023 . |Paydown 0 0| 0| . 09/01/2028 . [1.A .
..31376K-RC-2 | FNMA POOL 357883  5.000% 05/01/35 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2035 . [1.A ........
.. 31379U-5D-9 | FNVA POOL 430244  7.000% 06/01/28 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2028 . [1.A ........
..313841-B9-0 | FNMA POOL 535664  7.000% 01/01/31 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2031 . [1.A ........
..31385J-JC-3 |FNMA POOL 545759  6.500% 07/01/32 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2032 . [1.A ........
..31385X-A9-8 | FNMA POOL 555432  5.500% 05/01/33 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..31385X-AZ-0 | FNMA POOL 555424  5.500% 05/01/33 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..31385X-JIi-8 | FNMA POOL 555677  5.500% 07/01/33 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31389V-09-1 |FNMA POOL 636880  6.500% 04/01/32 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2082 . [1.A ........
..31380X-40-3 |FNMA POOL 639031  6.000% 04/01/32 . 03/01/2023 . |Paydown 0 0| 0| . 04/01/2032 . (1.
..3138A2-A8-2 | FNVA POOL AH0930  4.000% 12/01/40 . 03/01/2023 . |Paydown 0 0| 0| . 12/01/2040 . (1.
..3138A2-B0-1 |FNMA POOL AH0946  4.000% 12/01/40 . 03/01/2023 . |Paydown 0 0| 0| . 12/01/2040 . (1.
..3138A2-0F-9 | FNMA POOL AH1353  4.000% 01/01/41 . . |. 03/01/2023 . | Paydown 0 0| 0| . 01/01/2041 . (1.
..3138A3-6V-4 |FNMA POOL AH2683  4.000% 01/01/41 . . |- 03/01/2023 . | Paydown 0 0| 0| . 01/01/2041 . (1.
..3138A4-F7-5 |FNVA POOL AH2889  5.000% 02/01/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2041 . (1.
..3138A5-FZ-0 |FNMA POOL AH3783  4.000% 01/01/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2041 . [1.A ........
..3138A5-JU-7 |FNMA POOL AH3874  4.500% 09/01/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2041 . [1.A ........
..3138A5-TV-4 |FNMA POOL AH4163  4.000% 01/01/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2041 . [1.A ........
..3138AB-E7-7 |FNVA POOL AH6457  4.000% 03/01/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..3138A8-E9-3 |FNMA POOL AHB459  5.000% 03/01/41 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..3138AA-Y8-8 |FNMA POOL AH8834  4.500% 03/01/41 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2041 . (1.
..3138AA-YS-4 |FNMA POOL AHB820  4.500% 03/01/41 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2041 . (1.
..3138AB-VX-4 |FNMA POOL AHO629  3.000% 04/01/27 . 03/01/2023 . |Paydown 0 0| 0| . 04/01/2027 . (1.
..3138AD-HS-7 |FNMA POOL A10240  4.500% 05/01/26 . 03/01/2023 . |Paydown 0 0| 0| 2 |. 05/01/2026 . |1.
..3138AE-4L-4 |FNVA POOL A11726  4.500% 05/01/41 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2041 . (1.
..3138AM-7A-7 |FNMA POOL A18088  4.000% 11/01/41 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172041 . (1.
..3138AM-DE-2 |FNMA POOL A17300  4.500% 08/01/41 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3138AM-UX-1 | FNMA POOL AI7797  4.000% 07/01/41 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2041 . [1.A ........
..3138AM-YS-8 | FNMA POOL A17920  4.000% 08/01/41 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3138AN-DY-6 |FNMA POOL A18218  4.000% 08/01/41 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3138AU-ES-2 |FNMA POOL AJ2844  3.500% 12/01/26 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2026 . [1.A ........
..3138AY-GV-5 |FNMA POOL AJB511  4.000% 12/01/41 . . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 12/01/2041 . [1.A ........
..3138E2-TJ-4 |FNMA POOL AH9562  3.500% 01/01/27 ... . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2027 . [1.A ........
..3138E3-BC-6 |FNMA POOL AJ9934  3.500% 03/01/42 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2042 . [1.A .
..3138E4-P4-7 |FNVA POOL AKO0442  4.000% 01/01/42 . . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 01/01/2042 . [1.A ........
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..3138E6-AB-2 | FNMA POOL AK1801 ~ 4.000% 01/01/42 .....eevveee [eernnn . 03/01/2023 . | Paydoun ... ....1,829 ... 1,859 |.... . (30) ] .0 . 0 01,829 |.. 0 e . 01/01/2042 . [1.A ........
..3138EA-E9-4 |FNMA POOL AK5559  4.000% 04/01/42 ......cccceu [oeeennn . 03/01/2023 . | Paydoun ... ... 1,738 ... 1,875 |.... . (137)). .0 . 0 .1,738 .. 0 . 04/01/2042 . (1.A ........
..3138EC-EV-1 |FNMA POOL AK7347 ~ 3.500% 03/01/42 ......ccccet [oeennn . 03/01/2023 . | Paydoun ... ...32,310 ... 33,344 |.... ... (1,035) . .0 . 0 ..32,310 |.. 0 . 03/01/2042 . [1.A ........
..3138EE-CZ-0 |FNMA POOL AK9087 ~ 3.500% 04/01/27 ............[....... . 03/01/2023 . | Paydoun ... ... 3,625 L3719 | .0 . 0 ...3,625 |.. 0 . 04/01/2027 . [1.A ........
..3138EG-GY-4 |FNMA POOL AL0214 ~ 5.000% 04/01/41 ............ ...t . 03/01/2023 . | Paydoun ... 192 .0 . 0 179 ) 0 . 04/01/2041 . [1.A ........
..3138EH-6R-8 |FNMA POOL AL1779 ~ 5.500% 12/01/38 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2038 . [1.A ........
..3138EH-UB-3 |FNMA POOL AL1506  3.500% 12/01/26 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2026 . [1.A ........
..3138EJ-3G-1 |FNMA POOL AL2598  4.000% 10/01/42 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2042 . [1.A ........
..3138EJ-SM-1 |FNMA POOL AL2323  5.500% 01/01/38 .....cccceen [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2038 . [1.A ........
..3138EJ-XR-4 |FNVA POOL AL2487  4.000% 06/01/42 . 03/01/2023 . |Paydown 0 0| 0| . 06/01/2042 . [1.A .
..3138EK-FA-8 | FNMA POOL AL2860  3.000% 12/01/42 . 03/01/2023 . |Paydown 0 0| 0| . 12/01/2042 . [1.A .
..3138EK-X2-6 | FNMA POOL AL3396  2.500% 03/01/28 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2028 . [1.A .
..3138EP-C6-9 |FNMA POOL AL6392  3.500% 01/01/45 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2045 . [1.A ........
..3138EP-G8-1 |FNMA POOL AL6522  3.500% 03/01/45 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2045 . [1.A ........
..3138EP-LC-6 |FNMA POOL AL6622  4.500% 01/01/43 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2043 . [1.A ........
..3138EQ-KH-4 |FNMA POOL AL7495  3.500% 10/01/45 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2045 . [1.A ........
..3138ER-J0-4 |FNMA POOL AL9270  4.000% 10/01/46 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2046 . [1.A ........
..3138ER-RT-9 | FNMA POOL AL9497  3.500% 07/01/46 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138ET-YI-0 |FNMA POOL AL8824  3.500% 07/01/46 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138LU-RR-8 | FNMA POOL A04095  3.500% 05/01/42 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2042 . [1.A ........
..3138M3-6B-5 |FNMA POOL AP0865  3.500% 07/01/42 . 03/01/2023 . |Paydown 0 0| 0| . 07/01/2042 . (1.
..3138M6-AB-3 | FNMA POOL AP2701  3.500% 09/01/42 . 03/01/2023 . |Paydown 0 0| 0| . 09/01/2042 . (1.
..3138M6-TE-7 |FNMA POOL AP3248  4.000% 08/01/42 . 03/01/2023 . |Paydown 0 0| 0| . 08/01/2042 . (1.
..3138MD-UJ-9 | FNMA POOL AP9584  3.000% 10/01/32 . . |. 03/01/2023 . | Paydown 0 0| 0| . 10/01/2032 . (1.
..3138MK-30-7 |FNMA POOL AQ4406  3.500% 10/01/42 . . |- 03/01/2023 . | Paydown 0 0| 0| . 10/01/2042 . (1.
..3138NY-A7-0 |FNMA POOL AR1829  3.000% 02/01/43 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2043 . (1.
..3138NY-FIi-0 | FNMA POOL AR1980  3.000% 02/01/43 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A ........
..3138W1-LQ-8 |FNMA POOL AR3934  2.500% 03/01/28 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2028 . [1.A ........
..3138W4-TN-3 | FNMA POOL AR6855  3.000% 02/01/43 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A ........
..3138W5-J7-4 | FNMA POOL AR7485  3.500% 03/01/43 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2043 . [1.A ........
..3138WA-6D-4 |FNMA POOL AS1767  4.000% 02/01/44 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2044 . [1.A ........
.. 3138WC-HZ-9 | FNMA POOL AS2047  4.000% 07/01/44 . 03/01/2023 . |Paydown 0 0| 0| . 07/01/2044 . (1.
..3138WC-JZ-7 |FNMA POOL AS2979  3.000% 08/01/29 . 03/01/2023 . |Paydown 0 0| 0| . 08/01/2029 . (1.
..3138WC-Z7-1 |FNMA POOL AS3465 3.000% 10/01/29 . 03/01/2023 . |Paydown 0 0| 0| . 10/01/2029 . (1.
..3138D-DR-9 | FNMA POOL AS3711  4.000% 11/01/44 . 03/01/2023 . |Paydown 0 0| 0| . 11/01/2044 . (1.
..3138WE-NC-9 |FNMA POOL AS4886  3.500% 05/01/45 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2045 . (1.
..3138WE-T9-0 |FNMA POOL AS5075 2.500% 05/01/30 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2030 . (1.
..3138WF-2R-6 | FNMA POOL AS6183  3.500% 11/01/45 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2045 . [1.A ........
..3138WF-M3-7 |FNMA POOL AS5777  2.500% 09/01/30 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2030 . [1.A ........
..3138WG-UC-6 | FNMA POOL AS6878  3.000% 03/01/31 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2031 . [1.A ........
..3138lH-N7-3 | FNMA POOL AS7613  3.000% 07/01/46 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138WH-TT-9 | FNMA POOL AS7761  4.000% 08/01/46 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WH-TU-6 | FNMA POOL AS7762  4.000% 08/01/46 ... . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WJ-MV-7 | FNMA POOL AS8471  3.000% 12/01/46 . . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2046 . [1.A ........
..3138lIJ-R3-4 | FNMA POOL AS8605  3.000% 01/01/32 . 03/01/2023 . |Paydown 0 0| 0| . 01/01/2032 . [1.A .
..3138WJ-TG-3 | FNMA POOL AS8650 3.000% 01/01/47 ... . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 01/01/2047 . [1.A ........
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..3138IK-RS-6 | FNMA POOL AS9496  2.500% 04/01/32 ... . 03/01/2023 . | Paydoun ... ... 65,226 ...65,226 ...65,733 |.... ... (507) | .0 . 0 ..65,226 |.. 0 e . 04/01/2032 . [1.A ........
..3138WT-XP-6 | FNMA POOL AT6085 ~ 3.000% 05/01/43 .... . 03/01/2023 . | Paydoun ... ... 15,312 .. 15,312 ...16,410 |.... ... (98)] .0 . 0 ..16,312 |.. 0 . 05/01/2043 . [1.A ........
..3138WV-SIi-2 | FNMA POOL AT7732  2.500% 07/01/28 . . 03/01/2023 . | Paydoun ... L2272 ...22,986 |.... ... (263) ] .0 . 0 0 . 07/01/2028 . [1.A ........
..3138X1-4B-9 | FNMA POOL AU2617  2.500% 08/01/28 . . 03/01/2023 . | Paydoun ... .. 41,718 .0 . 0 0 . 08/01/2028 . [1.A ........
..3138X1-AJ-5 |FNMA POOL AU1808  3.000% 08/01/43 ... . 03/01/2023 . | Paydoun ... ... 62,902 .0 . 0 0 . 08/01/2043 . [1.A ........
..3138X3-XL-1 |FNMA POOL AU4282  3.500% 09/01/43 ........ceee [oeeennn . 03/01/2023 . |Paydown .......oooeveiiiiins foeviiininiiiins e 7,987 .0 . 0 0 . 09/01/2043 . [1.A ........
..3138X3-XS-6 |FNMA POOL AU4288  4.000% 09/01/43 .....cccccet [orrnnn . 03/01/2023 . | Paydoun ... ... 20,303 .0 . 0 0 . 09/01/2043 . [1.A ........
..3138X3-ZN-5 |FNMA POOL AU4348  3.500% 07/01/43 .....cccunn [oeeennn . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 4,556 .0 . 0 0 . 07/01/2043 . [1.A ........
..3138XR-KF-5 |FNMA POOL AW2093  3.000% 06/01/29 ............ [....... . 03/01/2023 . |Paydoun ......cooeeeeiiiiins v e 3,889 .0 . 0 0 . 06/01/2029 . [1.A ........
..3138Y7-X9-8 |FNMA POOL AX6103  3.500% 10/01/44 . 03/01/2023 . |Paydown 50,431 0 0| 0| . 10/01/2044 . [1.A .
..3138YB-50-2 |FNMA POOL AX9854  2.500% 03/01/30 . 03/01/2023 . |Paydown ..3,282 0 0| 0| . 03/01/2030 . [1.A .
..3138YD-2V-0 | FNMA POOL AY0787  2.500% 03/01/30 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2030 . [1.A .
..3138YF-CG-7 |FNMA POOL AY1870  3.500% 02/01/45 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2045 . [1.A ........
..3138YK-SF-1 | FNMA POOL AY5917  2.500% 05/01/30 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2030 . [1.A ........
..31391B-VM-6 | FNMA POOL 662220  6.500% 11/01/32 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2082 . [1.A ........
..31391D-RC-9 | FNMA POOL 663883  6.500% 10/01/32 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2032 . [1.A ........
..31391U-TU-9 | FNMA POOL 677463  6.000% 01/01/33 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2033 . [1.A ........
..31400C-Ch-4 | FNVA POOL 683276  6.500% 02/01/33 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2033 . [1.A ........
..31401N-2L-2 |FNMA POOL 713679  5.000% 08/01/33 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31401Y-T9-6 |FNMA POOL 722476  6.000% 07/01/33 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31402C-4H-2 | FNMA POOL 725424  5.500% 04/01/34 . 03/01/2023 . |Paydown 0 0| 0| . 04/01/2034 . (1.
..31402C-QJ-4 | FNVA POOL 725057  6.000% 01/01/34 . 03/01/2023 . |Paydown 0 0| 0| . 01/01/2034 . (1.
..31402C-TT-9 |FNMA POOL 725162  6.000% 02/01/34 . 03/01/2023 . |Paydown 0 0| 0| . 02/01/2034 . (1.
..31402E-2V-9 | FNMA POOL 727188  5.000% 08/01/33 . . |. 03/01/2023 . | Paydown 0 0| 0| . 08/01/2033 . (1.
..31402N-JM-1 | FNMA POOL 733868  6.000% 12/01/32 . . |- 03/01/2023 . | Paydown 0 0| 0| . 12/01/2082 . (1.
..314020-Y3-9 | FNMA POOL 735230  5.500% 02/01/35 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2035 . (1.
..31402R-DF-3 | FNMA POOL 735502  6.000% 04/01/35 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 6 |. 04/01/2035 . |1.A ........
..31402R-F8-7 |FNMA POOL 735591  5.000% 06/01/35 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2035 . [1.A ........
..31402R-RR-2 | FNMA POOL 735896  6.000% 09/01/35 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31402R-T4-1 |FNMA POOL 735971  5.500% 11/01/34 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2034 . (1.A ........
..31403C-6L-0 |FNMA POOL 745275 5.000% 02/01/36 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2036 . [1.A ........
..31403D-BD-0 |FNMA POOL 745336  5.000% 03/01/36 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2036 . (1.
..31403D-BX-6 |FNMA POOL 745354  5.500% 03/01/36 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2036 . (1.
..31403D-DX-4 |FNMA POOL 745418  5.500% 04/01/36 . 03/01/2023 . |Paydown 0 0| 0| . 04/01/2036 . (1.
..31403D-1IH-8 | FNMA POOL 745948  6.500% 10/01/36 . 03/01/2023 . |Paydown 0 0| 0| . 10/01/2036 . (1.
..31403F-HF-4 | FNVA POOL 747330  6.000% 10/01/33 . 03/01/2023 . |Paydown 0 0| 0| . 10/01/2033 . (1.
..31403F-NS-9 | FNMA POOL 747501  6.000% 11/01/33 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2033 . (1.
..31403K-ET-6 |FNMA POOL 750846  5.500% 01/01/34 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2034 . (1.A ........
..31404E-DE-3 |FNMA POOL 766101  5.500% 02/01/34 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2034 . [1.A ........
..31404L-TH-3 |FNMA POOL 771952  6.000% 02/01/34 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2034 . [1.A ........
..31404S-FL-4 |FNMA POOL 776971  5.000% 04/01/34 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2034 . [1.A ........
..31404T-BM-4 | FNVA POOL 777744  6.000% 05/01/34 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2034 . [1.A ........
..31405P-6A-3 | FNMA POOL 795665  6.000% 02/01/35 . . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 02/01/2035 . [1.A ........
..31405X-GS-6 | FNMA POOL 802209  6.000% 10/01/34 . . |- 03/01/2023 . | Paydoun ... .0 . 0 0 ..0 |. 10/01/2034 . (1.A ........
..31406G-02-8 | FNMA POOL 809673  5.500% 02/01/35 . 03/01/2023 . |Paydown 0 0| 0| .55 |. 02/01/2035 . [1.A .
..31406G-RN-1 | FNMA POOL 809693  5.000% 02/01/35 ... . 03/01/2023 . | Paydoun ... 0. .0 . 0. ..5 1. 02/01/2035 . [1.A ........
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..31406U-LE-6 |FNMA POOL 820325 5.000% 08/01/35 . . 03/01/2023 . | Paydoun ... 4 .0 . 0 .86 |.. 0 e . 08/01/2035 . [1.A ........
..31407H-FQ-4 | FNVA POOL 830975 5.000% 08/01/35 . . 03/01/2023 . | Paydoun ... 2 .0 . 0 167 .. 0 . 08/01/2035 . [1.A ........
..31407J-DC-3 |FNMA POOL 831799  6.500% 09/01/36 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2036 . [1.A ........
..31407J-MC-3 |FNMA POOL 832055 5.000% 08/01/35 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2035 . [1.A ........
..31407K-H5-1 |FNMA POOL 832852  5.000% 09/01/35 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407K-RY-7 |FNMA POOL 833103  5.500% 09/01/35 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407N-CG-6 | FNMA POOL 835371  5.000% 09/01/35 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407N-P4-9 | FNMA POOL 835743  5.000% 09/01/35 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..314070-ND-4 | FNMA POOL 837488  5.000% 09/01/35 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407R-4F-8 |FNMA POOL 838822  5.000% 09/01/35 . 03/01/2023 . |Paydown 0 0| 0| . 09/01/2035 . [1.A .
..31407V-YH-2 |FNMA POOL 842312  6.000% 07/01/31 . 03/01/2023 . |Paydown 0 0| 0| . 07/01/2031 . [1.A .
..31400X-SS-9 | FNVA POOL 881729  6.500% 03/01/36 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2036 . [1.A .
..3140E0-ET-8 |FNMA POOL AZ7345 3.500% 11/01/45 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2045 . [1.A ........
..3140EU-4V-8 | FNVA POOL BCOB35 ~ 4.000% 04/01/46 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2046 . [1.A ........
..3140EV-TB-3 |FNMA POOL BC1445  3.000% 07/01/46 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3140EW-XM-2 | FNMA POOL BC2483  3.000% 03/01/31 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2031 . [1.A ........
..3140EY-3H-2 |FNMA POOL BC4399  3.000% 03/01/31 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2031 . [1.A ........
..3140F0-GP-3 | FNMA POOL BC4705  2.500% 09/01/31 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2031 . [1.A ........
..3140F1-HS-4 | FNMA POOL BC5640  4.000% 06/01/46 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2046 . [1.A ........
..3140FG-DZ-9 | FNVA POOL BD8219  3.000% 09/01/46 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2046 . [1.A ........
..3140FG-GA-1 |FNMA POOL BD8292  3.000% 11/01/46 . 03/01/2023 . |Paydown 0 0| 0| . 11/01/2046 . (1.
..3140FG-NP-0 | FNVA POOL BD8497  3.000% 12/01/46 . 03/01/2023 . |Paydown 0 0| 0| . 12/01/2046 . (1.
..3140FN-R2-2 | FNMA POOL BE3204  2.500% 03/01/32 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2032 . (1.
..3140H6-KB-4 | FNMA POOL BJ4789  3.000% 02/01/33 . . |. 03/01/2023 . | Paydown 0 0| 0| . 02/01/2033 . (1.
..3140H6-KC-2 |FNMA POOL BJ4790  3.000% 02/01/33 . . |- 03/01/2023 . | Paydown 0 0| 0| . 02/01/2033 . (1.
..3140H8-0D-0 | FNMA POOL BJ6751  4.000% 05/01/48 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2048 . (1.
..3140HN-JL-7 |FNMA POOL BK8366  2.500% 12/01/35 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A ........
..3140J5-6X-2 | FNMA POOL BM1785  4.000% 08/01/47 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2047 . [1.A ........
..3140J8-6V-0 |FNMA POOL BM4483  4.000% 09/01/48 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2048 . [1.A ........
..3140J8-ER-0 | FNVA POOL BM3743 ~ 4.000% 03/01/47 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2047 . (1.A ........
..3140J8-JM-6 | FNMA POOL BM3867  4.000% 02/01/46 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2046 . [1.A ........
..3140J9-HB-0 |FNMA POOL BM4725  4.500% 06/01/44 . 03/01/2023 . |Paydown 0 0| 0| . 06/01/2044 . (1.
..3140J9-H\-4 | FNVA POOL BM4736  3.500% 02/01/47 . 03/01/2023 . |Paydown 0 0| 0| . 02/01/2047 . (1.
..3140K2-P2-4 | FNMA POOL BO6740  2.000% 05/01/51 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2051 . (1.
..3140KA-M8-6 | FNMA POOL BP3082  3.000% 03/01/50 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2050 . (1.
..3140KE-SF-6 | FNMA POOL BP6817  2.500% 05/01/50 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2050 . (1.
..3140M1-42-4 | FNMA POOL BU0B39  2.000% 09/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2051 . (1.
..3140M2-CK-6 | FNMA POOL BU0973  2.000% 11/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172061 . [1.A ........
..3140M9-VQ-7 |FNMA POOL BU7822  2.000% 12/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2051 . [1.A ........
..3140MA-KW-3 | FNMA POOL BUB408  2.000% 12/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2061 . [1.A ........
..3140MF-32-4 | FNMA POOL BV2615  4.500% 07/01/52 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2052 . [1.A ........
..3140MM-AD-0 | FNMA POOL BV7203  3.500% 04/01/52 . . 03/01/2023 . | Paydoun ... . .0 . 0 0 . 04/01/2052 . [1.A ........
..3140MR-BA-4 | FNMA POOL BWO032 ~ 4.500% 07/01/52 . . |- 03/01/2023 . |Paydoun ... ..1,458 | .0 . 0 0 . 07/01/2052 . [1.A ........
..31400D-E5-9 | FNMA POOL CA5565  3.500% 04/01/50 ... . |- 03/01/2023 . | Paydoun ... ... (1,489) | .0 . 0 0 . 04/01/2050 . [1.A ........
..31400L-MZ-6 |FNMA POOL CB1275  2.500% 08/01/51 . 03/01/2023 . |Paydown 0 0| 0| . 08/01/2051 . [1.A .
..3140QM-A9-5 |FNMA POOL CB1831 2.000% 10/01/51 ... . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 10/01/2051 . [1.A ........
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..3140QM-HX-5 |FNMA POOL CB2045 2.500% 11/01/51 .... . 03/01/2023 . | Paydoun ... ... 54,172 ...54,172 ...50,230 |.... .0 . 0 ..54,172 |.. 0 e . 1170172051 . [1.A ........
..31400P-Q0-3 |FNMA POOL CB4062  4.500% 07/01/52 .... . 03/01/2023 . | Paydoun ... L1971 .0 . 0 0 . 07/01/2052 . [1.A ........
..3140X4-MX-1 | FNMA POOL FM1273  3.000% 01/01/47 ... . 03/01/2023 . | Paydoun ... . 108,138 |.... .0 . 0 0 . 01/01/2047 . [1.A ........
..3140X6-0L-8 |FNMA POOL FM3158  4.000% 11/01/48 ... . 03/01/2023 . | Paydoun ... ....9,910 |.... .0 . 0 0 . 1170172048 . [1.A ........
..3140X7-KS-7 |FNMA POOL FM3904  4.000% 03/01/49 . . 03/01/2023 . | Paydoun ... ... 75,386 |.... .0 . 0 0 . 03/01/2049 . [1.A ........
..3140X8-XP-7 | FNMA POOL FM5185  3.500% 06/01/49 . . 03/01/2023 . | Paydoun ... ...54,110 |.... .0 . 0 0 . 06/01/2049 . [1.A ........
..3140X9-JB-2 |FNMA POOL FM5657  3.000% 12/01/50 . . 03/01/2023 . | Paydoun ... ...54,115 |.... .0 . 0 0 . 12/01/2050 . [1.A ........
..3140XA-3L-4 |FNVA POOL FM7102  3.500% 07/01/49 . . 03/01/2023 . | Paydoun ... ...34,903 |.... .0 . 0 0 . 07/01/2049 . (1.A ........
..3140XA-H5-4 | FNMA POOL FM6551  3.500% 06/01/49 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2049 . [1.A ........
..3140XA-PZ-9 | FNVA POOL FM6739  3.500% 06/01/49 . 03/01/2023 . |Paydown 0 0| 0| . 06/01/2049 . [1.A .
..3140XB-C6-5 |FNMA POOL FM7292  3.500% 05/01/50 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2050 . [1.A .
..3140XB-ZV-5 |FNMA POOL FM7955  2.000% 05/01/51 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2061 . [1.A .
..3140XC-BIi-7 | FNMA POOL FM8152  2.000% 07/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2051 . [1.A ........
..3140XC-RB-6 | FNMA POOL FM8581  2.000% 08/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2051 . [1.A ........
..3140XC-VX-3 |FNMA POOL FM8729  2.000% 09/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2051 . [1.A ........
..3140XD-SG-2 |FNMA POOL FM9518  2.500% 11/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172061 . [1.A ........
..3140XD-VJ-2 | FNMA POOL FM9616  2.500% 11/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172051 . [1.A ........
..3140XF-A3-5 |FNMA POOL FS0026  2.500% 11/01/51 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172061 . [1.A ........
..3140XF-GC-9 |FNMA POOL FS0194  2.500% 01/01/52 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2052 . [1.A ........
..3140XF-Y8-8 |FNMA POOL FS0734  2.000% 02/01/52 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2082 . [1.A ........
..3140XG-GI\-3 | FNMA POOL FS1112  2.000% 03/01/52 . 03/01/2023 . |Paydown 0 0| 0| . 03/01/2052 . (1.
..3140XH-6X-0 |FNMA POOL FS2685  4.000% 08/01/52 . 03/01/2023 . |Paydown 0 0| 0| . 08/01/2052 . (1.
..3140XJ-S2-0 |FNMA POOL FS3236  3.500% 06/01/52 . 03/01/2023 . |Paydown 0 0| 0| . 06/01/2052 . (1.
..31410E-MF-2 | FNMA POOL 886958  6.000% 06/01/36 . . |. 03/01/2023 . | Paydown 0 0| 0| . 06/01/2036 . (1.
..31410F-25-3 |FNMA POOL 888285  6.500% 03/01/37 . . |- 03/01/2023 . | Paydown 0 0| 0| . 03/01/2037 . (1.
..31410F-Z9-9 | FNMA POOL 888268  6.000% 03/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2037 . (1.
..31410K-K7-8 | FNMA POOL 889618  5.500% 05/01/38 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2038 . [1.A ........
..31410L-C4-2 |FNVA POOL 890201  4.500% 08/01/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..31410T-Y6-6 |FNMA POOL 897233  6.000% 10/01/36 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2036 . [1.A ........
..31410V-VX-5 |FNMA POOL 898930  6.000% 08/01/36 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2036 . [1.A ........
..31410X-6R-2 | FNMA POOL 900980  6.000% 09/01/36 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2036 . [1.A ........
..31411A-JT-3 | FNMA POOL 902174  6.000% 11/01/36 . 03/01/2023 . |Paydown 0 0| 0| . 11/01/2036 . (1.
..31411B-Cli-1 | FNMA POOL 902885  6.000% 12/01/36 . 03/01/2023 . |Paydown 0 0| 0| . 12/01/2036 . (1.
..31411F-RE-6 | FNMA POOL 906885 6.000% 12/01/36 . 03/01/2023 . |Paydown 0 0| 0| . 12/01/2036 . (1.
..31411J-RR-9 | FNMA POOL 909596  6.500% 02/01/37 . 03/01/2023 . |Paydown 0 0| 0| . 02/01/2087 . (1.
..31411L-BB-6 |FNMA POOL 910934  5.500% 02/01/37 . 03/01/2023 . |Paydown 0 0| 0| . 02/01/2037 . (1.
..31411R-AK-4 | FNMA POOL 912710  5.000% 03/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2037 . (1.
..31411R-GU-6 | FNMA POOL 912911  6.000% 06/01/37 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..314110-4N-4 | FNMA POOL 917129  6.000% 06/01/37 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..31412A-DZ-4 |FNVA POOL 919120  6.000% 04/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2037 . [1.A ........
..31412E-2P-0 | FNMA POOL 923382  6.000% 06/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..314124-60-7 |FNVA POOL 926179  4.000% 07/01/24 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2024 . (1.A ........
..31412L-B5-8 | FNMA POOL 928060  5.500% 02/01/37 . . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 02/01/2087 . [1.A ........
..31412N-UK-0 | FNMA POOL 930386  4.500% 01/01/39 . . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2039 . [1.A ........
..31412P-FL-0 |FNMA POOL 930871  5.000% 04/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 04/01/2039 . [1.A .
..31412P-R6-0 |FNMA POOL 931209  4.500% 05/01/39 ... . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 05/01/2039 . [1.A ........
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..31412P-YE-5 |FNMA POOL 931409  4.000% 06/01/24 ............ [.eeenn . 03/01/2023 . | Paydoun ... ....515 |.... .0 . 0 ..513 ). 0 e . 06/01/2024 . [1.A ........
..314120-4X-4 | FNMA POOL 932438  4.000% 01/01/25 .....evvvnnn [oeennn . 03/01/2023 . | Paydoun ... 1,400 |.... .0 . 0 .1,385 |.. 0 . 01/01/2025 . [1.A ........
..314120-GJ-2 | FNMA POOL 931801  5.000% 08/01/39 ............ [..ccees . 03/01/2023 . | Paydoun ... .3,684 |.... .0 . 0 3,572 |.. 0 . 08/01/2039 . [1.A ........
..314120-GV-5 |FNMA POOL 931812  4.500% 08/01/39 ........ccc. [.eennn . 03/01/2023 . | Paydoun ... ....843 |.... .0 . 0 ....824 |.. 0 . 08/01/2039 . [1.A ........
..314120-H0-5 |FNMA POOL 931839  4.500% 08/01/39 ......eeuuun [oeeennn . 03/01/2023 . | Paydoun ... ....565 |.... .0 . 0 ....549 |.. 0 . 08/01/2039 . [1.A ........
- 314128-L7-0 | FNMA POOL 932850  4.000% 12/01/40 .....ccceeen [oennnn . 03/01/2023 . | Paydoun ... ..606 |.... .0 . 0 ..606 |.. 0 . 12/01/2040 . [1.A ........
..314125-XT-7 |FNMA POOL 933690  5.000% 06/01/39 ......ccccee [orrnnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..314128-XU-4 | FNMA POOL 933691  5.000% 06/01/39 ........ccc. [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..314120-J9-2 | FNMA POOL 935088  4.500% 03/01/39 .......eeuwn [oreennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2039 . [1.A ........
..314120-IIX-4 | FNMA POOL 935462  4.500% 06/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 06/01/2039 . [1.A .
..31412Y-EC-2 |FNMA POOL 938531  5.500% 05/01/37 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2087 . [1.A .
..31413B-2N-0 | FNMA POOL 940981  6.000% 11/01/37 . 03/01/2023 . |Paydown 0 0| 0| . 1170172037 . [1.A .
..31413C-FN-4 | FNMA POOL 941273  6.000% 07/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2087 . [1.A ........
..31413D-4Y-0 |FNVA POOL 942839  6.000% 08/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2037 . [1.A ........
..31413R-D6-0 |FNMA POOL 952925  6.000% 10/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2087 . [1.A ........
..31413R-GX-8 | FNMA POOL 953014  6.000% 10/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2037 . [1.A ........
..31413T-LW-0 |FNMA POOL 954941  6.500% 10/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2087 . [1.A ........
..31414D-DH-6 |FNMA POOL 962804  5.000% 04/01/23 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2023 . [1.A ........
..31415A-WD-9 | FNMA POOL 981344  5.500% 07/01/38 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2038 . [1.A ........
..31415L-QY-6 | FNMA POOL 983471  5.500% 05/01/38 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2038 . [1.A ........
..31415R-FA-7 | FNMA POOL 986761  5.500% 07/01/38 . 03/01/2023 . |Paydown 0 0| 0| . 07/01/2038 . (1.
..31416B-TA-6 | FNMA POOL 995245 5.000% 01/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 01/01/2039 . (1.
..31416C-A4-8 | FNMA POOL 995627  5.000% 02/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 02/01/2039 . (1.
..31416C-JY-3 | FNMA POOL 995879  6.000% 04/01/39 . . |. 03/01/2023 . | Paydown 0 0| 0| . 04/01/2039 . (1.
..31416C-ME-3 | FNMA POOL 995957  5.000% 06/01/24 . . |- 03/01/2023 . | Paydown 0 0| 0| . 06/01/2024 . (1.
..31416C-MF-0 | FNMA POOL 995958  5.500% 06/01/24 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2024 . (1.
..31416C-MZ-6 |FNMA POOL 995976  6.000% 04/01/38 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2038 . [1.A ........
..31416H-VT-9 | FNMA POOL AA0625  4.500% 03/01/39 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2039 . [1.A ........
..31416L-GU-4 |FNMA POOL AA2910  4.500% 04/01/39 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..31416M-61-9 | FNMA POOL AA4484  5.000% 04/01/39 .... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..31416N-E5-7 |FNMA POOL AA4655  4.000% 05/01/24 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2024 . [1.A ........
..314160-A4-7 |FNVA POOL AA6326  4.000% 05/01/24 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2024 . (1.
..314165-KG-5 |FNMA POOL AA8394  5.000% 06/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 06/01/2039 . (1.
..314168-29-5 |FNVA POOL AA8867  4.500% 04/01/24 . 03/01/2023 . |Paydown 0 0| 0| . 04/01/2024 . (1.
..31416T-AJ-8 | FNMA POOL AA9008  4.500% 08/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 08/01/2039 . (1.
..31416W-FG-2 | FNMA POOL AB1066  4.000% 05/01/25 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2025 . (1.
..31416W-LZ-3 |FNMA POOL AB1243  4.000% 07/01/25 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2025 . (1.
..31416X-YZ-7 |FNVA POOL AB2527  4.000% 03/01/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..31416Y-DT-2 |FNMA POOL AB2813  4.500% 04/01/41 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2041 . [1.A ........
..31416Y-U9-7 | FNMA POOL AB3307  4.000% 07/01/41 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2041 . [1.A ........
..31417A-JV-2 | FNMA POOL AB3875  4.000% 11/01/41 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172041 . [1.A ........
..31417D-CA-9 | FNVA POOL AB6364  2.500% 10/01/27 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1070172027 . [1.A ........
..31417G-AT-3 |FNMA POOL AB9017 ~ 3.000% 04/01/43 . . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 04/01/2043 . [1.A ........
..31417G-F5-0 |FNVA POOL AB9187  3.000% 04/01/43 . . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2043 . [1.A ........
..31417G-L9-5 |FNMA POOL AB9351  3.000% 05/01/43 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2043 . [1.A .
..31417G-IT-9 | FNMA POOL AB9657  3.000% 06/01/28 ... . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 06/01/2028 . [1.A ........
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..31417J-KM-1 | FNMA POOL AC0299  5.000% 01/01/34 .....ccceees [oeennnn . 03/01/2023 . | Paydoun ... .0 . ()]s 0 0 e . 01/01/2034 . [1.A ........
..31417K-SB-4 | FNMA POOL AC1413  4.500% 08/01/39 .......cccoe [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..31417K-X6-9 | FNMA POOL AC1600  4.500% 08/01/29 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2029 . [1.A ........
..31417K-YD-3 | FNMA POOL AC1607 ~ 4.500% 08/01/39 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..31417L-B4-6 |FNMA POOL AC1858  4.000% 09/01/39 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2039 . [1.A ........
..31417L-CP-8 | FNMA POOL AC1877 ~ 4.500% 09/01/39 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 . .. 0 . 09/01/2039 . [1.A ........
..314170-YT-5 |FNMA POOL AC5221  4.500% 12/01/39 ....ceevvene [ereennn . 03/01/2023 . | Paydoun ... .0 . 0 .1,758 .. 0 . 12/01/2039 . [1.A ........
..314178-AB-6 | FNMA POOL AC5401  5.000% 10/01/39 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2039 . [1.A ........
..314178-H0-6 | FNMA POOL AC5638  4.500% 03/01/25 ......eevvnn [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2025 . [1.A ........
..314178-YQ-7 |FNVA POOL AC6118  4.500% 11/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 11/01/2039 . [1.A .
..314178-YV-6 | FNMA POOL AC6123  4.000% 11/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 11/01/2039 . [1.A .
..31417T-L6-3 |FNVA POOL AC6648  5.000% 12/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 12/01/2039 . [1.A .
..31417T-NK-0 | FNMA POOL AC6693 ~ 4.500% 01/01/40 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..31417U-V2-8 | FNMA POOL AC7832  4.500% 12/01/39 .....ccooun [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..31417V-N6-6 | FNMA POOL AC8512  4.500% 12/01/39 ......eevuen [oreennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..31417X-CT-4 | FNMA POOL AC9981 ~ 5.000% 02/01/40 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2040 . [1.A ........
..31417Y-B0-9 | FNMA POOL MA0046 ~ 4.000% 04/01/29 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2029 . [1.A ........
..31417Y-FN-4 | FNMA POOL MAO171  4.500% 09/01/29 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2029 . [1.A ........
..31417Y-LF-2 |FNMA POOL MA0325  4.500% 01/01/40 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..31417Y-UN-5 |FNMA POOL MA0596  4.000% 12/01/25 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2025 . [1.A ........
..31417Y-VJ-3 | FNMA POOL MA0616  4.000% 01/01/31 03/01/2023 . |Paydown 0 0| 0| . 01/01/2031 . (1.
..31417Y-ZA-8 | FNMA POOL MAO736  5.000% 05/01/41 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2041 . (1.
..31418A-CH-9 | FNMA POOL MAO971  4.000% 02/01/42 . 03/01/2023 . |Paydown 0 0| 0| . 02/01/2042 . (1.
..31418A-KN-7 | FNMA POOL MA1200  3.000% 10/01/32 . . |. 03/01/2023 . | Paydown 0 0| 0| . 10/01/2032 . (1.
..31418A-MW-5 |FNMA POOL MA1272  3.000% 12/01/42 . . |- 03/01/2023 . | Paydown 0 0| 0| . 12/01/2042 . (1.
..31418A-Zi-1 | FNMA POOL MA1656  4.500% 11/01/43 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2043 . (1.
..31418C-U7-7 |FNMA POOL MA3305  3.500% 03/01/48 ............ |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2048 . [1.A ........
..31418C-UH-5 |FNMA POOL MA3283  3.000% 02/01/33 .....ccccees [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2033 . [1.A ........
..31418D-4X-7 |FNMA POOL MA4437  2.000% 10/01/51 ............ [..eees . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2051 . [1.A ........
..31418D-6B-3 |FNMA POOL MA4465 2.000% 11/01/51 ............ [......s . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172061 . [1.A ........
..31418D-EL-2 |FNMA POOL MA3738  3.000% 08/01/34 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2034 . [1.A ........
..31418D-EV-0 |FNVA POOL MA3747  4.500% 08/01/49 . 03/01/2023 . |Paydown 0 0| 0| . 08/01/2049 . (1.
..31418D-JJ-2 |FNMA POOL MA3864  2.500% 12/01/34 . 03/01/2023 . |Paydown 0 0| 0| . 12/01/2034 . (1.
..31418D-J0-6 | FNVA POOL MA3870  2.500% 12/01/49 . 03/01/2023 . |Paydown 0 0| 0| . 12/01/2049 . (1.
..31418D-KJ-0 |FNMA POOL MA3896  2.500% 01/01/35 . 03/01/2023 . |Paydown (4,087) |. 0 0| 0| . 01/01/2035 . (1.
..31418D-PD-8 | FNVA POOL MA4019  2.500% 05/01/50 . 03/01/2023 . |Paydown . 0 0| 0| . 05/01/2050 . (1.
..31418D-08-8 |FNMA POOL MA4078 ~ 2.500% 07/01/50 .......cccew [oerennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2050 . (1.
..31418D-SJ-2 |FNMA POOL MA4120  2.500% 09/01/50 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2050 . [1.A ........
..31418D-TN-2 | FNMA POOL MA4156  2.500% 10/01/35 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..31418D-U9-1 |FNMA POOL MA4207  2.500% 12/01/36 ....ccceenn [ oennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A ........
..31418D-UE-0 |FNMA POOL MA4180  2.500% 11/01/35 ............ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2035 . [1.A ........
..31418E-DE-7 |FNMA POOL MA4600  3.500% 05/01/52 . . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2082 . [1.A ........
..31418\-A5-1 |FNMA POOL AD0027  5.000% 12/01/23 . . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 12/01/2023 . [1.A ........
..31418M-BY-7 |FNMA POOL AD0054  5.000% 02/01/24 .... . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2024 . (1.A ........
..31418M-SR-4 | FNMA POOL AD0527  5.500% 06/01/39 . 03/01/2023 . |Paydown 0 0| 0| . 06/01/2039 . [1.A .
..31418M-UM-2 | FNMA POOL AD0587  4.500% 12/01/39 ... . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 12/01/2039 . [1.A ........
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..31418N-DF-4 | FNMA POOL AD1001  4.000% 02/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 42 . .. 0 |. 02/01/2040 . [1.A ........
..31418N-YE-4 |FNVA POOL AD1608  4.000% 02/01/25 . . 03/01/2023 . | Paydoun ... .0 . 0 .233 |.. .. 2 .02/01/2025 . [1.A ........
..31418P-U-3 | FNMA POOL AD2396  4.500% 03/01/40 ... . 03/01/2023 . | Paydoun ... .0 . 0 . 03/01/2040 . [1.A ........
..314180-FF-5 |FNMA POOL AD2865  4.000% 02/01/25 .... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/01/2025 . [1.A ........
..314180-FG-3 |FNMA POOL AD2866  4.500% 02/01/25 ... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/01/2025 . [1.A ........
..314180-ZF-3 |FNMA POOL AD3441  5.000% 03/01/40 .... . 03/01/2023 . | Paydoun ... .0 . 0 . 03/01/2040 . (1.A ........
..31418R-RE-3 |FNMA POOL AD4084  4.500% 05/01/40 .... . 03/01/2023 . | Paydoun ... .0 . 0 . 05/01/2040 . [1.A ........
..31418R-ZWi-4 |FNMA POOL AD4356  4.500% 04/01/40 ... . 03/01/2023 . | Paydoun ... .0 . 0 . 04/01/2040 . [1.A ........
..31418T-KB-2 |FNMA POOL AD5689  4.000% 05/01/25 . . 03/01/2023 . | Paydoun ... .0 . 0 . 05/01/2025 . [1.A ........
..31418U-4N-1 | FNVA POOL AD7128  4.500% 07/01/40 . 03/01/2023 . |Paydown 0 0| . 07/01/2040 . [1.A .
..31418U-C6-9 |FNMA POOL AD6392  4.500% 05/01/25 . 03/01/2023 . |Paydown 0 0| . 05/01/2025 . [1.A .
..31418U-CG-7 |FNMA POOL AD6370  4.500% 05/01/40 . 03/01/2023 . |Paydown 0 0| . 05/01/2040 . [1.A .
..31418U-EE-0 |FNMA POOL AD6432  4.500% 06/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418U-VU-5 |FNVA POOL AD6926  4.500% 06/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418V-2A-9 | FNMA POOL AD7968  5.000% 12/01/39 . . 03/01/2023 . | Paydoun ... .0 . 0 . 12/01/2039 . [1.A ........
..31418V-6M-9 | FNMA POOL AD8075  5.000% 06/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418V-L6-7 |FNMA POOL AD7548  5.000% 06/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418W-PW-4 | FNMA POOL AD8536  5.000% 08/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 4 1.08/01/2040 . [1.A ........
..31418X-6C-7 |FNMA POOL AD9866  4.500% 10/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 . 10/01/2040 . [1.A ........
..31418X-XX-1 |FNVA POOL AD9693  5.000% 08/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 . 08/01/2040 . [1.A ........
..31419A-CU-9 | FNMA POOL AE0082  5.000% 05/01/40 . 03/01/2023 . |Paydown 0 0| . 05/01/2040 . (1.
..31419A-N-5 | FNVA POOL AE0395  4.500% 10/01/40 . 03/01/2023 . |Paydown 0 0| . 10/01/2040 . (1.
..31419B-4T-9 | FNMA POOL AE1733  4.000% 09/01/40 . 03/01/2023 . |Paydown 0 0| . 09/01/2040 . (1.
..31419B-BT-1 |FNVA POOL AE0949  4.000% 02/01/41 . . |. 03/01/2023 . | Paydown 0 0| . 02/01/2041 . (1.
..31419B-N4-3 | FNMA POOL AE1310  4.000% 07/01/25 . . |- 03/01/2023 . | Paydown 0 0| . 07/01/2025 . (1.
..31419E-AP-4 | FNVA POOL AE3613  4.500% 09/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 . 09/01/2040 . (1.
..31419F-GP-5 |FNMA POOL AE4705  4.000% 09/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 . 09/01/2040 . [1.A ........
..31419G-CH-5 |FNVA POOL AE5471  4.500% 10/01/40 . . 03/01/2023 . | Paydoun ... .0 . 0 . 10/01/2040 . [1.A ........
..31419H-XQ-0 |FNMA POOL AE6986  4.000% 10/01/40 ... . 03/01/2023 . | Paydoun ... .0 . 0 . 10/01/2040 . [1.A ........
..31419J-RF-7 | FNMA POOL AE7685  4.000% 10/01/40 ... . 03/01/2023 . | Paydoun ... .0 . 0 . 10/01/2040 . (1.A ........
..31419J-SK-5 |FNMA POOL AE7721  4.000% 11/01/40 ... . 03/01/2023 . | Paydoun ... .0 . 0 . 1170172040 . [1.A ........
..31419J-8M-1 | FNMA POOL AE7723  4.000% 11/01/40 . 03/01/2023 . |Paydown 0 0| . 1170172040 . (1.A .
..31419K-SZ-9 | FNMA POOL AE8635  3.500% 11/01/25 . 03/01/2023 . |Paydown 0 0| . 11/01/2025 . [1.A .
..31419L-EJ-8 |FNVA POOL AE9136  3.500% 12/01/25 . . 03/01/2023 . | Paydoun ... .0 . .0 . . 12/01/2025 . [1.A ........

FREDDIE MAC SCRT SERIES 2019-1 CLASS MA
.. 35563P-JF-7 |3.500% 07/25/58
FREDDIE MAC STACR SEl
.. 35564K-L3-1 | 144  6.984% 03/25/52
FREDDIE MAC STACR SERIES 2022-DNA3 CLASS M1

. 07/25/2058 . |1.A FE ...

....... . 03/01/2023 . | Paydoun ...

....... . 03/27/2023 . [Paydown ....oooovviiiiinins foneeiiiiiiininnn e 40,440 [l 40,440 foLllllli 40,440 [l 40,440 [0 e 0 L0 0 0 40,440 0 0 el 0 [ 582 [, 08/25/2052 L | 1.B FE ...

.. 35564K-UN-7 | 144  6.484% 04/25/42 ... [ . 03/27/2023 . |Paydown ... . 04/25/2042 . |1.F FE ...
FREDDIE MAC STACR SERIES

.. 35564K-WS-4 | 144 6.684% 05/25/42 ....oooviiuiiiiiiiiiiiiiins | e . 03/27/2023 . [Paydown ....coovviieiieniis foeneeniiiiiiniein e 29,369 |...ccinennn 29,369 .ieeeennnns 29,373 foerernnns 29,372 [oveiieiannns 0 foreeeeiinns ()] FEPURTRIN 0 foreeeeeinns ()] FEPURTRIN 0 foreeeans 29,369 [.vveeeiennnn (U IO 0 forreeiiiinnns [V PO 310 [. 05/25/2042 . |1.F FE ...
FREDDIE MAC STACR SERIES 2022-DNAS CLASS M1A

.. 35564K-YN-3 | 144 7.434% 06/25/42 ...ooovvnvriiiiiiiiiiienes | eeens . 03/27/2023 . [Paydown ....coovviieiieniis foeneeniiiiiiniein e 59,901 |.ociiiens 59,901 |........... 59,901 |......c... 59,901 |vveiiennn 0 foreeeieiinnns (U IO [V T [V IO 0 foreeeans 59,901 [.vveeeeenns (U IO 0 forreeiiiinnns [V PO 710 |. 06/25/2042 . [1.G FE ....
NORTH CAROLINA ST HSG FIN SERIES 38-B

..658207-TX-3 |3.850% 07/01/37 ..vvveveeiiiniiiiiiiiiiiiiiiiiiiis | eeeeans . 01/01/2023 . [Call 100.0000 ..oee Jooovveriieiiiiiiies v 175,000 |.......... 175,000 |.......... 175,000 |.......... 175,000 J..ocvveennnn. [V [\ PPN [V [\ PPN 0 foreennn. 175,000 foovereiinnnnes [\ PPN [ 0 forreiinnns 3,369 |. 07/01/2037 . [1.B FE ....

=Y
=Y
=Y
o

0909999999. Subtotal - Bonds - U.S. Special Revenues 9,064,891 8,913,752 9,471,655 9,202,862 (83,965) (83,965) 9,170,274 (105,383) (105,383) 56,466 XXX XXX
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..00119L-AA-9 | AG ISSUER LLC SERIES 144A  6.250% 03/01/28 |....... . 03/01/2023 . | JPMorgan Chase ........... |oeeeeeeeeeennnnnnnns Joeeenens 406,725 |........... 435,000 |........... 435,714 |........... 399,746 |......... 35,500 [..ccoeennnnn [ S [V . 35,565 |...ooeeiiiiinns [V R 435,311 [oeeiiiiiinnns 0 f...... (28,586) |....... (28,586) |...cevennnnn 13,745 |. 03/01/2028 . [4.B FE ....
AMERICAN MONEY MANAGEMENT SERIES 2017-20A
..00177T-AJ-2 |CLASS AR 144A  4.949% 04/17/29 ....evvvvvvnnnnn [eeeenn . 01/18/2023 . |Paydoun ....cooeeeeriiienins v e 228,208 |...ceeenen 228,208 |........... 228,208 |........... 228,208 |......eevnnnnee [V (VR [V (VO [V R 228,208 |..ocooieiennns 0 [ [V R [V 2,886 |. 04/17/2029 . [1.A FE ....
AASET 2022 1 LLC SERIES 2022-1A CLASS A 144A
..00255E-AA-9 |6.000% 05/16/47 ......evvvrrmrrrnnnnnnnnnnnnnnnnnnns [ eeeeenn . 03/16/2023 . |Paydoun .......cooeeeeiiiins foveniiiniinins e, 30,016 |............ 30,016 |............ 20,472 | 20,510 | [ R 506 [..eevvnnnnnnnns [V R 506 [..eeevnnnnnnnns [V R 30,016 |.oooeeeeennns 0 [ [V R [V 300 |. 05/16/2047 . [1.G FE ....
AG TTMT ESCROW ISSUER SERIES 144A  8.625%
..00840K-AA-7 109/30/27 .ccooveieiiiiiiiiiiiiiiiiei [ . 03/01/2023 . | Jeffries LLC ..ocoevveeees Joveeiiieiniiiiiins oo 61,927 |............ 61,000 |............ 61,000 |......ccc... 61,000 |...oovvvnnnnnns [V (VR [V (VO [ R 61,000 . 09/30/2027 . (4.B FE ....
ALASKA AIRLINES 2020 TR SERIES 144A  4.800% Redempt ion 100.0000
. 01166V-AA-7 | 02/15/29 .oooeiiiiiiiiiiiiiiiiiii [ V27 V(17X S OOROORORR R R 114,055 |........... 114,055 |........... 113,306 |........... 113,338 |t [V 20 [oeeeiiiinnnne [V 20 [oeeeeiinnnnne [V R 113,358 . 02/15/2029 . [1.G FE ....
ABC SUPPLY CO INC SERIES 144A  4.000%
..024747-AF-4 101/15/28 ... O [ . 03/06/2023 . | WelIs Fargo ... .. 269,130 303,000 274,548 |...........270,337 |.... .276,743 |.. . 01/15/2028 . 3.B FE ....
AMERICREDIT AUTOMOBILE RECEIV SERIES 2018-2
..03066L-AG-3 |CLASS D 4.010% 07/18/24 .........oooeeeeeeeiins [ oennnn . 03/18/2023 . |Paydoun ......oooeeeeiiiiins v e 782,632 |oeeeeeennns 782,632 |.......... 786,728 . 07/18/2024 . [1.C FE ....

APOLLO CMMRL REAL EST FI SERIES 144A

+03762U-AD-7 | 06/15/29 ..o | oo . 03/21/2023 . | Jeffries LLC . 06/15/2029 . [4.A FE ...
AVID AUTONOB

..05369L-AA-5 |CLASS A 144  0.610% 01/15/25 ...vevevererecns | oenees . 03/15/2023 . [Paydoun ....oveveeeereveien foereeeeeeeieiiees freeeeenenn 25,793 | 25,793 [ 25,406 [ovevevennn 25,711 | O [ 82 [0 o820 25,793 [0 [ [ P (U1 21 |. 01/15/2025 . [1.A FE ...
BX TRUST SERIES 22-FOX2 CLASS A2  5.576%

..05610A-AN-8 | 04/15/39 .....ovevvreveeieeeeeeeeeieeaeeenens | oo . 03/15/2023 . | Paydoun ... . 04/15/2039 . [1.A FE ....
BABSON CLO

. 06760E-AG-1 |7.495% 01/20/28 ....veveveverereeeerrererereierens | oo . 03/15/2023 . [Paydoun ....c.eveveveveven foereeeieneiiieenes [reeeenn 475,000 |...........475,000 |...........456,000 |........... 458,852 |..vcveenan [ 16,148 [oovovevveee [ 16,148 [ovovevvene (U I 475,000 .oveveenenn (U [ P (U 13,586 | 01/20/2028 . |2.B FE ...
BRITISH AIR 20 1 A PPT SERIES 144A  4.250% Redenption

104-AR-4 | T1/15/32 oo | e L 02/15/2023 . [ cevevieiieieieeieeae , , 977 e 15,997 [evrerrnanns (U1 P LE I T (U1 LE I T [ 16,010 |orveereeeenee. (U L E) 178 |. 11/15/2032 . [1.6 FE ...
CLI FUNDING LLC SERIES 2020-3A CLASS A 144A

. 12563L-AS-6 |2.070% 10/18/45 .....ovvverererererecnnens | e . 03/18/2023 . [Paydoun ...cvevvevvieiens e [ 45,192 | 45,192 |oveeeee 41,101 [ 41,374 | (U 3,818 |oovereerennns (U 3,818 |oouereeennns [ 45,192 | (U [ P (U O 160 |. 10/18/2045 . [1.F FE ...
CIM TRUST SERIES 2021-NR2 CLASS A1 1444

L 12565C-AA-3 | 2.568% 07/25/59 ....vverererrerererereseannenens | verens . 03/01/2023 . [Paydoun ...ovevvevvierens foreerereieieeieies feeeeennns 15,443 |.ovoeeen 15,443 ..o 14,883 |............ 14,970 [oevrerrennns [ 473 | [ 473 | [ 15,443 |.vvrrcennn (U [ P (U1 68 |. 07/25/2059 . [2.C Z .....
CLI FUNDING LLC SERIES 2022-1A CLASS A1 144A

L A2565K-AE-7 |2.720% O1/18/47 oo | oo . 03/18/2023 . [Paydoun ...ovevvrvieien e [ 28,200 |ocveeeee 28,200 . 01/18/2047 . [1.F FE ...
CIM TRUST SERIES 2022-R2 CLASS A1 144A

. 12567N-AA-7 |3.750% 12/25/61 I . 03/01/2023 . | Paydoun ... . 12/25/2061 . [1.A FE ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2019-RP10

. 12507F-AC-4 |CLASS A1 144A  5.280% 12/26/59 .....ovveveees | vennes . 03/01/2023 . | Paydown . 12/26/2059 . [2.B 7 .....
COMM MORTGAGE TRUST SERIES 2012-LTRT CLASS A2

. 12624N-AC-4 | 144A  3.400% 10/05/30 .. IR I . 03/01/2023 . | Paydoun ... . 10/05/2030 . [1.A FM ...
CREDIT SUISSE MORTGAGE TR

. 12656P-AC-0 | CLASS A1 144A  2.691% 03/25/60 ....cvvveers | venenes . 03/01/2023 . [Paydoun ...oveeeervieien oreeeeeieieeienes [ 15,004 |.voveeeen 15,044 . 03/25/2060 . [2.B Z .....
CVS PASS THROUGH TRUST SERIES 144A  7.507% Redempt ion 100.0000

. 126650-B5-8 | 01/10/32 ..vveveereevevereieeeeeeee s | e L 03/10/2023 . [ eevveeieieieieeeeeeeeies e [ 17,893 [oovveee. 17,893 . 01/10/2032 . [2.B FE ...
CAESARS ENTERTAIN INC SERIES 144A  7.000%

. 12769G-AB-6 | 02/15/30 .....vvererereiierereieeeeee e | e . 02/28/2023 . [BARCLAYS BANK PLC ....v. [oeveeeereieienes [rveeeene 201,500 |oveee. 200,000 . 02/15/2030 . [4.A FE ...
CAL FUNDING IV LTD SERIES 2020-1A CLASS A

. 12807C-AA-1 | 144A  2.220% 09/25/45 ....oovevevverererereens | oo . 03/25/2023 . [Paydoun ...cvevvevieiens oreeeeeeieieeiees [ 32,19 |orrrnnnn. 32,194 . 09/25/2045 . 1.F FE ...
CARMAX AUTO OWNER TRUST SERIES 2019-1 CLASS D

L A431N-AGS | 4.040% 08/15/25 ..o | oo . 03/15/2023 . [Paydoun ....cvoveveeeverens foerereeiieeieieies o 1,130,000 |........ 1,130,000 . 08/15/2025 . [2.B FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2013-

.. 173200-A0-1 |GC11 CLASS B 3.732% 04/10/46 .cvvvevvvarrns [ v . 03/01/2023 . |Paydonn ...eevevevereeres |ooerieerieesieens [ereeeenns 194,415 |........... 194,415 . 04/10/2046 . [1.A ........
CITIGROUP MORTGAGE LOAN TRUST SERIES 2019-RP1

. A7327R-AA-8 |CLASS A1 144A  3.500% 01/25/66 ....oeceveveres | venenee . 03/01/2023 . [Paydoun ...ovevvevvierens foreerereieieeieies feeeeennns 36,772 |erernee 36,772 . 01/25/2066 . [1.A ........

CLEAR CREEK CLO LTD SERIES 2015-1A CLASS AR
..18452L-AG-3 | 144A  6.008% 10/20/30 ..

..222070-AE-4 | COTY INC SERIES 144A  5.000% 04/15/26 .

01/20/2023 .
. 03/02/2023 .

. 10/20/2030 . [1.A FE ...
. 04/15/2026 . |3.C FE ....

Paydoun

.... 187,000
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DOMINOS P1ZZA MASTER ISSUER SERIES 2018-1A
..25755T-AK-6 |CLASS A2I1 144A  4.328% 07/25/48 ........eveee | unnnns . 01/25/2023 . |Paydonn ...ccevvnvvvveinnnnn foevvnnnnieiiiiinns foieneens 3,533 | 3,533 [ooiiiiinnnns 3,446 |....oeeennn 3,456 |ooiiiiinnnnnnns [ PO VLA . [ PO VLA . [V PR 3,533 [ooeiiiiiiiinnns (1 P [ PO [V 38 |. 07/25/2048 . |2.A FE ....
DRIVE AUTO RECEIVABLES TRUST SERIES 2020-1
..262080-AF-4 [CLASS C  2.360% 03/16/26 .... [ IR . 03/15/2023 . | Paydown ... .... 180,079 179,966 |.... ... 180,079 |.. . 03/16/2026 . |1.A FE ....
EDUCATION FUNDING TRUST SERIE
.. 28141P-AA-3 [ 144A  2.790% 07/25/41 ..oovvveniiiiiiniiniiiiinn | s . 03/25/2023 . |Paydonn ......euveviiinnnnn Jevenninniiniiiins o 9,181 [ooiiinnnens 9,181 | 8,447 | 8,446 e, [V P FET (U P 735 | [V PR 9,181 | (VN P [ PO [V 42 |. 07/25/2041 . |1.A FE ....
EDVESTINU PRIVATE EDUCATION LO SERIES 2022-A
..28165A-AA-7 [CLASS A 144A  5.250% 11/25/40 .....covvvnvvenn | unnnnns . 03/25/2023 . |Paydonn .....euevvviiiininns Jovvninieiiiiinees feeeneeeens 20,797 foeeeieenn 20,797 |oooeeinnnnns 20,282 [.ooviinennnn 20,303 |.oiiiiiiinnns [ P 494 |, [V P 494 | (U P 20,797 |oeeerineees (1 P [ PO [V 188 |[. 11/25/2040 . [1.A FE ....
ELFI GRADUATE LOAN PROGRAM L SERIES 2022-A
..28628C-AA-4 [CLASS A 144A  4.510% 08/26/47 ...ovvvvvvvvnnnn | unnnns . 03/25/2023 . |Paydonn .....eueviiiiiinnnns Jovnnininiiiiinees feeeeeeens 18,951 |[....ooeeeees 18,961 |oveeennnns 18,950 |ovvveennnnns 18,950 |ovvveeniiinnns [ PO (VN P [ PO {1 P (U P 18,951 |oeeniiiiinnnn (1 P [ PO [V 142 |. 08/26/2047 . |1.A FE ....
FRESB MULTIFAMILY MORTGAGE PA SERIES 2019-
..30312B-AJ-4 | SB66 CLASS A10H  2.510% 06/25/39 ......eevvees | unnnnns . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 20,470 foeoeeenen 20,470 |....coennnns 21,463 |............ AT 0 s (863) [c.vvvvnnnnnnnns (U [R:15K) ) PO (U P 20,470 |oeeerineees (VN P [ PO [V 51 |. 06/25/2039 . |1.CZ .....
FRESB MULTIFAMILY MORTGAGE PA SERIES 2020-
..30315E-AC-0 [SB76 CLASS ASH  1.190% 03/25/40 .......ecovves | uunnnns . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 171 | 171 [ 1176 [ooeeiennnnnns 174 | 0 e ()] R [ R (<) 1 PO [V PR L VA OO (VN P [ PO [V N 2 |. 03/25/2040 . [1.CZ .....
FIRSTKEY HOMES 2020 SFR1 TRU SERIES 2020-SFR1
.. 33767M-AA-3 [CLASS A 144A  1.339% 09/17/25 ....covvvvnvnnns | uunnnns . 01/01/2023 . |Paydonn ...ccevvnvvvviiinnnn Jevvniinniieiiiinns foneneens 1,340 [oooiiiinnnnns 1,340 | 1,340 |oeiinnnnne 1,339 | [ PO (1 P [ PO {1 P [V PR 1,340 |ooeeeis (1 P [ PO [V N 1 [.09/17/2025 . [1.A FE ....
FREMONT HOME LOAN TRUST SERIES 2004-2 CLASS
..35729P-ED-8 M1 5.695% 07/25/34 ....ovvvvniiiiiiiniiiiiinnn | s . 03/27/2023 . |Paydonn .....eeevvviiiininns Jovvnnininiiiiinens feeeneeeens 14,321 [oeeeene 14,321 | 13,176 |[oeeeennnnne 13,369 |ovvveeniiiinns [ P [SSK N (U PO S5 (U P 14,321 | (1 P [ PO [V 86 |. 07/25/2034 . |[1.AFM ....
HIN TIMESHARE TRUST SERIES 2022-A CLASS C
..40486J-AC-1 [ 144A  5.580% 05/15/41 ..oovvvenviiiiiiiiiiiiiinn | s . 03/15/2023 . |Paydomn ...cevuunviiiiinnnns Joeveninieniiiines foeineneens 42,955 |.......eeees 42,955 | 42,954 |............ 42,954 |oooiiiiininnns [ PO L O [ PO L O (U P 42,955 |ooiiiiiiinnn (VN P [ PO [V 368 |. 05/15/2041 . |2.B FE ....
HEL10S SOFTWARE HOLDINGS SERIES 144A  4.625%
L A2820H-AA-6 [ 05/01/28 ovveviiiiiiiiiiiiiiiieeennieeenn | s . 03/24/2023 . |Various ........cceeeeveenns foovvnnnnnnniinnnnns Joveenns 493,478 |.......... 603,000 |........... 539,010 |........... 458,265 |......... 84,392 |.......... 2,168 [ooeiiiiinnnnns (U . 86,560 |...euuiiiiinnnn (U 544,826 |......ovvvnnns 0 f...... (51,348) |....... (51,348) |............ 10,848 |. 05/01/2028 . [4.B FE ....
HERA COML MTG SERIES 2021-FL1 CLASS A 144A
.. 42704R-AA-9 [5.440% 02/18/38 ....evvvnviiiiriniiiiiiiiiiinieeees | s . 02/18/2023 . |Paydonn ....ceuunveviiiinnnn fevenniininiiiiiis e 283,210 f........... 283,210 |........... 283,210 |........... 283,210 [...ccevvnnnnnns [ PO (1 P [ PO {1 P (U R 283,210 |eeeviinnnns (1 P [ PO [V FO 2,747 |. 02/18/2038 . |1.A FE ....
HILTON GRAND VACATIONS TRUST SERIES 2022-1D
..43283B-AB-9 [CLASS B 144A  4.100% 06/20/34 ......evvvvvnnnn | unnnnns . 03/20/2023 . |Paydonn .....euunviiiiiinnnn Jovvniiinnieiiiins e 6,535 [eeiiiiine 6,535 [....cceennnns 6,533 [....ccrnnnnnn 6,534 [...cooiinnnnnns [ PO L O [ PO L O [V PR 6,535 [ooiiiiiiinnnns (1 P [ PO [V 42 |. 06/20/2034 . |1.G FE ....
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2
.. 43732V-AA-4 [CLASS B 144A  2.302% 12/17/26 ....ovvvvvvvennn | unnnns . 03/01/2023 . |Paydonn .....euuviviiiinnnn Joevvniiiniiiiiiins o 5,217 |oeeeiiinnne 5,217 |veeinnns 4,787 e 4,842 [.ooooiiinnnnns [ P 375 | (U P 375 | [V PR 5,217 [eveviiinnns (VN P [ PO [V 18 |. 12/17/2026 . |1.D FE ....
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2
.. 43732V-AE-6 [CLASS D 144A  2.652% 12/17/26 .......evvvvvvvee | unnnns . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 976 [oeeeriiiiininnns 976 |.ooeveeennnnnns 855 |iiiiiiiis 869 |....ocvvnnnnnns [V P (07 PO (U P 107 [ooeeeiiiiinnnns [ PR 976 |eeereieees (VN P [ PO [V N 4 |. 12/17/2026 .|2.C FE ....
HOME PARTNERS OF AMERICA TRUST SERIES 2021-2
.. 43732V-AG-1 [CLASS E1 144A  2.852% 12/17/26 ...ovvvvevvvinn | unnnns . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,414 [............ 1,414 |l 1,267 | 1,287 | [ P LV (U P V7 [V PR 1,414 |, (VN P [ PO [V N 6 | 12/17/2026 .|2.B FE ....
IMPAC SECURED ASSETS CORP SERIES 2006-3 CLASS
.. 45255R-AX-5 [A6  5.245% 11/25/36 ....ovvvvnniiiiinnniiiiiiiinn | s . 03/27/2023 . |Paydonn .....vueviiiiinnnns Jovvniinniiiiiiinees feeeieeeens 53,642 |o.ennnnn 54,046 |............ 49,013 |.......eeens L7V RN | B R (61 T R | B EOPP [+ X T ERRR | B E, 53,642 [....ccovnnnnnns (VN P [ PO [V 298 |. 11/25/2036 . |1.A FM ....
JP MORGAN CHASE COMMERCIAL SERIES 2012-LC9
..46630E-AK-7 |CLASS B 144A  3.812% 12/15/47 ....oevve . 03/01/2023 . |Paydown .......evererinnnnn 204,469 203,382 |.....ceennn . . 12/15/2047 . |1.A FM ...
..475795-AC-4 | JELD WEN INC SERIES 144A  4.625% 12/15/25 .. . 03/22/2023 . |WlelIs Fargo Bank, N.A. .... 477,000 406,474 |...........399,488 415,131 . 12/15/2025 . |4.B FE ....
KRONOS ACQ KIK CUSTOM SERIES 144A  5.000%
.50106G-AE-2 [ 12/31/26 eeeeeeeeeeeeeeeeeeee e eeeeeeeeeen | s . 03/01/2023 . | BARCLAYS BANK PLC ....... |oeceeveereeeeennnns Jovnnnn... 703,185 [o.eeeiee. 777,000 |........... 755,408 |........... 365,895 |........ 62,689 |............ LY (U 62,836 |oeevuuiieeennns (U 752,199 [oooeeiiinnnnnns 0 |oeeenes (49,014) |....... (49,014) |..ceevennnns 17,374 |. 12/31/2026 . |4.C FE ....
LADDER CAP FIN LLLP CORP SERIES 144A
..505742-AM-8 [ 02/01/27 e eeeeeen | s . 03/21/2023 . |Various ... een 218,710 |.... . (38,967) |....... (38,967) . 02/01/2027 .|3.B FE ....
LADDER CAP F .
..505742-AP-1 [06/15/29 ...eveeeeeeeeeeie e e eeeee | s . 03/09/2023 . | JPMorgan Chase ........... |oeeeeeeeeemmnninnns foveeeeeens 39,000 f....oeeeene. 48,000 |oeeeeunnnnns 48,000 |oveeueeeeenn 38,753 [ooiiiiinn9,247 [0 o0 9,247 0 48,000 e O e (9,000) [-....... (9,000) frneeeeeemnnnnnn 557 |. 06/15/2029 . |3.B FE ....
LUXE COMMERCIAL MORTGAGE TRU SERIES 2021-TRIP
..550661I-AA-2 [CLASS A 144A  5.734% 10/15/38 .eevvveneeeennn | s . 03/15/2023 . | Paydown ... . 10/15/2038 . |1.A ........
MORGAN STANLEY BAML TRUST SERIES 2
..553514-AC-4 |CLASS A2 144A  3.277% 10/15/30 eevvveueeeaenn | unnnns . 03/01/2023 . | Paydoun . 10/15/2030 . |[1.A FM ...
MVW OWNER TRUST SERIES 2022 1A CLASS C 144A
..55400U-AC-7 [5.230% 11/21/39 oeeeeeiiiiieiieeeeeeeeeeeeeee | s . 03/20/2023 . |Paydomn .ceeeuneeeeernnins Jeenneeeeeenieeee feeeeeeeees 50,940 |.eeeennnnn. 50,940 |.....oennnnn 50,929 |............ 50,930 [eeerernnnnnnns (1 PO 10 [ooeeieieiinnnns (1 P 10 [ooeeieeiiinnnns 0 Joeeeeees 50,940 |....ccevvennnns (VI PO [ PO [V PO 432 . 11/21/2039 . [2.B FE ....
MVW OWNER TRUST SERIES 2022-2A CLASS C 144A
..55400V-AC-5 [7.620% 10/21/41 ..eeeiieeeiieeeeeeeeeeeeeens | s . 03/20/2023 . |Paydomn .ceeeeeeeeeennins Jeenneeeeeenieees feeeeeeees 16,754 |...coonnnnns 16,754 |oooeeennnnns 16,753 |ovevennnnnns 16,753 |oveeeeeeeeenes [ PO L PO [ PO L PO (1 PO 16,754 |oveeeeeeennnn (VI PO [ PO [V AU 179 |. 10/21/2041 .|2.B FE ....
MASTR ASSET BACKED SECURITIES SERIES 2005-
..57643L-GZ-3 [WMC1 CLASS M4  3.425% 03/25/35 ....eceeveevnnnn |unnnnns . 03/27/2023 . |Paydomn oeeveeuieerernnnns Joonnnnneeeeniiinaes foneeeaeees Y24 I 47,220 fooeeinnnnns 47,257 |oeeennnnnns 47,251 [oeiiiiinns [U N (30) |oevenmnraanes [U N (30) |oevemmnraenes [U N 47,221 [t [V PP (U T [ PP 314 |. 03/25/2035 . |[1.A FM ....
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MED TRUST SERIES 2021-MDLN CLASS A 144A
..58403Y-AD-8 [5.634% 11/15/38 ...oevvvniiiiiiiiiiiiiiiiiineeeees | s . 01/15/2023 . |Paydonn ....cevvnvvviiiinnnn Joevvniiiniieiiiins feneneens 4,887 |oooiiiinnnnns 4,887 |eiennnnnns 4,732 [oeeeiiinnnnns 4,790 |eviiiinnnns [ PR [ [ PR [ [V PR 4,887 |ouiieiiinnnn (1 P [ PO [V 22 |. 11/15/2038 . [1.A ........
MERCURY FINANCIAL CREDIT CARD SERIES 2021-1A
..58940B-AA-4 [CLASS A 144A  1.540% 03/20/26 ......eevvvvvennn | uunnnns . 02/08/2023 . | Paydown ... .. 850,000 .. 850,000 |.. . 03/20/2026 . |1.E FE ....
MOUNTAIN VIEW CLO SERIES 2017- 1A C
.. 62432H-AJ-9 [ 144A  5.920% 10/16/29 ...oevvvnniviiinnniiiiiiinn | nnnnns . 01/16/2023 . |Paydonn ...covvenvvviinnnnn foevvnniniieiiiins Jonenns 143,741 |........... 143,741 |........ees 143,741 |......eeees 143,741 | [ PO (VN P [ PO {1 P (U 143,741 . 10/16/2029 . |1.A FE ....
NATIONAL CINEMEDIA LLC SERIES 144A  5.875%
..635300-AJ-8 [04/15/28 ...ovvvniiiiiiiiiiiiiiieeciieeen | s . 01/09/2023 . | Goldman Sachs & Co ...... |oveveevivrivnninnns fooneennens 19,530 [oeereenne 84,000 |oieeuunnnnnn 19,320 |oeevennnnnns 19,320 |oevveiniiiinnns [ PO (1 P [ PO {1 P (U P 19,320 . 04/15/2028 . |5.B FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2019-FA
..63935C-AB-7 [CLASS A2 144A  2.600% 08/15/68 ........ccevvunn | uunnnns . 03/15/2023 . |Paydomn ...cevuunviiiiinnnns Joevnnininniiiines foeineeeens 20,544 |............ 29,544 (... 28,095 |....coveeens 28,214 | (U 1,331 | (U 1,331 | (U P 29,544 |oooiiiiiiinnnn (1 P [ PO [V 128 |. 08/15/2068 . |1.A FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2020-BA
..63941G-AB-0 [CLASS A2 144A  2.120% 01/15/69 .....eevvvvvvenn | uunnnns . 03/15/2023 . |Paydomn ...cevuunviviiinnnns Joevnninineiiiines foeeineeeens 43,399 |[.....ooenens 43,399 [........... 40,734 |...coovennns 40,987 |...covvnnnnnnns (U 2,412 | (U 2,412 | (U P 43,399 |oooiiiiiiinnnn (VN P [ PO [V 153 |. 01/15/2069 . |1.A FE ....
..65342R-AF-7 |NFP CORP SERIES 144A  7.500% 10/01/30 ....... |....... . 01/12/2023 . | BARCLAYS BANK PLC ...ees |oeeemnnieeecennins Joenens 268,100 |.......... 280,000 |.eeeennnn 281,078 |oeeeuennnes 263,307 |........ 17,710 [ooeeeennennnns (4) |eeeaeeeeene (U 17,706 |.oeeeeeennnnnes (U 281,013 |eeeriiees 0 |oeeenes (12,913) |....... (12,913) |oeeeeees 8,458 |. 10/01/2030 . |4.B FE ....
PRESTON RIDGE PARTNERS MORTGA SERIES 2022-3
..693589-AA-1 [CLASS A1 144A  5.560% 06/25/27 ..covvvneeveeenn | unnnns . 03/25/2023 . |Paydomn .ceeeuneeeeeenniins Jeenneeeeeeneees feeeeeeees 14,021 |..oooeneeees 14,021 |oeeeennnnns 13,791 |oeeees 13,830 |oeveeniieeens 0 Joeeeeees 191 [ooeeiiienens (1 P 191 [ooeeiiiiens 0 Joeeeeees 14,021 | (VI PO [ PO [V PO 146 |. 06/25/2027 .|2.B Z .....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN4
..693590-AA-2 [CLASS A1 144A  2.487% 11/25/61 .ooeeeveeeenn | s . 03/25/2023 . |Paydomn .ceeeuneeeeeennins Jeennieeeeeenieees feeeeeeeens 56,717 |ccceeeeeeee 56,717 |eeeeeennees 56,717 |oeeeeennes 56,717 |oveeeeeeaenne [ PO (VI PO [ PO (VI PO 0 Joeeeeees 56,717 |oeeerneeeeeens (VI PO [ PO [V PO 255 . 11/25/2061 . [2.B Z .....
PRESTON RIDGE PARTNERS MORTGA SERIES 2022-5
..69377V-AA-9 [CLASS A1 144A  6.900% 09/27/27 ..oeeeeeeeennn | s . 03/25/2023 . |Paydomn .ccevuueeeeennnis Jeeennieeeeeeniees e 712 oo TA2 | TA2 e TA2 | [ PO (VI PO [ PO (VI PO [V PO TA2 |t (VI PO [ PO [V PO 53 |[. 09/27/2027 .|2.C Z .....
PAGAYA Al DEBT SELECTION TRUST SERIES 2021-3
..69546R-AA-4 [CLASS A 144A  1.150% 05/15/29 ...covvvvvvvevnnn | unnnnns . 03/15/2023 . |Paydomn ..ceevvuneeeeeennnnn foeeennieeeeeeeies s 299,159 |eeeeennnns 299,159 |oeeunnnnns 299,159 |oeeeennnnns 299,159 [oeeiieeennnnns [ PO (VI PO [ PO (VI PO (U 299,159 [.ooeeeeennnnnns (VI PO [ PO [V PO 570 |. 05/15/2029 . |1.F FE ....
PAYSAFE FIN PLC PAYSAFE SERIES 144A  4.000%
L. T04528-AA-1 [ 06/15/29 ..eeeeeeeeieieeeeeeeeeeeeeeeeeeeeeee | s . 03/31/2023 . | Goldman Sachs & €O ...cc. |eeeveueeeeeennnns Jovnnnnns 249,450 |........... 322,000 |........... 319,975 |........... 248,745 |......... 71,542 oo (510 I O (U 71,602 |oveeeeeeeennes (U 320,347 [oooeeeiinnnnnns 0 |oeeenes (70,897) |....... (70,897) [cevueaeenee 3,631 |. 06/15/2029 . |4.B FE ....
PLANET FITNESS MASTER ISSUER L SERIES 2022-1A
..72703P-AD-5 |CLASS A2l 144A  3.251% 12/05/51 ..oeevvvvnees | eennnns . 03/05/2023 . |Paydomn ecevvuneeeeennnins Jennneeeeeeeniees feeeeeeeeenans (A A LK T A 827 |eeeeiiiaeens 836 |.ecevnnnnnnns (1 PO VA {1 PO VA (1 PO SRR R (VI PO [ PO [V PO 7 | 12/05/2051 . |2.C FE ....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN1
..741400-AA-6 | CLASS A1 144A  1.992% 02/25/61 ...cevvveeeeeee | unnnns . 03/25/2023 . |Paydomn .ceevuneeeeeenniins Jeenneeeeeenieees feeeeeeees 63,189 |............ 63,189 |............ 63,189 |............ 63,188 |oeeeeneeeenee [ PO (VI PO [ PO (VI PO 0 Joeeeeees 63,189 |eeereeeens (VI PO [ PO [V PO 282 |. 02/25/2061 .|2.B Z .....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-
.. T4143E-AA-0 [NPL3 CLASS A1 144A  1.868% 07/25/51 .....cee | uunnnns . 03/25/2023 . |Paydomn .ceeeuneeeeeennins Jeennieeeeeenieees feeeeeeeens 38,101 [............ 38,101 |oeeeeennnees 38,101 |oeeeennnnnes 38,101 |oeeeeeeeene [ PO L PO [ PO L PO 0 Joeeeeees 38,101 |oeeeees (VI PO [ PO [V PO 136 |. 07/25/2051 .|2.B Z .....
RAPTOR ACQ RAPTOR CO ISS SERIES 144A  4.875%
L T5383K-AA-2 [11/01/26 ..o | s . 03/21/2023 . | BARCLAYS BANK PLC ...ees |oevemnnieeeeennies Jvnenns 207,200 |........... 224,000 |........... 210,198 |oeeeeieeeinnnnns (U1 PP 0 Joeeeeees 31 | (1 PO [ I (U 210,529 |.ooeeeeennnnnns [V AU (3,329) |.ccennn (3,329) [-eeeeeennnnnn 4,307 |. 11/01/2026 . |4.A FE ....
STONEPEAK SERIES 2021-1A CLASS AA 144A
.. 78433X-AA-8 [2.301% 02/28/33 ..oeeeeeeieeeeeeneeeeeeeenneeeee | s . 03/15/2023 . |Paydomn .ccevvuneeeeeennnnn foeeennieeeeeenies s 163,428 |........... 163,428 |........... 163,423 |..oeveenn. 163,423 |oeeeiiiiiiini 0 o4 el 0 4 0 e 163,428 |oeeeeeeeennnn (VI PO [ PO [V PO 413 |. 02/28/2033 . |1.C FE ....
SLAM 2021 1 LLC SERIES 2021-1A CLASS A 144A
.. T8440A-AA-0 2.434% 06/15/46 ....coevveeeeeeenniieeeeeeeiiieeeee | s . 03/15/2023 . |Paydomn .cevveneeeeeennins Jeennieeeeeenieeee feeeeeeees 42,042 |oooeennnnns 42,02 |............ 38,645 |............38,908 |oeeeiiiiennn 0 3,139 | 0 3,139 |0 [ 42,042 [.ooceeennnnnnns (VI PO [ PO [V PO 171 [. 06/15/2046 . [1.F FE ....
S\B PRIVATE EDUCATION LOAN TR SERIES 2021-D
.. 78449M-AA-4 | CLASS A1A 144A  1.340% 03/17/53 . R . 03/15/2023 . | Paydown ... ...65,289 ...59,739 [.... . 03/17/2053 . |1.A FE ....
SANTANDER DRIVE AUTO RECEIVA SERIES 2019- 3
..80286H-AG-4 [CLASS D 2.680% 10/15/25 ..eovvveeeeeiiinaeeee | s . 03/15/2023 . |Paydomn .ceevvuneeeeeennnnn foeeennieeeeeeeies s 213,218 |........... 273,218 |........... 273,047 |.oeeeeenn 273,124 o0 94 |0 94 0 e 273,218 . 10/15/2025 . |1.A FE ....
SANTANDER BANK AUTO CREDIT LI SERIES 2022-A
..80290C-AS-3 [CLASS B 144A  5.281% 05/15/32 coeeeerrnneeeaee | nnnnns . 03/15/2023 . | Paydown ... .. 192,865 192,865 191,759 |...........191,851 .192,865 |.. . 05/15/2032 . |2.B FE ....
SANTANDER BANK AUTO CREDIT LI SERI
..80290C-AY-0 [CLASS C 144A  5.916% 08/16/32 ..cevvvereeeeennn | uunnnns . 03/15/2023 . | Paydown ... .. 56,668 ...56,668 ...56,668 |............56,668 |.... ..56,668 |.. . 08/16/2032 . |1.F FE ....

. 03/17/2023 . [HSBC . .343,678 . 03/27/2024 . |3.B FE ....

.. 330,960

..80386I-AA-3 | SASOL FINANCING USA LLC ~ 5.875% 03/27/24 .
SIERRA RECEIVABLES FUNDING CO SERIES 2022-2A

..336,000 ..356,160 |. ..328,470 |..

..82650T-AB-3 | CLASS B 144A  5.040% 06/20/40 .......ccevvcuurs | eeeeens . 03/20/2023 . [Paydown .....couvieeiieniis foereeniiiiiniein e, 30,673 foeeeennnns 30,673 |.vveeeenn. 30,668 |............ 30,668 |......cvveenn 0 foreeeieiinnns L FPPPUUPN [V T N PPN 0 foreeeans 30,673 | (U IO 0 forreeiiiinnns [V PO 251 |. 06/20/2040 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO SERIES 2022-3A

..826934-AC-5 | CLASS C 144A  7.630% 07/20/39 ....eovevvuvrnns | eeeeans . 03/20/2023 . [Paydown .....coouvvveiieniis foeneeniiiiiiniein [ 60,865 |............ 60,865 |........... 60,851 [........... 60,851 [oooeeiiiinns 0 foreeeeiinnns LI FOPUTI 0 foreeeeeinns LI FOPUI 0 foreeians 60,865 |.....cvveeenns (U IO 0 forreeiiiinnns [V IO 770 |. 07/20/2039 . [2.B FE ....
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2018-A

..B3406E-AC-9 | CLASS A2B 144A  2.950% 02/25/42 ...oovvvvunnris | veenns . 03/25/2023 . [Paydown .....cccvviieeeniis foeneeniiiiiniein e, 40,051 foeeeennens 40,051 |....oeeenn. 39,650 |............ 39,730 |ouiiiiiannnn 0 foreieanns [ I 0 foreeians F22 B 0 foreeians 40,051 |ooeeiiniieens (U IO [V OO [V PO 192 |. 02/25/2042 . (1.A FE ....

SPECIALTY BUILDING PRODU SERIES 144A  6.375%
..84749A-AA-5 109/30/26 oevvuvveiiieiiiiiiiiiiiiiiiiiieeiiiiees e . 03/07/2023 . [Jeffries LLC ..oovveerees Jovreeviiniiiiiiinsn foveeeennn 30,443 |...coonenn. 33,000 f............ 27,968 |..coovvriiiinnnns [ PPN 0 foeeeennn. 77 e 0 foeeeennn. 77 e 0 foreeeennns 28,145 |..oovveeennnnn 0 Joueeeenns 2,298 | 2,298 oo 929 |. 09/30/2026 . |4.C FE ....
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SPECIALTY UNDERWRITING & RESID SERIES 2005~
..84751P-EU-9 |BC1 CLASS M4  6.015% 12/25/35 .........oceeeees [ oennnn . 02/27/2023 . |Paydoun ........cooeeiiiiins Jeeeiiiiniiies e 33,165 |............ 33,165 |[...eennenee 33,087 |oeeeeennnn 33,103 oo, 0 e 61 |l 0 e 61 |l [ SRR 33,165 [ooeiiiiiinnns (VO 0 | [V 190 . 12/25/2035 . |1.A FM ...
SPRINT SPECTRUM SPEC | SERIES 144A  4.738% Redemption 100.0000
..85208N-AD-2 | 03/20/25 ..o [ . 03/20/2023 . . 03/20/2025 . [2.A FE ....

..855030-AN-2 | STAPLES INC SERIES 144A  7.500% 04/15/26 ... |....... . 03/21/2023 . . 04/15/2026 . |4.C FE ....

HELI0S ISSUER LLC SERIES 2022-C CLASS A 144A

. 8O744-AA-T |5.300% 11/22/49 .....verererrrererererereenens | oo . 03/20/2023 . | Paydown . 11/22/2049 . [1.D FE ...
TEXTAINER MARINE CONTAINERS LI SERIES 2020-2A

..88315L-AG-3 |CLASS A 144A  2.100% 09/20/45 ....ovvverere | vernes . 03/20/2023 . | Paydown . 00/20/2045 . 1.F FE ...
TEXTAINER MARINE CONTAINERS LI SERIES 2020-3A

..88315L-AJ-7 |CLASS A 144A  2.110% 09/20/45 ...oevevevvrre | e . 03/20/2023 . | Paydoun ... . 09/20/2045 . 1.F FE ...
TEXTAINER MARINE CONTAINERS LI SERIES 2021-2A

..88315L-AQ-1 |CLASS A 144A  2.230% 04/20/46 ...eovveveeree [ nee . 03/20/2023 . {Paydonn ..o.veveeeveeiiens |oerieienieieiiees feeeieieens 8,800 [oovrvennnn 8,800 [ooeoveinnne 7,763 [ooeeiinnne < (| 967 | (] 967 [oovevererennnn [ 8,800 |ovveverernnns (U [ P (U1 33 |. 04/20/2046 . |1.F FE ...
THEOREM FUNDING TRUST SERIES 2021-1A CLASS A

..88330V-AA-6 | 144A  1.210% 12/15/27 .. IR I . 03/15/2023 . | Paydoun ... . 12/15/2027 . [1.6 FE ...
TOND POINT MORTGAGE TRUST

LBIT7TL-AN-5 |A1 1448  3.750% 02/25/59 .evevevvererereen | veene . 03/01/2023 . [Paydoun ..veveveeeerveiens foereeeeeeeieieees e 126,619 |..ooveee.. 126,619 [ooeeee.. 136,956 ........... 133,819 [oovovevernne [ (7,200) [ovvevernnn [ (7,200) [o.vvvernne (U 126,619 [ooveveeenenen. (U [ P (U 739 |. 02/25/2089 . |1.A ........
TRINITY RAIL LEASING L P SERIES 2022-1 CLAS

..89656R-AA-8 |A 144A  4.550% 05/20/52 .. IO . 03/19/2023 . | Paydown ... .3,883 |.. . 05/20/2052 . [1.F FE ...
TRP 2021 LLC SERIES 2021-2

..89683L-AA-8 |2.150% 06/19/51 w..vevevevereeeereereeeereieieiens | e L 03/17/2023 . [Paydoun ..vveveecrveien foereeeenereieieees [eeeeenens 12,547 | 12,567 o 10,680 [ovvevrnnn 10,687 |ovevvceiiennn O [ 1,860 [0 [ 1,860 o0 o 12,547 v (U [ P (U1 44 |. 06/19/2051 . |1.F FE ...
US ACUTE CARE SOLUTIONS SERIES 144A  6.375%

. 90367U-AR-9 |03/01/26 ..o | e . 03/08/2023 . [Various ....ceevevevevs forreeeeeeeeeieiees [rreeens 749,413 |........... 835,000 |........... 844,277 |.vuveee. 740,999 |......... 99,397 ... (7)) [ 98,874 .oveurerennnn (U I 839,873 [.covvereenn 0 forene (90,460) |......... (90,460) |............ 27,881 . 03/01/2026 . |4.C FE ...
UNIFRAX ESCROW 1SS CORP SERIES 144A  5.250%

1 90473L-AA-0 |09/30/28 ...vevveeereiereieieeeee s | e L 03/21/2023 . [Various ....eveveeeveveves oereeeeeeeeeeieiees [eeeens 196,520 [..vevee. 233,000 |........... 235,550 ... 187,472 |......... 47,495 | (3] [ 47,423 | (U 234,895 |.oovevernnnes 0 forene (38,375) |....... (38,375) [.evovereen 4,606 |. 09/30/2028 . [4.B FE ...
UNITED AIR 2018 1 AA PTT SERIES A 3.500% Redempt ion 100.0000

..900318-AA-5 | 00/01/31 .. | e L 03/01/2023 . [ ceveviieieieieieieeeeieins foereeeeeneieees e 22,552 [ooveveee. 2,552 i 20,445 |............ 20,53 [ooverererane (U1 P LY I (U1 LY I [ 20,591 |ooerererenee. 0 oo 1,961 [oorenen. 1,961 [eoverrrnee 395 |. 09/01/2031 . [1.F FE ...
UNITED AIR 2020 1 A PTT SERIES 20-1  5.875% Redempt ion 100.0000

.90931G-AA-7 | 04/15/29 ..o | e L 01/15/2023 . [ e o [ 48,756 |..cveee. 48,75 |............ 49,089 |vueeennnn 49,063 |vuvereeee. (U1 P (€3] (U (€3] [ 49,059 |.veureeenee. (U (1<) (303) [ovverrereane 716 | 04/15/2029 . |1.G FE ....
VCAT ASSET SECURITIZATION LLC SERIES 2021~

..91790C-AA-4 |NPL1 CLASS A1 144A  2.289% 12/26/50 ........ |.eeeee. . 03/25/2023 . [Paydoun ...cvevvvierens e [ 33,075 |orrrennne 33,075 [ooveeee. 32,012 v 32,27 [ooverererane [ 848 [.vovvveee [ 848 [.vvvveee [ 33,075 |oeveererennn. (U [ P (U 122 | 12/26/2050 . |2.C Z .....
VCAT ASSET SECURITIZATION LLC SERIES 2021~

..91824A-AA-8 |NPL5 CLASS A1 144A  1.868% 09/25/51 ..o | .eevee. . 03/25/2023 . [Paydoun ...ovevvevieiens e [ 38,595 |.oorennnn. 38,595 |.vevevennn 36,677 |evernee 36,805 |ovvveeeeen. (U 1,790 [oovevererenne 0 | 1,790 [oovevererennn [ 38,595 |.ovoreenenn. (U [ P (U O 120 | 09/25/2051 .|2.C Z .....
VNC FINANCE LLC SERIES 2019-FL3 CLASS A 144A

.. 91834P-AA-3 |5.784% 09/15/36 ...vvuveverererereerereneeeneieiens | oo . 02/15/2023 . [Paydoun ....cveveeeereveiens foereeeneeeieieiees e 127,336 |.vveee 127,336 |oveveee. 123,994 |..veee.. 127,192 [ooveverernne [ L7 I [ L7 I (U 127,336 [overrernne. (U [ P (U 1,114 |. 09/15/2036 . |1.A FE ...
VENTURE CDO LTD SERIES 2016-25A CLASS ARR

. 02300V-AS-1 | 144A  5.828% 04/20/29 ....ovveeeerrrereierens | e . 01/20/2023 . [Paydoun ....veveeeerveien foereeeeeeeeeieiees e 2137 | 42137 .o 42137 | L7307 [ P (U [ PO (U (U 42,137 o (U [ P (U 5,046 [. 04/20/2029 . |1.A FE ...
VERITAS US INC BERMUDA L SERIES 144A  7.500%

+ 92346L-AE-3 |00/01/25 ..o | e . 03/21/2023 . [ Goldnan Sachs & CO ... oveeevvevevererenes feereanns 71,082 e 95,000 ... 79,088 |...ooe.. 65,569 |........ 15,418 [oovevenee. N [ 16,416 [oovevevernne [ 81,986 |-vcvevevernnns 0 forene (10,954) |........ (10,954) [..ovee 3,998 [. 09/01/2025 . |4.C FE ...
VERICREST OPPORTUNITY LOAN TRA SERIES 2021-

..92873H-AA-1 |NP11 CLASS A1 144A  1.868% 08/25/51 ...cocvv. | envee. . 03/25/2023 . [Paydoun ...ovevvevieiens e [ 14,772 oo 14,772 |ovrrernn 13,831 [ooveeene. 13,918 [eviiinanne [ 860 [ovvovereeee [ 860 [ovvovereeee [ %72 (U [ P (U1 42 |.08/25/2051 .|2.C Z .....
WAVE 2017 1 LLC SERIES 2017-1A CLASS A 144A

. Q43531-AA-3 | 3.844% 11/15/42 ..oovveerreeeeeeeeeenens | e . 03/15/2023 . [Paydoun ....cveveeeerveren foereeeeeeeieieees e [/ S R KT [ ] (U1 P L7 (U1 L7 (L1 S 54 v (U [ P (U1 1| 11/15/2042 . |2.B FE ...
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2l

..95058X-AE-8 | 144A  3.884% 03/15/48 ....eovveverevrererererens | oo . 03/15/2023 . [Paydoun ...cveveerveveier foreereeeieieieieies [ 1,703 [ovrreaene 1,703 |oovereree 1,610 [oovererennn 1,616 [ooverererennne (U P 72 (U P 72 [ 1,703 [oovrrrnene (U [ P (U1 17 | 03/15/2048 . |2.B FE ...
WOLVERINE ESCROW LLC SERIES 144A  9.000%

LOTTBILAB2 | 11/15/26 oo | oo . 03/03/2023 . [Bank of AMErica ...cocee [oereeerrerrrierees [reernnans 600 [orrennnn 1,000 |ovvvenene. 1,000 [oovvrrnene [ - K< A (U [ K< [ 1,000 [oorrrrnees (U (400) |..eve... [C1011) ) 28 |. 11/15/2026 . [6. FE .....
I INTERNATIONAL INC SERIES 144A  4.500%

. 98262P-AA-9 | 04/15/29 ... | e L 03/27/2023 . [Various ...oveveeeevevevenes fereeeeereneiererenes feereennns 95,725 |.ouee. 177,000 |..oe....... 177,934 |............ 88,427 |......... 89,326 |..cveveveennne (U [ 89,326 |ovvveeeee. (U 177,753 [ocvereraen. 0 forene (82,028)|....... (82,028) . 04/15/2029 . [4.B FE ...

Wi INTERNATIONAL INC SERIES 144A  4.500%

..98262P-AA-9 | 04/15/29 ... . 04/15/2029 . |4.C FE ....

.. (7,029))........ (7,029)

....... . 03/31/2023 . [ Jetfries LLC ... 15,000 .15, 113 |.... .. 15,001
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Redemption 100.0000
..PPFPL1-92-9 | TERRA ENERGY SERIES A-1  8.148% 12/15/42 ... |....... L 01/20/2023 . [ eevveeirieinieiineeieees [ [ 69,272 [oevvreeene. 69,272 |eovrveurne 69,272 [ovreenenne 69,272 [oviiiiianne 0 [ (L A (| P (L A 0 [ 69,272 |oeuerviriinne (L AR (| P 0 [ 564 [. 12/15/2042 . [1.G FE ...
GFL ENVIRONMENTAL INC SERIES 144A  3.750%
..361680-AK-0 [08/01/25 ... A . 03/21/2028 . | Citibank ..ocvevvevvereis Jorereerierienieiens [ 462,990 |.......... 488,000 |..oeeenne 463,243 [oooviiiiiinne (| A (| LR 72 (| LR 72 S [ A 464,425 |.............. 0 |ennne (1,435) |......... (1,435) |.vcvnne 5,400 |. 08/01/2025 . |3.C FE ...
ADANI INTERNATIONAL CONT SERIES 144A  3.000% Redenption 100.0000
1.00B54U-AA-0 | 02/16/31 +.cvevenaienisieneeeeie e Do L 03/31/2023 . [ evvrveeieeeiieinieineines |oerieenieeeiene [ 5,175 |ovrrieennn 5,175 |oveoereaens 5,175 |veeereenn 5,175 |oveeiininns (| P (L A (| P (L A (| P 5,175 e (L AR (| P (L A 78 |. 02/16/2031 . |2.C FE ....
ALFA DESARROLLO SPA SERIES 144A  4.550% Redempt ion 100.0000
LO1538T-AA=3 | 09/27/51 .veviverieeeesieieeeie e Do L 03/27/2023 . | et [ [ T i K7 R K7 R K7 RO 0 [ (L A (| P (L A (| P K7 (L AR (| P (L AR 8 . 09/27/2051 . [2.C FE ....
ALTICE FRANCE SA SERIES 144A  5.500%
..02156L-AH-4 [10/15/29 ... I [ . 03/21/2023 . | BARCLAYS BANK PLC ....... |.... ... 481,000 ... 481,000 |.......... 366,777 ... 481,000 |.. . 10/15/2029 . |4.B FE ....
CLEAN RENEWABLE POWER SERIES 144A  4.250% Redenption 100.0000
L ABASN-AB-0 | 03/25/27 .t Do L 03/25/2023 . [ eeveveeieeiieenieineenes [ [ 6,250 |errriennn 6,250 [oeoereenenne 6,250 |vrerrene 5,409 [..ooeene. 2 (L A 0 [ 841 [ (| P 6,250 |oververriiens (L AR (| P 0 [ 133 | 03/25/2027 . [3.C FE ...
CONNECT FINCO SARL CONNE SERIES 144A  6.750%
2 20752T-AA=2 [10/01/26 . D..... . 03/21/2023 . | WELLS FARGO SECURITIES  |veveverververvens foereennnn 597,495 |....o...d 653,000 |..overene 625,704 |..covenne 413,335 [oeeeene 14,555 [oovenee 1,234 [ (| 15,789 |oevrevreriienne 0 [ 628,102 |-veuvveiinine 0 | (30,607) |....... (30,607) [..vvevee. 21,059 [. 10/01/2026 . [4.A FE ....
F BRASILE SPA F BRASILE SERIES XR 144A STIFEL, NICOLAUS AND
..30191B-AB-7 [ 7.375% 08/15/26 ....vvveeeerienierienienieneeens D..... . 03/21/2023 . | COMPANY, .vveneiveienns foreeenienienieniens foevienne 961,140 |........ 1,158,000 |........ 1,113,343 v 946,665 |....... 179,096 |.......... L7 0 [ 180,717 [ovvvrerreenn [ R 1,127,383 oo 0 | (166,243) |........ (166,243) |....... 51,716 |. 08/15/2026 . |5.A FE ....
GALAXY PIPELINE ASSETS SERIES 144A  2.160% Redenption 100.0000
L 38321P-AD-2 | 03/31/34 .t Do L 03/31/2023 . | 1vvveiireeiinieineeieees [reeeeseeieens [ 64,228 |oorenene 64,228 |.oovrenn 54,977 foivreenne 55,205 |.eeeeerirriens 0 [ K7 FORR 0 [ K7 FORRR 0 [ 55,552 |veverrernenns [ A 8,676 [.......... 8,676 [ovrerirrienns 694 |. 03/31/2034 . [1.C FE ...
GALAXY PIPELINE ASSETS SERIES 144A  2.940% Redenption 100.0000
++36321P-AE-0 09780740 ..vovvineieiieieeee e D..... L 03/31/2028 . | e e oo 6,672 [ (772 R 6,700 , 1897 [oeviiiin 0 [ (25) | (25) | . 09/30/2040 . |1.C FE ...
ION TRADING TECHNOLOGIES SERIES 144A  5.750%
2 46205Y-AA-9  [05/15/28 ...euveneieeeiieeee e D..... . 03/21/2023 . | Jeffries LLC ..ocveueee. 425,000 . 05/15/2028 . |4.C FE ...
..50318Y-AA-6 [MHP LUX SA SERIES 144A  6.950% 04/03/26 .... |D..... . 02/10/2023 . |Piper Jeffries & Co .... ... 200,000 . 04/03/2026 . |6. FE .....
MILLICON INTL CELLULAR SERIES 144A  4.500%
..B00814-AR-8 [ 04/27/31 ..o D..... . 02/08/2023 . | Various «...eeoeeeeeaveans |reeeenennninnnne ferneennn 333,300 foriiiinns 400,000 |..eeeeene , , ,950 | 04/27/2031 . [3.B FE ...
NISSAN MOTOR CO SERIES 144A  4.345% 09/17/27
..654744-AC5 | ... I [ . 03/06/2023 . |Various ... ... 400,000 435,304 [oooveerend24,993 |0 i (960) [ O feriiii i (960) [0 [ 424,083 o0 [l (59,281) [ (59,281) . 09/17/2027 . |2.C FE ...
PETI
.. T1B4TN-AY-5 [01/27/28 D..... . 02/13/2023 . |Various ... ... 410,000 473,505 |...........407,581 [.....c.. 46,050 |oeereerer (958) |oeveeeaiennn O Joeeei85,092 [0 [ 452,673 [0 | (46,7783) |- (46,773) . 01/27/2028 . |3.C FE ...
..71647N-BH-1 [PETROBRAS GLOBAL FINANCE ~ 5.600% 01/03/31 . |D..... . 02/27/2023 . |Various ... ... 470,000 518,561 |...........446,829 |.........62,930 [...ccers (524) [oreiiiiiiienn0 [ 62,406 |0 o 509,284 [0 [ (683,449) | (63,449) . 01/03/2031 . |3.C FE ...
PETRILEOS MEXICANOS SERIES Wl 6.875%
L 716540-CB=6 [08/04/26 ......evveeieeiiniieiieie e D..... . 03/07/2023 . |Various ....ceeeeeeeenenee forervereenenenens [renennn 237,188 [, 250,000 |.vvvrene 244,395 | 236,131 |oveene 10,317 |oovervenne L3 (| 10,478 |ovreririnns 0 [ 246,609 |....oveenne (L1 R (9,422) |......... (9,422) |..oeee. 10,241 |. 08/04/2026 . |3.C FE ...
PETRILEOS MEXICANOS SERIES Wl 6.500%
L T16540-06-5 [ 03/13/27 vvenvenieeiieieieee e D..... . 02/09/2023 . |Various ....eeeeeeerenenen foverrenienenenens foereenen 772,857 [, 825,000 ... 871,89 |.ccevnnnne 752,746 |....... 101,721 fooeinee (437) |- 0 [ 101,284 [ovevreriiienne 0 [ 854,030 |-vovevenininne 0 | (81,673) . 03/13/2027 . |3.C FE ...
PETRILEOS MEXICANOS SERIES W1 5.350%
L T16540-CK=6  [02/12/28 .. D..... . 02/02/2023 . | BARCLAYS BANK PLC ..cvv |oveverveienieniens frerennnn 143,200 [oininnne 160,000 [........... 158,236 |.veevenenn 134,648 |........ 23,876 [ooovereiins P2 R 0 [ 23,900 [ovvirrirnine [ A 158,548 ...cooveenene 0 | (15,348) . 02/12/2028 . |3.C FE ...
PETROLEQS MEXICANOS SERIES 144A 10.000%
L T16540-DN-9 [ 02/07/33 e D..... . 03/20/2023 . | BARCLAYS BANK PLC ..covv |ovevevervesieniens [oeneenn. 509,054 [oieene 546,000 |..oeeeenne 533,442 [ooeviiiiiiine (| A ([ P 76 | ([ P YT PO (L P 533,518 [.oeevrueenne 0 | (24,465) . 02/07/2033 . |4.A FE ...
TENCENT HOLDINGS LTD SERIES 144A  2.390%
..880320-AU-0 [ 06/03/30 ... D..... . 02/24/2023 . | GOLDMAN SACHS . ..... 300,000 299,919 [.......299,938 |ovriiiiiiinne 0 f. ....299,939 |.. . (55,229) |..... . 06/03/2030 . |1.E FE ..
..88167A-AD-3 [TEVA PHARMACEUTICALS NE  2.800% 07/21/23 ... |D..... . 03/15/2023 . | Var ious ..1,567,000 ..1,462,046 |........ 1,531,743 |........ 17,469 |.. .1,555,766 |.. 0 [... . 07/21/2023 . |3.C FE ...
AZURE ORBIT IV INTL FIN SERIES EMTN ~ 3.750%
<GOTB5V-AC-5 [01/25/23 .eeeieeeeeeeieeieeeee e I . 01/25/2023 . |Maturity ... ..300,000 ..... 300,000 310,149 |...........300,233 300,000 |.. . 01/25/2023 . |1.G FE ..
..G24524-BC-6 | COUNTRY GARDEN HLDGS D..... . 01/17/2023 . |Barclays ... .. 124,500 ... 200,000 182,164 |...........105,291 182,164 |.. . (57,664) . 01/14/2030 . |3.A FE ..
GALAXY PIPELINE ASSETS SRIES REGS Redempt ion .
. GIR23B-AB-9 | 09/30/27 .ttt Do L 03/31/2023 . | 1evveeireeinieineeieiees [ereeeeseeieens [ 41,309 [orvienenne 4,309 |viiiene 38,335 |.vruriernne 38,630 [ooeririienne 0 [ 262 v 0 [ 262 e 0 [ 38,892 |overviriinne [ A 2,417 . 09/30/2027 . |1.C FE ...
GALAXY PIPELINE ASSETS SERIES REGS  2.160% Redenption 100.0000
L GIR23B-AC-T | 03/31/34 .t Do L 03/31/2023 . [ evvveeireeinieinieieiees [reeeereeieens [ 17,840 e 17,841 | 15,646 |...oeeeeee. 15,731 [oveevreeeeene ([ P 72 TR ([ P 72 TR 0 [ 15,813 |oververieinenns (U A 2,028 . 03/31/2034 . |1.C FE ...
LIMA METRO LINE 2 FIN LT SERIES REGS  5.875% Redemption 100.0000
..G54897-AA-4 | 07/05/34 . Do L 01/05/2023 . [ vevvveeieeiieinieinieinies Joenieeneseneiee [ 2,506 [eeveinnne 2,508 |vevrreennne 2,975 |oerennne 2,881 |veeiiiins (L] P (G U ([ P (G U (| P 2,880 [overeeiennne (U RO (374) [eveenne (378) |- 37 |. 07/05/2034 . |2.C ........
O0REDOO INTL FINANCE SERIES REGS ~ 3.250%
..67308Z-AF-1 [02/21/28 1vvivviiiiiiiiiiiii D..... . 02/21/2028 . Maturity .ooooveveiieniin Joeneneiiiiiens oo, 230,000 |.riereene 230,000 |eorrerne 235,589 [ooiene 230,260 |.oovernne [ A (260) [ovoevnennees (o A (260) |.evreeienienns [\ P 230,000 |veviiieiiens [\ [\ P 0 | 3,738 |. 02/21/2023 . |1.G FE ....
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..G91125-AA-5 | TSINGHUA UNIC LTD  5.375% 01/31/23 ........... D..... . 03/07/2023 . |Pershing .......ceeevvvnes Jevmmmineeeeennins s 193,729 |oeeeennnns 399,441 |oeeennnnns 96,864 |............ 96,864 |......eennnnnnn [ PO (VI PO [ PO (VI PO (1 PO 96,864 |..eevuunenns [V PO 96,864 |........ 96,864 |oeevuiiiieeinnnnns 0 |.01/31/2023 .|3.C Z .....
Redemption 100.0000
..G91125-AA-5 | TSINGHUA UNIC LTD  5.375% 01/31/23 ........... D..... L 01/24/2023 . | .eveiiiiiiiieiiiiiniiineees e e 11,244 |............ 11,244 | 2,721 |eveeeaees 2,721 |veeeeieens [ PO (VI PO [ PO (VI PO [V PO 2,721 |oeeeeeinns [V AU 8,518 |oueennn. 8,518 | 1,486 |. 01/31/2023 . |3.C Z .....
..L6242G-AB-2 |MHP LUX SA SERIES REGS  6.250% 09/19/29 .... |D..... . 02/10/2023 . |Piper Jeffries & Co ... |oeeevevrirriinnnnns Jovnnnnnns 238,250 |.......... 500,000 |........... 220,000 |eeeunnnnns 220,000 |oeeveeniinnnns [ PO (1 P [ PO {1 P (U R 220,000 |...covunnnnns [V P 18,250 |........ 18,250 [oeeinnne 20,766 |. 09/19/2029 . |6. FE .....
TURKIYE GARANTI BANKASI SERIES REGS  5.875%
L MATE2S-HF-6 [ 03/16/23 ..evvvniiiiiiiiiiieiiii e D..... . 03/16/2023 . |Maturity .....ccovviinnies Jovinniiniiiiiiins e 200,000 |...eeeenns 200,000 |......e.n. 210,800 |.eeunnnnns 200,151 |oeeeeennnns 603 |.oovennnns (783) |vevevrrnnnnns (U [QECI0) ) PO (U 200,000 [oueeniierennnnn {1 P [ PO [V F 5,875 |. 03/16/2023 . |4.C FE ....
JEFFERIES INTERNAT |ONAL
..M6263A-AC-6 |KUWNAIT PROJECTS CO SPC L 4.229% 10/29/26 .. |D..... . 03/08/2023 . |LTD .eevviviiiininieiiiinnns foevvniineneciiiins o 186,735 |.......... 211,000 |...eeeeenns 219,925 |.......... 181,318 |[......... 34,977 |oveevennnns (22501 PO [ P 34,728 |.ooeiiiiinns (U R 216,047 |..oovveeens 0 f...... (29,312) |....... (29,312) |oevvvennnnnns 3,247 |. 10/29/2026 . 3.C FE ....
BRASKEM NETHERLANDS SERIES REGS ~ 4.500%
L.N15516-AB-8 [01/10/28 .....coevvvvieiiiiiiiii e D..... . 03/02/2023 . |Bank of America ......... |oevveiriiriiinins Jounnnns 215,695 |........... 241,000 |...oeeeenns 245,338 |oeeunnnnn. 243,897 [..occvvnnnnnnns [V P (94) [ouvvnninnnnnns (U P (94) [ouvvvnnninnnnns (U 243,803 |.......cennnnns 0 f...... (28,108) |....... (28,108) [cevvvrennne 7,110 |. 01/10/2028 . [2.C FE ....
BANCO DE BOGOTA SA SERIES REGS  5.375%
.. P09252-AC-4 [02/19/23 .oivriiiiiiiii D..... . 02/19/2023 . |Maturity ..oooovvvvniiniins Jovvnniiniiiiiiins e 610,000 |.......... 610,000 |........... 656,085 |........... 609,634 |.......... 2,424 |........ (0527 P [V P 366 |oeeenniiiinns (U 610,000 oeeuriiiiinnnnn (1 P [ PO [ PO 16,394 |. 02/19/2023 . |3.C FE ....
FERMACA ENTERPRISES S RL SERIES REGS  6.375% Redenption 100.0000
..P39198-AA-7 [03/30/38 ..evvvniiiiiiiiiie e D..... L 08/30/2023 . | eeeeeieiiiiiee e e e 3,861 ..en 3,861 L 4,324 i 4,258 ... (10) ). ...4,248 .. ... (388) [.ennnn.... (388) . 03/30/2038 . |2.C FE ..
..Y1670Y-AP-0 |[CNAC HK FINBRIDGE CO LTD  3.875% 06/19/29 .. |D..... . 03/08/2023 . | Deutsche Bank ... .. 281,850 320,000 337,082 |...........332,266 |.... ... (330) | .331,936 |. . (50,086) |....... (50,086) . 06/19/2029 . |2.B FE ..
EXPORT IMPORT BK INDIA SERIES EMTN ~ 4.000%
.. Y23874-GR-8 [01/14/23 .eeeeeeeeeee e D..... . 01/14/2023 . Maturity ...ooooommiineiee Jommnieeeeceenes s 200,000 |.eeeennnn 200,000 |oeeerennnns 211,240 |........... 200,210 |oeeeeeeeeaees (U (72 10) ) (U [210) ) [V 200,000 [eeuneeeeennnnn (VI PO [ PO 0 . 01/14/2023 . |2.C FE ....
KAZMUNAYGAS NATIONAL CO SERIES REGS  5.750%
.. Y4596H-AD-9 |04/19/47 ... . |D..... . 03/15/2023 . | Goldman Sachs & Co ...... |.... .. 152,000 .... 200,000 152,928 |...........152,928 |.... 152,928 |.. . 04/19/2047 . |3.A FE ....
Redemption 100.0000
..Y62014-AA-6 [ NAKILAT INC SERIES REGS  6.067% 12/31/33 ... |D..... L 01/01/2023 . | .eveniiiiiiininiiiiiiiiininns Jerennnneeeeennnes foreeeeens 5,089 |.....occoo.. 5,089 |ieereiienns 6,259 [....oconnnnns 5,985 [...ooovininnnns [U N (27) |eeeemmneaeenes [V N (27) |eeeemmneeeeenes (U 5,958 [.oooiinninnnns 0 |oeeennens (870) [-eeeenn (G700 ] 0 |. 12/31/2033 . |1.E FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 25,453,697 27,891,468 26,781,089 23,144,298 88,013 0 1,560, 101 0 26,842,082 0 (1,385,913)| (1,385,913) 546,362 XXX XXX
GENERAL ELECTRIC CO SERIES D 8.196% Perpet. Redemption 100.0000
..369604-B0-5 |... .oo.... |. 03/15/2023 . .... 3,000 ....2,806 [.............2,806 |.... .0 . .0 . .0 . .2,806 |.. L 194 ... .. 194 . 01/01/9999 . |3.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 3,000 2,806 2,806 0 0 0 0 0 2,806 0 194 194 XXX XXX
PLAYA RESORTS AND HOTELS INITIAL TERM LOAN
. 000000-00-0 [7.602% 04/27/24 ......eeeeeeeeeeeeeeeeeeeeeeeeen | s . 01/01/2023 . |Direct ..oeveeeeeriiieeeeen Jeeenniieeeeeeies e 1,007,204 |........ 1,007,204 |........... 997,481 |........... 998,995 |...ceeeeeennnns 0 Joeeeeees 968 |oveeueeeeeenes (1 PO 968 |oeevuieeeeenes (U 999,963 |....ccevvunnnns [V IO 7,240 |eeeunnnnns 7,280 |eeeeiniaeeaenee 0 |. 04/27/2024 . |4.C FE ....
PLAYA RESORTS AND HOTELS INITIAL TERM LOAN Redenpt ion 100.0000
. 000000-00-0 [7.602% 04/27/24 ......eeeeeeeeenieeeeeeeeiieeeeeen | s IV RVAT:V(17. T I INUPTRRPRRPPRRRI (1,007,204) |....... (1,007,204) |......... (994,840) |......... (995,927) [c.eeeeeeenennnn [ PO (VI PO [ PO (VI PO [V A (995,927) [.eevennnnnnns 0 |oeeenes (11,277) |....... (11,277) |eveeeeeeeeeeenns 0 |. 04/27/2024 .|4.C FE ....
MESSER INDUSTRIES USA INC INITIAL TERM B1
. 000000-00-0 [LOAN  7.643% 10/01/25 ....eveeeeenniieeeeennns | s . 03/21/2028 . |Direct ..oeeeeieiiiieeeeen e s 189,134 |........... 189,989 |.......... 187,614 |.......... 187,637 [oeeeeeeennnnns 0 Joeeeeees 366 |oeeeneeeeeenns 0 Joveeeeees 366 |oeeeneeeeeenns [V 188,003 |.....ccvvnnnnns [V IO 1,181 | 1181 [ 0 |. 10/01/2025 . |4.A FE ....
WAND NEWCO 3 INC. Tranche B-1 Term Loan F L
. 000000-00-0 [0.000% 02/05/26 .......ccevvmueeeeemmnnaneeeennnns | s . 03/21/2023 . |Wells Fargo ......ccoeeees fevemmennneecennnnns Jounenns 887,525 |........... 912,050 |.......... 870,411 |......... 787,210 |oeeeeennnn 2,09 |.......... 6,006 [.ceeeeernnnnns (U1 8,100 [ooeeeeeennnnns [V 877178 o [V PO 10,347 |........ 10,347 | 10,322 |. 02/05/2026 . |4.C FE ....
WAND NEWCO 3 INC. Tranche B-1 Term Loan F L Redenpt ion 100.0000
. 000000-00-0 [0.000% 02/05/26 .......ccevvuueeeeemmnninneeeennns | s RORVA R V17 T U ISUPTORURTRRRI N 2,249 |eeoiinnnnns 2,249 |.oooooonnnnns 2,187 | (U1 PP [ PO L PO [ PO L PO [V PO 2,188 | [V PO 61 | (5] I PO 0 |. 02/05/2026 . |4.C FE ....
CAESARS ENTERTAINVENT Term Loan B 0.000%
. 000000-00-0 [02/27/26 ...eveneeeeeeeeeeeeeeeeeeeeeeeneeeeeen | s . 03/21/2028 . |J P Morgan .ccovvenvveeeen Jovmmniieeeeennns s 250,037 |........... 252,435 |o.eeennnne. 249,911 | (U1 PP 0 Joeeeeees LR KT (1 PO LR KT (U 250,024 |......coennnnns (VI PO L L L3 PO 1,055 |. 02/27/2026 . |4.A FE ....
JAZZ ACQUISITION INC INITIAL TERM LOAN
. 000000-00-0 [9.351% 06/13/26 ..cevvveneeeemreieeeeeennieeeeeen | s . 03/23/2023 . |RBC evvveeeeeennieeeeennn foeeenieeeeeennes s 791,141 [ 815,609 |....oeennn. 783,046 |........... 785,967 |oeeeeeeeeeenes (U1 3,405 |eeeeiiinns [V 3,405 |eeeeiiiinns (U 789,371 |oeeeris [V IO 1,770 |...cceee 1,770 e 11,601 |. 06/13/2026 . [4.C FE ....
JAZZ ACQUISITION INC INITIAL TERM LOAN Redenpt ion 100.0000
. 000000-00-0 [9.351% 06/13/26 ..cevvveneeeeernneeeeeeniieeeeeen | s L 08/31/2028 . | eeeiiiiiiiiiiieniiiniinnees e e 2,113 [ 2,13 s 2,039 [..coeeennnnnn 2,042 [.ccoiiiinnnnnns [ PO 4 | [ PO L3 IO [V PO 2,046 |..ccovvnnnnnnns [V PO 67 | 67 |oeeeieeeeninnns 30 |. 06/13/2026 . |4.C FE ....
LTI HOLDINGS INC FIRST AMENDMENT ADDITIONAL
. 000000-00-0 [TL ~ 9.703% 07/17/26 ...ceevvveeaeeeeeennaeeeeenn | s . 03/21/2023 . |J P Morgan .ccevvenvveeeen Jeemmnieeeeeennins s 775,79 |........... 803,515 |.......... 791,108 |...eeennnes 771,375 |........ 23,866 |.eevnnnnnn. 895 |..ieiiiiinns (U 24,761 |oeeeeaeeeenne (U 796,136 |eevveunanns 0 |oeeenes (20,342) |....... (20,342) |.eeveennnnns 12,348 |. 07/17/2026 . |4.C FE ....
RADIATE HOLDCO, LLC Term B Loan  0.000%
. 000000-00-0 [09/25/26 ....evvvueeeeennniaaeeeeennieeeeeennnaeeee | s . 03/21/2023 . |J P Morgan .. 564,219 691,445 .... 689,716 |...........564,862 690,279 |oeiieeeennn0 e (126,060) |...... (126,060) . 09/25/2026 . |5.A FE ...
Creative Artists Agency LLC Incremental Term Redempt ion 100.0000
. 000000-00-0 [B-2 Loan  0.000% 11/26/26 ......ccevvuuveeeeennn | unnens L 02/22/2023 . | .eveeiiiiiiieeeeeiniines e s 188,699 |........... 188,699 |...eennnee. 181,622 |........... 182,410 [oeeeeeennnnns 0 foeeeeees 228 |eeiiiiiens (U1 P 22 2 (U 182,638 |oeveeeeeennnn [V IO 6,060 |.......... 6,060 . 11/26/2026 . |4.B FE ....
Novaria Holdings LLC Incremental First Lien
. 000000-00-0 [Term Ln  0.000% 01/27/27 ....cevvvveeeeeeeenns | s . 03/21/2028 . |RBC wevveeeeeeinniieeeeeennn foeeeniieeeeeeeies s 235,124 |........... 243,829 |........... 231,638 |........... 220,463 |......... 13,029 |oeeeennnns 1,199 | [V P 14,228 |ooeeeenee (U 234,691 [.ooeeeeennnnnns [ PO 434 ... 434 | 2,454 |.01/27/2027 .[4.C Z .....
Novaria Holdings LLC Incremental First Lien Redempt ion 100.0000
. 000000-00-0 [Term Ln  0.000% 01/27/27 ...eeevvvvuaneerennnns | ounnnns L 01/01/2023 . eeiiiiiiiiiiniiiiiiiinines Jerninenereninees feeeeeaeeeennas [T 613 [t 582 |iieerennnianns [T 33 [iiiiiininns [V PP [U T KT PP [U P 587 |oeeveniiiiaeens [ PP 26 | 26 | 0 |. 01/27/2027 .14.CZ .....
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Solarllinds Holdings Inc 2022 Refinancing Term
. 000000-00-0 [Loan  0.000% 02/05/27 .......ceevvvvunirerrennnnn | unnnns . 03/20/2023 . | GOLDMAN SACHS ......ovvves |ovvvvnnniiriiinnnns Jovnennnns 715,187 |.ooeeeeennn 722,412 |........... 721,779 |eveeennnnns 715,631 |.....eeent 6,158 |eueeeens A I PO (U 6,229 | (U 721,860 |oeevniiiiinnnnn [V P (6,673) |........ (6,673) [ceuvneennne 10,155 |. 02/05/2027 . |4.A FE ....
ACRISURE LLC 2020 TERM LOAN FIRST LIEN
. 000000-00-0 [0.000% 02/15/27 .....cevvvvvvenreeriiiniineeiiinnnn | nens . 03/21/2023 . |J P Morgan .. 291,791 309,183 287,950 |.... 292,152 |.. . 02/15/2027 . |4.B FE ....
ORION MERGER SUB INC TERM LOAN B5 USD Redenption .
. 000000-00-0 [0.000% 03/05/27 ......ccevvvuunerrernnnineeriinnnn | vens L 01/01/2023 . | eeveeieiieiieeeeeieieeeees i e 1,634 [..ooooeeeens 1,634 | 1,215 | 598 |...ccvvnnnns [ V2 O (1 P (U PO (S VA PO [V PR 1,216 | [V P 420 Jeeiininnnns 420 | 27 |. 03/05/2027 . |5.B FE ....
ORION MERGER SUB INC TERM LOAN B5 USD Redenption 100.0000
. 000000-00-0 [0.000% 03/05/27 ......ccevvvuunerreinnnineerinnnnn | vens L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,649 [oooooeennnns 1,649 |oveeenns 1,226 |oveeeinienne 603 |.....oevnnns 623 |oeiiiiiiiiees (VN P (U PO (24 [V PR 1,226 |ooeevees [V PO 24 |............ L7 70 |. 03/05/2027 . |5.C FE ....
SOPHIA, L.P. Closing Date Term Loan  8.340%
. 000000-00-0 [09/23/27 ...cevvvnniiiiiniiiiiiiiiiieneeeiiniinees | s . 03/21/2023 . |Bank of America ......... |oeeeeveiriiiiiininns Jouennns 461,805 |........... 474,181 |.......eees 470,625 |........... 458,773 |......... 12,985 |oeeennnns 122 | (U . 13,107 [ooeeiiiiinnnnns (U 471,881 |oeeiieiinnnnn 0 |oeeens (10,075) |....... (10,075) [evvveniniinnnnnns 0 |. 09/23/2027 .|4.C FE ....
SOPHIA, L.P. Closing Date Term Loan ~ 8.340% Redenption 100.0000
. 000000-00-0 [09/23/27 ...cevvvnniiiiiiniiiiiiiiiiiieeeeriniienees | s L 01/01/2023 . | eeveeieiieiieeeeeieieeeees i e 1,200 |oeeeeennnnnns 1,200 |oeeeeennnns 1,991 | 1,161 33 [ (1 P [ R T F [V PR 1,194 | (1 P [T PR [ PN 0 |. 09/23/2027 .|4.CFE ....
Lakeland Holdings LLC Holdco Loan
. 000000-00-0 [09/25/27 ...cevvvnniiiiiniiiiiiiiiiiieeeniinienees | s . 03/23/2023 . | BARCLAYS BANK PLC ....... ... 98,262 151,173 ...57,991 ..94,524 |.. . 09/25/2027 .|4B Z .....
Eagle Broadban s
. 000000-00-0 [Loan  8.159% 10/08/27 .....covvvvvvvnnveriinnnnn | unnnns . 03/21/2023 . | TRUIST SECURITIES ...ccev |oevvvnnnninriinnnnns Jovnnnnnns 614,002 |.......... 633,672 |.......... 613,078 |oevveniiiiinnnnns (U1 P (U 1,603 [ooooiiiinnnnnns (U 1,603 [ooooiiiiinnnnns (U 614,681 |.oeeeeennnnn [V F, (589) |.evvnennnns (589) |.ovvvvniiiiinns 0 |. 10/08/2027 .|4.B FE ....
Eagle BroadbandInvestments,LLC Initial Term Redemption 100.0000
. 000000-00-0 [Loan  8.159% 10/08/27 .....covvvvvvvnniviriinnnnn | unnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,610 |oeeeeennnnns 1,610 [oiieennnnns 1,658 |ovveeiiiiiiinnnns (U1 P [ PO 2 P [ PO 2 P [V PR 1,560 [oeeiiiiinnnnn [V PO LIV P L1V 0 |. 10/08/2027 .|4.B FE ....
Precision Medicine Group, LLC Initial Term Redenption 100.0000
. 000000-00-0 [Loan  8.159% 10/30/27 ....evvvnvivivvnnnniininnn | nnnnns VR VAVR VP07 R U FRRR R RN {01 N O 0 R 194 | 187 [oeeeiiiiiiinnns A PO (1 P [ PO A P [ PR 194 | (VN P [T PO [ PN 0 |. 1073072027 .|4.C FE ....
STARWOOD PROPERTY MORTGAGE LLC Initial Term
. 000000-00-0 [Loan  0.000% 11/03/27 ......cevvvvennvivviinnnnns | nnnnns . 03/21/2023 . |Morgan Stanley ......ccce. |oeeeveeiniiviinnnnns Jovnennnns 289,808 |........... 311,321 |........... 301,981 |oeeeennnnn 302,181 |oevvennnne [V P 435 | (U P 435 | (U R 302,616 |....oeunnnnnnns 0 |oeeens (12,808) |....... (12,808) [cevvnneenns 3,987 |. 11/03/2027 .|3.B FE ....
DEALER TIRE LLC Term Loan B2 ~ 0.000%
. 000000-00-0 [ 12/09/27 ..evvvvriviiiiniiiiiiiiiiieeecvinineeeees | s . 03/21/2023 . |J P Morgan ...ccovenvvvvens fovvnnnininniinninns Jovnennnns 691,126 |........... 697,061 |........... 684,736 |...ovennnnn 262,591 [..ooviinnnnnnns (U 1,221 | (U 1,221 | (U 686,002 ....veeiennnnn [V 5,124 |.......... 5124 |l 10,905 |. 12/09/2027 . |4.C FE ....
DEALER TIRE LLC Term Loan B2  0.000% Redenption 100.0000
. 000000-00-0 [ 12/09/27 ..evvvvriviiiiniiiiiiiiiiiieeecviniineeeees | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1747 e 1747 e 1,724 . 12/09/2027 . |4.C FE ....
Fugue Finance LLC Initial Dollar Term Loan
. 000000-00-0 | (2023  0.000% 01/31/28 .....ccevvvvenverriiinnnns | nnnnns . 03/21/2023 . |Bank of America .... 205,305 201,199 |.... . 01/31/2028 . |4.B FE ....
Bayou Intermediate Il LLC Ini
. 000000-00-0 | (USD) ~ 0.000% 05/07/28 .......ccvvvuvevrevnnnnns | unnnns . 03/22/2023 . |BNP Paribas Securities |...cccovvvvivvinns fovunnnnns 239,450 |.....oeeen. 246,222 |..eeunn.... 244,990 |.eeennnnn. 232,782 |......... 12,442 |.ooooinnnnnnns 89 | (U A 12,5831 | (U 245,313 [oooiiiinnnnnns [V P (5,862) . 05/07/2028 .|4.B FE ....
Bayou Intermediate Il LLC Init Initial Term
. 000000-00-0 |Loan  0.000% 05/12/28 .. N [ . 03/24/2023 . |Various ... .. 244,606 253,478 252,210 |...........244,606 |.... .252,483 |.. L (7,877) ... . 05/12/2028 . |4.C FE ....
Bayou Intermediate |1 LLC Init Initial Term Redenption .
. 000000-00-0 [Loan  0.000% 05/12/28 .......ceeevvvunvverinnnnn | uunnnns VR VAVR VP07 R U FRRR R RN 640 fooiiiiiiinnnnns 640 |.....oovnnnnnnns [CX 7/ R 618 e 2LV P (1 P [ PR 20 | [ PR 638 |eeeriiines (VN P I F T PO 0 |. 05/12/2028 . |4.C FE ....
FOCUS FINANCIAL PARTNERS LLC Tranche B-5 Term
. 000000-00-0 [Loan  0.000% 06/30/28 ........ccevvuvrrvernnnnns | unnnns . 03/21/2023 . | TRUIST SECURITIES ...ccev |oevvvnnnninriinnnnns Jovnnnnnns 162,144 |........... 164,613 |ooeeennnnn. 164,516 |.......... 163,001 [oueeennnns 1,517 fooeeeiiiiiinnns - P (U 1,525 | (U 164,526 |ooeevnieinnnnn 0 |oeeennns (2,383) |-oevnnnn (2,383) |.evvennnnnnns 3,181 |. 06/30/2028 . |3.C FE ....
SABRE GLBL INC 2022 Term B-2 Loan  0.000%
. 000000-00-0 [06/30/28 .....uvvvivrnnniiiiinniiinieiiiniiineeennns | s . 03/21/2023 . |Bank of America ......... |occoeorriiiiiiiinins fooeiiniens 93,620 |........... 108,231 |ooeeennnnns 102,820 [..eennenn. 100,318 [o.eeunnnn. 2,843 |...ooonennns 436 | (U 3,279 | (U 103,596 |oeeevniieinnnnn [V P (9,976) |........ (9,976) |.eevvvnnnnnne 1,058 |. 06/30/2028 . |4.B FE ....
FOCUS FINANCIAL PARTNERS LLC Tranche B-5 Term Redenption 100.0000
. 000000-00-0 [Loan  0.000% 06/30/28 .........cevvvvrrvernnnnns | unnnns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e L L 4 | M3 | L3 [V R LN {1 P [ PO L3 P [ PR M3 [t (VN P [ PO [V N 8 |. 06/30/2028 . |3.C FE ....
SABRE GLBL INC 2022 Term B-2 Loan  0.000% Redenption 100.0000
. 000000-00-0 [06/30/28 .....uvvvivrnnniiiiiiniiinieiiiniineeeienn | s . 03/31/2023 . | .. . 06/30/2028 . |4.B FE ....
ASURION CORP New .
. 000000-00-0 [08/19/28 .....vvvvvrrnnniiiiiiniininiiiniineeeiins | s . 03/21/2023 . |Bank of America ......... |oeeeveiriiiiiininns Jouennnns 249,843 |........... 212,219 |........... 256,286 |.....ccvnniiiienne (U1 P [V P 818 | (U P 818 | (U R 257,104 |.ooovnis [V P (7,261) |........ (7,261) feueniiiiinnnnns 160 |. 08/19/2028 . [3.C FE ....
ASURION CORPORATION New B-10 Term Loan
. 000000-00-0 [0.000% 08/19/28 ........cevvuvrriimnnnirriiinnnns | nnnns . 03/21/2023 . |Bank of America 145,348 145,560 |.... . (12,798) |....... (12,798) . 08/19/2028 . |4.A FE ...
ASURION CORPORATION New B~10 Term Loan Redenption
. 000000-00-0 [0.000% 08/19/28 ........cevvuvrrirrnnniieniinnnnns | vnnns . 03/31/2023 . | eeeeeeieiiie e 526 | 78,526 |.......eunn. 78,641 |oeeeennn 70,223 [l 80401 [ B [ 0 [ 8T 0 78,640 |0 (RALY A (RSN (5) . 08/19/2028 . |4.A FE ....
Energize Holdco LLC First Lien Term Loan
. 000000-00-0 [0.000% 11/19/28 .......cevvvuiiiiiiinnniiniiinnnnns | nnnnns . 03/21/2023 . |Bank of America ......... |occeeeiiiiiiiiiiins Joviinnns 506,637 |........... 530,788 |........... 521,012 |...........507,778 |........ 13,690 |............ 748 |...........oeen0 |ooeeenl 14,438 0 e 522,212 [l 0 (15,575) |....... (15,575) |.evvvnnnnnnns 7,263 |. 11/19/2028 . |4.B FE ....
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Energize Holdco LLC First Lien Term Loan Redenption 100.0000
. 000000-00-0 [0.000% 11/19/28 ......ccevvveviriiiriniiieiiinnins | enens L 08/31/2023 . | eeeeeieiieiieeeeeeiiieeeees i e 2,668 |[......ooennnn 2,668 |....cccee... 2,576 |oveerennnnns 2,544 |.ooooiiinnnnns L R T PO [ PO 7 A [V PR 2,582 [ [V PO 86 |eveiinnns - T PO 18 |. 11/19/2028 . |4.B FE ....
Playa Resorts Holding BV 2022 Term Loan
. 000000-00-0 [0.000% 11/22/28 .......ccevvvenvviriiiniinneiiinnnn | nnnns . 03/21/2023 . | Deutsche Bank .........co. |oeevveiiiiiiiinnnns Jovnennnns 834,358 |........... 854,000 |........... 824,110 |oevuennnns 824,152 [..ovvvvvnnnnnns (U 1,168 [ooooiiiiennnnns (U 1,168 [ooeiiiiennnnns (U R 825,320 |.....ccevnnnnns [V 9,038 |.euunnnn. 9,038 |..ouvunnnnn 16,342 |. 11/22/2028 . |4.B FE ....
Creative Artists Agency LLC 2023 Refinancing
. 000000-00-0 [Term Loan ~ 0.000% 11/26/28 ........ccvvvunvvveee | unnnns . 03/21/2023 . |Bank of America ......... |occoeorriiiiiiiinins fooeiinnnns 99,436 |.......... 100,736 |oveveennnnns 99,980 |...covvnnniiiinnns (U1 P [ R 39 | [ R 39 | (U 100,019 [ooeevevennnnns (VI F, (582) |.vvvnennnns [(52:70 T 0 |. 11/26/2028 . |4.B FE ....
Sharp Midco LLC Initial Term Loan 0.000%
. 000000-00-0 [12/14/28 ....evvvviiiiniiiiiiiiiiieeecciiineeeees | s . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 141,319 |........... 145,270 |...ooeeeens 144,907 |........... 138,370 [ouvuennnn. 6,588 |...cooeeenns N A (U 6,613 [ooeiiiiinnnnns (U 144,983 |......covennnns [V P (3,664) |........ (3,664) |.eevveniiiinnnnns 0 |. 12/14/2028 . |4.C FE ....
Sharp Midco LLC Initial Term Loan ~ 0.000% Redenption 100.0000
. 000000-00-0 [12/14/28 ....evvvviiiiniiiiiiiiiiieeecciiineeeees | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 367 fooeeriiiiiinnnns 367 |oeiiiiiiiins 366 |...ccovnnnnnnns L L VA O (1 P [ R L 1A [ PR 366 |eevriniinens (VN P L | PO 0 | 12/14/2028 . |4.C FE ....
ABG Intermediate Hldgs 2 LLC 2 2023
. 000000-00-0 [Refinancing Term Loan  0.000% 12/21/28 ..... |....... . 03/21/2023 . |Morgan Stanley ......ccce. |oeeeveeiniiviinnnnns Jovnennnns 316,303 |........... 324,247 |eweeennnnnn 319,383 |...covvniiiiiens (U1 P [ P 220 |oiiiiiiinns (U P 220 |ooiiiiiiinns (U 319,604 |.....coeennns [V P (3,301) |........ (3,301) |oeveeniiiiiinnnns 0 | 12/21/2028 . |4.A FE ....
ABG Intermediate Hldgs 2 LLC 2 2023 Delayed
. 000000-00-0 |[Draw Term Loan  0.000% 12/21/28 ......ccoeeevee | uunnnns . 03/21/2023 . |Morgan Stanley .......ccc. |oeeeveeiniveiinnnnns Jovnnnnnns 103,706 |.......... 106,310 [oeeennnnn. 104,716 |oovveniiiiinnnnns (U PO [ PO T2 | [ PR T2 | (U 104,788 |[.ooevevnnnnnns [V P (1,082) |........ (1,082) [oonniiiiiiinnnnns 0 | 12/21/2028 . |4.A FE ....
Pediatric Associates Hldg Co Delayed Draw
. 000000-00-0 [Term Loan ~ 0.000% 02/10/29 ......ccevvvvvnnnnnes | uunnnns . 03/21/2023 . |Morgan Stanley ......ccoee |oveveivireiinninnns foeenenenns 90,688 |............ 92,586 |.......eee.. 89,593 |............ 21,693 [....oovenens 991 et 185 [ (U 176 [ooeeiiiiinnnnns (U P 89,792 [..ocovvvnnnnnns [V PO 896 |..oouunnnns 896 |oeuiiiiiinnnns 404 |. 02/10/2029 . |4.B FE ....
Pediatric Associates Hldg Co Delayed Draw Redempt ion 100.0000
. 000000-00-0 |Term Loan  0.000% 02/10/29 .... [T [ L 01/14/2023 . | eeeenieiiiie e . 02/10/2029 . |4.B FE ....
Propulsion (BC) Finco S.a.r.l In CREDIT SUISSE FIRST
. 000000-00-0 [Loan  0.000% 02/12/29 .......covvvvvinnnnviinnnnn | uunnnns . 03/22/2023 . |BOSTON ...ovvvnivviiininnes Joevvnninineciiiins Jovnennns 911,180 |....oeeeens 929,776 |........... 904,207 |........... 905,371 [..ovvvvnnnnnnns (U 1,89 [oooviiiiinnnnns (U 1,89 [oooeiiiiinnnnns (U R 907,267 |.ecevvnnnnns [V 3,913 | 3,913 | 0 |. 02/12/2029 . |4.B FE ....
Propulsion (BC) Finco S.a.r.l Initial Term Redemption 100.0000
. 000000-00-0 [Loan  0.000% 02/12/29 .......covvvvvinnnnvrinnnnn | unnnnns L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 2,330 [oeeiiinnnns 2,330 [oooiiiiinnnns 2,266 |eeeuennnnnns 2,269 [.oooooiiinnnnns [ PO T PO [ PO T P [V PR 2,212 |eeiiiiiinnns [V PO [ 59 | 0 |. 02/12/2029 . |4.B FE ....
Safe Fleet Holdings LLC 2022 Initial Term
. 000000-00-0 [Loan  0.000% 02/19/29 .......covvvvvinnnnrinnnnn | unnnns . 03/21/2023 . |UBS Securities Inc ..... |oeeeeivrirviinnnnns Jovunnnnns 424,739 |..ooonnnnns 440,144 |........... 437,944 ... 426,667 |........ 11,5837 s 149 | (U . 11,686 |.oocvvvennnnnns (U 438,354 |....ccevvnnnnns 0 |oeeens (13,615) |....... (13,615) [ouvennnnne 5,345 |. 02/19/2029 . [4.C FE ....
Safe Fleet Holdings LLC 2022 Initial Term Redenption 100.0000
. 000000-00-0 [Loan  0.000% 02/19/29 .......covvvvvrnnnviinnnnn | uunnnns L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 2,223 | 2,223 oeiiiiiinnnns 2,212 [oeeiiiininnns 2,155 [ooiiiiiiiinnns L2 P (1 P [ PR L1 [V PR 2,213 [t [V PO 10 [ 10 [ 14 ). 02/19/2029 . |4.C FE ....
ENTEGRIS INC Tranche B Term Loan  0.000%
. 000000-00-0 [03/02/29 ...cevvvvnniiiiiriiniiiiiiiieeeeerininees | s . 03/21/2023 . |Barclays ......ccceevvvvinn foevvnnnniiniininns Jonenns 287,850 |........... 288,554 |........... 285,668 |........... 285,871 |oveeeinnne [ R 9 | [ R 9 | (U R 285,970 |.eevvuennnnnnns [V O 1,880 |...cceeen 1,880 [oovvvivnnnnnnns 781 |. 03/02/2029 . |3.A FE ....
Voyage Digital (NZ) Limited Initial US Term
. 000000-00-0 [Loan  0.000% 03/05/29 .......covvvvvvnnnnirinnnnn | uunnnns . 03/23/2023 . |Morgan Stanley .......cc.. |oeeeveeiririiinnnnns Jovunnnnns 458,918 |........... 467,092 |.......... 460,086 |........... 460,704 |..ovvennnnnnne [V P 494 | (U P 494 | (U 461,198 |...oovennnnnnns 0 |oeeennns (2,279) |-t (2,279) |vevennnnns 10,497 |. 03/05/2029 . |4.A FE ....
Voyage Digital (NZ) Limited Initial US Term Redemption 100.0000
. 000000-00-0 [Loan  0.000% 03/05/29 .......cevvvvvvnvnnirinnnnn | uunnnns . 0170172023 . | eeveneeieiie e (1) ) (1) ). ()] e (1)) (1)) . 03/05/2029 . |4.A FE ...
Clydesdale Acquisition Hldgs
. 000000-00-0 [0.000% 03/31/29 .....evvvivirrrnniiiiiiniiiniiniins | ens . 03/21/2023 . |Barclays .......ceevviviinn Jovvnniieniiiiiinnns foeenns 1,040,249 |........ 1,069,445 |........ 1,052,690 |........... 603,613 |........ 17,840 |.......... 1,022 | (U . 18,862 [coviiiiinnnnns (U . 1,054,862 . 03/31/2029 . |4.B FE ....
Clydesdale Acquisition Hidgs Term B Loan Redenption 100.0000
. 000000-00-0 [0.000% 03/31/29 .....euvvvvirrrnniiiiiiiniiiniiniinn | ens L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 2,694 ... 2,694 [............. 2,664 | (U1 P [ PO {1 P [ PO {1 P [V PR 2,664 |.....ooovnnnnns [V PO 30 | F LV N 0 |. 03/31/2029 . |4.B FE ....
Element Mteril Tech Gr US Hldg Delayed Draw
. 000000-00-0 [Term B Loan ~ 9.413% 04/12/29 ........ccvvvevees | uunnnns . 03/21/2023 . |Bank of America ......... |oeeeeveiriiiiiininns Jouennns 194,286 |........... 197,847 |oeeeennnnnn 195,873 |..oovveenns 129,332 |.......... 2,374 |t L [0[CT O (U 2,480 |.ooeiinnnnnnns (U 195,986 |..vevniieinnnnn [V P (1,700) |..evveee (1,700) foueeriiiinnnnns 959 . 04/12/2029 . [4.B FE ....
Element Mteril Tech Gr US Hldg Delayed Draw Redemption 100.0000
. 000000-00-0 [Term B Loan  9.413% 04/12/29 ........ccvvvevees | uunnnns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 46 | 496 |..ooeiieinnnnnns 483 | (U PO [ PO {1 P [ PO {1 P [ PR L1 3 R [V PO L V2 L0 PO 0 |. 04/12/2029 . |4.B FE ....
Mitnick Corporate Purchaser Initial Term Loan
. 000000-00-0 [9.652% 04/20/29 .......cevvuvviviirinniiieiiiniines | s . 03/21/2023 . |Piper Jeffries & Co ... |oeeevrviirviinnnnns Jovnnnnnns 505,808 |........... 540,682 |........... 523,801 [...ccvvnnniiinnns (U1 P [ P [ (U P [ (U 524,433 |oeeniiiiinnnnn 0 |oeeens (18,625) . 04/20/2029 . |4.C FE ....
PENN NATIONAL GAMING INC Term B Facility Loan
. 000000-00-0 [0.000% 04/21/29 ......vvvvvrrvnniiiiiiinininiiniinn | s . 03/21/2023 . | Goldman Sachs & Co ...... |oveveenvireivnnnnns foeeienenns 96,133 |oeeeennnnns 96,957 |....covnnnns 96,472 |...ccvvnnnns 96,155 |....covvnnns 361 |oeeeeis T F (U P 394 | (U P 96,549 [.....covnnnnnns [V F, (417) . 04/21/2029 . |3.C FE ....
PENN NATIONAL GAMING INC Term B Facility Loan Redenption 100.0000
. 000000-00-0 [0.000% 04/21/29 ......vvvvvrrvnniiiiiinininiiniinn | nens . 0373172023 . | eeveeeeiiiie e 1 . 04/21/2029 . |3.C FE ....
AL GCX Holdings LLC Initial Term Loan - Redemption 100.0000
. 000000-00-0 [05/23/2022  0.000% 05/23/29 ......cevvvnvrvvenn | unnnns L 03/17/2023 . | eeeeeeiiieieeeeeeeiieeeees e e 970 foeeeriiiiinnnnns [TV R Lo I N (U1 PO [ PO L O [ PO L O [ PR RIS R [V PO LIV PO L1V N 6 |. 05/23/2029 . |4.C FE ....
CENTRAL PARENT INC INITIAL TERM LOAN  0.000%
. 000000-00-0 [06/08/29 .....uviivivunnnniiiiiinniiiniiiniiiniiniees | snnees . 03/21/2023 . |Morgan Stanley ......ccooe |oevevveiniiiiiinnns Jounnnnns 924,843 |........... 930,707 |........... SN 906,348 [.......cnnns [U 1,787 [oooiiiiiinnnnns (U 1,787 [oooiiiiiinnnnns [U 908,135 |..ivvuennnnnns 0 Jweeens 16,708 |........ 16,708 [..oovveenniiinnns 0 |. 06/08/2029 . |4.A FE ....
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CENTRAL PARENT INC INITIAL TERM LOMN  0.000% Redenption 100.0000
. 000000-00-0 [06/08/29 .....ovvvvvvenniiiiiiniiinieiiiniiineeneenn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 2,333 | 2,333 [oiiiiiiinnns 2,208 |.oooviiinnnnn A I [ PO L O [ PO L O [V PR 2,300 [..coovinnnnnnns [V PO 33 | 33 | 0 |. 06/08/2029 . |4.A FE ....
Maxar Technologies Inc Term Loan 9.181%
. 000000-00-0 [06/09/29 .....evvvvirivrnnniiiiiiiiiieeeiiiniineeeees | s . 03/21/72023 . |Citicorp wuvevvvvvinnnnes Jovvvnnineieiiiiinns Jovnennnns 456,085 |........... 455,99 |........... 435,474 |...oennnnn 437,014 [...oooennnnnnns [ P [S1:1V 1 [V P [S1: VI (U 437,693 |......covvnnnns [V PR 18,392 |ovuennnns 18,392 |ovvvnennnnns 6,676 |. 06/09/2029 . [4.B FE ....
PROJECT LEOPARD HOLDINGS, INC Tranche B-1 Redemption 100.0000
. 000000-00-0 [Term Loan  0.000% 06/13/29 ......covvvvvvnnnnnes | unnnns L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 772 1,422 [ooooiiiiennns 1,822 | 1,302 |oeeeniiinnne 2L PO L3 P [ O 30 i [V PR 1,332 | [V PO 90 e LV N 36 |. 06/13/2029 . |4.B FE ....
M6 ETX Holdings Il Midco LLC Initial Term
. 000000-00-0 [Loan ~ 0.000% 08/11/29 ......ccvvvveenivriiinnnnns | nnnnns . 03/21/2023 . |Barclays ......ccceevvvvinn foevvnnnniiniininns Jonenns 171,69 |........... 174,027 |eeenne.n. 169,676 |........... 169,840 [oeevivvinnnnns [ P 299 | (U PO 299 | (U 170,139 |ovveniiiiinnnn [V 1,556 |..ooennees 1,556 |oeveiennne 3,984 |. 08/11/2029 . [4.A FE ....
AXALTA COATING SYSTEMS US HOLD Term B-4
. 000000-00-0 [Dollar Loan  0.000% 12/07/29 ......covvvvvvnnnn | uunnnns . 03/21/2023 . |Bank of America ......... |oeeeeveiriiiiiininns Jouennns 370,516 |........... 370,331 |[........... 366,628 |........... 366,629 |.........ennnn. [ P 7 R (U PO 7 R (U R 366,882 |......uunnnnnns [V O 3,635 |.......... 3,635 |iiiiiiiiiiieine 0 |. 12/07/2029 . |3.A FE ....
AXALTA COATING SYSTEMS US HOLD Term B-4 Redenption 100.0000
. 000000-00-0 [Dollar Loan  0.000% 12/07/29 ......covvvvvvnnnn | uunnnns L 03/13/2023 . | eeeeeieiiiiieeeeeeeieeees i e 9,496 [ 9,49 [.......oennns 9,401 |oieieeennn 9,401 |0 o T PO [ PO T P [V PR 9,403 |...ccovvnnnnnns [V PO (72 R [ F 145 |. 12/07/2029 . |3.A FE ....
Guardian US Holdco LLC Term Loan B 0.000%
. 000000-00-0 [01/24/30 ..evvvvniviiiiiiiiiiiiiiiiiieeeeviineeeees | s . 01/27/2023 . .... 165,181 ... 161,877 ... .. 161,877 |.. . 01/24/2030 . |4.B FE ....
CIENA CORPOR/
. 000000-00-0 [0.000% 01/31/30 ....cevvvvrnnniiiiiiiiinieriiiinns | s . 03/21/2023 . |Bank of America ......... |occeeerririiiininnns foeeen 171,974 [l 172,475 |.......... 171,612 |eeeeiiiiiiinnnns (U1 P [ PR 21 | [ PR 21 | (U 171,633 |oeeeeiieinnnnn [V PO 341 |t [ I R 870 |. 01/31/2030 . |2.C FE ....
Rand Parent LLC Term B Loan  0.000% 02/09/30
. 000000-00-0 [ +evvvunreeeeeriieeeeeeeiiee e eeerieeeeeeen | s . 03/28/2023 . | GOLDMAN SACHS ......ovvves |ovvvvmnninriinnnns Jovnnnnnns 462,584 |........... 493,423 |.....en.... 480,562 |.....cevnnniinnne (U1 P [ P 458 | (U P 458 | (U 481,020 |.ooevvennnnnnns 0 |oeeens (18,436) |....... (18,436) [cvvvvneriinnnnnns 0 |. 02/09/2030 . |3.A FE ....
DISCOVERORG LLC Extended Term Loan  0.000%
. 000000-00-0 [02/28/30 ..evvvuriveiirnniiieiiiiiiieeeiiiiiineeeees | s . 03/21/72023 . |Citicorp wuvevvvvvinnnnnns Jovvvvniniieiiininns Jovnennnns 325,3% |...oeennnn 326,507 |........... 326,507 |...ccvvvnnniinnnne (U PO [ PO {1 P [ PO {1 P (U 326,507 |.eevvuunnnnns [V P (1,110) | (1,110) foueiiiiiiiinns 0 |. 02/28/2030 . |3.A FE ....
Alliant Holdings Intermediate TLB-5 New Term
. 000000-00-0 [Loan  0.000% 02/28/30 .....coevvvvvvnnnvrerennnnn | unnnns . 03/21/2023 . |Morgan Stanley .......ccc. |oeeeveeiniiriinnnnns Jovnnnnnns 933,152 |..ievennnns 957,079 |........... 955,883 |......cvvniiinnne (U1 P [ O 50 |oiviiiiiens [ PR L1V (U 955,932 |ovuuiiiiiinnnn 0 |oeenns (22,780) |....... (22,780) [cuvennrnnnns 1,286 |. 02/28/2030 . |4.B FE ....
Alliant Holdings Intermediate TLB-5 New Term Redenption 100.0000
. 000000-00-0 [Loan  0.000% 02/28/30 .....coeevvvvvnnvrerinnnnn | unnnns L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 2,39 | 2,399 [oiiiiiinnns 2,3% [oiiiiiiiinns (U PO [ PO (1 P [ PO {1 P [V PR 2,36 [.ooeiiininnnns (1 P I F F T PO 3 |. 02/28/2030 . |4.B FE ....
SALLY HOLDINGS LLC Term B Loan  0.000%
. 000000-00-0 [03/22/30 ..cevvvvnnniiiiininiieiiniieneeeriniinees | s . 03/22/2023 . |Bank of America ......... |oeeveiriiiiiininns Jounnns 202,694 |........... 204,741 |........... 203,205 |..oevevennnininnns (U1 P [ PO [CIU I PO [ PR (CI0 I PO (U 203,265 |.....ccevnnnnns [V F, (7411 T [£-74 ) PO 0 |. 03/22/2030 . |2.C FE ....
SRS DISTRIBUTION INC 2022 Refinancing Term
..00076V-AZ-3 [Loan  0.000% 06/05/28 .........ccvvuvvrrvvrnnnnns | uunnnns . 03/21/2023 . |Barclays ......cceevvvviinn Jovvnnininiiiiiinnns foeeieneens 88,492 |........... 92,808 |............ 92,344 ... 88,922 |....ouunnn 3,490 |..oovvvnnnnnns L2 (U 3,524 |.oooiiiiiinnnns (U P 9,446 |..ooevvvnnnnnns 0 |oeeennns (3,954) |......... (3,954) [.oevvvnnnnns 1,827 |. 06/05/2028 . |4.C FE ....
SRS DISTRIBUTION INC 2022 Refinancing Term Redemption 100.0000
..00076V-AZ-3 [Loan  0.000% 06/05/28 .........ccvvvvrrvernnnnns | unnnns L 0173172023 . | eeeeeeeeiiieeeeieieeeees i e P F 7 PO P2 225 [ooeiiiiiiiinnns 9 | (1 P [ PO (eI [ PR 283 [t (VN P L | PO 3 |. 06/05/2028 . |4.C FE ....
ABG Intermediate Hldgs 2 LLC Tranche TLB-1
..00076V-BB-5 |Term Loan  8.431% 12/10/28 .... [ [ . 03/21/2023 . |Bank of America ......... 624,460 620,582 |.......... 606,117 |........ 14,897 |.. (19,610) . 12/10/2028 . |4.B FE ....
Hunter Holdco 3 Limited Initial
..00130M-AJ-3 [0.000% 08/07/28 ........evvvvvrvrvnnniieiiiiinnnees | nnns . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 714,284 |.......... 732,59 |oeeenns 723,513 |.oooeenenns 720,238 |.......... 4,286 |oeeuunnnnnnn 34 | (U 4,630 |.eoevennnnnnns (U R 724,868 |......ennnn 0 |oeeens (10,585) |....... (10,585) [cvvveniriinnnnnns 0 |. 08/07/2028 .|4.C FE ....
Venga Finance LLC Initial Dollar Term Loan
..00135B-AE-3 [0.000% 11/05/28 ........cvvvvviiiiinnniniiiiinnnns | nnnns . 03/21/2023 . |Direct ..oviiiiiiiiiiiiiins i e 698,823 |........... 739,495 |.......... 713,858 |....evnnnn 681,580 |......... 34,241 |.......... 1,913 | [ P KT T (U R FAVAVE 3N 0 |oeeens (18,910) |....... (18,910) [cuuvnvnnenee 17,550 |. 11/05/2028 . |4.A FE ....
Venga Finance LLC Initial Dollar Term Loan Redempt ion 100.0000
..00135B-AE-3 [0.000% 11/05/28 ........cvvvvviiiiinnniniiiiinnnns | nnnns VR VAVR VP07 R U FRRR R RN (15) [ooeeriiiinnnnns [R15) 1N P (14) e [ [0[0) ) PO 86 |oviiiiiinnnn (1 P [ PR 86 [oeiiiiiinnnns [ PR (R N (VN P [ PO [V N 0 |. 11/05/2028 . |4.A FE ....
GT POLARIS INC FIRST LIEN TERM 2021
..00145A-AB-9 [Refinancing Term Loan  8.552% 09/24/27 ...... |....... . 03/21/2023 . |Direct ..oviiiiiiiiiiiiiins i e 310,890 |........... 334,200 |oeeennnnns 313,397 [oiviiiiiiie (U1 P (U 1,385 |oveeiiininne (U 1,385 |oeeeiiiiinne (U R 314,781 | 0 |oeeennns (3,892) |......... (3,892) |vvvvnnniiienns 67 |. 09/24/2027 .|4.B FE ....
6T POLARIS INC FIRST LIEN TERM 2021 Redenption 100.0000
..00145A-AB-9 [Refinancing Term Loan  8.552% 09/24/27 ...... |....... L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,710 |oeeeeens 1,710 [ooeiiiinnnnns 1,603 |oeveeiiiiiiinnnns (U1 P [ PO T PO [ PO T P [V PR 1,606 [ooeieeeinnnnn [V PO 104 | 104 [ 0 |. 09/24/2027 .|4.B FE ....
KRONOS ACQUISITION HOLDINGS Replacement Term
..00184N-AB-3 [Loan  8.913% 12/17/26 ....cvvvvvvviiininiiiiiiinn | eennns . 03/21/2023 . |HSBC oevvveniiiiiiiiinienes foevriineieciiiins e 730,829 |........... 757,964 |.......... 741,700 |oeeeennnnns 255,631 |.......... 8,068 |......... 1,040 [oooeiiiinnnnnns (U 9,108 [oeiiiiinnnnns (U R 743,715 | 0 |oeeens (12,886) |....... (12,886) [..vvvnnene 5,684 |. 12/17/2026 . |4.B FE ....
TRICORBRAUN INC Initial Term Loan  0.000%
..00184N-AB-3 [01/29/28 ....vvvviiiiiniiiiiiiiiiiiiieecriiineeeeen | s . 03/21/2023 . |Direct ..oviiiiiiiiiiiiiins i e 368,004 |........... 383,338 |........... 380,883 |.......un. 366,666 |......... 14,722 oo 181 [ (U A 14,903 |ooevveniiinne (U 381,569 |..ocvvunnnns 0 |oeeens (13,565) |....... (13,565) |.eevvennnnnne 4,933 . 01/29/2028 . [4.C FE ....
TRICORBRAUN INC Initial Term Loan  0.000% Redenption 100.0000
..00184N-AB-3 [01/29/28 ....evvviiiiiiiiiiiiiiiiiiiieeecciiineeeeen | s L 03/3172023 . | eeeeeieiiiiieeeeeeiieeeees e e [T F 975 |ooiiiiiiiens 966 |....covvnnnnnnns 933 [ooeiiiiiinnnns 4 [t (1 P [ R L2 [ PR 968 |oevvnniinnns (VN P - I PO - F 13 |. 01/29/2028 . |4.C FE ....

Aveanna Healthcare LLC 2021 Delayed Draw Term
..00213N-Al-4 |Loan  8.857% 06/30/28 ..........cceeeureriiiiiinn | eeeeens . 02/14/2023 . [BARCLAYS BANK PLC ..o foveeveiiiivnnninnns foveiiiiiinnnns [ O [0 ()] (396) |.ovvveennens RIS I [\ P 0 fooeeeenns <1 I 0l ()] [ L oo, | o 0 |. 06/30/2028 . |4.C FE ....
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Aveanna Heal thcare LLC 2021 Delayed Draw Term Redenption 100.0000
..00213N-AM-4 [Loan  8.857% 06/30/28 ......ocevvvvvnnivierinnnnn | nnnnns L 01/24/2023 . | eeeeeeeeiiieeeeieiiieeeees i e 37,540 |oeeunnnnnns 37,540 |..ooeennnnns 37,352 [ieeiiiiine 29,174 |.......... 8,189 |oeiiiiiinnnn 2 P (U 8,191 [oeiiiiiiinnns (U P 37,365 [..oocevvnnnnnns [V PO 74 oo 174 [ 0 |. 06/30/2028 . |3.A FE ....
Aveanna Healthcare LLC 2021 Delayed Draw Term
..00213N-AM-4 [Loan  8.857% 06/30/28 ......oeevvvvvuniviviiinnnn | nnnnns . 02/06/2023 . | Tax Free Exchange ....... |occoeeririiiiuninnns fooenenenns 87,406 |............ 87,812 |oeeeennnnns 87,373 [.ooviirennns 68,302 |........ 19,098 |oveeveiiiinnnnn (1 P (U . 19,104 [oooiiiiinnnnns (U P 87,406 |....ouunnnnns (1 P [ PO [V N 0 |. 06/30/2028 . |3.A FE ....
TRIDENT TPI HOLDINGS INC TRANCHE B1 TERM LOAN Redenption 100.0000
..00216E-AB-5 [8.000% 10/17/24 .....covvvvviiiiiiiiiiiinieeiiin | s L 08/3172023 . | eeeneeiieiieeeeeenieeeees i e (1,607) [.evvnnnnnne (1,607) |oevvvrnnnns (1,578) |.eeeees (1,602) |...oeeeeennnnn [T PO L O [ PO A P [ SRR (1,594) |.oovvnnnns [V PO (2) [ (12) | 29 . 10/17/2024 . [4.C FE ....
Phoenix Newco Inc Initial Term Loan  0.000%
.00216E-AF-6 [08/11/28 ....viivviiiiiiiiiiieeccviieececciiien | s . 03/21/2023 . |Morgan Stanley .......ccc. |oeeevveiiiieiinnnnns Jovnenn 1,057,025 |........ 1,083,018 |........ 1,062,510 |........... 997,360 |........ 19,775 |oveeennnns 1,604 [ocooiiinnnnnns (U PR 21,879 | (U . 1,065,295 |..covvnnnnnnnns [V P (8,270) |........ (8,270) [euvnneennns 13,327 |. 08/11/2028 . |4.A FE ....
Phoenix Newco Inc Initial Term Loan  0.000% Redemption 100.0000
..00216E-AF-6 |08/11/28 ... N [ . 01/01/2023 . | .. ..2,609 ... 2,609 2 2,559 ... .2,562 |.. . 08/11/2028 . |4.A FE ...
Phoenix Newco Inc Initial Term Loan  0.000%
00216E-AF-6 [08/11/28 ....eiivviiiiiiiiiiieeccviieeeecciiien | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 2,73 e 2,735 [ooiiiiiinnnns 2,694 [oooiiiiiins (U PO [ PO {1 P [ PO {1 P [V PR 2,694 [.ooooinnnnnnns [V PO L3 I PO L I N 0 |. 08/11/2028 .|4.B FE ....
ASP UNIFRAX HOLDINGS INC USD TERM LOAN
..00216U-AC-7 [8.893% 11/05/25 ...ovvvvniiiiiiniiiiiiiiiiineeeees | s . 03/21/2023 . |Various ........ceeeeevenns fovennnnnnniinnnns Jonnns 853,274 |........... 934,005 |........... 910,480 |...eennnnnn 833,310 |........ 84,891 |.......... 1,933 | (U . 86,824 |.eeviiiiinnnn (U 920,134 [..ocevevnnnnnns 0 |oeenns (66,860) |....... (66,860) [....cvvvnnnrrnnnne 0 |. 11/05/2025 . |4.B FE ....
AVSC HOLDING CORP 2020 B-2 Term loan  0.000%
..00241Y-AS-3 [12/13/25 ..ovvviiiiiiiiiiiecin s | s VR VAVR VP[0 R U FRRRURR RN 196 [ LT 196 . 12/13/2025 . |5.A FE ...
..00247N-AG-7 |AZZ Inc Initial Term Loan 0.000% 05/06/29 |....... . 03/21/2023 . |Morgan Stanley ........cce |oeeemeeinreeeennnnns Jonnnns 212,544 |........... 213,162 |........... 205,701 . 05/06/2029 . |4.B FE ....
Redemption 100.0000
..00247N-AG-7 |AZZ Inc Initial Term Loan 0.000% 05/06/29 |....... . 02/28/2023 . | .. .672 649 |.... . 05/06/2029 . |4.B FE ....
WHATABRANDS LLC Initial Term Loan B 0.000%
..00435U-AB-4 [07/21/28 ..eeeeeeeeiieeeeeeeeee e eeeeeen | s . 03/21/2028 . |Direct ..oeeeeieiiiieeeeen feeeneeeeeeees s 411,395 |.oooeeenes 420,219 |.......... 418,118 |.......... 407,088 |......... 11,452 | 143 | (U A 11,595 |oeveeiieeeee (U 418,683 |.oeevvnnnnens [V PO (7,288) |........ (7,288) [ceeeeeaenee 5,407 |. 07/21/2028 . |4.B FE ....
WIHATABRANDS LLC Initial Term Loan B 0.000% Redempt ion 100.0000
..00435U-AB-4 [07/21/28 ..o eeeeeen | s L 08/31/2028 . | eveiiiiiiiiiineeiiiiniinnees e e 1,064 |oeeeeennnnnns 1,064 |oeeveennnnnns 1,059 |oeeieeenee 1,081 | A (VI PO (1 P 29 | [V PO 1,060 [oeeeeeeennnnn (VI PO L2 IO L3 IO 14 |. 07/21/2028 . |4.B FE ....
ACRISURE LLC 2021-1 ADDITIONAL TR LN (F L)
..00488P-AN-5 [ 7.873% 02/15/27 .eeveeeeeeeneieeeeeeenieeeeeeenn | s . 03/21/2028 . |J P Morgan .ccovvenvveeeen Jeemmnineeeeennns s 215,649 |........... 226,700 |eeeeennnns 213,665 |........... 214,773 |ooeeeeiies (U1 1,162 [t (U1 N 1,162 [ (U 215,935 [.ooeeeeennnnnns 0 |oeeenns (286) |-evveennnns (286) [ovveeeeeeenen 3,106 |. 02/15/2027 . |4.B FE ....
ACRISURE LLC 2021-1 ADDITIONAL TR LN (F L) Redenption 100.0000
..00488P-AN-5 [ 7.873% 02/15/27 .eeveeeeeeeneieeeeeeenieeeeeeenn | s L 08/31/2028 . | eveiiiiiiiiieneciiiineees s e LY P 575 |oeeeeeeinaeeees 542 |t 545 |.ooiiiiiiinnns [ PO 2 e [ PO 2 e (1 PO 547 oot (VI PO 29 |eieiins 29 | 8 |. 02/15/2027 .|4.B FE ....
ACRISURE LLC November 2022 Term Loan  0.000%
..00488P-A0-8 [ 02/15/27 .eeveeeeeeeeeeeeeeeeeee e eeeen | s . 03/21/2028 . |J P Morgan .ccovvenvveeeen Jovmmniieeeeennns s 260,917 |........... 264,220 |........... 251,009 |........... 251,456 |...ccovnnnnnnns 0 Joeeeeees T48 | (1 PO T48 | (U P [V IO 8,713 |oeeeennnns 8,718 | 6,477 |. 02/15/2027 . |4.B FE ....
Digital Media Solutions Initial Term Loan
..00488Y-AB-2 [ 10.163% 04/26/28 .....cceeeeeeeeeeeeeennieeeeeeenn | s . 03/21/2023 . |UBS Securities INC ..... |oeeeeeiereeeemnnns Joenens 270,763 |........... 340,582 |........... 335,474 |.....en.... 291,198 |........ 77 e 1L T PO (U P 45,455 |.....oooenneens (U 336,653 |.....ccevnnnnns 0 |oeeenes (65,890) |....... (65,890) [-vvvuneeeennnnnns 0 |. 04/26/2028 . |4.B FE ....
CONSTANT CONTACT INC Initial Term Loan
..00510D-AB-0 [0.000% 02/10/28 ......ccvvrmueeeeeemnnnaeeeeennnnaes | s . 03/22/2023 . | Deutsche Bank ..........c. |oeeeeeeiireeeemnins Jovnens 953,265 |........ 1,030,342 |........ 1,014,043 |........... 665,158 |......... 82,403 |.ceernennnns [ I (U P 83,354 |.oeeiiiiinnns (U 1,015,912 | 0 |oeeenes (62,647) |....... (62,647) [ 15,165 |. 02/10/2028 . |4.B FE ....
CONSTANT CONTACT INC Initial Term Loan Redempt ion 100.0000
..00510D-AB-0 |0.000% 02/10/28 . 01/01/2023 . (190) |.... ... (26)].. . 02/10/2028 . |4.B FE ....
..00771P-AJ-0 [WEX INC Term B Loan  7.052% 04/01/28 .. . 03/21/2023 . . 788,717 |.... .789,206 |. .. (5,737) |........ (5,737) . 04/01/2028 . |3.B FE ....
ADVISOR GROUP HOLDINGS INC Term B-1 Loan
..00775K-AE-8 [0.000% 07/31/26 ......ccvvvrnnviriiiinniiieiiiinnns | s . 03/21/2023 . |Various ........cceeeeeenns foevvvnnnninniinnnns Jovnens 1,020,247 |........ 1,045,684 |........ 1,030,879 |........ 1,023,957 |ovevun 11,372 | 1,364 |0 e 12,736 |0 e 1,036,693 |..eevieiinnnnn 0 f...... (16,445) |....... (16,445) |............ 15,634 |. 07/31/2026 . |4.C FE ....
ADVISOR GROUP HOLDINGS INC Term B-1 Loan
..00775K-AE-8 [0.000% 07/31/26 ......cevvvvnnviriiinninieiiininns | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 5,404 [............ 5,404 |............. 5,356 [....ccovnnnnn 5,204 [.oooiviinnnnns [ 3 PR, L O [ PR [T PP, [V PR 5,369 [.coovvnnnnnnns [V PO T FC S O 40 |. 07/31/2026 . |4.C FE ....
CHARTER COMM OPT LLC TERM B2 LOAN  0.000%
..00900Y-AD-8 [02/01/27 ..evvviiiiiiiiiiiiiiiiiiiiieiiinienneeiinn | s . 03/21/2023 . |Citicorp wuvevvvviinennes Jovvvvniniiiiiiiinns Jovnennns 804,628 |........... 823,907 |........... 786,222 |.....oennnn 752,590 |........ 48,208 |.......... 2,673 | (U . 50,881 |..eevuniiiinnnn (U 803,470 |..ccvvunnnnns [V O 1,157 fooeennens L YA 8,547 |. 02/01/2027 .|3.C FE ....
CABLEVISION LIGHTPATH LLC Term Loan B
..01748Y-AB-6 [8.080% 09/15/27 .....ovvvvvvriiiiiiiiiiiieieiiiinnn | s . 03/21/2023 . |Bank of America ......... |oeeeveiriiiiiininns Jouennnns 506,166 |........... 518,745 |.......... 516,871 |...euunnnns 497,674 |......... 19,582 |oveenneenns 120 [oooeiiiiiinnnns (U . 19,702 [oeiiiiinnnnns (U 517,376 |eevveennnns 0 |oeeens (11,210) |....... (11,210) [euvenrnne 9,992 . 09/15/2027 . [4.A FE ....
CABLEVISION LIGHTPATH LLC Term Loan B Redenption 100.0000
..01748Y-AB-6 [8.080% 09/15/27 .....ovvvvvrniiiiiiiiniiiiieiiiinn | s L 01/03/2023 . | .eeenieiiiiieeeeeieineees e e 1,827 [oeeiiiinnnnns 1,327 | 1,822 | 1,273 | LI PO (1 P [ PR L1V [V P 1,328 | (VN P LN L3 PN 0 |. 09/15/2027 . |4.A FE ....
American Consolidated Natural First Priority
..02522Y-AB-6 |Loan 20.901% 09/16/25 ......evvvvvvviiinnninnenn | unnnnns . 03/24/2023 . |Various ........cceeeevienen Joevvnnnnnenninninns foviinnennens 4,73 | 4,711 | 3,375 [oeeiiiiinnnns 3,601 |oeieiininnns [V PR 128 [ (U P 128 [ooeeiiiiiiinnns [V P 3,800 |ovuenriiiiinnnn [V PO 934 [..cooennnnn 934 | 277 |. 09/16/2025 . |4.A PL ....
American Consolidated Natural First Priority
..02522Y-AB-6 [Loan 20.901% 09/16/25 .......oovvvvivvnnnniiiies | unnnnns . 03/15/2023 . | .. ...0 .0 .. (12)).... ... (19)).. . 09/16/2025 . |4.BPL ....
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IRB HOLDING CORP TERM B LOAN TERM B LOAN Redenption 100.0000
..03078C-AC-8 [8.429% 02/05/25 ......ccvvvuvviiiiiniiiieiiinines | s . 02/28/2023 . | eeenieeiiiieeeeeeieeees i e 652,633 |........... 652,633 |........... 646,935 |........... 647,840 |.......... 1,731 |oeeeees 207 | (U 1,938 | (U N 649,778 |....oeunns [V O 2,856 |oeeeunnnn. 2,856 |ieeuennnnnns 7,854 |. 02/05/2025 . |4.B FE ....
AMNEAL PHARMACEUT ICALS LLC INITIAL TERM LOAN
..03167D-AH-7 [8.325% 05/04/25 ......cevvvnnviiiiiiniiiiniiiiiiines | s . 03/21/2023 . |J P Morgan ...coovvnvveeien Jovvnnnininiiiiinis Jovnenn 1,085,580 |........ 1,144,222 |........ 1,007,342 |........ 1,022,700 |......... 49,909 |........ 12,127 [ooeeiiiiinnnnns (U . 62,036 |oeeveuniiiinnns (U . 1,084,736 |oeenieiennnnn [V PO 845 |t 845 |...oooiiinnns 7,760 |. 05/04/2025 . [4.B FE ....
AVNEAL PHARMACEUTICALS LLC INITIAL TERM LOAN Redenption 100.0000
..03167D-AH-7 [8.325% 05/04/25 ......cevvvnviiiiiiiiiiiiiiiniines | s L 08/31/2023 . | eeveeieiieiieeeeeeiieneees i e 3,020 [oeeiriinne 3,020 |eiiiinnnnns 2,869 |iievennnnnns 2,716 |oeeennnnnns 272 R - P [V P 230 |ooiiiiiiins [V PR 2,946 |..ooovvnnnnnnns [V PO AT PP T PP 20 |. 05/04/2025 . |4.B FE ....
SIGMA BIDCO BV FACILITY B2  7.754% 07/02/25
LO3167D-AH-7 [ eeeeeeeeeeee e | s . 03/21/2023 . |HSBC oevvvvniiiiiiiiieeees foeeviiiniieiiiii v 1,103,623 |........ 1,174,692 |........ 1,114,199 |........... 899,681 |......... 45,590 |.......... 8,518 [oeiiiiiinnnns (U . 54,108 |oeeeeniininnns (U . 1,129,023 |.oovvvinnnnns 0 |oeeens (25,399) |....... (25,399) [ 17,817 |. 07/02/2025 . [4.B FE ....
SIGMA BIDCO BV FACILITY B2  7.754% 07/02/25 Redemption 100.0000
LO3167D-AH-7 [ eeeeeeeeeeee e | s L 08/31/2023 . | eeveeieiieiieeeeeeeieneees i e 5,669 [............ 5,669 |..cooeirnn 5,348 |[...ccovnnnns P LI PO (eI O (U P 128 [oeeiiiiiiinnns [V PR 5,374 |ovviiiinnnnns [V PO 205 [oooiiiiinnnn 205 | 0 |. 07/02/2025 . |4.B FE ....
AMWINS GROUP INC February 2023 Incr Term Loan
..03234T-AZ-1 [0.000% 02/19/28 ......cevvvvveniiiiiiiniiiiiiiiiinnn | s . 03/21/2023 . |Bank of America ......... |oeeeveiriiiiiininns Jouennnns 349,356 |........... 365,307 |........... 351,754 |.oovieiiie (U PO [ O [ [ R [ (U 351,814 | 0 |oeeennns (2,458) |......... (2,458) |evveneiiiinnnnnn 0 |. 02/19/2028 . |3.C FE ....
Anchor Packaging LLC Initial Term Loan (First
..03306U-AB-4 [Lien)  0.000% 03/25/29 .........ccevvvunnreveennn | unnnns . 03/21/2023 . |Morgan Stanley ......ccoee |oveveviervivnninnns fooenennens 30,010 f............ 30,714 |.....ooeeees 30,099 [....covennns 20,447 |............ YA T O L7 F (U PO 758 |eveeieiieiins (U P 30,205 [...ccevvnnnnnns [V F, [REELYN (194) |oevvvnniiane 434 |. 03/25/2029 . [4.B FE ....
Anchor Packaging LLC Initial Term Loan (First Redempt ion 100.0000
..03306U-AB-4 [Lien)  0.000% 03/25/29 .........ccevvvuenvereennn | unnnns L 08/31/2023 . | eeveeieeiiiiieieeeeirieeees i e - I 80 | F£: T PO L PP 2 | (1 P [ PO -2 P [ LT PR (1 P L | PO 1 | 03/25/2029 . [4.B FE ....
APOLLO COMM REAL EST FIN INC INITIAL TERM
..03768D-AB-3 [LOAN ~ 7.459% 05/07/26 ....evvvnvvvvvinnnnniinnnnn | nnnnns . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 490,556 |........... 546,581 |........... 530,962 |........... 524,244 |......... 12,338 |oeeeennnns 1,180 [oooiiiiiinnnnns (U . 13,518 [ooeiiiiiinnnns (U R 537,762 |eevveennns 0 |oeenns (47,206) |....... (47,206) [cvvvnnennnne 6,578 |. 05/07/2026 . |4.A FE ....
APOLLO COMM REAL EST FIN INC INITIAL TERM Redenption 100.0000
..03768D-AB-3 [LOAN ~ 7.459% 05/07/26 ....evvvnvvvvvvnnnniininnn | nnnnns . 03/31/2023 . | .. R N 1,420 [ooooiiinnnnns 1,420 |oeeeinnns 1,402 |oeeennnne 1,366 |oeeveninnnne L3 I PO L O [ PR L7 F [V PR 1,408 [oiiiiiinnnn [V PO L LI R L 17 |. 05/07/2026 . |4.A FE ...
PCI GAMING AUTHOTIRY TERM B FACILITY  8.101% CREDIT SUISSE FIRST
..03768D-AB-3 [05/15/26 ....evvviviiiiiiiiiiiiiiineeeciiieeeeen | s . 03/21/2023 . |BOSTON ..eovveniviciinines Jovvvnniniieciiiins Jovnennns 877,127 |oeevnnnns 880,208 |.......... 877,961 |o.eeuennnnn 876,542 |.......... 2,282 |oooiinnnnns 173 [ (U 2,455 [.ooiiiiiiinnns (U 878,997 . 05/15/2026 . |3.C FE ....
APPLOVIN CORPORATION INITIAL TERM LOAN
..03835E-AC-8 [8.590% 08/17/25 ...eevvviiviiiniiiiiiiiniiiiiiiins | s . 03/20/2023 . |Various ... ..606,660 614,971 602,913 |...........593,767 .606,226 |.. . 08/17/2025 . |3.C FE ....
SABRE INDUSTRIES INC Term Loan .
..03836B-AB-5 [05/21/28 ...evvvriiiiiiiiiiiiiiiiiecniieeen | s . 03/21/2023 . |UBS Securities Inc ..... |oeeeeevriiviiinnnns Jovnennnns 150,332 |oeeennnnns 165,736 |...cevnnnns 154,179 |..oooeeeens 148,251 | 6,222 |92 |0 6,314 |0 154,565 . 05/21/2028 . |4.C FE ....
SABRE INDUSTRIES INC Term Loan B 8.203% Redemption 100.0000
..03836B-AB-5 [05/21/28 ...evvvriiiiiiiiiiiiiiiiineeceiieeeen | s L 0173172023 . | eeneeieiiiieeeeeieieeeees i e 395 | 395 [ 391 | 376 |evvirinnnnns 7 O {1 P [ R L7 O [ PR it R (VN P I F T PO 3 |. 05/21/2028 . |4.C FE ....
Imprivata Inc Initial Term Loa Initial Term
..03836H-AG-1 [Loan  9.464% 11/24/27 ........cvvvvvvvvinininnes | unnnns . 03/21/2023 . |BNP Paribas Securities |...cccovvvvivvinns fovunnnnns 261,002 |........... 274,652 |........... 271,905 |........... 264,970 |.......... 7,572 |eens L [CICT PO (U 7,738 [ooeeeiiiinnnnns (U R 272,708 |..covvennnns 0 |oeeens (11,707) |....... (11,707) [ 6,087 |. 11/24/2027 . [4.A FE ....
Imprivata Inc Initial Term Loa Initial Term Redempt ion 100.0000
..03836H-AG-1 [Loan  9.464% 11/24/27 ........cevvevvviinnniinnes | nnnns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e (0 N (0 I P 694 | 676 |oeeeninannns 19 [ (1 P [ R 19 | [ PR 695 [..ocovvvnnnnnns (VN P [ I [ PO 16 |. 11/24/2027 . |4.C FE ....
ARAMARK SERVICES INC US TERM B US TERM B4
..03852J-AR-2 [LOAN  6.703% 12/10/26 ....oovvvvvenniiiviinnnnns | nnnnns . 03/21/2023 . |J P Morgan ...coevvevvvvnns Jovvnnnininiiininns Jovnennnns 774,570 |o.eeenn.n. 785,170 |.oeevvnenns 785,634 |........... 774,276 |........ 11,208 s (79 FET (U . AT | (U R 785,447 |oovvnin 0 f...... (10,876) |....... (10,876) [....cvvvnnnnn 8,140 |. 12/10/2026 .|3.B FE ....
UBER TECHNOLOGIES INC 2021 Incremental Term Redemption 100.0000
..03952H-AD-6 [Loan  8.634% 04/04/25 ........cevvvviviiinnnnnnns | unnnnns . 03/03/2023 . | eeeenieeiiiiiieeeeeiiieeees i e 812,736 |........... 812,736 |..eevvnnns 812,736 |ovvvvnern812,736 [onniiiiinnnnn 0 e 0 [0 [0 [0 [ 812,736 |.oevvvenns (VN P [ PO [V P 17,304 |. 04/04/2025 . |4.A FE ....
Arches Buyer Inc Initial Term New Term Loan
..03952H-AD-6 [0.000% 12/06/27 .......cevvvenvrriiinnnnieiiinnnes | nns . 03/21/2023 . |Morgan Stanley ......cccc. |oeeveveiiiriiinnnns Jovneen 1,268,579 |........ 1,352,429 |........ 1,311,508 |...........683,228 |.........46,839 [..........2,391 [......cccoeetiO [onnn49,230 [oiiiiinnnn 0 [ 1,315,860 |.. . 12/06/2027 .|4.B FE ....
Arches Buyer Inc Initial Term New Term Loan .
.. 03952H-AD-6 [0.000% 12/06/27 .......cevvvevvrriiinnniiniiinnnnns | vnns L 08/31/2023 . | eeeeeieiiiiieeeeeeiiieeees i e 3,459 | 3,459 [o.oiiiiinnns 3,273 [ (U1 P [ PO 2 P [ PO 2 P [V PR 3,275 |eveiiiiiinnns [V PO 184 o 184 [ 0 |. 12/06/2027 .|4.B FE ....
Aretec Group Inc Initial Term Loan (First
..04009D-AB-0 [Lien)  0.000% 10/01/25 .......cevvvvvivinnnnnnes | unnnns . 03/21/2023 . |Various ........ceeveeeeenns foevvnnnnnnniinnnns Jonnnns 218,012 |........... 221,654 |........... 215,408 |........... 216,123 [...covvvnnnnnns [V P [SLX I R (U P 943 | (U 217,066 |ovevneieinnnnn [V PO 946 |..oovvennnn. 946 |..ooevvennnns 3,245 |. 10/01/2025 . [4.C FE ....
Aretec Group Inc Initial Term Loan (First Redemption 100.0000
..04009D-AB-0 [Lien)  0.000% 10/01/25 .......cevvvvvvvvinnnnnnes | unnnns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 579 i 579 |oiiiiiiinns 563 |.ooviiiiis 565 |.oiviiiiins [ PO L O [ PO L O [ PR 566 |eevvniiieens [V PO LI LT PO 8 |. 10/01/2025 . |4.B FE ....
STIPHOUT FINANCE B.V. Dol lar Incremental Term
..04270Y-AB-6 [Loan  0.000% 10/26/25 ........ccevvvunvvirrinnnnn | unnnns . 03/30/2023 . | GOLDMAN SACHS ......ovvnes |ovvvvnnniiriinnnnns Jovnnnnnns 627,437 |........... 630,590 |........... 621,443 |........... 621,349 |.......... 3,956 |...covunnnns [o 7 F (U 4,888 [oooiiiiiinnnns (U 626,237 |eevvninnnnns [V O 1,200 [onennens 1,200 [oooiieinnnnns 8,640 |. 10/26/2025 . |4.B FE ....
STIPHOUT FINANCE B.V. Dol lar Incremental Term Redenption 100.0000
..04270Y-AB-6 [Loan  0.000% 10/26/25 ........ccevvvunvvirrinnnnn | unnnns L 08/31/2023 . | eeeeeieiieiieeeeeiiieeees i e 1,617 | L) A 1,608 |.....covenens 1,605 | L VA O (1 P [ R L 1A [V P 1,612 [ (VN P [ P LI PO 22 |. 10/26/2025 . [4.B FE ....

NORTHWEST FIBER LLC Term B-2 Loan  8.549%
..04350T-AC-8 | 04/30/27 \oevovvvieiieiiiiiiiiiiiiiiiiiieeiiiiiees | eeeens . 03/21/2023 . [Bank of America ......... |occoiiiiiiiiiiiin Jouiiennns 866,977 |.......... 897,399 |.......... 880,895 |.......... 873,618 |........ 11,316 [...ooeennn. 506 J.coovrerenn. 0 f..... 11,822 [oviieennnnns 0 forreeenn. 885,440 | 0l... (18,463))....... (18,463))............ 25,196 |. 04/30/2027 . [4.B FE ....
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AssuredPartners Inc 2022-2 Term Loan  0.000%
L 04621H-AU-7 [ 02/13/27 evvveeiiiiiiiiieieeciieeeecviineeeeen | s . 03/21/2023 . |Citicorp wuvevvvviinennes Jovvvvniniiiiiiiinns Jovnennns 185,044 |........... 188,994 |........... 182,380 |oevvunnnnns 182,424 |..ooovnnennnnns [ P T4 | (U PO T4 | (U 183,178 [ooveeiiennnnnns [V 1,867 |oeeeennen 1,867 [ooeiivinnnnns 2,735 |. 02/13/2027 . [4.B FE ....
AssuredPar tners Inc 2022-2 Term Loan  0.000% Redenption 100.0000
L 04621H-AU-7 [ 02/13/27 evvveeiiiiiiiiieieeciieeeecviineeeeen | s L 03/3172023 . | eeeeeiiiiieeeeeieieeeees e e 950 |oieveiiiiiiinns 950 [ooiiiiiiiins 916 |.oovvieiinnns (AT R [ PO L O [ PO L O [ PR 918 v [V PO 72 k<7 F 7 | 02/13/2027 .|4.B FE ....
ASURION CORP New B-9 Term Loan  0.000%
.. 04649V-AY=6 [ 08/05/27 ....eviiiiirniiiiiiiiiiinieeiininneeeinn | s . 03/21/2023 . |Citicorp wuvevvvviinennes Jovvvvniniiiiiiiinns Jovnennns 365,641 |........... 400,483 |........... 396,478 |........... 351,676 |......... 45,959 |............ 23 | (U PR 46,252 |...covvnnnnnnns (U 397,927 |.ooeviiinnnnnns 0 |oeeens (32,287) |....... (32,287) |.eevvnnnnnnns 5,153 |. 08/05/2027 . [4.A FE ....
ASURION CORP New B-9 Term Loan  0.000% Redenption 100.0000
.. 04649V-AY-6 [ 08/05/27 ....eviiviirniniiiiiiiiiiieieeiininneeennn | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,022 [oooiiiinnnnns 1,022 |oeeeenns 1,011 [ 897 |.ovvvnnnnnn N7 s (VN P (U PO L L VA PO [V PR 1,015 [ (1 P A P 2 PP 13 |. 08/05/2027 . |4.A FE ....
ABG Intermediate Hldgs 2 LLC 2 2021 Redemption 100.0000
..04685Y-Al-1 [Refinancing Term Loan  8.413% 09/27/24 ...... |....... . 03/03/2023 . | .. . 265,291 264,864 |.... . 09/27/2024 . |4.B FE ....
athenaheal th Group Inc Initial Term Loan
..04686R-AB-9 [0.000% 01/27/29 .....cevvvvvneiiiiiiiiiiiniiiiiinnn | s . 03/21/2023 . |J P Morgan ...coovvnvvvenns Jvvvvnninniiiiiinns Jovnenn 1,351,648 |........ 1,483,290 |........ 1,442,728 |........1,288,311 [....... 100,168 |..........1,401 [........entl0 foennnns 101,569 [oeviivinnnnns (U . 1,449,029 |..oovvennnnnnns 0 |oeenns (97,381) |....... (97,381) [cunnnnne 30,085 |. 01/27/2029 . |4.B FE ....
athenaheal th Group Inc Initial Term Loan Redempt ion 100.0000
..04686R-AB-9 [0.000% 01/27/29 .....ceevvvvveiiiiiiiiiiiniiiiini | s VR VAVR VP07 R U RN NN (7) foeeeiiiiiis (7) |oeeeeiiiiiinnns (V0] I (552 I 252 [t (VN P (U PO 7 R [ (T) ]eevvnnieenens (1 P [ PO [V N 0 |. 01/27/2029 . |4.B FE ....
athenaheal th Group Inc Initial DDTL  0.000%
..04686R-AC-7 [01/27/29 ..evvvniiiiiiiiiiiiiiiiiiiieieecciiineeeees | s . 01/29/2023 . | Tax Free Exchange ....... |occoeoviiiiivininnns fooenennnns 59,149 |.oeeen. 60,587 |oeeeunnnnns 58,921 [..ooovnennns 54,853 |.......... 4,276 |oeveneens 19 | (U 4,295 [.oooiiiinnnnns (U P 59,149 [...occvvnnnnnns (VN P [ PO [V 612 |. 01/27/2029 . |4.B FE ....
Vistaprint Netherlands B V New New Term Loan
..04921T-AB-0 [USD  0.000% 04/27/28 ....evvvvvvvvrnnnniiiiiinnnn | s . 03/21/2023 . |J P Morgan ...ccevvnvvvennn foovvnnnininniininnns Jovnnnnnns 528,110 |........... 586,789 |........... 575,744 |........... 469,110 |........ LY VL3 F— 210 e (U PR 47,444 ..ol (U R 576,854 |...oovuiennns 0 |oeeens (48,744) |....... (48,744) |..covvnnnnnnn 7,039 |. 04/27/2028 . |3.B FE ....
AVAYA HOLDINGS CORP TRANCHE B-3 TERM LOAN Redenption 100.0000
.. 05340U-BE-1 [5.700% 12/15/27 oovvvviiiiiiiiiiiiiiiiiiiineeeees | s L 02/16/2023 . | .eeenieiiiiieeeeeenieeeees i e 47,212 |eeeeeennnnn 47,212 ooeveinnnnns 42,545 |............ 29,190 |........ 13,681 [ooeiiennnnnns [ F (U . 18,773 [ooeeiiiiiinnnns (U P 42,964 |.....covnnnnnns [V O 4,308 |.......... 4,308 |.eoviiniinnens 694 |. 12/15/2027 . |6. FE .....
..05368Y-AB-6 |AVIENT CORP Term B-6 Loan  0.000% 07/27/29 |....... . 03/21/2023 . |Barclays .....cceeeeeeeeeen feemmniineecennins s 285,978 |........... 285,920 |........... 284,117 |eeeeneennee 284,189 [...ccovvnnnnnns 0 Joeeeeees 124 | (1 P 124 oo (U 284,313 [.oooeeennnnnnns [V IO 1,664 |.......... 1,664 [.ocoeeennnnns 5,366 |. 07/27/2029 . |3.A FE ....
Skillsoft Finance Il Inc Term Loan B 9.546%
.. 05549D-AJ-7 [07/01/28 ...eeeeeeeeeeeeeee e e | s . 02/24/2023 . |Various ......cceeeeneeeeees foevmmmnnneeeennnns Joneens 425,843 |........... 492,200 |........... 491,102 |......eeeen 413,089 |........ 78,032 |oeereeeaees 29 |oeeiiiees (U 78,061 [oceeeeeeennnnns (U 491,150 |oeeerninnees 0 |oeeenes (65,307) |....... (65,307) [cvnueeeeeee 12,628 |. 07/01/2028 . |4.B FE ....
Skillsoft Finance Il Inc Term Loan B 9.546% Redempt ion 100.0000
.. 05549D-AJ-7 [07/01/28 ...eeeeeeeeeeeeeeee e eeeenns | s L 02/25/2023 . | .eeeiiiiiiiineeeiniineees s e 513 e 513 [oeeeeiiiiees 504 |.ooeeiiiies 431 | [ 3N PP, (VI PO (1 I T4 | (1 PO 505 [.oeeeeeiiinnnns (VI PO LI PO - AU 30 |. 07/01/2028 . |4.B FE ....
Aveanna Healthcare LLC 2021 Term Loan
..05549D-AK-4 [0.000% 06/30/28 ......ccevvumeeeeemmnnnaareeennnnaes | s . 03/28/2023 . e (53) ... ....(58)].. . 06/30/2028 . |4.C FE ....
Aveanna Healthcare LLC 2021 Term Loan
..05549D-AK-4 [0.000% 06/30/28 ......ccevvmueeeemmnnnaeeeeennnnaes | s L 08/31/2028 . | eeveiiiiiiiiiineeiiiiiiinnees e e 4,741 oo 4,741 |t 4,718 | 2,886 |.......... 1,258 |oeeeeceeennnn (VI PO (U1 N 1,258 |oveeeeeeeeees [V PO 4,722 |oeeeeiis (VI PO LI J I PO 25 |. 06/30/2028 . [4.C FE ....
BCPE North Star US Holdco 2 | Initial Term Redempt ion 100.0000
..05552D-AC-6 [Loan  0.000% 06/07/28 ......cevvueeeeeemnnannes | ennens IVR V0N VP07 T R IEUPTORPRRRI N 3,088 |[oeeeernnnnnn 3,088 |.coeennnnnns 3,000 |eerrnnnnnnns 2,841 |t 74 e (VI PO (1 P VL [V PO 3,016 |oeeeeieeeennn (VI PO VT PO [T PP (16) . 06/07/2028 . |4.C FE ....
SRS DISTRIBUTION INC Term Loan B 0.000%
.. 05552D-AD-4 [05/20/28 ...eeeneeeeeeinee e eeeen | s . 03/21/2023 . |Bank of America ......... |oeeeeeiirreeeemninns Jonnens 738,988 |........... 773,202 |........... 755,805 |........... 741,108 |........ 18,606 |.......... 1,183 [oeeeieiiiiinans (U 19,789 [ooeeieeiinnnnns (U 760,892 |eevrrieanns 0 |oeeenes (21,904) |....... (21,904) |..eevvennnnn 10,271 |. 05/20/2028 . [4.B FE ....
SRS DISTRIBUTION INC Term Loan B 0.000% Redempt ion 100.0000
.. 05552D-AD-4 [05/20/28 ...ereeeeieeenee e eeeeen | s L 01/31/2028 . | eeeeiiiiiiiineeeciniiieees e e 1,962 [ooeeeeennnnns 1,962 |oeeeennes 1,918 | 1,881 [t LY PO L PO (1 I 48 s [V PO 1,929 |oeeeeieeees (VI PO 3 |t K< IO 14 |. 05/20/2028 . |4.B FE ....
Mauser Packaging Sols Hldg Co INITIAL TERM Redempt ion 100.0000
..05604X-AP-1 [LOAN ~ 8.060% 04/03/24 .......cceevvveeeeeeennns | s L 02/10/2028 . | eeeeiiiiiiiiiieeeeeiiiinees e e 1,151,908 |........ 1,151,908 |........ 1,131,036 |........ 1,126,951 |......... 21,936 |eeeennnns 1,415 | (U PR 23,351 |oeeiiiiies (U 1,150,302 |oeeeveeeennnnn [V IO 1,605 |.......... 1,605 |............ 17,057 |. 04/03/2024 . [4.C FE ....
Baldwin Risk Partners, LLC Refinancing Term
..05825H-AD-6 [B-1 Loan  8.209% 10/14/27 ....ovvvvvenniaeeaee | s . 03/21/2028 . |J P Morgan .ccovvenvveeeen Jovmmniieeeeennns s 699,524 |........... 719,304 |........... 712,842 |........... 703,120 |........ 11,228 | 289 | (U 11,467 |oooeeeeeinnnnns (U 714,586 |.ecevvnnnnnnenn 0 |oeeenes (15,063) |....... (15,0683) [+nueeenee 14,742 |. 10/14/2027 . |4.B FE ....
Baldwin Risk Partners, LLC Refinancing Term Redempt ion
..05825H-AD-6 [B-1 Loan  8.209% 10/14/27 ....oevvvveniaeeeee | s . 01/01/2023 . . 10/14/2027 . |4.B FE ....
..05825H-AD-6 |Univar Solutions USA Inc  0.000% 05/27/28 . |....... . 03/21/2023 . | Vel ls Fargo ... . 05/27/2028 . |3.B FE ....
Redemption
..05825H-AD-6 |Univar Solutions USA Inc  0.000% 05/27/28 . |....... L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,397 [oooiiiinnnnns 1,397 | 1,390 [oeiiinnns 1,392 | [ PO {1 P [ PO {1 P 0 . 05/27/2028 . |3.B FE ....
AHP Heal th Partners Inc Initial Term Loan
..05875C-AB-0 [0.000% 08/23/28 ........ccvvvunverriiiniiinieiiinnnn | s . 03/21/2023 . | Goldman Sachs & Co ...... . 08/23/2028 . |4.A FE ....
AHP Health Partners Inc Initial Term Loan Redemption 100.0000
..05875C-AB-0 [0.000% 08/23/28 ........ccvvvunvrrriiiniiinniiiinnnn | nns L 03/3172023 . | eeeeieiiiieeeeeeeiiieeeees | e L2 [V O 810 |ovveeiiiiinns [0 [C T PO 798 |oveiiiiinns 9 | (1 P [ PO (eI P [ PO 807 |oevvriieees (VN P I [T PO 11 |. 08/23/2028 . |4.A FE ....

VERSCEND HOLDING CORP Term B-1 Loan  0.000%
..0598BH-AE-7 | 08/27/25 \ievvuvveeieeiiiiiiiieiiiiiiiiiieiiiiiiies | eeeens . 03/21/2023 . [J P Morgan .....ooooeenvvee Joveeiiiinviiiiiniin Joveeenns 816,964 |........... 820,039 |.......... 811,078 |........... 813,194 [............ 894 |.oveen.. S17 oo 0 feeennn. T4 e 0 forreeennns 814,604 |............... 0 Joueeeenns 2,360 |......... 2,360 |............ 11,577 |. 08/27/2025 . |4.B FE ....
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Barracuda Parent LLC Initial Term Loan
..06832F-AB-3 [9.331% 05/16/29 ......cvvvvviiiiiiniiiiiiiiiiiinnes | s . 03/21/2023 . |Citicorp wuvvvvvvvinnnnnns Jovvvvniiniiniiiinns Jovneen 1,029,874 |........ 1,083,508 |........ 1,052,724 |........... 615,726 |.......... 3,977 s 861 |ovveeiinnnnn (U 4,838 |.ooovinnnnnns (U . 1,054,476 |oeeveeennnnnn 0 |oeenns (24,602) |....... (24,602) |............ 14,170 |. 05/16/2029 . [4.B FE ....
Barracuda Parent LLC Initial Term Loan Redempt ion 100.0000
..06832F-AB-3 [9.331% 05/16/29 ......cvvvvviiiiiiiiiniiiiiiiiinees | s L 02/28/2023 . | eeeeieiieiieeeeeeiiineees v e 2,716 [ooooieinnnens 2,716 | 2,638 |eeieinnnnns 1,643 | 10 [ L O [ PR L L O [V PR 2,642 |t [V PO L3 P L3 PO 51 |. 05/16/2029 . |4.B FE ....
ACproducts Holdings Inc Commit Initial Term
..07301H-AC-7 [Loan  9.413% 06/30/28 .........covvvvvvnnnienens | uunnnns . 03/21/2023 . | Deutsche Bank .......... |oeeeveeiiiiiiinnnnns Jovnnnnnns 712,998 |........... 890,913 |........... 806,039 |........... 672,894 |....... 137,874 |.......... 4,776 [oeeeiiiinnnnns (U - 142,650 [oeiiiiinnnnns (U R 815,544 |.....ccevnnnnns 0 |..... (102,546) |...... (R [078<715) 1 FO 0 |. 06/30/2028 .|4.C FE ....
Organon & Co Initial Term Loan Initial Term
..08078U-AF-0 [Loan  8.845% 04/07/28 .......covvvvvvnnninrininnn | nnnnns . 03/24/2023 . |Various ........cceeeeveenns foevennnnenniinnnns Joenns 210,042 |........... 219,940 |........... 216,936 |........... 211,437 |.......... 5,821 | [ PO (U 5,820 |.ccovinnnnnns (U R 217,258 |ovvveis [V P (7,216) |........ (7,216) [onnreviiiinnnns 0 |. 04/07/2028 .|4.B FE ....
BERRY GLOBAL INC Term Z Loan  0.000%
..085794-BG-6 [07/01/26 ....covvvvvniiiiiiiiieeecciieeeeceiiin | s . 03/21/2023 . |Direct ..oviiiiiiiiiiiiiins i e 905,305 |.....eeennn 913,8% |........... 906,847 |...evunnnnn 409,236 |......cevnnnnns [V P 426 |..ooieiiinnnns (U P 426 | (U 907,788 |ovuereiiiinnnnn 0 |oeeennns (2,482) |......... (2,482) |eevvnnnnnnns 9,979 |. 07/01/2026 . [3.A FE ....
Blackstone Mortgage Trust Inc Term B-4 Loan
..09259G-AF-0 [0.000% 05/09/29 ......cceevvivvnniiiiiiniiiniiniinn | s . 03/02/2023 . | JPMorgan Chase ........... |oeeeeeeirerrivnnnins Jovunnnnns 287,236 |........... 293,848 |........... 285,032 |.....ceeenn 285,232 [coeiiiiinnnnns [ P 249 | [V P 2249 | (U R 285,480 |...covunnnns [V 1,756 |oeneneeee 1,756 [ooeiiiinnnnns 3,886 |. 05/09/2029 . |3.B FE ....
BLERIOT US BIDCO INC 2021 Term Loan  0.000%
..09353T-AG-5 [10/30/26 ....evvvvviinnnniiiiiiiiiieieiiininneeeinn | s . 03/21/2023 . |Citicorp wuvevvvviinennes Jovvvvniniiiiiiiinns Jovnennns 253,706 |........... 254,904 |..eeennnnns 252,744 |..eeennnnns 252,780 |......cennnn 674 |ovrenns 86 [oeiiiiiinnnns (U PO LIV PO (U 253,540 |..oecevvnnnnnns [V P 166 |............ LCIC T 0 |. 10/30/2026 .|4.B FE ....
HUB INTERNATIONAL LTD B-3 Incremental Term
..11284E-AM-5 |Loan  8.065% 04/25/25 .. [ IR . 03/21/2023 . |Morgan Stanley ... .. 235,289 237,666 237,072 |...........234,745 |.... .237,330 |.. . 04/25/2025 . |4.A FE ...
HUB INTERNATIONAL LTD B-3 Incremental Term Redenption
.. 11284E-AM-5 [Loan  8.065% 04/25/25 ......covvvuviiviinnnnnnes | nnnnns L 08/3172023 . | eeeeeiiiieieeeeeeeiiieeeees i e [C102 (51075 T N [CI0LCT P 600 |ovveeniinnnns [T PO (1 P [ PO (1 P [ PO (S0 7 F (VN P L L PO 12 |. 04/25/2025 . |4.A FE ...
HUB INTERNATIONAL LTD B-3 Incremental Term Redenption 100.0000
.. 11284E-AM-5 [Loan  8.065% 04/25/25 ......covvvvviviiinnnnnnns | nnnnns L 01/14/2023 . | eeeeeeeiiiieeeeeiiieeeees i e (5,148) |oevvvvrnnns (5,148) ..ot (5,135) [.eevvvnnnnnn (5,146) |.eovvennnnne [T PO (1 P [ PO (1 P (U P (5,139) |oeevvvinns [V O (£ PO [C5) 1 P 0 |. 04/25/2025 . |4.B FE ....
CD TECHNOLOGIES INC TERM B LOAN 10.893%
L 124660-AG-0 [ 12/22/25 ..ovvviiiiiiiiiicecis | s . 03/21/2023 . |Various ........ceeveevvenns foevvnnnnnnniinnnns foenns 584,104 |.......... 637,177 |eeevnnnnns 575,730 |....cevvnnn 574,125 |......... 29,517 |oeeennnns 4211 | [ P 33,728 |..oeiviiinns (U N 607,853 |..oovvunnnns 0 |oeeens (23,748) |....... (23,748) |.eevvvnnnnnne 5,362 |. 12/22/2025 . [4.C FE ....
International SOS (The America Initial Term
..12500Y-AE-6 [Loan  8.734% 08/06/28 .........ccvvvuivvvrvnnnnn | uunnnns . 03/21/2023 . |J P Morgan ...ccevenvvvenns fovvnnnininniininnns Jovnennnns 527,819 |........... 535,857 |........... 529,625 |.........n. 415,809 |[......cevnnnnns [V P 208 | (U P 208 | (U 530,525 [..oceeivvnnnnns [V P (2,706) |........ (2,708) [oeevvnnnnnnnnns 0 |. 08/06/2028 .|3.B FE ....
International SOS (The America Initial Term Redenption 100.0000
..12500Y-AE-6 [Loan  8.734% 08/06/28 ........ccevvvuvvvvrinnnnn | uunnnns L 01/01/2023 . | eeveeieiieiieeeeeieieeeees i e 1,069 [ooiiiiinnnns 1,059 | 1,04 |oeeennne 1,050 |oveeeeiiiinnns [ PO (VN P [ PO {1 P [V PR 1,050 [oeeeieiinnnns (VN P LS [ N 0 |. 08/06/2028 . |3.C FE ....
KREF HOLDINGS X LLC TERM LOAN 2021
..12546F-AF-9 [Refinancing Term Loan  0.000% 09/01/27 ..... |....... . 03/21/2023 . |Various ........ceeveevvenns foevvnnnnnnniinnnns foenns 328,633 |........... 354,364 |.eeennnnn. 348,102 |........... 346,301 |..........2,921 |.ooooenn 251 |0 30172 0 e 349,562 |.......cevnnnns 0 |oeeens (20,928) |....... (20,928) |..cvvvnnnnnne 7,125 |. 09/01/2027 . |4.B FE ....
EP Purchaser LLC Closing Date Term Loan
. 12576L-AG-7 [0.000% 10/27/28 ......cevvvvnniiiiiiiiiiniiiiiinies | s . 03/21/2023 . |Citicorp .. .. 717,901 722,962 722,437 |.......... 716,640 |.... 722,562 |.. .. (4,661)........ (4,661) . 10/27/2028 . |4.A FE ...
EP Purchaser LLC Closing Date Term Loan Redempt ion
. 12576L-AG-7 [0.000% 10/27/28 ......cevvvveviiiiiiiiiiiiiiinies | s L 08/31/2023 . | eeeeieiiiiieeeeeeiiiieeees i e 3,651 [eeiiiinne 3,651 | 3,652 [...cccvvnnnnn 3,619 | X (1 P [ R T F [V PR 3,652 [ooiiiiiiinnnns [V PO () SRR [ PO 0 |. 10/27/2028 . |4.A FE ....
CTC HOLDINGS LP TL 1L B Term Loan  0.000%
.. 12658U-AB-9 [02/15/29 ....ovvvvniiiiiiiiiiiiiiiiiiciiiiees | s . 03/21/2023 . |J P Morgan ...ccevvnvvvennn foovvnnnininniininnns Jovnnnnnns 374,456 |........... 387,035 |........... 381,366 |.....ennnn. 371,883 |........ 10,358 |oveennnns 395 | (U . 10,753 [oooeiiiiinnnnns (U 382,306 |....ouunnnnns [V P (7,880) |........ (7,850) [oevnnenennne 8,535 . 02/15/2029 . [4.A FE ....
CAESARS GROWTH PROPERTIES HLD TERM LOAN B Redemption 100.0000
.. 12769L-AD-1 [0.000% 06/19/25 ......ccevvvveniiiiiiniiinieiiiinen | s . 02/06/2023 . | .eunneeeiiiiieeeeeniieeeees e e 58,360 [............ 58,360 |............ 56,609 |............ 57,479 |ovviiiinns [ R 3B | [ R 3B | (U P 57,514 [ooiiiinnnnnnns [V PO 846 |.....ounnnn. 846 |oeuiiiiiinnnns 487 |. 06/19/2025 . |4.A FE ....
CALCEUS ACQUISITION INC INITIAL TERM LOAN
.. 12868T-AF-9 [ 10.654% 02/08/25 ....evvvviiviinnniiiiiiniiiieenes | s . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 324,677 |........... 336,453 |o.eeunnnnn. 331,436 |........... 312,060 |........ 21,988 |..ooovennnns 241 I PO (U PR 2,199 | (U 334,260 |.......cevnnnns 0 |oeeennns (9,583) |....nnnnn (9,583) |.evvveniiiiinnnnns 0 |. 02/08/2025 . |4.C FE ....
CALCEUS ACQUISITION INC INITIAL TERM LOAN Redemption 100.0000
.. 12868T-AF-9 [ 10.654% 02/08/25 ....cevvvivviinnniiiiiiiiiineees | s L 02/28/2023 . | eeeieiiiiieeeeeeeieneees i e 4,806 |.....coevnnnn 4,806 |...cooennnnn 4,735 [ooeiiiiinnnns 4,458 |............ 34 | 2 P (U P 316 |oveeeiiiiiens [V PR 4774 |t [V PO 72 k<7 F 82 |. 02/08/2025 . |4.C FE ....
CARROLS RESTAURANT GROUP INC INITIAL TERM
..14576J-AE-3 [LOAN  8.351% 04/04/26 ....oovvvvviiinnniiiininnn | nnnnns . 03/21/2023 . |Wells Fargo ......cccoeees fovvvvnennvrriinnnnns Jovunnnnns 166,936 |........... 181,155 [.......... 169,006 |........... 159,974 |......... 13,643 |oovennnnnns 434 | (U . 18,977 [oeeeiiiiinnnnns (U 173,951 o [V P (7,014)|........ (7,014) [oeeennnnnne 2,621 |. 04/04/2026 . |4.B FE ....
CARROLS RESTAURANT GROUP INC INITIAL TERM Redemption 100.0000
..14576J-AE-3 [LOAN  8.351% 04/04/26 ....oevvvvvvvinnniniininnn | nnnnns L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 1,148 | 1,148 | 1,071 [ooeeiinnnnnns 1,014 | 86 |oviiiiiinnnn L O [ PR -7 PO [V PR 1,100 [oeeiieiinnnn [V PO 48 s B i 0 |. 04/04/2026 .|4.B FE ....
CAST AND CREW PAYROLL LLC INITIAL TERM LOAN
..14835J-AN-0 [FIRST LIEN ~ 8.331% 02/09/26 ......oeeevvvvnnnes | unnnnns . 03/21/2023 . |Barclays ......cceeevvveinn Joovvnniniiniiininns Jonennnns 467,246 |........... 470,279 |........... 436,191 |........... 451,149 [....eeennnns (U 1,472 | (U 1,472 | (U 452,621 [.ooeeiiennnnnns 0 |oeeennns 14,625 |......... 14,625 |oovvvennnnnns 6,247 |. 02/09/2026 . |4.B FE ....
CAST AND CREW PAYROLL LLC Incrmnt! Facility
.. 14835J-AQ-3 [No. 2 TL  8.581% 12/29/28 ....ovvvvvvvvrnnnnnns | annnnns . 03/21/2023 . |RBC .evvvvniiiiiiiiiniiiiins fevriineneciii e 113,686 |....eevenns 114,418 |.......... 113,846 |..oeennnnn. 113,074 |...eeeeeeeee 837 |oeeiiienees 20 | (U P 857 |eeeiiiiiins (U R 113,930 |ovvenniiiiinnnn [V F, (244) [..ccevnnnnn (244) |.ovvvnnnnnnn 1,561 |. 12/29/2028 . |4.B FE ....
CASTLE US HOLDING CORPORATION TERM LOAN (USD)
.. 14852D0-AC-5 [0.000% 01/24/27 ....vvvvvvviniiiiiiiiiiiieieiiiins | s . 03/22/2023 . |Bank of America ......... |oevveiriiiiiininns Jounes 494,464 |........... 752,609 |........... 711,991 |ooeeeninns 468,970 |....... 250,806 |.......... 3,838 | (U 254,644 |.......oennnenn (U R 723,613 |oevieins 0 |..... (229,149) |...... (229,149) |.....ovveens 10,311 [. 01/24/2027 . [5.A FE ....
CASTLE US HOLDING CORPORATION TERM LOAN (USD) Redenption 100.0000
.. 14852D0-AC-5 [0.000% 01/24/27 ...evvivvivvniniiiiiiiniiniiiiiinnn | nnnees L 08/31/2028 . | aueniiiiiiiiieeeeiiiiiieeees | e 1,608 |.eeeennnns 1,608 [............. 1,439 [oiiinnnnns 1,002 oveeennnnns 457 |, LI P U 466 |...ooeiinnns (U 1,469 |oovveennnnnns 0 s 140 oennnns 140 |ooooiiiiiiinnnnns 22 |. 01/24/2027 . [5.A FE ....
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Charter NEX US Inc Initial Ter Initial Term
..16125T-AJ-1 [Loan  9.102% 11/24/27 ....covvvvnvviiiiniineces | s . 03/21/2023 . |Citicorp wuvevvvviinennes Jovvvvniniiiiiiiinns Jovnennns 322,858 |......eennn 331,476 |........... 328,871 |ooevunnnnnn 251,600 |.......... 5,470 s 140 [oooiiiiiinnnnns (U 5,610 [ooeviivinnnnns (U 329,459 |oeiiiiiinnnn [V P (6,601) |........ (6,601) [ceennennnnn 3,170 |. 11/24/2027 .|4.B FE ....
Charter NEX US Inc Initial Ter Initial Term Redenption 100.0000
..16125T-AJ-1 [Loan  9.102% 11/24/27 ....covvvnrvviiiiniiieies | s L 01/03/2023 . | eeeeeiieiiiieeeeieiieeeees e e 660 [oeeiiiiinnnnns 660 |oievriiiiiinns 655 |.oiiiiiiins 642 | AL N (1 P [ PR L L3 FO [ PR 656 |eevriiiienns (1 P LN L3 PN 0 | 11/24/2027 .|4.B FE ....
LSCS Holdings Inc. Initial Term Loan  0.000%
CATABTM-AS-9 [ 11/23/28 v | s . 01/10/2023 . |Direct ..ooveviiiiiiiiiiins v e 180,416 |........... 187,443 |.......... 186,506 |........... 179,574 |.......... 7,065 |oeeveniennns (- PO (U 7,057 [ooeeiiiiiinnnns (U 186,631 [.ooeeevnnnnnns [V (6,215) |........ ({1972 -V P 0 |. 11/23/2028 . |4.B FE ....
CITADEL SECURITIES LP Term B-1 Loan  0.000%
L A7288Y-AE-2 [02/02/28 .oevvvniiiiiiiiieeiiiieeeceiieeen | s . 03/16/2023 . |Bank of America ......... |occoeerriiiiiiiinins foeeiinnnns 79,774 |............ 81,491 |[............ 79,861 |ovevvennnnns 79,956 |...covvnnnnnnnn [ PR (SIS [ PO (SIS (U P 80,025 |eevvuininnns [V F, (250) |oevvnennnns (250) |.evvvennnnnns 1,017 . 02/02/2028 . [2.C FE ....
CITADEL SECURITIES LP Term B-1 Loan  0.000% Redenption 100.0000
L A7288Y-AE-2 [02/02/28 .oevvvniiiiiiiiieeiiiieeecviieeeeen | s L 01/03/2023 . | eevneiieiiiiieeeeiiiieeeees i e 204 | 204 | 200 |oooeiiiiiinns 200 |.ooeiiinnnnnnns [ PO (1 P [ PO {1 P [ PR 200 |eeiiieieees (VN P LN L3 PN 0 |. 02/02/2028 .|2.C FE ....
Cyxtera DC Holdings Inc TERM LOAN FIRST LIEN Redenption 100.0000
.. 19633F-AD-3 [7.719% 03/15/24 . .oovvvniiiiiiiiiiiiiiiiineeeees | s L 01/25/2023 . | eeeeiiiieiieeeeeeieiieeees i e 1,627 | 1,627 |oveeennnns 1,599 [ 1,395 |ooiiinennns 2 L O (U PO 28 | [V PR 1,623 |oovvvieennes (1 P LN L3 PO 52 . 03/15/2024 . [5.A FE ....
Cyxtera DC Holdings Inc TERM LOAN FIRST LIEN Redenption 100.0000
.. 19633F-AD-3 [7.719% 03/15/24 . .oovvvniiiiiiiiiiiiiiiiiineeeees | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,650 |ooeeeeennns 1,650 |oeveeennnnnns 1,622 |oeeinnns 1,414 ol 1 N 2 P (U PO 283 | [V PR 1,647 [ooeeiiiiiinnnns (1 P I F [T PO 31 |. 03/15/2024 . |5.B FE ....
Confluent Medical Technologies Closing Date
..20717R-AB-8 [Term Loan  0.000% 02/09/29 .......covvvrvvrnnnns | uunnnns . 02/07/2023 . | JPMorgan Chase ........... |oeeeeeeirerriinnnns fovnennnns 208,443 |........... 212,697 |........... 211,634 |........... 202,5% |.......... [ & N PO 22 R (U 9,193 | (U 211,787 oo 0 |oeeennns (3,344) |......... (3,344) [ 0 |. 02/09/2029 . |4.B FE ....
..22207E-BG-8 |COTY INC TERM B USD LOAN  7.258% 04/07/25 .. |....... . 03/21/2028 . |J P Morgan .ccevvenveeeeen Jovmmniieeeeennns s 871,875 |........... 876,256 |.......... 858,088 |.......... 860,141 |...eeeeeenee (U1 3,107 [ooeeeieeinnnnns (U1 N T (7 O (U 863,248 |..eevvennnnnns [V AU 8,627 |oeeuunnnn. 8,627 |ceeeeeenen 14,340 |. 04/07/2025 . |3.C FE ....
Redemption 100.0000
..22207E-BG-8 |COTY INC TERM B USD LOAN  7.258% 04/07/25 .. |....... L 01/14/2028 . | .eveiiiiiiieniiiiiinnnes e e 30,138 ..o 30,138 |[...cconnnnnn 29,514 | 29,584 |.coiiiiiinnnnn (1 PO (2) |eenneeeeeenns (1 I (2) |eeeneeeeeenns (1 PO 29,582 [.ooeeeinnnnnnns [ PO 556 |eevrnnnnnns [T 0 |. 04/07/2025 . |3.C FE ....
CROSBY US ACQUISITION CORP. INITIAL TERM LOAN
.. 22739P-AH-9 [9.565% 06/19/26 ...evvveneeeeeenneeeeeeniieeeeeen | s . 03/21/2023 . |UBS Securities INC ..... |oeeereirreeeemnins Jonenns 377,552 |eeeeennnns 389,550 |........... 383,185 |........... 373,335 . 06/19/2026 . |4.C FE ....
CROSBY US ACQUISITION CORP. INITIAL TERM LOAN Redenption 100.0000
.. 22739P-AH-9 [9.565% 06/19/26 ...oevveneeeeeeeeeeeeeeniineeeeen | s . 01/11/2023 . | .. . e (9 ). . 06/19/2026 . |4.C FE ....
WIN Waste Innovations Holdings Term Loan
..22750J-AD-6 |Facility 7.857% 03/17/28 ...coovveveeeeennaes | s . 03/21/2028 . |CIticorp weveeveeeennnees oeeennieeeeeennes s 504,021 |........... 536,078 |...coennnnn 526,900 |........... 243,012 . 03/17/2028 . |4.A FE ...
Trident TPl Holdings Inc Incremental Delayed Redempt ion 100.0000
..22834K-AJ-0 [Draw Term  9.159% 07/31/28 ..covvvereeeeeennans | s L 01/03/2028 . | eeeeniiiiiiiiieieiiiiiinnes e e LT I IO 56 |eeeeeiieeeeens [ LT [ PO (VI PO [ PO (VI PO [ 54 [oeeiiinns (VI PO 2 | /2 PO 0 |. 07/31/2028 .|4.B FE ....
Trident TPl Holdings Inc Incremental Delayed
..22834K-AJ-0 [Draw Term  9.159% 07/31/28 ..covvveneeeeeennaes | s . 01/03/2023 . | Tax Free Exchange ....... |oeeeeereeeemnninnns foveeeeeens 21,561 [............ 22,306 |...ceennnnnn 21,587 [oeeeeeeennns 21,418 |.ooceeeenens 143 | (VI PO (1 P 143 | 0 Joeeeeees 21,561 |oeeenees (VI PO [ PO [V PO 25 [.07/31/2028 . [4.B FE ....
CROWN SUBSEA COMMUNICATIONS Initial Term Loan
.. 22860E-AE-2 [0.000% 04/20/27 ....ceeeeeeeeeeeeeeennieeeeeennns | s . 03/21/2023 . | Goldman Sachs & CO ....c. |eeevvuneeeeeennnns Jovnnnns 709,014 f........... 724,778 oo 706,030 |eeeuunnnns 701,213 |oeeeeenens 7,584 |oeeeennnns 1,754 | [V 9,338 |eeeeiiiins (U 710,551 |eeeneiens [V PO (1,537) |oveennnn (1,537) |eeeennns 16,468 |. 04/20/2027 . [4.B FE ....
Tory Burch LLC Initial Term B Initial Term B
..22860E-AE-2 [Loan  8.377% 04/15/28 ..oovvvieeeeiiiiieeeennn | s . 03/21/2023 . |UBS Securities INC ..... |oeeereoirreeeennins Jounenns 250,221 |eeeeennnns 268,351 |........... 265,667 |...euunn... 248,672 |......... 17,492 |oueeneend 67 |oeeeieeeinnnns (U A 17,559 |oeeeeeeeeeenee (U 266,232 |...cceevnnnnnns 0 |oeeenes (16,011) |....... (16,011) [-oeeeeeeennns 3,617 |. 04/15/2028 . |3.C FE ....
CROWN SUBSEA COMMUNICATIONS Amendment No. 2
..22860E-AG-7 |Term Loan  0.000% 04/27/27 ...eveeeeeeennnaaaes | s . 03/21/2023 . | Goldman Sachs & CO ....c. |eeevvuneeeeeennnns Jovnnnns 194,036 |........... 197,342 |oooooeenens 193,395 [.ooieeiiiiinees (U1 PP 0 Joeeeeees 275 |oeeeeeiieeens 0 Joveeeeees 275 |oeeeeiiieees (U 193,670 |oeveeeeeennnnn [ PO 366 |eeevnnnnnns 366 |eeeneeeeeeennnns 0 |. 04/27/2027 .|4.A FE ....
DRW Holdings LLC New Term Loan  8.910%
.. 23343H-AD-2 [02/24/28 ..o | s . 03/21/2023 . |Piper Jeffries & Co ... |oeeeveeirreeeennnins Jovnnnns 355,168 |........... 363,268 |........... 361,452 |........... 354,870 |.......... 6,945 |............ L [ O (U1 7,085 |eeeeiiiens (U 361,925 [...cceevnnnnnns [V PO (6,757) |vunnnnn (6,757) [ceueeeaennen 4,977 |. 02/24/2028 . |3.C FE ....
DRI Holdings LLC New Term Loan  8.910% Redempt ion 100.0000
.. 23343H-AD-2 [02/24/28 ..o | s IVRTVR V71 T U ISUPTRTRRRI N 3,708 foeeeeeinnnnns 3,708 |eeerrinnnnns 3,689 |oeeeeennnnnns 3,622 [..coeeennnnnns AT PP (VI PO {1 PO A I PO [V PO 3,693 [ooeeiiniinnnns (VI PO L | L3 PO 51 |. 02/24/2028 . |3.C FE ....
Infinite Bidco LLC First Lien Term Loan
.. 23343H-AD-2 [9.432% 02/24/28 ......ceeeeiiaeieeiiiiieeeeeeeees | s . 03/21/2023 . |Piper Jeffries & Co ... |oeeeveeiereeemnnnnns Jovnenns 227,434 |........... 238,776 |eeevennnnn 238,179 [..ceenennnn 229,822 |.......... 8,481 |oeeeeens 37 |oeeeeriieeees [V 8,518 [oeeiiieiinnnns (U 238,339 [.oeeeeinnnnnns 0 |oeeenes (10,905) |....... (10,905) [-vveueeeeeennnnnns 0 | 02/24/2028 . |4.A FE ....
DCERT BUYER INC INITIAL TERM LOAN  8.825%
. 28022K-AB-5 [08/07/26 ....eeeeeeeeeeeeeennneeeeeeeniie e eeennns | s . 03/21/2023 . |Morgan Stanley ........ce. |oeeeveeieeeeeennnnns Jovnens 570,490 |........... 586,320 |........... 584,941 |........... 567,730 |eeennnn 17,774 |t 83 |oeeiiiiiiees (U 17,857 [ooeeeeeeinnnnnn (U 585,588 |...oevuueeennnn 0 |oeeenes (15,098) |....... (15,008) [c.eueeeenee 12,746 |. 08/07/2026 . |4.B FE ....
DCERT BUYER INC INITIAL TERM LOAN  8.825% Redempt ion 100.0000
.. 28022K-AB-5 [08/07/26 ....eeeeeeeeeeeeeennnieeeeeeene e eeennns | s L 08/31/2028 . | eveiiiiiiiiiineeiiiiniinnees e e 1,500 |eeeeennnns 1,500 |oeevennenes 1,500 |oveeneeeenes 1,406 |oeeeeneeenee (L (VI PO (1 P 9 s [V PO 1,500 [oeeeeeeeeennnn (VI PO [ PO [V PO 44 |.08/07/2026 . [4.B FE ....
TRANSDIGM INC Tranche F Refinancing Term Loa Redempt ion 100.0000
L. 24228H-AN-0  [0.000% 12/09/25 .....eeoeeeeineieeeeeenniieeeeeeen | s L 02/24/2023 . | .evniiiiiiiieneeiiniieees e e 71,705 |............ 71,705 |oeeeeennnees 70,427 |ooeeeennnnns 70,118 |oeeeeennnnes 459 [t [ O (1 PO 515 |reeeiiieens (1 PO 70,634 |eeeneens [V IO 1,071 |ooeeeennes 1,071 [t (887) |. 12/09/2025 . [5.A FE ....
TRANSDIGM INC Tranche F Refinancing Term Loa
L. 24228H-AN-0  [0.000% 12/09/25 .....eeeeeeeneieeeeeennieeeeeeeen | s . 02/24/2023 . | Tax Free Exchange ....... |oeeeeeeereeeemnnns Jonnnnns 424,622 |........... 431,058 |........... 423,379 |oeeeennnnns 421,521 |.......... 2,761 e 339 | [V 3,100 [ooeeeeeennnnns (U 424,622 |.....cconne.. (VI PO [ PO [ PO (5,334) [. 12/09/2025 . |5.A FE ....

DEALER TIRE LLC TERM B1 LOAN ~ 9.109%
L 24228H-AM-0 ) 12/12/25 e e . 01/01/2023 . [Tax Free Exchange ....... |ooeeeiieeeeeeeis |oeennnn. 423,915 |........... 429,520 |........... 418,782 |........... 424,008 |............... 0 foreeennn. (88) |.eeennneens 0 [ (88) |..eeeennneens 0 foeeeenn. 423,916 |t 0 loeeeeiee 0 [, 0 Jooeeeeiae. 0 | 12/12/2025 . |4.C FE ....
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DELEK US HOLDINGS INC Additional Term Loan
.. 246646-AF-8 [ 8.440% 11/19/29 ...eovieiieiiieieieieienes | e . 03/21/2028 . |Various .ec.eevereereennnee foverrennenienenens foerienn 594,595 ... 609,332 [ouvrunn 600,976 |..ccveneenn 343,928 [oovieienne 305 [oovervinne 350 |oeererieniene 0 [ (357 R 0 [ 601,351 |oveverenns (L1 R (6,756) |-....... (8,756) |-vvveenn 6,111 [. 11/19/2029 . [4.A FE ....
DELEK US HOLDINGS INC Additional Term Loan Redenption 100.0000
.. 246646-AF-8 [ 8.440% 11/19/29 ...eoveneeieiiieieieieienies | e L 03/31/2028 . | cevieeeieeeeeeeeeeees e oo 1,319 [ 1,319 |, 1,285 [oveeieiiiiiinens (| A (| P LI (| P LI R (| P 1,285 |ooveeeieins (L A 34 [ K/ R 12 | 11/19/2029 . |4.A FE ...
Dermatology Intrmdte Holdg |11 Closing Date
..24982L-AB-1 [Term Loan ~ 9.052% 03/24/29 ......ocvvvuevverens | coenes . 03/21/2023 . | Scotia Capital ..eccevees fovervevienieniiins oo 439,014 |oooveene 452,732 v 446,354 |........... 157,840 [ooevreenenne 44 e 172 IR 0 [ 936 |oevrerrerniene 0 [ 446,887 |veveienns (L1 R (7.873) |- [U28:1) ) T 0 . 03/24/2029 . [4.B FE ....
Dermatology Intrmdte Holdg |11 Delayed Draw
..24982L-AD-7 [Term Loan ~ 9.052% 03/24/29 ......ccvvvuevvenens | covenee . 03/21/2023 . | Scotia Capital ..cccvvees |oververierierinens oo 82,471 |ovevreene 85,048 |.oovrunn 83,850 [o.ocveenne 29,651 [ovrerenne 140 [ K3 R 0 [ L1 0 [ 83,950 |oververeinne (L1 R (1,479) |- (1,479) |vevenne 2,105 |. 03/24/2029 . |4.B FE ...
USIC Holdings Inc Initial Term Initial Term
..25401H-AC-8 [Loan  8.663% 05/07/28 .....eovevververververienns | covenes . 03/21/2023 . |Morgan Stanley .....ccccee |overeereenenenens foeveennn 511,881 [oveeenee. 536,282 [..ocoeene. 533,601 [.eovvrune 513,059 |........ 21,076 |overeeenns L1 P [\ P 20,284 i 0 [ 534,303 [.overvinnenn 0 | (2,421)]....... (22,421) |oveeene 7,124 |. 05/07/2028 . |4.B FE ....
USIC Holdings Inc Initial Term Initial Term Redenption 100.0000
..25401H-AC-8 [Loan  8.663% 05/07/28 .....ecvevververuerverienns | ceeenes L 03/31/2028 . | cevieeeeeeeeeeeeeeees e oo 1,361 [ovrerreenens 1,361 v 1,35 |eiriinn 1,302 [ereviernienn 5 I (L AR ([ P [ R (| P 1,856 [oveveeeens (L AR L P L7 A 18 |. 05/07/2028 . |4.B FE ....
Discovery Purchaser Corp Initial Term Loan
.. 2547IN-AC-0 [ 0.000% 08/06/29 ......cuvvrreererreenirnieniennnee | ceeees . 03/21/2023 . |BNP Paribas Securities |......ccoeerveriens [oereennn 508,796 |..eeveenn 541,102 [ooeveenee. 497,814 | 494,078 | 4,320 oo 2,993 [ (| 7,313 | 0 [ 502,286 |vevevenenns [ A 4,511 | 4,51 | 10,659 |. 08/06/2029 . |4.C FE ...
PATHWAY VET ALLIANCE LLC 2021 Replacement
..25471Y-AK-8 [Term Loan ~ 8.581% 03/31/27 ..ecvevvevvevverienns [ covenes . 03/21/2028 . |Various .ec.eevereereennnee foverrennenienenens foerienn 410,798 |vrerenns 469,116 |...vvuen. 460,161 |.oeenene 393,274 |........ 69,175 [oeoveeenee. A1 [ (| 69,646 |.......cee.. 0 [ 462,919 [ooieenen. 0 | (62,122) |....... (52,122) . 03/31/2027 . |4.A FE ...
PATHVAY VET ALLIANCE LLC 2021 Replacement Redenption 100.0000
..25471Y-AK-8 [Term Loan ~ 8.581% 03/31/27 ... IO L 03/31/2028 . | ceveeieieee e .. 814 .814 806 |.... ...682 |.... ...808 |.. - ...6 . 03/31/2027 . |4.A FE ...
Dodge Data & Analytics LLC Initia
.. 256460-AB=6 [ 9.909% 02/10/29 ...e.vvvereeneiniiniinienininens | e . 03/21/2023 . | Deutsche Bank .......cccee |overeerverenenens foeveenns 494,151 |oooerenne 598,971 [ovevreene 575,021 [ovevvrernnn 474,684 |....... 101,198 [oevenene 1,284 [oreriiiiene 0 [ 102,482 [ooevveeiiienne (| 577,166 |vevevennnne 0 | (83,015) |....... (83,015) [evvrvrene 8,088 . 02/10/2029 . [4.C FE ...
DYNASTY ACQUISITION CO INC INITIAL TERM B1
..26812C-AE-6 [LOAN ~ 0.000% 04/06/26 ......everveveververiens | covenes . 03/22/2023 . |Various .e..ceveeveeeerennee fouereerienienenens foevienn 879,570 |errenne 912,975 |ovvenee. 897,337 |ovevvrunnn 652,987 |........ 26,576 ... 1,604 [ovvvreerene (| 28,180 [ovevereerenn 0 [ 902,924 [ooviiiinen. 0 | (23,383) |....... (23,353) [.vveenne 11,009 |. 04/06/2026 . |4.C FE ...
DYNASTY ACQUISITION CO INC INITIAL TERM B1 Redemption 100.0000
..26812C-AE-6 [LOAN ~ 0.000% 04/06/26 ......everveverververeens | covenes L 03/31/2028 . | cevieeeeee s e [ (72 IR 172 R 275 PR (| A (| P LI (| P LI R (| P 745 i (L A L P L[ AR 9 |. 04/06/2026 . |4.C FE ...
ZAYO GROUP HOLDING INC INITIAL DOLLAR TERM
..26812C-AE-6 [LOAN  7.85%% 02/20/27 ...evvvvreerernieninnnnns | ceeees . 01/01/2023 . |Morgan Stanley .....ccceee |oververeereneniens foeveniene 61,187 |vrvrenne 74,618 [oviennne 74,432 | 71,319 [ 3,182 |ooveiiiine (L AR (| 3,182 |vriiiiins 0 [ 74,501 [oooviiiinn 0 | (13,314) |....... (13,314) |- e 0 . 02/20/2027 . [4.B FE ....
ZAYO GROUP HOLDING INC INITIAL DOLLAR TERM
..26812C-AE-6 [LOAN  7.85%% 02/20/27 ..evvuvreererneeninnnnns | ceeees . 03/24/2023 . |Various ....ceeereereeneenee fovereenienenenens frereniens 65,754 [oivrernenne 78,439 |vioiinnne 78,243 v 270 3,345 i 2 [ (| 3,347 | 0 [ 78,318 [ooiiiinen. 0 | (12,564) |....... (12,564) |.oevveeeenn 641 |. 02/20/2027 . |4.C FE ...
INNOVATIVE XCESSORIES $ LLC TERM LOAN 2020
.. 268120-AF=3 [ 0.000% 02/26/27 ....vevenveeiveeenresiesienienns | ceeees . 03/21/2023 . | UBS Securities Inc ..... 454,905 |...........364,749 |......... 91,542 (79,987) . 02/26/2027 . |5.A FE ...
INNOVATIVE XCESSORIES S LLC TERM LOAN 2020 Redenption 100.0000
.. 268120-AF=3 [ 0.000% 02/26/27 ....vevenveeereienresiesienienes | ceeees L 03/31/2028 . | cevieieeeeeeeeeeeeees e oo 1,204 [orviiinns 1,204 |vrriennn 1,198 [erevieiiiiiinns 715 | 485 o (L A 0 [ 485 | (| P 1,200 [oeviiriinnne (L AR 7 4 [ 32 | 02/26/2027 . [5.A FE ...
liebhelp US LLC New Term Loan B (USD) ~ 0.000%
L 2687AV-AC-3 [07/31/28 e | e . 03/21/2028 . |HSBC evuvvveeeniinienienes foreneenienienieniens [oerieen 229,545 | 239,421 |ovrerenne 238,224 | 208,226 |........ 10,196 |oveveenenn T R (| 10,281 v 0 [ 238,506 [veverenens (L1 R (8,961) |-....... (8,961) |-eeveenn 4,642 |. 07/31/2028 . |4.B FE ....
liebhelp US LLC New Term Loan B (USD)  0.000% Redemption 100.0000
L 2687AV-AC-3 [07/31/28 et | e L 03/31/2028 . | cevieeeeeeeeeeeeeees e o [N AR 601 e LI 547 | 72 LI A ([ P 70 |oviriinines (| PN (A P (L) F (16) |-eeernene [G1)] 8 | 07/31/2028 . [4.B FE ....
LABL INC Dol lar Term B Loan 2021  9.840%
.. 26881K-AC-8 [10/22/28 ....oevinvieiieieeieeeeeeseene | e . 03/21/2028 . | CItICOMP wevvvvreereinnne forereerieniesieniens [oevienn 781,056 [..oeeenee. 812,922 |oveenee. 782,159 |.ovvenne 399,578 [ovuvruene 9,021 |ovvvenes 1,404 [oveviiiiene 0 [ 10,425 |ovvevreeeeene 0 [ 784,851 o (L1 R (3,796) |-....... (3,79) [vvvene 11,605 |. 10/22/2028 . |4.B FE ...
ELANCO ANIMAL HEALTH INC TERM LOAN B 0.000%
L 28414B-AF=3 [02/04/27 ..o | e . 03/20/2023 . | GOLDMAN SACHS ....vevevve |oveververierieniens foevienns 968,734 |........ 1,006,477 |veeeenne 998,526 [...vvuennnd 968,662 |........ 2,118 [oeennn. (3570 RN 0 [ R,772 | (| 1,001,434 [ooveveiiinnne 0 | (32,700) |....... (32,700) [vveenenne 15,334 [. 02/04/2027 . [4.A FE ....
ELANCO ANIMAL HEALTH INC TERM LOAN B 0.000% Redenption 100.0000
L 28414B-AF=3 [02/04/27 ..o | e L 01/01/2023 . [ evvveeieeeineeiieeeeeinies [oevieerieeseens [ereeieeeienns QKD [GE) 1 R [GE) ] T (102) |- LT A (L A ([ P 89 [ovrrierienn (L AR QKD AT (L AR (| P (L A 13 |. 02/04/2027 . |3.A FE ...
ELANCO ANIMAL HEALTH INC TERM LOAN B 0.000% Redemption 100.0000
L 28414B-AF=3 [02/04/27 ..o | e L 03/31/2028 . | cevieeeeeeeeeeeeeeees e oo 2,779 |ovrrinnen 2,779 |oveovreene 2,720 |viriinnn 2,675 |vrriernene /3 K I ([ P I R (| P 2,732 e (L A L7 A R 42 . 02/04/2027 . [4.A FE ....
Element Mteril Tech Gr US Hidg Initial USD
..284375-LE-0 [Term B Loan ~ 9.409% 04/12/29 ....cevvrvrenne | couenes . 03/21/2023 . |Bank 0f AMErica ....ccoee |oververeerenenens foeveenns 420,953 |...ooenne 428,669 |........... 424,392 | 280,219 |.oeeuene 5,178 |ovverreene 220 |viiiiniens (| 5,308 |errrininns 0 [ 424,661 | (L1 R (3,708) |-....... (3,708) |-veveene 2,810 |. 04/12/2029 . |4.B FE ....
Element Mteril Tech Gr US Hidg Initial USD Redenption 100.0000
..284375-LE-0 [Term B Loan ~ 9.409% 04/12/29 ....ovvvvvrenne | covenes L 03/31/2028 . | cevieeeeeeeeeeeeeeees e o 1,074 |ovevirenne 1,074 e 1,048 [ (| A (| P LI R 0 [ LI R (| P 1,048 [ (L A L L 3 0 . 04/12/2029 . [4.A FE ....

ELECTRONICS FOR IMAGING INC INITIAL TERM LOAN
..28608E-AB-2 | 10.247% 07/02/26 ...oevvuvveeeeeiiiiiiiieiiiiiiies | eeees . 03/21/2023 . [HSBC .oooovvvveieeiiiiiiins Joveeiiiiiiiiiiiiin foeeeenn 456,819 |........... 581,490 |.......... 545,990 |........... 391,712 |....... 154,278 |..oovveeennnnn [V PPN 0f.... 154,278 |..oovvenennn. 0 forreeenn. 545,990 |..iiiiiiinnnnes 0l... (89,171 |....... (89 471) ). 9,178 |. 07/02/2026 . |4.C FE ....
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ELECTRONICS FOR IMAGING INC INITIAL TERM LOAN Redenption 100.0000
.. 2860BE-AB-2 [ 10.247% 07/02/26 ..oevenvenveeeeeveiesiesiennen | ceeees L 03/31/2028 . | cevieeeeeeeeeeeeeeees e oo 2,080 [oerriiennn 2,080 [overrienenne 1,906 [oovvrerrennes 1,368 [ooevrerenne T (L A 0 [ 539 |oerieriiniene (| P 1,906 [oeveveennen (L A 124 fooeinn 124 [ 32 |. 07/02/2026 . [4.C FE ...
Azalea Topco (fka Emrld Topco) INITIAL TERM
..29102T-AB-8 [LOAN ~ 0.000% 07/24/26 .....vevvevrevneenennnnee | cevenes . 03/21/2023 . |Barclays .o.eeeeeeeriens foveveenienenenens oo 318,485 |vrennne 347,047 | 337,89 [.vovvrune 318,959 |......... 22,862 [ooveneenee. [ R 0 [ 28,555 |oueieeriiniene 0 [ 342,513 [ooeiiinnnn 0 [ (24,028) |....... (24,028) |.evvenenne 4,610 |. 07/24/2026 . |4.C FE ...
Azalea Topco Inc 2022 Incremental Term Loan
..29102T-AF-9 [0.000% 07/25/26 .....eveuveneeeeeenreseesienienns | ceeees . 03/21/2023 . |Barclays .o.eccveeeeenien fovervenienenenens foeveniens 75,434 i 81,940 |evviinnne 81,161 |ovvevrennne 75,589 [oiverene 5,604 |orveriinns 87 v (| 5,781 [oeiiiinene 0 [ 81,370 [oooviirinnen (L A (5,987) |-vuvnee (5,937) |vevereeenne 1,131 | 07/25/2026 . [4.C FE ...
Azalea Topco Inc 2022 Incremental Term Loan Redemption 100.0000
..29102T-AF-9 [0.000% 07/25/26 .....evenveneeeeeerenienienienns | ceeees L 03/31/2028 . | cevieeeeeeneeeeeeees e [ 207 oo 207 e 205 v 191 fereeieieen LS F (L A ([ P 1730 PSR (| P 205 e (L AR P2 P 2 [ 3 | 07/25/2026 . |4.C FE ...
Engineered Components & System Initial Term
..29286J-AC-6 [Loan  0.000% 07/07/28 ...ceevveeeruenuerveriens | coeenes . 03/21/2028 . |J P MOrgan ....ovevenvens fovereenienienienens [ 448,825 | 496,214 | 481,072 v 407,331 | 39,392 [ovvevriinne [3:7 2 (| 40,074 |.voevievennee 0 [ 483,153 [ooviiinenn (U (34,327) |....... (34,327) |- 13,390 |. 07/07/2028 . |4.C FE ....
Engineered Components & System Initial Term Redempt ion 100.0000
..29286J-AC-6 [Loan  0.000% 07/07/28 ....eevveververuerveriens | cevenes L 01/14/2023 . | wevveeinicinieinicinees [ [ [N R (€I (1] (418) |- 251 [ (2) |oeereereeniennn 0 [ 29 i (| P [ P (L AR (| P (L AR 6 [.07/07/2028 . [4.C FE ....
PLAZE, INC INITIAL TERM LOAN ~ 8.471%
+.29359B-AB7 [07/30/26 ....vvveeeieiiniieienieneeneesenenes | e . 03/30/2023 . |Various ... . 760,207 |......... 73,559 . 07/30/2026 . |3.A FE ...
PLAZE, INC INITIAL TERM LOAN  8.471% Redempt ion
+.29359B-AB=7 [07/30/26 ....vvveeieiieiniieiesiesieeenenenenies | e L 01/01/2023 . | ceveeeieieeeeeeeeeeees e oo 2,183 |ovirinnn 2,183 |orvreene 2,144 | 1,959 |oevieeninnne 190 [ooviiiiinn (L A 0 [ 190 [oveevreerenne (| P 2,149 e (L A 34 [ K/ 0 . 07/30/2026 . [4.C FE ...
EPICOR SOFTWARE CORP TERM B LOAN 2020
. 20426N-AN-4 [ 0.000% 07/23/27 .evenvenveeereeeniesiesiesienns | e . 03/21/2023 . |Morgan Stanley ......cccee |overeeveereneniens foeveennn 881,568 |........... 911,652 [oovveenee 890,519 |..vvuene 715,718 |oeveene 13,202 |oveeenee. 1,550 [orvereeriinenns [\ P 14,752 |oveeiieeene 0 [ 895,859 [..vevienenn (U (14,201) |....... (14,291) |- 9,569 |. 07/23/2027 . |4.C FE ....
ERESEARCH TECHNOLOGY INC TERM TERM LOAN
.. 20481P-AH-4 [9.659% 11/20/26 ....eevenveeeeeeeieieeieienies | e . 03/21/2023 . |Morgan Stanley .....ccccee |overeereenenenens foeveennn 908,278 |.wvreeuenne 990,489 ..o 974,594 | 822,913 |........ 16,831 |ooveeennne 432 | (| 17,263 v 0 [ 976,557 |veveeenenns (U (68,279) |....... (68,279) [evvvenenne 12,508 |. 11/20/2026 . |4.C FE ....
ERESEARCH TECHNOLOGY INC TERM TERM LOAN Redempt ion 100.0000
.. 20481P-AH-4 [9.659% 11/20/26 ....ovenveeeeeeeiieiieieienies | e L 03/31/2028 . | cevieeeeeeeeeeeeeeees e oo 2,161 [ 2,161 | 1,993 |oevieiinneninns (| A 0 [ (L A (| P (L A (| P 1,99 |ooverviriinne (L A L7 P L7 0 . 11/20/2026 . [4.C FE ...
First Student Bidco Inc Initial Term C Loan
..33718F-AB-6 [ 0.000% 07/13/28 .....ervvrverernerneenienieniennnee | ceeees . 03/24/2023 . |Various ....ceeereeeernnes forernenienenenens foereriniens (€723 [€:(%) N A [€:5: 73] [€:723] RO (61) |- (7)o 0 foeriis [Q1£:)) T 0 [ (1,000) |-+ (L A 175 [oerriienn LT R 0 . 07/13/2028 . [3.C FE ....
First Student Bidco Inc Initial Term B Loan Redenption 100.0000
..33718F-AB=6 [ 0.000% 07/13/28 .....eevvrvererreeneinieneniennnee | ceeees L 01/08/2028 . | ceveeeeeeeneeeeeeees e oo 894 v 894 |oivviiiiiene 172 FR 822 |viiienins (31 U (L A [(J P (1 1 PO (| P 883 [oovereiiinne (L A LA P 1 [ 0 . 07/13/2028 . [3.C FE ....
SABRE GLBL INC 2021 Other Term B-1 Loan
L. 33718F-AD-2 [0.000% 12/17/27 .vovvievieiierniinieenininene | e . 03/28/2023 . |Bank of America .... . 12/17/2027 .|3.C FE ...
SABRE GLBL INC 2021 Other Term B-1 Loan Redempt ion
L. 33718F-AD-2 [0.000% 12/17/27 .vvvieeieiieiniininisininene | e L 03/31/2028 . | cevieieie e . 12/17/2027 . |4.C FE ...
Tegra118 lieal th Solutions TERM LOAN  0.000%
LBTTAU-AC-2 [02/10/27 e | e . 01/25/2028 . | Citibank ..ocvevvevverens foveveerieneneniens oo (451) [ovrerrernennn (€K A (469) |- (451) |-ovvennne ()] QL) A 0 [ (L) A ([ P [C1) ) (L A KT KT 1,320 . 02/10/2027 . [4.B FE ....
Tegra118 Weal th Solutions TERM LOAN  0.000% Redenption 100.0000
L BTTAU-AC-2 [02/10/27 e | e L 01/08/2028 . | ceveeieieeieeeeeeeeees e oo 473 i 473 o 469 v 451 | 20 e (L A ([ P P\ R (| P 470 o (L AR K A 3 [ 0 . 02/10/2027 . 4.B FE ....
INNOPHOS HOLDINGS INC INITIAL TERM LOAN
. B441BD-AT-5 [8.776% 02/04/27 ..cevervenveeereeeeresienienienne | ceees . 03/22/2023 . |RBC .vvviivenirniinienins e [eerieen 27,115 v 220,656 ... 219,553 [ooevrene. 216,243 |oviveern3,696 [ooviiiiinnidB [0 [l 374 |l 0 e 219,984 [oooviriiinnn. (L1 R (2,869) |-....... (2,869) . 02/04/2027 . |4.C FE ...
INNOPHOS HOLDINGS INC INITIAL TERM LOAN Redemption 100.0000
. B441BD-AT-5 [8.776% 02/04/27 ..everveeevieeeenresiesienienns | e . 03/31/2023 .| .. .. 209 .209 .208 |.... 2205 ... ...208 .. .1 .1 . 02/04/2027 . |4.C FE ...
Focus Financial Partners
..34416D-AV-0 [Loan  7.331% 06/24/28 ....ocvvvvevevueniiniines | e . 03/21/2028 . |RBC .evvveieiniiniiniiniens e [ 541,221 |ovverrene 553,566 [...c.een.. 550,471 [.vevvrenne 544,224 |.....c...6,825 [ooiiiiinn 106 |0 foiinn8,931 [0 e 551,155 [coveeienenn (U (9,934) ......... (9,934) . 06/24/2028 . |3.C FE ...
CITADEL SECURITIES LP 2021 Repriced Term Loan
.. 35030K-AB-2 [ 7.445% 02/27/28 ..ovvevieiaiininniinininininn | e . 03/17/2023 . |Bank of America .... .. 390,289 401,326 400,031 ..304,704 |.... 400,318 |.. (10,029) . 02/27/2028 . |4.B FE ...
CITADEL SECURITIES LP 2021 Repriced Term Loan Redenption
.. 35030K-AB-2 [ 7.445% 02/27/28 ..ovvevieiaiininniinininininn | e L 01/08/2023 . | covveieeieieeeeeneeees e oo 1,021 fovvrreene 1,021 v 1,018 [oveevrerenne 1,004 [orevieriinne LS F (L A ([ P 1730 PSR (| P 1,018 [ooviiiinnen (L AR K A 3 [ 0 . 02/27/2028 . [4.B FE ....
FRONTIER COMMUNICATIONS CORP Initial Term
..3590BE-AQ-3 [Loan  0.000% 04/20/29 ......ccovrerrervnnnns | coenes . 03/21/2023 . | Goldman Sachs & €0 ..covv |overververeerueriens foeveennns 935,082 |..ovvrenne 965,246 |........... 45,102 [vvvenne 198,394 |.vvvvrerninnnn (| 1,788 [oveeereereenne (| 1,788 [oveeereereenne 0 [ 947,589 [oouveiiinenn (U (12,507) |....... (12,507) [oevveeeeeiniiins 0 . 04/20/2029 . [4.B FE ....
FRONTIER COMMUNICATIONS CORP Initial Term Redemption 100.0000
..3590BE-AQ-3 [Loan  0.000% 04/20/29 ......ceevrerrervrnnns | coenes L 03/31/2028 . | cevieeeeeeeeeeeeeeees e o 3,808 [oiiiiienne 3,808 |oeeerieenne 3,745 |oveene [C2 1)) (| P 2 [ 0 [ 2 [ (| P 3,788 e (L A 59 [ooreiriiiiins [T 0 . 04/20/2029 . [4.B FE ....
GYP HOLDINGS 111 CORP 2021 Incremental First
.. 36249V-AH-9 [Lien TL  7.331% 06/01/25 ..eovverrvninninnens | conenes . 03/21/2023 . |Barclays ..coccrerieriine |ovenenenieniiniens foenienne 218,977 |vierreen 218,758 |ooioriernne 215,125 |oooereens 215,500 [oeoviriinnne [\ P 302 |viiiiiinns [\ P 302 |eiiiiiinns [\ P 215,82 [, [\ 3,084 |oenns 3,084 | 2,570 |. 06/01/2025 . |3.C FE ...
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GYP HOLDINGS |11 CORP 2021 Incremental First Redenption 100.0000
..36249V-AH-9 [Lien TL  7.331% 06/01/25 ....ovvvvivnnniiiiinnn | nnnnns L 0173172023 . | eeneeieiiiieeeeeieieeeees i e L5 0 N 558 |.oiiiiiiiinnns 549 [ooiiiiiiiiinnns [TV [ PO {1 P [ PO {1 P [ PR [SST0 (VN P - I PO - PN 3 |. 06/01/2025 . |3.C FE ....
GVC Finance LLC Facility B2 (USD)  0.000%
.. 36270B-AB-8 [ 10/18/29 ....evviiviiiiiiiiiiiiiiienieciinineeeien | s . 03/21/2023 . |Bank of America ......... |ovveiriiiiiininns Jounnnnns 293,383 |....eeennns 294,709 |........... 291,026 |......cevnniennne (U1 P [ P 215 | [V P 215 | (U 201,240 |...cceevnnnnnns [V 2,143 |.......... 2,143 | 0 |. 10/18/2029 . |3.A FE ....
Ingersol I-Rand Services Compan 2020 Spinco
..365556-AT-6 |Tranche B-1 Dollar  0.000% 03/01/27 ......... |.ceeen. . 03/21/2023 . |Morgan Stanley .......ccc. |oeeeveeiniiriinnnnns Jovnnnnnns 284,855 |........... 287,152 |........... 286,793 |........... 285,238 |.......... 1,695 [oooeiiiiinnnnn N A (U 1,720 [ooeeiiiinnnnnns (U R 286,958 |.....eiiienns [V P (2,103) |........ (2,103) |.eevvnnnnnnns 3,008 |. 03/01/2027 .|3.A FE ....
Ingersol I-Rand Services Compan 2020 Spinco Redempt ion 100.0000
..365556-AT-6 |Tranche B-1 Dollar  0.000% 03/01/27 ......... |.ceeen. L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e L I FL LV R 739 | FES T . LN (VN P [ PO L3 P [ PR LIV (1 P L | PO 8 |. 03/01/2027 .|3.A FE ....
GARDNER DENVER INC 2020 GDI Tranche B-2
..365556-AT-6 [Dollar TL  6.681% 03/01/27 .....ccvvvvvvvvrvnnnn | unnnns . 03/21/2023 . |Citicorp wuvevvvviinennes Jovvvvniniiiiiiiinns Jovnennns 643,544 |........... 649,061 |........... 647,422 |........... 644,554 |.......... 3,219 |t L3N P (U CIAK I (U N 647,847 |...ovvennnnn 0 |oeeennns (4,303) |-.ovnnnn (4,303) |.eevennnnnnns 6,798 |. 03/01/2027 .|3.A FE ....
UPC FINANCING PARTNERSHIP FACILITY AT
..365556-AU-3 [0.000% 05/01/28 .......cevvvunviiviinnnniniiinnnns | ennnns . 03/21/2023 . |Barclays ......cceeevvveinn Joovvnniniiniiininns Jonennnns 398,017 |........... 410,750 |o.oeeeennns 409,723 |........... 401,765 |.......... 8,311 | [CIU I PO (U 8,371 [oeeiiiiiiinnns (U R 410,135 |ooeviiis 0 |oeeens (12,118) |....... (12,118) [ceveenne 6,877 |. 05/01/2028 . [3.C FE ....
GENUINE FINANCIAL HOLDINGS LLC INITIAL TERM
..37190D-AF-0 [LOAN  8.590% 06/29/25 ....cevvvvnvvvivinnniinens | nnnnns . 03/21/2023 . |Bank of America ......... |ovveiriiiiiininns Jounnnnns 920,877 |........... 929,240 |oeevennnnns 898,736 |...euunnnns 910,947 [..oovvvnnnnnnns (U 3,079 |ovviiiins (U 3,079 |eviiiiinnns (U 914,027 |oevveinins [V 6,850 |..eeunnnn. 6,850 [oeuuiiiiiiiinnnns 0 |. 06/29/2025 . |4.B FE ....
GENUINE FINANCIAL HOLDINGS LLC INITIAL TERM Redenption 100.0000
..37190D-AF-0 [LOAN ~ 8.590% 06/29/25 ....cevvvvnvvvivinnninnens | nnnnns L 01/14/2023 . | eeeeieeiiieeeeeeieeeees i e (929,240) |......... (929,240) |......... (898,736) |......... (910,947) [..evvvvnnnnnnns [ PO {1 P [ PO {1 P [V A (910,947) |.eovvvnnns 0 |oeeens (18,293) |....... (18,293) |.ovvvvvnnnieeenns 0 |. 06/29/2025 . |4.B FE ....
Trident TPl Holdings Inc Incremental Term Redempt ion 100.0000
..37254Y-AB-6 [Loan  0.000% 07/31/28 ......cevvvvveviiiiinnnnns | nnnnns L 01/03/2023 . | eevneiieiiiiieeeeiiiieeeees i e 3% | 396 |oiiiiiiinns 383 | 3BT | I (VN P [ PO T P [ PR 383 [t [V PO LI LT PO 0 |. 07/31/2028 .|4.B FE ....
GETTY IMAGES INC INITIAL DOLLAR TERM LOAN
L. 37427U-AJ-9 [9.352% 02/13/26 ....coevvvneeiiiiiiiniieiiiiiines | s . 03/21/2023 . |J P Morgan ...ccevenvvvenns fovvnnnininniininnns Jovnennnns 761,815 |........... 763,724 |.......... 760,740 |ooeeunnnnns 761,942 |............ 209 |t 197 [ooeiiiiiiinnnns (U P 406 |oeeeeniinienns (U R 762,348 |..oovvinnnns [V F, (533) [..eevvvnnnn (533) |.oevvennnnns 11,488 |. 02/13/2026 . [4.A FE ....
GETTY IMAGES INC INITIAL DOLLAR TERM LOAN Redenption 100.0000
L. 37427U-AJ-9 [9.352% 02/13/26 ....ccevvvneieiiiiiiiniieiiinines | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeieeeees i e 2,900 [oeeiiiinnne 2,900 |ieeiins 2,900 |eeeiennnnns 2,898 | 2 | {1 P [ PO 2 P [V PR 2,900 [..ccovvunnnnnns (VN P [ PO [V 44 . 02/13/2026 . [4.A FE ....
RECORDED BOOKS INC 2021 Replacement Term Loan
..37610G-AE-8 [9.717% 08/31/25 ..ovvvvniiiiiiniiiiiiiiniiiieiiinn | s . 03/21/2023 . | Goldman Sachs & Co ...... |oecevveniivrriinnnns Jounnnn 1,026,203 |........ 1,039,088 |........ 1,028,385 |........ 1,018,259 |......... 12,419 |t 1,206 | (U . 18,714 [ooeiiiinnnnns (U . 1,031,974 oo [V P (5,770) |........ (5,770) feuunnnnnn 22,041 |. 08/31/2025 . |4.C FE ....
CBI Buyer Inc Initial Term Loan 0.000%
..37987U-AC-6 [01/06/28 ......ccvvvnnriiiiiiiiiieiciiiiieeeccinien | s . 03/21/2023 . |UBS Securities Inc ..... |oeeeeevriiviiinnnns Jovnennnns 127,543 |oeeeennnnns 191,794 |........... 191,359 |.oooeeeeens 176,451 |......... 14,994 |l T F (U . 15,027 [ooeeiiiiinnnnns (U 191,478 o 0 |oeenns (63,935) |....... (63,935) |.eevvnnnnnnne 3,676 |. 01/06/2028 . |4.B FE ....
CBI Buyer Inc Initial Term Loan 0.000% Redemption 100.0000
..37987U-AC-6 |01/06/28 ... N [ . 03/31/2023 . | .. .. 488 .488 87 ... G449 ). ...487 |.. 1 1 . 01/06/2028 . |4.B FE ....
Gloves Buyer .859"
..37987U-AC-6 [01/20/28 ...evvviiviiiniiiiiiiiiiieiecciiienneeeien | s . 02/09/2023 . |Direct ..oveiiiiiiiiiiniinn e e 292,330 |.eeeennnns 307,715 |.ooeeeeens 306,336 |........... 283,098 |......... 23,518 v 2B | (U PR 28,541 | (U 306,639 |...oevunnnns 0 |oeeens (14,300) |....... (14,309) . 01/20/2028 . |4.C FE ....
Gloves Buyer Initial Term Loan 8.859% Redenption 100.0000
..37987U-AC-6 [01/20/28 ...evvviiviiiiiiiiiiiiiiiniecciiieneeienn | s L 0173172023 . | eeneeieiiiieeeeeieieeeees i e £ T F£: T R 780 |oveenriiinnnnns 721 i (<10 P {1 P [ PR [CI0 I PO (1 PR F£: VI (VN P I F T PO 6 |. 01/20/2028 . |4.C FE ....
GO DADDY OPERATING New Amendment No. 6 Term
..38017B-AT-3 [Loan  0.000% 11/10/29 ......covvvvvnviiviinnnns | nnnnns . 03/21/2023 . |Morgan Stanley .......ccc. |oeeevveiiiieviinnnns Jovnenn 1,246,048 |........ 1,249,798 |........ 1,249,475 |........ 1,247,646 |.......... 1,836 [oooeeieiinnnnn 22 R (U 1,858 [oooeiiiiinnnnns (U . 1,249,504 |...oovnnnnnnnns 0 |oeeennns (3,455) |......... (3,455) [...cvvvnnnnn 16,006 |[. 11/10/2029 . 3.B FE ....
GRAHAM PACKAGING COMPANY INC T TERM LOAN
..38469E-AD-5 [0.000% 07/28/27 ......cevvvveviviiinnnniniiinnnns | s . 03/21/2023 . |RBC .evvvvniiiiiiiiiiiiiinn e e 595,608 |........... 604,371 |...ooenenns 599,838 |........... 594,970 |.......... 6,425 |......oennns ALY PO (U 6,572 |iiiiiins (U 601,543 |.oovvvennnnns 0 |oeeennns (5,935) |-t (5,935) [..oevvinnnnnn 7,525 . 07/28/2027 . [4.B FE ....
LSF11 Skyscraper Holdco Sarl Facility B3 USD
..38723B-AJ-0 [0.000% 09/29/27 ....evvvvvviirnnniniiiiiniiiniiniinn | s . 03/21/2023 . | Deutsche Bank .......... |oeeeveeiniiiiinnnnns Jovnennnns 280,413 |........... 282,176 |...cevnnnns 280,765 |...ounnnnn. 276,533 |.......... 4,505 |.coovnnnnns 104 [ooeiiiiinnnnns (U 4,699 | (U 281,232 [oooeiiiiinnnnns [V F, (819) |.evveennnns [R:115) ) PO 0 |. 09/29/2027 .|4.B FE ....
LSF11 Skyscraper Holdco Sar| Facility B3 USD Redemption 100.0000
..38723B-AJ-0 [0.000% 09/29/27 .....vvvviviiinnniiiiiiiniiinieniinn | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e (74 T07 e 704 | 693 | L V2 {1 P [ R 12 | [ PR (05T P (VN P 2 | /2 PO 0 |. 09/29/2027 .|4.B FE ....
Granite US Holdings Corp Replacement Term B Redempt ion 100.0000
..38740T-AE-1 [Loan  0.000% 09/30/26 ......oeevvvvvnnvvrrinnnnn | unnnns . 03/13/2023 . | .. ... 15,087 ... 15,087 ... 14,828 |............ 14,861 |.... .. 14,873 |.. . 09/30/2026 . |4.B FE ....
Greeneden U.S. Holdings I,
..39479U-A0-6 |Term Loan ~ 9.714% 11/30/27 ...covvvvvvvivrnnns | unnnns . 03/21/2023 . |Morgan Stanley ......ccoee |ovvvevieriiinnnnnns fovenens 1,045,193 |[........ 1,068,704 |........ 1,061,499 |........... 955,323 |......... 32,631 |oevenennnns 406 |oeeenniinienns [ P 33,037 |.ooeiviiinnnns (U . 1,063,360 . 11/30/2027 . |4.C FE ....
Greeneden U.S. Holdings I1,LLC New Dol lar Redenption 100.0000
..39479U-A0-6 |Term Loan  9.714% 11/30/27 [ [ . 01/31/2023 . . . 11/30/2027 . |4.C FE ....
..39843P-AG-8 |GRIFOLS TERM LOAN  2.326% 01/23/25 .. [P . 03/21/2023 . |Citicorp .. . (23,139) |.... . 01/23/2025 . |3.C FE ....
AMERICAN BUILDERS & CONTRACTOR TERM B3 LOAN
.. 39843P-AG-8 [6.953% 01/15/27 eevvreeeeieeieeeeeeieeeeeen | s . 03/21/2023 . | Goldman Sachs & CO ....c. |eeevvuueeeeeennnnns Jounenns 690,364 |........... 694,602 |........... 684,183 |........... 684,843 |.........ee.e. 0 Joeeeeees 979 |eeeeiiieens 0 Joveeeeees 979 |eeeiiieens (U 685,823 |eevriianns [V IO 4,542 |.......... 4,542 |............. 7,491 |. 01/15/2027 . |4.B FE ....
AVERICAN BUILDERS & CONTRACTOR TERM B3 LOAN Redempt ion 100.0000
.. 39843P-AG-8 [6.953% 01/15/27 ievvveeiiiiiiiniiiiieceininnaeeee | nnees L 08/31/2028 .| uuuiiiiiiniiniiiiiiiiininns ferennneeereennnnes foraaeaeens 1,799 [.oiiennnnns 1,799 |t 1,778 | 1,774 | (U T | I (U T | I (U N 1,776 |oeeeeeennnns [ PP 24 |t 24 i 19 ). 01/15/2027 . |4.B FE ....
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H FOOD HOLDINGS LLC INITIAL TERM LOAN
.. 40422K-AB-7 [8.528% 05/17/25 .oovvvnniiiiiiiiiiiiiciiiinieeees | s . 03/21/2023 . |Wells Fargo ......cccoeees Jovvvvnenninninnnnnns Jovunnnnns 664,431 |.......... 770,176 |........... 754,511 |.......... 688,056 |........ 77,199 |oeeennnns 1,151 [ (U . 78,350 |oveeeniiiiinns (U R 766,405 |...oovunnnnns 0 |..... (101,975) |...... (101,975) |eeveennnnns 10,472 |. 05/17/2025 . |4.C FE ....
H FOOD HOLDINGS LLC INITIAL TERM LOAN Redenption 100.0000
.. 40422K-AB-7 [8.528% 05/17/25 .ovvvvnniiiiiiiiiiiiiiiiiiineeeees | s L 08/31/2023 . | eeeeeieiieiieeeeeieieeeees i e 2,021 ... 1,806 ... ... 1,90 |.. . 05/17/2025 . |4.C FE ....
..421300-AL-8 |Ascensus Holdings Inc ~ 8.659% 05/19/28 ..... |....... . 03/21/2023 . |J P Morgan .. . 1,304,518 .1,308,506 |.... .1,360,453 |.. . (55,935) |....... (55,935) . 05/19/2028 . |4.A FE ...
U S Renal Care Inc 2021 Increm 2021
..427430-AP-8 | Incremental Term Loan  0.000% 06/26/26 ..... |....... . 03/21/2028 . |CIticorp weveeeeeeeneniaes foeemnnieeeeeennns s 100,712 |eeeeennnns 150,272 |oeeeennnnns 129,999 |............ 84,810 |......... 45,190 |eereeneenns (VI PO (U PO 45,190 |ooeeeeinnnnnnns (U 129,999 [..ooovennennnns 0 |oeeenen (29,287) |....... (29,287) . 06/26/2026 . |4.B FE ....
HERVAN MILLER INC Initial Term Loan  0.000%
L A27430-AP-8 [06/29/28 ... eeeen | s . 03/21/2023 . |Wells Fargo ......ccoeeees Joevemmeineeeeennnnns Jounennns 632,735 |...oeennnnn 655,595 |........... 652,317 |........... 637,104 |........ 15,889 |oveenneeens 24 | (U 16,113 [ (U 653,217 |eeereieeeens 0 |oeeenes (20,482) |....... (20,482) . 06/29/2028 . |3.A FE ...
HERVAN MILLER INC Initial Term Loan  0.000% Redenption 100.0000
L A27430-AP-8 [06/29/28 ....eeeieeeee e eeeen | s L 08/31/2028 . | eveiiiiiiiiiniieiinninnees e e 1,664 |oeeeeeennnnes 1,664 |oeeeeennnnnns 1,656 |oeeeeeeeeenee ) A O LCLV I PO (VI PO (1 I 40 |oeeeeiies [V PO 1,658 [oeeeeeeennnn (VI PO {1 PO [ PO 18 |. 06/29/2028 . |3.A FE ....
HIGHTOWER HOLDING LLC Initial Term Loan
LA3117L-AG-8 [0.000% 04/16/28 .....ccevveeeeeeeennieeeeeeennees | s . 03/21/2028 . |J P Morgan .ccoevenveeeeen Jevmmniieeeeennns s 630,463 |........... 679,305 |........... 673,059 |........... 625,524 |........ 48,868 |............ 438 | (U PO 49,306 |...ccevnunnnnns (U 674,831 |.ooereieen 0 |oeeenes (44,368) |....... (44,368) |....cennnnnn 14,645 |. 04/16/2028 . |4.B FE ....
HIGHTONER HOLDING LLC Initial Term Loan Redenption 100.0000
LA3117L-AG-8 [0.000% 04/16/28 .....ceevvveeeeeeenniaeeeeennnees | s L 08/31/2028 . | eeveiiiiiiniinieniiiiiinnees e e 3,448 |............. 3,448 |............. 3,420 |...ceeennnnnn 375 | 250 |eeenieeeees L PO (1 P 251 | [V PO 3,425 |.coiiieeennnn (VI PO 28 |eeeeeins 28 e 37 |. 04/16/2028 . |4.B FE ....
RADNET MANAGEMENT INC Senior Secured Term
. 43117L-AG-8 [Loan B 8.065% 04/16/28 .......ccvvvmuveeeeennnn | unnens . 03/21/2023 . |Morgan Stanley ........cc. |oeeeeeeiereeeennnnns Jovnnnns 518,771 |oeeeeennnns 524,541 |........... 522,301 |...cennnnnn 511,797 |........ 10,811 [ooeeeeee 128 | (U P 10,934 |ooeeeiieenes (U 522,732 [eeeeeeennnnnnns [V PO (3,961) |........ (3,961) |evvennnnnnn 10,143 |. 04/16/2028 . |4.C FE ....
RADNET MANAGEMENT INC Senior Secured Term Redenption 100.0000
.43117L-AG-8 [Loan B 8.065% 04/16/28 .......ccevvmueeeeeennnn | unnnns L 08/31/2028 . | eeveiiiiiiniinieniiiiiinnees e e 1,335 [ooeieeiinnnns 1,335 [oeeeeiiennns 1,330 |oveeeeeeenne 1,302 |oeeeeeeeenee 28 | (VI PO (1 I P2 IO [V PO 1,330 |eeeriieeees (VI PO L2 IO L3 IO 26 |. 04/16/2028 . |4.C FE ....
HORIZON PHARMA USA INC Initial Term Loan
.. 44055U-AD-7 [6.830% 02/26/28 .....eeeeeeineeeeeeeeniieeeeeeen | s . 08/21/2028 . | CIticorp wevueeeeeeennnaes Jeeemniieeeeennies e 1,028,289 |........ 1,032,419 |........ 1,029,864 |........ 1,080,296 |eevvnneeennne 0 Joeeeeees 128 [ 0 Joveeeeees 128 [oeeeeeeeiiennns (U 1,080,424 |..covnennnnnnns [V AU (2,135) |-eeennn (2,135) |eevennnns 15,501 |. 02/26/2028 . |3.A FE ....
[1-VI Incorporated Term B Loan  0.000%
. 44055U-AD-7 [ 12/07/28 .eeeeeeeeeeieeeeeeeeee e eeeeen | s . 03/29/2023 . |J P Morgan ...coevenvvveenn Jevmmnineeeeennins s 534,856 |.....e..nn. 540,259 |........... 534,856 |........... 535,508 |....ccevuunnnnn (1 PO 3% |eeeeeiinns 0 Joveeeeees 3% |eeeeeeinns (U 535,904 |....ccevnnnnnns [V PO (1,048) |........ (1,048) [ceeeneeenee 6,502 |. 12/07/2028 . |3.C FE ....
11-VI Incorporated Term B Loan  0.000% Redempt ion 100.0000
. 44055U-AD-7 [ 12/07/28 .eeeeeeeeeeeeeeeeeeee e eeeeen | s L 02/28/2028 . | .eeniiiiiiiiiineeciniienees e e 12,082 [.oeeeennnnns 12,082 |oeeeennnnnns 11,91 [ 11,976 oo [ PO KT I [ PO KT I 0 Joeeeeees 11,978 | [ PO 108 |oveeees 103 [oeeeeeeiiinnns 145 |. 12/07/2028 . |3.C FE ....
INEOS US Petrochem LLC 2026 Tranche B Dol lar
L 44332E-AU-0 [Termloan  7.708% 01/21/26 ....eevvvvennieeeeee | s . 03/21/2028 . |J P Morgan .ccovvenvveeeen Jeemmnineeeeennns s 604,018 |........... 613,217 |........... 612,169 |.......... 604,018 |.......... 8,561 |oeeveneeens 88 |oeieieeeiinnns (U1 8,649 |.coovinnnnnnns [V 612,667 |..eeeeeeennnnn [V PO (8,649) |........ (8,649) |.eevvnnnnnnnn 7,379 |. 01/21/2026 . |4.A FE ...
INEOS US Petrochem LLC 2026 Tranche B Dol lar Redempt ion 100.0000
L 44332E-AU-0 [Termloan  7.708% 01/21/26 ....eoeevevenieeeeee | s L 08/31/2028 . | eeveiiiiiiniinieniiiiiinnees e e 1,560 |oeeeeennnnnns 1,560 |oeeeennnns 1,562 |oeeeeeeenee 1,537 | 25 [oeeeeis (VI PO (1 I 25 |oeeeeeiees [V PO 1,562 |eeenneeeens (VI PO ()] R [ D PO 19 |. 01/21/2026 . |4.A FE ...
Endo Luxembourg Hldg Co Term Loan 10.163%
L AAAABE-AF-5 [08/10/28 ..eeeeieeeeeeeeeeeeee e | s . 03/24/2023 . | JPMorgan Chase ........... |oeeeereireeeeemnnns Jounnnn 1,072,687 |........ 1,375,240 |........ 1,349,422 |........ 1,109,819 |....... 243,536 |.......... 1,517 [oeeeieiieiiinns (U 245,053 |...ccovvunnnnns (U 1,354,872 |ceerneens 0 |..... (282,185) |...... (282,185) |.eeveennnnen 45,741 |. 03/10/2028 . |5.C FE ....
HUDSON RIVER TRADING LLC 2020 Term Loan
L AAA13E-AF-5 [ 7.802% 03/17/28 ..o | s . 03/21/2023 . | BANK OF NOVA SCOTIA ... |eeeemeiieeeeennns Joeneen 1,071,507 |........ 1,154,020 |........ 1,140,162 |........ 1,094,155 |........ 48172 et 812 | (U PO 48,984 |.....ooennnnnns (U 1,143,139 |ocennis 0 |oeeenes (71,632) |....... (71,632) [ceeeeeenee 14,519 |. 03/17/2028 . |3.C FE ....
HUDSON RIVER TRADING LLC 2020 Term Loan Redenpt ion 100.0000
L AAA13E-AF-5 [ 7.802% 03/17/28 ..o | s L 08/31/2028 . | eveiiiiiiiiiineeiiiiniinnees e e 2,94 |t 2,944 |............. 2,907 |oeeeennnns 2,791 | 121 | L PO 0 Joveeeeees 122 | [V PO 2,913 [t (VI PO K1 I PO Y IO 37 |. 03/17/2028 . |3.C FE ....
Hyperion Materials & Technolog Initial Term
.. 44915K-AG-2 [Loan  0.000% 07/28/28 .......ccvvvuuaeeeeemnnnaes | unnns . 03/21/2023 . |UBS Securities INC ..... |oeeereoirreeeennins Jounenns 794,039 |........... 812,981 |.......... 800,640 |........... 791,644 |.......... 9,379 |eeeennnnn 1,018 [ooeeiiiiiiiiens (U P 10,392 |oeeeeeiieeenes (U 802,037 |eevreiaeaenns [V PO (7,998) |........ (7,998) |evvennnnnne 15,391 |. 07/28/2028 . |4.B FE ....
Hyperion Materials & Technolog Initial Term Redempt ion 100.0000
.. 44915K-AG-2 [Loan  0.000% 07/28/28 .......ccevvuuieeeeemnnnaes | unnnns RORVA R V(1 T U ISUPTRURTRRRI N 2,058 [oceeieeenee 2,058 |eeeiinnns 2,009 |oeeerennns 2,004 |oeeeiins LI PP 2 e [ PO LA PP [V PO 2,012 [oeeeeiinns (VI PO 46 | 46 oo 39 [. 07/28/2028 . 4.B FE ....
CORNERSTONE ONDEMAND INC Initial Term Loan
..44931Y-AD-9 [0.000% 09/21/28 .....ceeeeemeeeeeeeennieeeeeennns | s . 03/22/2023 . |J P Morgan ...coevenvvveenn Jevmmnineeecennins s 367,565 |........... 409,544 |........... 407,49 |........... 367,565 |........ 40,281 |eeeenennnns L I O (U P 40,422 |.oooeeinnnens (U 407,988 |..coevunnnnnnnn 0 |oeeenes (40,422) |....... (40,422) |.eevvnnnnnnne 5,611 |. 09/21/2028 . |4.C FE ....
CORNERSTONE ONDEMAND INC Initial Term Loan Redempt ion 100.0000
..44931Y-AD-9 [0.000% 09/21/28 .....ceeeermeeeeeecennieeeeeennns | s L 08/31/2028 . | eveiiiiiiiiiineeiiiiniinnees e e 1,084 [oooeennnnes 1,084 | 1,029 |oeeeeiiieeeee 928 |.oeeeeennnnn (072 IR (VI PO 0 Joveeeeees (172 I [V PO 1,080 [oeeeeeeennnn (VI PO L2 IO L3 IO 14 |. 09/21/2028 . |4.C FE ....
STARWOOD PROPERTY MORTGAGE LLC Term B-3 Loan
.. 44966K-AB-1 [0.000% 07/26/26 ......cevvvmeeeeeeemnnnaaeeeennnnaes | s . 03/21/2028 . |Various ......cceeeeueeeeees foeemmminneecennnns Joneens 378,440 |........... 397,237 |........... 394,861 |........... 393,264 |.......... 2,18 | 280 |oeeeeeeninns [V 2,348 | (U 395,612 [..cceeevnnnnnns 0 |oeeenes (17,172) |....... (17,172) [eveenee 5,111 |. 07/26/2026 . |3.B FE ....
STARNOOD PROPERTY MORTGAGE LLC Term B-3 Loan Redempt ion 100.0000
.. 44966K-AB-1 [0.000% 07/26/26 ......cevvmmeeeeeeemnnnaaeeeennnaes | s L 08/31/2028 . | aevniiiiiiiiinieiiinineees s [ 918 [ [ T 916 |oeeeeeeeies 909 |iieiiiiins A P (VI PO [ PO LA PP (1 PO (o1 VA AT (VI PO 2 | 2 | 12 |. 07/26/2026 . |3.B FE ....
I1QVIA INC. TERM B-3 DOLLAR LOAN  6.590%
.. 44969C-BJ-8 [06/08/25 ......ceeeerrnnieeeeenniieeeeennieeeeeeeen | s . 03/21/2023 . |Bank of America ......... |oeeeeeiiereeeemniins Jouunens 513,136 |........... 513,855 |........... 513,102 [...ccovennnn 88,606 |......en.... L2722 R 4 I O 0 Joveeeeees 593 |ieeiiiins (U 513,668 |.......oeeneeen 0 |oeeenns (531) |eeevnnnns (531) |+eeeeenneeeeeene 0 |. 06/08/2025 . |3.A FE ....
AQA Acquisition Holding Inc Initial Term Loan
.. 44988L-AG-2 [9.203% 11/20/27 ieerreiiiiiiiniiiieeeeininnaeeee | nnens . 03/21/2023 . |Bank of America ......... |ocereiiiiieeeeniins Jooniaeens 574,422 |........... 590,210 [........... 573,965 [....ceennnn 283,415 |.......... 8,949 |.......... 1,026 [....ooeennnnnns (U N 9,975 |ieeiriiianns (U N 575,591 [..oooiinnnnnnns 0 |ooeeenns (1,169) |........ (1,169) [--eeeeeeees 8,969 |. 11/20/2027 . |4.A FE ....
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AQA Acquisition Holding Inc Initial Term Loan Redempt ion 100.0000
.. 44988L-AG-2 [9.203% 11/20/27 .covvveniiiiiiiiiiiiiiiiiiineeeees | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,602 [oooiiiiinnnns 1,502 |oeeeinns 1,434 | (U1 P [ PO 2 P [ PO 2 P 0 Joveereeeennnn 1,436 [ooeniiennnnnnns [V PO 66 |oeeeniiens [CIC T PO 23 [. 1172072027 . [4.A FE ....
IRB HOLDING CORP TERM B LOAN 2022 Replacement
..44988L-AH-0 [Term B Loan  0.000% 12/15/27 .....ccevvvvvvnnnes | unnnnns . 03/21/2023 . 914,530 ... 906,180 |.... . . 12/15/2027 . |4.B FE ....
..45114N-AB-3 [Anticimex Inc Facility B4 0.000% 11/16/28 |....... . 03/21/2023 . |Bank of America . P 729,041 e 117,079 ... 718,378 |.. . 11/16/2028 . |4.C FE ....
Redemption 100.0000
..45114N-AB-3 |[Anticimex Inc Facility B4 0.000% 11/16/28 |....... L 01/03/2028 . | .eveniiiiiiiiinniniiinineees e e 1,841 s 1,841 | 1,811 [ 1,790 |oveeeieeeennne 20 | (VI PO (1 PO 21 | [V PO 1,812 [oeeeiieeeenen (VI PO 29 |eieiins 29 | 0 |. 11/16/2028 . |4.B FE ....
Icebox Holdco I11 Inc Initial Term Loan
L 45114N-AB-3 [8.659% 12/15/28 ..cevveeeeeeeiiieeeeeeeeeeeeen | s . 03/21/2028 . |Citibank ..o.eveeeeeeniies feeeneeeeeeeies s 524,354 |........... 558,239 |....ennnen 546,555 |........... 266,933 |......... 19,969 [oevieeennnnn KT IO (U 20,002 |oeeeeneeeenns (U 546,790 |eevvruneanns 0 |oeeenen (22,436) |....... (22,436) |-eeeveeneeeennes 0 | 12/15/2028 . |4.C FE ....
Icebox Holdco I11 Inc Initial Term Loan Redempt ion 100.0000
L 45114N-AB-3 [8.659% 12/15/28 ..covveeeeeeeiiieeeeeeeeeeeeen | s L 08/24/2023 . | .eeeiiiiiiiiineeiiiiinnees s [ 150 [ooeeeeeeieees 150 |oeeeeiieeeeenee 149 | 88 |t (LI PO (VI PO [ IO (5] I PO (1 PO 149 | (VI PO L | I PO 0 | 12/15/2028 . |4.C FE ....
Secure Acquisition Inc Delayed Draw Term Loan
.. 45114N-AD-9 [0.000% 12/15/28 .....ceeeeemeeeeeeeenieeeeeennns | s . 03/21/2023 . ... 26,668 ... 30,154 ...29,852 |.... ..29,917 |.. .(3,249) [.... . 12/15/2028 . |4.C FE ....
MICRO HOLDING CORP AM
L. 45567Y-AJ-4 [8.547% 08/15/24 .covveeeeeiieeeeeeeeeeeeen | s . 03/21/2028 . |RBC wevveeeeeeinnieeeeenen feeeeniieeeeeennes s 987,336 |........ 1,008,515 |........ 1,002,584 |........... 981,900 |......... 31,124 oot 254 | (U 31,378 | (U 1,013,278 |oeeeeeeeennnn 0 |oeeenes (25,942) |....... (25,942) |............ 13,817 |. 08/15/2024 . [4.B FE ....
MICRO HOLDING CORP INCREMENTAL TERM LOAN
.. 45567Y-AL-9 [8.581% 09/13/24 . covreeeieiiiieeeeeeeeeeeen | s . 03/21/2028 . |RBC wevveeeeeeieeieeeeeennn foeeeniieeeeeennes s 128,014 |.......... 130,760 |oeeeunnnnns 126,837 |oeeeennnnes 127,351 |eeeeenens 1,829 |oeeeeees 222 | (U1 2,051 |eeeeiiies (U 129,402 |...covvnnennnns [V PO (1,388) |........ (1,388) [ceeeeeeenee 1,792 |. 09/13/2024 . |4.B FE ....
MARVEL MERGER SUB INC 2021 Incremental Term
..45672J-AL-4 [Loan 10.163% 10/09/26 .......ceeevvvuieeeeennns | s . 03/21/2023 . | Deutsche Bank .......... |oeeeveeirreeeennnns Joenens 626,613 |........... 637,774 |.......... 616,713 |...oeenneee 619,359 |.......... 1,319 | 1,780 [oeeeeiiiinnnnns [V 3,049 |oeeiiiins (U 622,407 |eevrreaannn [V IO 4,206 |.......... 4,206 |eeevnniaeaaanes 0 |. 10/09/2026 . |4.A FE ....
MARVEL NERGER SUB INC 2021 Incremental Term Redenption 100.0000
..45672J-AL-4 [Loan 10.163% 10/09/26 .......cceevvvuieeeeennns | s L 08/31/2028 . | eveiiiiiiiiiineeiiiiniinnees e e 1,619 |oeeenes 1,619 |oeeeeees 1,619 | 1,504 |.es L (VI PO (1 P 28 s [V PO 1,619 [ooeeeeieeennee (VI PO [ PO [V PO 0 |. 10/09/2026 . |4.A FE ....
MedAssets Software Intermd HId Initial Term
..45674P-AF-1 [Loan (First Lien) 0.000% 11/18/28 .......... |.e... . 03/21/2028 . |J P Morgan .ccovvenveeeeen Jovmmniieeeeennies s 872,279 |........... 941,731 [........... 910,130 |oevvennnnns 801,258 |....... 11,169 |.......... 1,190 [ooeiieiiinnnnns (U 112,359 [oeeeiiies (U 913,617 |eeereeens 0 |oeeenes (41,339) |....... (41,339) |.eeeeennnnns 17,499 |. 11/18/2028 . |4.B FE ....
MedAssets Software Intermd Hid Initial Term Redenption 100.0000
..45674P-AF-1 [Loan (First Lien) 0.000% 11/18/28 .......... | ...t L 01/03/2028 . | eveniiiiiiiiiinneniiniineees e e 2,372 oo TP 2,208 |oeeieeennnnns 2,018 |oeeeennnnns 280 |eeeeneeeees (VI PO 0 Joveeeeees 280 |oveeneeeeeens [V PO 2,208 |oeeeeininns (VI PO L3 PPN T4 e 11 |. 11/18/2028 . |4.B FE ....
EYEMART EXPRESS LLC Term B-1 Loan  0.000%
.. 46033X-AB-7 [ 08/05/27 ....eeeeeeeeeeaeeeeeennieeeeeeenneeeeeenen | s . 03/21/2023 . |Piper Jeffries & Co ... |oeeeveeirreeeennnins Jovnnnns 560,889 |........... 625,225 |........... 618,973 |oeeeeennnns 537,693 |........ 82,697 |eeernennnns 497 | (U PO 83,194 |...coovnnnnnens [V 620,887 |oeuuieeeeennnnn 0 |oeeenes (59,99) |....... (59,998) |.eevvvnnnnnns 8,288 |. 08/05/2027 .|4.B FE ....
EVEMART EXPRESS LLC Term B-1 Loan  0.000% Redempt ion 100.0000
.. 46033X-AB-7 [ 08/05/27 ....eeeeeeeneaeeeeeennieeeeeennieeeeeenen | s L 01/03/2028 . | eeveniiiiiiiiiniieiiniineees e e 1,587 |oeeeeneees 1,587 |oeeeeneeees 1,571 | 1,365 |oeeeennnnnns 210 |eeenieeeees (VI PO (1 P P2 (VI PO [V PO 1,575 |oveeeeeeees (VI PO 12 | 12 | 4 |. 08/05/2027 .|4.B FE ....
Iris Holding Inc Initial Term Loan 9.575%
LA6271B-AB-6 [ 06/15/28 .....eeeeeeeeeeeeeeeeiee e eeeeeen | s . 03/21/2023 . |Direct ..oveeeeiiiiieeeeenn e e 11,620 |oeeeennnnns 13,866 [....eeeenee 13,138 |oeeveennnens 12,645 |oooeennnnees 540 |eeriiiees X IO 0 Joveeeeees 583 |ieeiiiiieens 0 Joeeeeees 13,228 |oeeveiies [V PO (1,608) |........ (1,608) [ceeeeeeenee 1,597 |. 06/15/2028 . |4.B FE ....
IRON MOUNTAIN INC TERM B LOAN  6.590%
L A628AN-AQ-2 [01/01/26 ..o | s . 03/21/2028 . |J P Morgan .ccoevenveeeeen Jevmmniieeeeennns s 817,327 |oennnn. 830,617 |..ceeennnnn 823,047 |........... 821,273 |.......... 5,363 |.cevnunnnns 273 | (U1 N 5,636 |ecevrennanns (U 826,908 |.....eennnnnnn [V PO (9,581) |........ (9,581) |evvennnnnnns 8,611 |. 01/01/2026 . [3.C FE ....
Orchid Merger Sub |1 LLC Initial Term Loan Redempt ion 100.0000
..46583D-AG-4 [0.000% 05/12/27 ....eeeeeeeeieeeeeeenieeeeeennns | s L 08/31/2028 . | eveiiiiiiiinnieiiniieeees e e 1,512 | 1,512 |oeeene 10,821 |o.eeeeeeeeee 10,073 |......eeeeee 865 |oeeveneeenns L7 T 0 Joveeeeees 881 | 0 Joeeeeees 10,955 |oeeeevineees [ PO 558 |eeerninns L1 141 |. 05/12/2027 . |4.A FE ....
Ivanti Software Inc. 2021 Specified
..46583D-AG-4 |Refinancing TL  0.000% 12/01/27 ....ceevvveenn | uunnens . 03/21/2023 . |Piper Jeffries & Co ... |oeeeveeirreeeennnins Jovnnnns 372,102 |........... 449,399 |........... 443,607 |........... 357,881 |........ 86,772 |eeeeeeenn 456 |.oeeeeiiinns (U 87,228 |oeeeeeeeeenne (U 445,108 |..oovvennnnnnnn 0 |oeeenes (783,006) |....... (73,006) [.nueeeeenee 10,132 |. 12/01/2027 . |4.B FE ....
JANE STREET GROUP LLC 2020 Dollar Term Loan
L 47077D-AG-5 [7.581% 01/21/28 ..o e | s . 03/22/2023 . |Various ... JUTRN FUUPPURRRR IR 1,540,648 |........ 1,586,171 |........ 1,584,189 |........1,542,179 [......... 42,553 [oooeeeeinend0 [0 42,593 [0 [ 1,584,772 |.. . (44,124) |....... (44,124) . 01/21/2028 . |3.B FE ....
JANE STREET GROUP LLC 2020 Dol lar Term Loan Redempt ion 100.0000
L 47077D-AG-5 [7.581% 01/21/28 ...eeeeeeeeeeeeeeceeee e | s L 08/31/2028 . | eveiiiiiiiiiineeiiiiniinnees e e 2,434 |t 2,434 |............. 2,431 [t 2,367 |oeeeenninns [CIST PO (VI PO 0 foeeeeeeennns 65 |oeeieiiaees [V PO 2,432 oo (VI PO 2 | 2 | 43 [. 01/21/2028 . 3.B FE ....
RV Retailer LLC New Term Loan B First Lien
..47077D-AG-5 [0.000% 01/28/28 ......ccvvrmeeeeeemnnnaaeeeennnaes | s . 03/21/2028 . |Various ......cceeveueeeeeen foeemmmnneeecennnns Joneens 481,778 |oeeeeeenens 549,49 |........... 545,288 |........... 508,377 |........ 37,870 |eeeeeeennnn L V(O (U 38,040 |oeeeuniiiaenne (U 546,417 |eeereneees 0 |oeeenes (64,639) |....... (64,639) |.eevvnnnnnnnn 3,944 . 01/28/2028 . [5.A FE ....
RV Retailer LLC New Term Loan B First Lien Redempt ion 100.0000
..47077D-AG-5 [0.000% 01/28/28 ......ccvvvmeeeeeemnnaaeeeennnees | s L 01/18/2023 . | .eveeiiiiiiiieeieiiiiinees e e (<) ) () 1) ()] AP (98) |+eveennnenns [SLC I PO (VI PO (1 PO (<L IO [ (K<) 1 FEPT (VI PO [ PO [V PO 3 |. 01/28/2028 . |4.A FE ....
Jump Financial LLC Initial Term Loan  0.000%
.. 48138U-AB-3 [08/02/28 ......ceeeeeeeeieeeennieeeeeennieeeeeeeen | s . 03/21/2028 . |J P Morgan .ccovvenvveeenn Jovmmnineeeeennes s 948,787 |........ 1,039,766 |........ 1,031,031 |........... 990,377 |......... 42,327 oo 597 |oeeeeiiieens [V P 42,94 |oooiiiiennnnns (U 1,033,301 |oeeeeeeennnn 0 |oeeenns (84,514) |....... (84,514) |.eeveeeeaeaenne 0 |. 08/02/2028 . |3.C FE ....
Jump Financial LLC Initial Term Loan  0.000% Redempt ion 100.0000
.. 48138U-AB-3 [08/02/28 ......cceeeeeeieeeeeennieeeeeennneeeeeenen | s RORVA R V17 T U ISUPTORURTRRRI N 2,639 i 2,639 [...ccoennnns 2,578 |oeeeeeinnnnns P U [S1: 0 PO KT I {1 PO A I PO [V PO 2,584 |t (VI PO L3 LI PO 0 |. 08/02/2028 . |3.C FE ....
Cobham Ultra US Co-Borrower Facility B (USD)
..48266Y-AC-7 [0.000% 11/17/28 ..oeieerriiiiiiniiineecenninnees | nees . 03/21/2023 . |Morgan Stanley .....cooee |oeeevmminnieemnnnnns Jonnnnnns 278,084 |........... 282,893 |[........... 282,186 |........... 275,602 |.......... 6,676 [....cceennnnnn 49 |t (U N 6,725 |ievvrinnaanes [U 282,327 [.ooiiiiinnnnnns 0 Joeeennnns (4,243) ] (4,243) [..ooevennnnns 9,547 |. 11/17/2028 . [4.A FE ....
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Cobham Ul'tra US Co-Borrower Facility B (USD) Redemption 100.0000
.. 48266Y-AC-7 [0.000% 11/17/28 ...covvvveiiiiiiiiiiiiiiciiiieeees | s VR VAVR VP[0 R U FRRRURR RN (1) [ 1) PO (1) O (35) |.eeeeeees 7 | (VO 0 s 7 |l 0 v (1) PO (VO 0 | [V 19 [ 11/17/2028 . |4.A FE ....
OECONNECTION LLC INITIAL TERM LOAN ~ 9.134%
L A8562R-AL-3 [09/24/26 ......evviiiiiiiiiiiiiiiiiieiiies | s . 03/21/2023 . |Direct .ooovvviiiiiiiiiiii Jeeeeeieeieeeens e 702,257 |.eeeeenns 77,101 |eeeeeeees 712,371 |........... 685,267 |......... 28,502 [..ooeeennnn F . [V R 28,934 |l 0 s 714,201 | 0 f...... (11,944) |....... (11,944) ............ 10,090 |. 09/24/2026 . |4.C FE ....
OECONNECTION LLC INITIAL TERV LOAN ~ 9.134% Redenption 100.0000
L 48562R-AL-3 [09/24/26 ......evviiiiiiiiiiiiiiiiieiiies | s L 08/31/2023 . | eeveeieiieiieeeeeeiieneees i e 3,286 [ooiieenne 3,286 |ieevnnnnnnns 3,263 |....ccovnnnnn 2,923 [oooiinnnnne 7 IO (73] R 0 e 345 | 0 e 3,268 |..oooeeeeinnnn [V 18 | B | 26 . 09/24/2026 . |4.C FE ....
KLOECKNER PENTAPLAST AMERICA Term Loan B
.. 49865N-AT-7 [0.000% 02/12/26 .......cevvvvenieriiiiniiineeiiiinnn | s . 03/21/2023 . |J P Morgan ....cccceevviien foeveeeeieniniennnnns Joeeennns 510,150 [.......... 570,000 |........... 515,850 [o.evvvvvvviinnnnnn O [0 5,993 |l 0 feeeennn 5,903 [oooiiiinnnnns 0 s 521,843 [..ovvviiiinnns 0 f...... (11,693) |....... (11,693) [ceevvvvninnnnns 701 [. 02/12/2026 . |4.B FE ....
Astra Acquisition Corp Term B Loan  0.000% Redempt ion 100.0000
.50168E-AN-2 [10/22/28 ...ovvvriiiiiiiiiiiiiiiiieeeeceiieeeees | s . 02/25/2023 . | .. . ...8 .8 .8 ... .8 . . 10/22/2028 . (4.A FE ....
US LBM Holdings
..50179J-AB-4 [0.000% 12/09/27 .....ovvvvvvviniiiiiiiniiinieiiiinnn | s . 02/10/2023 . | BARCLAYS BANK PLC ..o |oevvvnnnniiriiinnnns Jovnnnnnns 544,020 |........... 578,745 |........... 556,043 |........... 504,324 |......... 55,834 [.......... 1,349 [oveiiiiiinnns 0 s 57,183 |oevviiiiiinnns 0 e 561,506 . 12/09/2027 . (4.C FE ....
US LBH Holdings LLC Initial Term Loan Redenption 100.0000
..50179J-AB-4 [0.000% 12/09/27 .....ovvvvvvniniiiiiiiniiinieiiinnnn | s L 01/03/2023 . | eeveeieiiiiieeeeeeeeieeees v e 1471 | 1471 | 1413 | 1,282 |oeeennnnnns L2 PN (VN P (U PO L7 0 e 1,824 ool [V LY R LY PO 17 |. 12/09/2027 . |4.B FE ....
US Radiology Specialists Inc. Closing Date
..50179J-AB-4 [Term Loan ~ 9.456% 12/11/27 .....covvvevivvinnnn | unnnns . 02/15/2023 . | Various ......cceeevviiinnn foeveeeneenininnnnnns Joeeennns 445,258 |........... 465,545 |........... 457,845 |........... 421,828 |......... 38,132 |.ooeeeees (G100 O 0 s 38,082 |..eevvviinnnns 0 s 459,910 [...cccevnnnnnns 0 f...... (14,651) |....... (14,651) [covvveennnes 4,030 |. 12/11/2027 . (4.B FE ....
US Radiology Specialists Inc. Closing Date Redempt ion 100.0000
..50179J-AB-4 [Term Loan ~ 9.456% 12/11/27 .....covvvnvvviinnnn | unnnns L 01/03/2023 . | eeveeieiiiiieeeeeeeeieeees v e 176 | 1176 [ooeiiiinnnnns 1,156 |oeeeenenns 1,065 |oovveninnnne LELC T P (VN P [ PR 96 [oennnnininnnns 0 e 1,162 [onnniiiinnnns [V L RO L3 0 | 12/11/2027 . |4.C FE ....
LTI HOLDINGS INC INITIAL TERM LOAN ~ 8.340%
..50217U-AS-6 [08/14/25 ...eevvviiiiiiiiiiiiiiiiiineeeceiieeen | s . 03/21/2023 . |RBC ooeeieiiieieieieeiee e e 499,246 |........... 517,131 |l 473,963 |....evnnee 488,210 |.......... 5,663 |.....oee. 2,493 [ 0 feeeennn 8,156 [ovvvrrrinnnns 0 s 496,365 |..vvvvvvrnnnns [ 2,881 [ovvennnes 2,881 [oeiiinnnne 6,315 |. 08/14/2025 . 4.C FE ....
LTI HOLDINGS INC INITIAL TERM LOAN ~ 8.340% Redenption 100.0000
..50217U-AS-6 [08/14/25 ....evvviiiiiiiiiiiiiiiiiiieeeeciiieeeeen | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 436 | 436 |.ooiiiiiiinnnnns T T R 400 |..oeeieiinnnnns [ PO T PO 0 | I 0 v 403 |ooeeiiiieens [V X2 O 33 [ 10 |. 08/14/2025 . |4.C FE ....
Paysafe Holdings US Corp. Facility B1
..50217U-BA-4 [0.000% 06/28/28 ..........evuvviririnnniieiiinnnns | veeenns . 03/24/2023 . |Direct .... . 06/28/2028 . [4.C FE ....

Nielsen Consumer (fka Indy US)

..50217U-BB-2 [Dollar TL  8.581% 03/06/28 .........cevvvvrvvenn | unnnns . 03/21/2023 . |Bank of America ......... |occcoeerriiiiiinnns fovnen.... 256,796 |...........307,540 |...........306,159 |........... 268,842 |......... 37,556 |eevuininnns 7 A (U PR 37,593 |ooviiiiins (U 306,435 |......ccvnnnnns 0 |oeeens (49,640) |....... (49,640) |...cvvvnnnnne 4,214 |. 03/06/2028 . [4.A FE ....
Nielsen Consumer (fka Indy US) 2021 Repricing Redenption 100.0000

..50217U-BB-2 [Dollar TL  8.581% 03/06/28 .........cevvvvrvvenn | unnnns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e FZC I 2L R FZC T . [C15] 1 PO LS {1 P [ R S (1 PR FZ( T T (VN P I F T PO 0 |. 03/06/2028 . |4.A FE ....
Kraton Corporation fka DLC US Dollar Term

..50219N-AH-4 [Loan  0.000% 11/18/28 ......cevvvvvvviiiiinnnnns | nnnnns . 03/21/2023 . | Goldman Sachs & Co ...... |oeeeveererriinnnns Jovunnnnns 250,965 |........... 252,734 |oeeeennnnns 251,471 |....oeeeees 261,274 |....coveeen 344 [l LV (U PO 434 | (U R 251,707 |eevvennns [V F, (VL) — (742) |oeevvins 5,082 |. 11/18/2028 . |3.C FE ....
LAKELAND TOURS LLC Third Out Term Loan

L51177R-AB-6 [ 0.000% 09/01/25 ....ovvvivviiiniiiiiiiiiiiniecciines | s . 03/23/2023 . | BARCLAYS BANK PLC ... |ovvvvnenniiiiiininns Jovnnnnnns 11,537 |........... 126,746 |eeeennnnnnn 81,727 |eveeennnnnns 99,832 |.......... 2,579 |.oooeinnen 4,360 |.ooovinnnnnnns (U 6,939 | (U 106,772 [oooeeeevnnnnnns [V O 4,765 |ooeeennnn. 4,765 |oeeeennnnnns 3,378 |. 09/01/2025 . |5.C FE ....
LAKELAND TOURS LLC Third Out Term Loan Redempt ion 100.0000

L51177R-AB-6 [ 0.000% 09/01/25 ....ovvvivvviiniiiiiiiiiiieieceiiien | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e T P 575 |ooiviiiiiinns LYK T R 462 |.oiiiiiinnnns 58 |oiiieiiiinnn (1 P [ PR L1 [ PR [V [V PO [T LS 8 |. 09/01/2025 . |5.C FE ....
Valcour Packaging LLC Initial Term Loan

..51207K-AB-5 [0.000% 09/29/28 .......ceevvvvrrniiiiiiiniiiniiiiinn | s . 01/25/2023 . | Deutsche Bank .........o. |oeeevveiviiviinnnnns Jovunnnnns 142,502 |o.eeennnnn. 173,255 |ooooeeenens 168,923 |.....oeeens 145,101 |[......... 24,578 |oovvrenenns 64 | (U PR 24,642 |....oovnnnnnnnn (U 169,743 . 09/29/2028 . |4.A FE ...
Valcour Packaging LLC Initial Term Loan Redemption 100.0000

..51207K-AB-5 [0.000% 09/29/28 .......ceevvvvrrniiiiiiniiiniiiiinn | s . 01/03/2023 . | .. . 427 . . 09/29/2028 . |4.B FE ....
Lakeshore Intermediate

..51207K-AB-5 [8.651% 09/29/28 ......evvvviiiiiiiiiiiiiiiiiiniieees | s . 03/21/2023 . |RBC .evvvvniiiiiiiniiiieiinn v e 640,197 |........... 657,084 |...........643,730 [...........531,654 [..........4,147 [.....c..... 816 [0 [ i 4,963 [0 ol 645,168 . 09/29/2028 . |4.B FE ....
Lakeshore Intermediate LLC Initial Term Loan

..51207K-AB-5 [8.651% 09/29/28 ......evvvviiiriiiiiiiiiiiiinieeees | s . 01/13/2023 . .. . 09/29/2028 . |4.B FE ....

..52729K-AP-1 [LEVEL 3 FINANCING INC ~ 0.000% 03/01/27 ..... |....... . 03/21/2023 . |Morgan Stanley ... .... 858,787 |.... 861,172 |.. . 03/01/2027 . |3.A FE ....
LIVE NATION ENTERTAINMENT INC TERM B4 LOAN

..53803H-AM-2 [0.000% 10/19/26 .....ceevvrmneeeeeenniieeeeenneees | s . 03/21/2023 . |J P Morgan ...ceeveeeeeeees Joevennineeeeennnns |oveenn... 516,400 |...........529,641 |[........... 497,602 |........... 508,583 |.......... 1,430 |oenneeeen 2,446 |.ecoennnnnnnnns (U1 3,876 |coeeeeeeennnnnn (U 512,428 . 10/19/2026 . |4.A FE ...
LIVE NATION ENTERTAINVENT INC TERM B4 LOAN Redempt ion 100.0000

..53803H-AM-2 [0.000% 10/19/26 .....ceevvvmeeeeeeinnnieeeeeennees | s VR VAR V[0 U INUPPORUPPRRI FSTRPRPRRN (31 (4) [eoeeemines () IO (7) |eeeneeeeeene A . (<) 1 FUP [ PO L3 IO [ (K<) 1 FUPT (VI PO [ PO [V PO 0 |. 10/19/2026 . |4.A FE ....
MHI HOLDINGS LLC INITIAL TERM LOAN  9.840%

..55303Y-AC-7 [09/21/26 ..oereeeeeeeeeeeeeeeeeeeeeeneeeeen | s . 03/21/2023 . |Bank of America ......... |oeeeeeeirreeeemniins Jonunnns 708,988 |.......... 708,775 |eeeeennnns 701,389 |eeeeennns 701,980 |eeeeennnn 1,822 |t 563 |.eeeeeeiinns [V 1,885 [ocoeeeeeinnnnns (U 703,865 |.eevvrunanns [V IO 5,128 |.ceeennn 5128 |oeeeeinns 11,187 |. 09/21/2026 . [4.B FE ....

Arcline FM Holdings LLC New Te New Term Loan
..55759V-AB-4 |0.000% 06/02/28 .......ccceccuuunreeiiiiiiiniaaiiaee | eeens . 03/21/2023 . [Piper Jeffries & Co .... |oeiiiiceeeiiiiin |oeeeennee 626,928 |........... 663,416 |.......... 660,097 |........... 632,454 |........ 28,288 |............ PRI N 0 fooe.... 28,521 | [ 660,975 |............... 0. (34,047) |....... (34,047) |.evveeeannees 0 |. 06/02/2028 . |4.A FE ....
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Arcline FM Holdings LLC New Te New Term Loan Redenption 100.0000
..55759V-AB-4 [0.000% 06/02/28 ..........evuvvrriiinnniieiiinnnns | vnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,684 |oeeeenennns 1,684 |oeeeennnnnns 1,675 | 1,605 |oveeeinnnne AT PR {1 P [ PO 2 I PO [V PR 1,677 foeeeeiiiiinnnnn (VN P A P A P 0 |. 06/02/2028 . |4.A FE ....
MAGENTA BUYER LL TL 1L Initial Initial Term
..55910R-AB-9 [Loan  0.000% 04/22/28 .......cceevvvvrnnviinnnnn | unnnns . 03/21/2023 . |RBC .evvvvniiiiiiiiiiiiiinn e e 900,468 |........... 921,666 |........... 914,718 |...eeennnns 906,436 |.......... 9,419 |.oovvinnnns [ VA PO (U 9,936 |.ceevnnnnnns (U 916,372 |.oevvvinens 0 |oeenns (15,904) |....... (15,904) |....covvenn 10,707 |. 04/22/2028 . [4.B FE ....
MAGENTA BUYER LL TL 1L Initial Initial Term Redenption 100.0000
..55910R-AB-9 [Loan  0.000% 04/22/28 .......ccevvvvvnvnvrinnnnn | unnnns L 08/31/2023 . | eeeeeieiieiieeeeeieieeeees i e 2,506 [.coeeeenne 2,506 |.eeeinnnnnns 2,478 | 2,465 |....cccennnnns LT N L O [ PR L 1A [V PR 2,482 |oooiiiiiinnnns [V PO 28 | 28 i 29 . 04/22/2028 . (4.B FE ....
Maravai Intermediate Holdings, Tranche B Term
..56589P-AJ-4 [Loan  0.000% 10/19/27 ...oovvvivrnniiiiiinnnnns | nnnnns . 03/21/2023 . |Morgan Stanley .......ccc. |oeeeveeiniiriinnnnns Jovnnnnnns 512,738 |........... 521,287 |........... 519,074 |........... 512,508 |.......... 6,913 |oueennns 184 [oeiiiiiininnns (U 7,007 [oooeiiiiiinnnns (U R 519,604 . 10/19/2027 . |4.A FE ...
Maravai Intermediate Holdings, Tranche B Term Redemption 100.0000
..56589P-AJ-4 [Loan  0.000% 10/19/27 ...oovvvivrnniiiiiinnnnns | nnnnns . 01/01/2023 . | .. . L (18) ) .(18) |... L(18)].... en (36) ). ....(18)).. . 10/19/2027 . |4.A FE ...
Weld North Education LLC
..57165K-AB-2 [0.000% 12/21/27 ..evvvvvvviiiiiiiiiiiiiieieciiiie | s . 03/21/2023 . |RBC .evvvvniiiiiiiniiiieiinn v e 917,521 |........... 925,387 |........... 920,99 |...eennnnn. 782,242 |........ 1,712 [ X (U . 12,075 [oooeiiiiinnnnns (U 921,931 . 12/21/2027 . |4.A FE ...
lield North Education LLC 2021 Term Loan Redenption 100.0000
..57165K-AB-2 [0.000% 12/21/27 ...evvvvviiiiieiiiiiiiieiecciine | s L 08/31/2023 . | eeveeieiiiiieeeeeeieiieeees i e 2,367 [oeeeiiiinnne 2,367 |eeerinnns 2,343 [oooiiiiinnnns 2,011 | [ R L O [ R 45 | [V PR 2,345 oo [V PO 22 R 2 | 32 . 1272172027 . [4.A FE ....
Olympus Water US Holding Corp Initial Dollar
..57723C-AR-0 [Term Loan  8.909% 09/21/28 .........ovvvvvvnnnn | unnnnns . 03/21/2023 . |Bank of America ......... |oeeeeveiriiiiiininns Jouennns 192,999 |........... 203,801 |......eenns 203,291 |.......... 196,187 [oeeennnn. 7,189 e 12 O (U 7,207 [ooeeeiiiiinnnns (U 203,393 [..oooeevnnnnnns 0 |oeeens (10,3%4) |....... (10,394) |.oovvvenniinene 0 |. 09/21/2028 . |4.A FE ....
MATTRESS FIRM INC. Term Loan B 0.000%
..57723C-AR-0 [09/22/28 ....ovvveniiiiiiiiiiiiiiiiiiieneeiiinieees | s . 02/01/2023 . | BARCLAYS BANK PLC ....ooe |vvvennviviiiniinnns fooeeeneens 57,775 |oeeeriins 61,851 |.enns 61,232 [.ooveeeennns 53,588 |.......... 7,755 | 2 P (U T757 foeeeeiiiiinnnns (U P 61,344 [.....coonnnnnns [V P (3,570) |........ (3,570) |+evvvnniiiinnnnns 0 |. 09/22/2028 . |4.A FE ....
MATTRESS FIRM INC. Term Loan B 0.000% Redenption 100.0000
..57723C-AR-0 [09/22/28 ....ovvvnneiiiiiiiiiiiiiiiiiieneeiiiiieees | s 0171172023 . | e i e FC T 355 [oieiiiiiiiiinns 3BT | (402) |.evvvvennns 755 e [ PO (U P T4 | [ PR 302 [t (VN P I F T PO 0 |. 09/22/2028 . |4.A FE ....
MAVENIR SYSTEMS INC Term Loan B 0.000%
LSTTBTE-AE-2 [08/12/28 evveeiiiiiiiiiiiiiiiiiencccvenieneeeeinn | s . 03/21/2023 . |J P Morgan ...ccevvnvvvennn foovvnnnininniininnns Jovnnnnnns 188,463 |........... 269,234 |..eeennn.n. 266,541 |........... 219,762 |........ 47,301 |oeeenens [ (U PR 47,394 | (U R 267,157 |eeevinns 0 |oeeens (78,693) |....... (78,693) . 08/12/2028 . |4.C FE ....
MAVENIR SYSTENS INC Term Loan B 0.000% Redenption 100.0000
LSTTBTE-AE-2 [08/12/28 evveeiiviiiiiiiiiiiiiiincecvininneeiinn | s . 01/31/2023 . | .. . .680 673 |.... LI .5 . 08/12/2028 . |4.C FE ....
Amentum Govt Srves Hldg
..57776D-AE-3 [8.866% 02/01/29 .....ceevvvvveniiiiiiiiiiiiiiiiiiie | s . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 791,748 |........... 816,572 |.....ouunns 810,242 |........... 358,588 |.......... 6,837 s 7 R (U 7,089 [ooeiiiiiinnnns (U 810,677 |oereiernnnnn 0 |oeeens (18,929) |....... (18,929) . 02/01/2029 . |4.A FE ...
MCAFEE LLC Tranche B-1 Term Loan  0.000%
..57906H-AD-9 [02/02/30 ..evvvnniiiiiiiiiiieiiiiineeeceiineeeees | s . 03/21/2023 . |J P Morgan 977,291 946,256 |...........911,639 |......... 36,430 (61,933) . 02/02/2030 . |4.C FE ....
NCAFEE LLC Tranche B-1 Term Loan  0.000% Redenption .
..57906H-AD-9 [02/02/30 ..evvvnniviiiiiiinieiiiiineeeceiieeeees | s L 0171172023 .| e e e (16) e (16) |evvennnenennne (15) |oevevinns (107) feuvvrnnnnnnnne (72 R (1 P [ R [ F [ PR [RES)] FP (VN P [ PO [V 16 |. 02/02/2030 . |4.C FE ....
MED PARENTCO LP INITIAL TERM L INITIAL TERM
..58401D-AC-8 [LOAN  9.413% 08/03/26 .....eevvvvvvvvnnnnrinnnnn | unnnns . 03/21/2023 . |HSBC oevvvniiviiiiiniieens v feenn.... 369,198 [l 418,213 |........... 414,217 .o 358,781 |........ 56,967 |..eovvunnnns 269 | (U PR 57,236 |..ocvvnnnnnnnns (U 416,016 |....veeeennnn 0 |oeeens (46,818) |....... (46,818) [...uvvnnnnnne 6,078 |. 08/03/2026 . [4.C FE ....
MED PARENTCO LP INITIAL TERM L INITIAL TERM Redemption
..58401D-AC-8 [LOAN  9.413% 08/03/26 .....evvvvrvvvvnnnnniinnnnn | unnnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,083 |ooeeeienns 1,083 |oeveeeeenns 1,075 | 929 [oeiiiinne 148 oo (1 P (U P 148 [ [V PR 1,078 [ooeeeiiiiinnnns (VN P [T PO [ P 16 |. 08/03/2026 . |4.C FE ....
CINCINNATI BELL Term B-2 Loan  8.081%
.. 58404K-AH-8 [ 11/17/28 ..o | s . 03/21/2023 . |Piper Jeffries & Co ... |oeeevevrviviinnnns Jovunnnnns 625,662 |........... 637,454 |........... 634,358 |........... 333,643 [o.eennnnn. 4,025 |..coovnnnnns 100 [oooeeiiiinnnnns (U 4125 | (U 634,663 . 11/17/2028 . |4.A FE ...
CINCINNATI BELL Term B-2 Loan  8.081% Redemption 100.0000
.. 58404K-AH-8 [ 11/17/28 ..o | s . 03/31/2023 . | .. . ..2,470 ... 2,470 2,458 ... ...843 ... 2,458 |.. . 11/17/2028 . |4.A FE ....
Creation Technologies Inc Initia
..58503U-AC-7 [0.000% 09/23/28 ......evvvvvirnniiiiiiniiiniiniinn | s . 03/21/2023 . |Direct ..ooviiiiiiiiiiiiins i e 578,167 |........... 679,317 |oeevnnnnns 638,949 |........... 546,850 |......... 95,685 |.......... 3,082 v (U . 98,717 |oeeeeiiienns (U 645,568 |......cooeennn 0 |oeeens (67,401) |....... (67,401) [cvvvenriiiinnnnns 0 |. 09/23/2028 .|4.B FE ....
Creation Technologies Inc Initial Term Loan Redempt ion 100.0000
..58503U-AC-7 [0.000% 09/23/28 ......evvvvvirnniiiiiiniiiniiniinn | s L 01/05/2023 . | eeeenieiiiiiieeeeieieeeees i e 1,711 | 1,711 [ 1,609 |oeeeninnns 1,377 | 21 | {1 P (U P 21 | [V PR 1,619 [ [V PO (72 F [ F 16,09 |. 09/23/2028 . [4.B FE ....
Mermaid Bidco Inc Additional Term Facility
..59012C-AH-8 [USD  0.000% 12/12/27 .eovvvviiiiiiniiiiiiiinnns | s . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 211,632 [........... 219,308 |........... 218,372 |...ccevnnn 208,891 |.......... 9,692 |...ccvvunnnnns L2 (U 9,726 |eeevvinnnnnnns (U 218,616 |...evveeeennnn [V P (6,984)|........ (6,984) |..ovvvnnnnnnn 4,450 |. 12/12/2027 . [4.C FE ....
Mermaid Bidco Inc Additional Term Facility Redemption 100.0000
..59012C-AH-8 [USD  0.000% 12/12/27 ..oovvvniiviininiiiiiiinnn | s L 0173172023 . | eeneeieiiiieeeeeieieeeees i e [T LS5 R [T 530 |iiiiiiins 25 [ {1 P [ R N A [ PR I (VN P 2 | 2 | 22 . 12/12/2027 . [4.C FE ....
HAYWARD ACQUISITION CORP Initial Term Loan
..59170B-AH-8 [ (2021)  0.000% 05/14/28 ........cevvvvrvvinnnnns | vunnnns . 03/21/2023 . |UBS Securities Inc ..... |oeeeevriiviiinnnns Jovnnnnnns 509,386 |........... 524,869 |........... 521,091 |........... 503,549 |........ 18,080 |........oe.n 285 | (U . 18,365 [ooviiiiinnnnns (U 521,914 [.oooiinnnnnnns 0 |oeeens (12,528) |....... (12,528) |.eevvvnnnnnne 6,098 |. 05/14/2028 . |3.C FE ....

Magnite Inc Initial Term Loan Initial Term
..59408U-AB-3 |Loan  9.953% 04/01/28 .......ccccovvviiinnnniees | eeeeees . 01/24/2023 . [Direct ..occovveeiiiiiiiiins |ovviiiiiiiiiiiiiis i, (0] (215) |.ooeeeeee (0D N, [0 [()] PO (30) [orvenennnnnnnnn 0 Jooeeeeeennn (36) [cevvnnnnnnnnnnn 0 Joeeeeeeeens (240) |.ooveeeeeenns [ R N L 0 |. 04/01/2028 . |4.A FE ....
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Magnite Inc Initial Term Loan Initial Term Redempt ion 100.0000
..59408U-AB-3 [Loan  9.953% 04/01/28 ........cevvvvrviiinnnnnnes | unnnnns L 01/03/2023 . | eevneiieiiiiieeeeiiiieeeees i e 215 o 215 | 209 | 205 | [T PO {1 P [ PO (I P [ PR 4 [V F (VN P [ I [T PN 0 |. 04/01/2028 . |4.A FE ....
The Michaels Companies Inc Ter Term B Loan
..59408U-AB-3 [9.413% 04/07/28 .....ovvvvvviiiiiiiiiiiiiiiiieeees | s . 03/21/2023 . |BNP Paribas Securities |...cccovvvviivinns Jovunnnnns 693,636 |.......... 761,819 |........... 741,905 |........... 543,076 |......... 79,623 |ooevnnnnns 104 [oennens (U . 80,664 |....oeeriennn (U R 743,785 |ovvveinns 0 |oeenns (50,149) |....... (50,149) |.oevvvnnnnne 305 |. 04/07/2028 . |4.A FE ....
The Michaels Companies Inc Ter Term B Loan Redempt ion 100.0000
..59408U-AB-3 [9.413% 04/07/28 .....evvvvvvviiiniiiiiiiiiiinieeees | s L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 1,938 [ooiiiiennnns 1,938 |oeeeenns 1,796 |oeeeiinnnnns (322) [ 1B [t 2 P [V P 183 [ [V PR 1,798 [ [V PO 141 | [ 0 |. 04/07/2028 . |4.A FE ....
Endure Digital Inc Term Loan  0.000%
.. 59562T-AN-2 [01/29/28 .evvvniiiiiiiiiiiiiiiiiieececeiineeeeen | s . 01/10/2023 . | JPMorgan Chase ........... |oeeeeeeirerrivnnnnns Jovnnnnnns 233,451 |ooeeennnns 253,064 |........... 251,798 |........... 228,390 |......... 23,719 | 1 PO (U PR 23,731 | (U 252,121 . 01/29/2028 . |4.B FE ....
Endure Digital Inc Term Loan  0.000% Redenption 100.0000
..59562T-AN-2 |01/29/28 ... R IR . 01/03/2023 . | .. . .. 642 .642 639 |.... ..579 ... ...639 |.. . 01/29/2028 . |4.B FE ....
MILANO AcQU . 143
..59909T-AC-8 [08/17/27 ..vvvvviviiiiieiiiiieeeecviieeeeceiiin | s . 03/21/2023 . |J P Morgan ....ceevvvvvinnn Jovvnnnieniinininnes foens 1,132,822 |........ 1,216,453 |........ 1,202,550 |........ 1,144,987 |........ 60,973 |...oounnnnns 845 | (U . 61,818 [...ooevvnnnnnns (U . 1,206,804 . 08/17/2027 . |4.A FE ....
MILANO ACQUISITION CORP. Term Loan  9.177% Redempt ion 100.0000
..59909T-AC-8 [08/17/27 ..evvviiviiiiiiiiiiineecceiiieeeecciiiin | s L 08/31/2023 . | eeeeieiieiieeeeeeieiieeees i e T I I 3111 | 3,066 |..counnnnnnn 2,928 [............ 148 o L O (U PO 149 | [V PR 3,078 |oeeiiiiiinnnn [V PO R R 3 i 0 |. 08/17/2027 .|4.A FE ....
United Talent Agency LLC Term B Loan  9.163%
..60470H-AB-3 [07/01/28 ....oeivviiiieiiiiiieeecciieeeecciniin | s . 03/21/2023 . |J P Morgan ...coovvnvvvenns Jvvvvnninniiiiiinns Jovnenn 1,073,067 |........ 1,081,176 |........ 1,069,408 |........... 478,715 |...ooeeens 1,940 [oeennnns 26 | (U 2,186 [ooeiiiiinnnnns (U . 1,070,383 |oeennieiinnnnn [V O 2,684 |......... 2,684 | 8,564 |. 07/01/2028 . |4.A FE ....
Mamba Purchaser Inc Initial Term Loan
..606621I-AS-1 [0.000% 09/29/28 ......ccevvvivrnniiiiiiiniiiniiiiins | s . 01/24/2023 . |Piper Jeffries & Co ... |oeevvrvviiviinnnnns Jovnnnnnns 118,038 |........... 119,230 |oooeeeeeens 118,634 |..eeennnnn. 114,163 |.......... 4,571 | A P (U 4,578 | (U 18,741 [t [V F, (704) [evvvvnnnnn (704) [oeveniiiinnnnns 862 |. 09/29/2028 . |3.C FE ....
Mamba Purchaser Inc Initial Term Loan Redemption 100.0000
..6066211-AS-1 [0.000% 09/29/28 ......coevvvivrnniiiiiiiniiiiiiiiinn | s L 01/03/2023 . | eevneiieiiiiieeeeiiiieeeees i e 300 fooeiiiiiiiinnnns 300 [ooiiiininnnns 209 [oeiiiiiiiiinnns 288 | L V2 (1 P [ R 12 | [ PR 299 [t (VN P L | PO 0 |. 09/29/2028 . |4.B FE ....
NATIONAL CINEMDEIA, LLC INITIAL TERM LOAN Redenption 100.0000
..63530V-AJ-7 [0.000% 06/15/25 ......cevvvvneniiiiiiniiiiiiiiiinnn | s VA VAVR VP07 R U FRRRURR RN L7 F L7 PO [ F [ F [ PO (1 P [ PO {1 P [ (S22 R [V PO 182 | L7 0 |. 06/15/2025 . |5.B FE ....
NATIONAL MENTOR HOLDINGS 2021 Refinancing
..63689E-AS-4 [Term C Loan  0.000% 02/17/28 . O [ . 03/21/2023 . | Goldman Sachs & Co ...... L (7,778) ... . 02/17/2028 . |5.A FE ...
NATIONAL MENTOR HOLDINGS 2021 Refinancing
..63680E-AT-2 [Term B Loan  0.000% 02/17/28 .......ccevvvvees | uunnnns . 03/21/2023 . | Goldman Sachs & Co ...... |oceevervrriiinnnnns [onnn.... 852,920 [ooiiiis 1,133,599 |........ 1,175,344 |...........798,558 |....... 366,726 |........ (2,918) |eeveeinane (U - 363,808 |......oeeeenne (U . 1,162,367 |oeeveerinnnnn 0 f..... (309,447) . 02/17/2028 . |4.B FE ....
NATIONAL MENTOR HOLDINGS 2021 Refinancing Redemption 100.0000
..63680E-AT-2 [Term B Loan  0.000% 02/17/28 .......ccevvuvvees | uunnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 2,743 oo 2,743 |oooooiiinnnns 2,704 | 1,982 | AL T 2 P (U P £V I PO [V PR 2,712 |t [V PO 72 k<7 F 17 |. 02/17/2028 . |4.B FE ....
NATIONAL MENTOR HOLDINGS 2021 Refinancing Redenption 100.0000
..63689E-AT-2 [Term B Loan  0.000% 02/17/28 ........ccvvvevees | uunnnns L 01/03/2023 . | .eveeieiiiiiieeeeieieeees v e 2,891 [ 2,891 | 2,875 | 2,087 |oeeinns 842 | (1 P (U P 842 | [V PR 2,879 [ [V PO LI LT PO 0 |. 02/17/2028 . |4.C FE ....
NAVICURE INC INITIAL TERM LOAN  8.953%
..63939M-AG-8 [09/21/26 ...eevvviiiiiiiiiiiiiiiieeeceiieeeen | s . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 395,525 |........... 400,734 |........... 392,789 |........... 393,825 [............ 803 |.evvuennnns 72 I (U 1,124 |, (U 394,949 |oeeiiiiiinnnn [V PO (0 . 576 |oeeeiiannnn 5,657 |. 09/21/2026 . |4.B FE ....
New SK Holdco Sub LLC New Term Loan -
..64859T-AB-0 [12/22/2020  0.000% 06/30/27 ...evvvvvvvvnnnnees | uunnnns . 03/30/2023 . |Bank of America ......... |oeeveiriiiiiiiinns Jonnns 611,759 [........... 746,047 |........... 681,209 |.ovvveniiiiinnnnns (U1 P (U 7,280 |ooeeiinnnnnnns (U 7,280 |ooeiiinnnnnnns (U N 688,448 |............... 0 |oeeens (76,690) |....... (76,690) [c2vvnnennne 8,714 |. 06/30/2027 .|5.B FE ....
New SK Holdco Sub LLC New Term Loan - Redemption 100.0000
..64859T-AB-0 [12/22/2020  0.000% 06/30/27 ....vvvvvvvvnnnnees | uunnnns L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 1,857 |oveeeennns 1,857 |oeeenenns 1,695 | (U1 P [ PO (1 P [ PO {1 P [V PR 1,695 | [V PO 162 |oveennnns L7 0 |. 06/30/2027 .|5.B FE ....
New SK Holdco Sub LLC New Term Loan - Redenption 100.0000
..64859T-AB-0 [12/22/2020  0.000% 06/30/27 ....evvvvvvvnnnnees | unnnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,857 | 1,857 |oeeenenns 1,857 |oveeeiiiiiinnnnns (U PO [ PO {1 P [ PO {1 P [V PR 1,857 [ooeeieieiiinnnn (VN P [ PO [V N 9 |. 06/30/2027 .|5.B FE ....
AIMBRIDGE ACQUISITION CO INC 2019 INCREMENTAL
..65343U-AC-6 |TERM LOAN  8.595% 02/02/26 ......evvvvvvvvnnnnns | unnnnns . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 332,865 |.....eennn. 356,082 |........... 352,827 |...ccevnnnn 325,259 |........ 29,007 |.eeevuennnns 285 | (U P 20,242 |.oiiiiinnnnnn (U 354,501 . 02/02/2026 . |4.A FE ....
AINBRIDGE ACQUISITION CO ING 2019 INCRENENTAL Redemption 100.0000
..65343U-AC-6 |TERM LOAN ~ 8.595% 02/02/26 ......evvvvvvvvnnnnns | uunnnns . 03/31/2023 . . ....918 |.. . 02/02/2026 . |4.A FE ....
..65343U-AC-6 |NEXUS BUYER LLC TERM LOAN  8.776% 10/30/26 |....... . 03/21/2023 . |Various ... .493,263 |.. . 10/30/2026 . |4.C FE ....
Redemption 100.0000
..65343U-AC-6 |NEXUS BUYER LLC TERM LOAN  8.776% 10/30/26 |....... L 08/31/2028 . | aeveiiiiiiiiinieiiiiineees s e 945 | [T PO [T 907 |oeeeeieinns K7 PO (VI PO (1 PO 37 |oeeeeeiieeees (1 PO ST (VI PO L L I PO 14 |. 10/30/2026 . |4.C FE ....
Peraton Corp Initial Term Loan  8.609%
L.B6743U-AE-6 [02/23/28 ...eeveeeeeeeeeeeeeeeeeee e | s . 03/21/2023 . | J P Morgan . 02/23/2028 . |3.C FE ....
NUVER| CABLE US LLC TERMW LOAN B 7.590% Redempt ion
L.B7053N-AK-0 [ 06/22/25 ...coveeeeeeeeeneeeeeeeeeeeeeeeeenneeeee | s L 01/31/2028 . | eeeeiiiiiiie e . 06/22/2025 . |4.B FE ....

NUMERICABLE US LLC TERM LOAN B 7.590%
..67053N-AK-0 | 06/22/25 ..uvveeeeeeeiiiiieeeeeeiiiiieeeeiieeees | e . 02/16/2023 . [ Tax Free Exchange . . 06/22/2025 . |4.B FE ....
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Victory Capital Holdings Inc 2021 Incremental
..67526K-AC-3 [Term Loan  0.000% 11/30/28 .......ccvvvvunvenens | uunnnns . 02/08/2023 . | BARCLAYS BANK PLC ...oevv |oevvvnennerriiinnnns Jovnnnnnns 162,611 |.....oeeees 163,223 |...ooeeeens 162,406 |.......... 161,387 [oevennnnns 1,124 | L7 F (U 1,166 [.oooeveennnnns (U 162,554 [...coovvnnnnnns [V PO L7 P 57 . 11/30/2028 . |3.B FE ....
Olympus Water US Holding Corp Incremental
..68163Y-AD-7 [Term Loan ~ 9.759% 11/09/28 .........evvvvvvnnnn | uunnnns . 03/21/2023 . |Bank of America ......... .. 387,823 405,884 397,767 |...........304,926 |.... .398,962 |.. (11,139) . 11/09/2028 . |4.C FE ....
Motus Group LLC Initial Term Loan .
L.68404Y-AB-0 [ 11/03/28 ....evviiviiiiiiiiiiiiiiiieieiiiiineeeeinn | s . 03/21/2023 . |RBC .evvvvniiiiiiiiiiiiiinn e e 180,401 |...oeveeens 191,854 |........... 190,895 |........en. 179,624 |........ A7 [t L7 F (U A 11,449 | (U 191,073 |oeeniiiiinnnnn 0 f...... (10,672) |....... (10,672) . 11/03/2028 . |4.B FE ....
BioScrip Inc Term B Loan 2021  0.000%
..685720-AC-2 [10/22/28 ..eovvnriiiiiiiiiiiiiiieeecviieeeen | s . 03/21/2023 . |BNP Paribas Securities |...cccovvvvivviins fovunnnnns 519,172 |........... 522,359 |oeeennnnn. 521,498 |........... 519,420 |.......... 2,183 | (] I PO (U 2,244 ..ot (U R 521,665 |..oevvunnnns [V (2,493) |......... (2,493) . 10/22/2028 . |3.C FE ....
BioScrip Inc Term B Loan 2021  0.000% Redenption 100.0000
..68572C-AC-2 [10/22/28 ..oovvnriiiiiiiiiiiiiiieeeceiieeeeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,322 [ooeiiiiinnnns 1,322 [ooiiiiiinnns 1,321 | 1,315 | [T PO {1 P [ PO (I P [V PR 1,321 | (VN P L L PO 16 |. 10/22/2028 . |3.C FE ....
BELRON FINANCE US LLC Dollar Third
..68621X-AE-3 | Incremental Loan  7.345% 04/13/28 ............ |.eeeens . 03/21/2023 . |J P Morgan ...coevenvvveens fovvnnninniniinninns Jovnennnns 257,154 |..ooeenns 261,070 |...ceeeeens 261,265 |........... 259,235 |ouuunnnn. 1,999 | (0] P (U 1,992 |oveiiiiiinns (U R 261,227 |oevvies [ (4,073) |........ (4,073) |evvennnnnnns 4,719 |. 04/13/2028 . |4.C FE ....
BELRON FINANCE US LLC Dol lar Third Redemption 100.0000
..68621X-AE-3 | Incremental Loan  7.345% 04/13/28 ............ |.eeeens L 01/03/2023 . | eeeneiieiiiieeeeiiiieeeees i feeeeei 664 f..ooiiiiiinnnns 664 |....covnnnnnns 665 |....covvnnnnns [CICI0 I [ I (1 P [ PO LI P [ PR 665 |evvriiinens (1 P [ PO [V N 0 |. 04/13/2028 . |3.C FE ....
Aegion Corporation Initial Ter Initial Term
..68627B-AF-2 [Loan  9.627% 03/30/28 ........coovvvivinnniinien | nnnnns . 03/20/2023 . |Morgan Stanley .......ccc. |oeeeveeiniriiinnnnns Jovnnnnnns 970,423 |........ 1,000,436 |........... 975,403 |........... 272,154 |........ 17,090 |..........1,423 |....cooeeennn0 e 18,513 |0 el 977,095 |.oevviiniens [ (6,672) |........ (6,672) . 03/30/2028 . |4.A FE ....
Aegion Corporation Initial Ter Initial Term Redempt ion 100.0000
..68627B-AF-2 |Loan  9.627% 03/30/28 .. R IR . 0373172023 . | eeeeeeiiiie e ..2,540 ... 2,540 Ll 2,489 .. L0 .2,489 |.. ...50 .50 . 03/30/2028 . |4.B FE ....
Med!ine Borrower LP Initia
..68764J-AB-7 [0.000% 10/15/28 ......ccevvvvviiiiiiniiiiiiiiinies | s . 03/21/2023 . |Bank of America ......... |oeeviiiiiiiiinnins Jounnnn 1,226,068 |........ 1,286,927 |........ 1,257,631 |........ 1,225,289 |......... 33,566 |.......... 2,200 |eiiiiiinns [ P 35,856 |....cevvnnnnnns (U . 1,261,145 | 0 f...... (35,077) |....... (35,077) [euunnrnnnnn 16,559 |. 10/15/2028 . |4.A FE ....
Vertex Aerospace Services Corp Initial Term
..69291L-AB-2 [Loan  0.000% 11/10/28 ......ccvvvvvvvviirnnnnnnns | unnnns . 03/21/2023 . |RBC .evvvvniiiiiiiniiiieiinn v e 632,491 |.......... 638,171 |........... 636,172 |ooevvennnns 393,350 [cueuunnnn. 4,722 |ooernnnnnns 138 [ (U 4,860 [ooeiiiiinnnnns (U 636,598 |....ovuninnns [ (4,107) |........ (4,107) [oeennrennnnns 5,679 |. 11/10/2028 . |4.A FE ....
Vertex Aerospace Services Corp Initial Term Redemption 100.0000
..69291L-AB-2 [Loan  0.000% 11/10/28 ......ccvvvvvvviirrnnnnnns | unnnns L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,612 | 1,612 | 1,612 | (U1 P [ PO (1 P [ PO {1 P [V PR 1,612 [ooeeeiiiiinnen (VN P [ PO [V N 7 | 11/10/2028 . |4.A FE ....
PMHC Il Inc First Lien Term Loan  9.075%
..B9346E-AG-2 [02/03/29 ...eevvvnniiiiiiiiiiiercrieeiies | s . 03/22/2023 . |Various ........cceeeevrenns foevennnnnnniinnnnns Jonns 922,431 |........ 1,065,941 |........ 1,028,675 |........... 906,643 |....... 124,371 |ooeeennnns 1,804 | (U - 126,265 [oeeeiiiinnnnns (U . 1,032,908 |oeeennieiinnnnn 0 f..... (110,477) |...... (110,477) |............ 21,592 |. 02/03/2029 . [4.C FE ....
PMHC 11 Inc First Lien Term Loan  9.075% Redenption 100.0000
..B9346E-AG-2 [02/03/29 ...eevvvnniiiiiiiiiiiieiiii s s VR VAVR VP07 R U FRRR R RN (48) [oooeeiiiiinnnnns (1)1 P (157 E. (374) |.eevvennnnns 72 R (1 P (U P 329 | 0 v (157 [V PO (K)] (<) 1 PO 48 |. 02/03/2029 . |4.C FE ....
PACKAGING COORDINATORS MIDCO Term Loan B
..69515E-AH-5 [8.663% 09/14/27 ...ovvvviiiiiiiiiiiiiiiiiiiiiiiiinn | s . 03/21/2023 . |Piper Jeffries & Co ... |oeeevrviirviinnnnns Jovnnnnnns 730,721 |oeennnn. 757,616 |........... 749,228 |........... 283,002 |......... 13,509 |oveennenns L1 (U A 13,974 | (U 750,076 |ovuereeeeennnnn 0 f...... (19,356) |....... (19,356) |.oevvvvnnninnnnns 0 |. 09/14/2027 .|4.CFE ....
Padagis LLC Initial Term Loan 9.538%
..69526P-AC-8 [06/30/28 .....viiviiiiiiiiiiiiiiineeceirieeeinn | s . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 656,371 |........... 730,315 |.......... 700,676 |........... 517,907 |......... 46,903 |.......on... 699 | (U . 47,602 |oeeeniinenns (U 702,701 |oeiieiinnnnn 0 f...... (46,330) |....... (46,330) |....cevvnnns 12,608 |. 06/30/2028 . [4.A FE ....
Proofpoint Inc Initial Term Lo Initial Term
..7045IN-AB-2 [Loan  0.000% 06/09/28 ..........cvvvvvrvvirnnnnns | uunnnns . 03/21/2023 . |Bank of America ......... |oeeeveiriiiiiininns Jouennnns 714,321 |........... 745,444 |........... 737,083 |....coenenn 393,141 |......... 13,025 |oveeennnnnns (<72 N PO (U . 13,646 [oooiiiiinnnnns (U 738,067 |oeueeeeeennnnn 0 f...... (23,746) |....... (23,746) |...cevvnnnns 10,654 |. 06/09/2028 . |4.A FE ....
Proofpoint Inc Initial Term Lo Initial Term Redemption 100.0000
..7045IN-AB-2 [Loan  0.000% 06/09/28 ..........cvvvvvrrvirnnnnns | uunnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,887 |ooveeinnnns 1,887 [ooeiiiiinnnns 1,849 |oveeiiiiiiinnnns (U1 P [ PO L O [ PO L O [V PR 1,851 [ [V PO F T P K7 FO 27 |. 06/09/2028 . |4.A FE ....
Proofpoint Inc Initial Term Lo Initial Term Redempt ion 100.0000
..7045IN-AB-2 [Loan  0.000% 06/09/28 .........ccvvvvvrvvirnnnnns | uunnnns L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 1,030 |oeeeeennnnns 1,080 |oeeeeennnns 1,025 | 993 [oooiiiiiinnnns X (1 P [ R T F [V PR 1,026 [oeeeeeiinnnn (VN P LN L3 PN 0 |. 06/09/2028 .|4.B FE ....
CMI MARKETING INC Refinancing Term Loan
.. T0A77B-AE-2 [5.364% 03/23/28 ......cevvveiviiiiiiniiiiiiiiiniines | s . 03/21/2023 . |BNP Paribas Securities |...cccovvvvivvinnns fovunnnnns 454,166 |........... 492,001 |........... 487 471 |ooeveennnns 408,730 |.....e... 79,490 |..oovnennnn. 22 | (U . 79,782 |oeeeiinninns (U R 488,512 |.oovveins 0 f...... (34,346) |....... (34,346) |..covvnnnnnnn 7,151 |. 03/23/2028 . |4.B FE ....
CMI MARKETING INC Refinancing Term Loan Redemption 100.0000
.. TOA77B-AE-2 [5.364% 03/23/28 .....ccevvveviviiiiniiiiieiiiniines | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,252 [oooiiiinnnnns 1,252 [ooiiiiinnnns 1,240 |oeeeenenns 1,040 |oeeeennnnns {17 F (VN P (U P 202 | [V PR 1,242 | (VN P LS [ 18 |. 03/23/2028 . |4.B FE ....
Precisely Software Incorporate Third
..T0477B-AE-2 |Amendment Term Loan  0.000% 05/28/28 ........ |....... . 01/23/2023 . | JPMorgan Chase ........... |oeeeeeeererriinnnnns Jovnennnns 531,629 |........... 603,745 |.......... 601,011 |........... 501,561 |......... 99,935 [....ccvvnnnnns L7 F (U PR 99,967 |...cevvnnnnnnns (U N 601,528 . 05/28/2028 . |4.B FE ....
Precisely Software Incorporate Third Redempt ion 100.0000
..T0477B-AE-2 |Amendment Term Loan  0.000% 05/28/28 ........ |....... . 01/03/2023 . | .eeeneeeiiiie e ..1,528 ... 1,528 e 1,522 [l 1,270 .1,6528 .. . 05/28/2028 . |4.B FE ....
Pediatric Associates Hldg Co Initial Term
..70533D-AF-7 [Loan  0.000% 02/10/29 .......cccevvveiviriinnnnn | unnnns . 03/21/2023 . |Morgan Stanley .......ccc. |oeeeveeiniiviinnnnns Jovunnnnns 594,782 |........... 607,230 |.eeeennnns 587,623 |........... 142,906 |.......... 6,531 |ovuennnns 1,227 | (U 7,758 [ooeeeiiiinnnnns (U 588,944 . 02/10/2029 . |4.B FE ....
Pediatric Associates Hldg Co Initial Term Redemption 100.0000
..70533D-AF-7 [Loan  0.000% 02/10/29 ........cccevviniiiriunnnn | annnnns L 08/31/2028 . | aeeniiiiiiiiiieieeiiiiiieeees | e 1,633 [oiiiiinnens 1,633 [.iiiinnnns 1,470 |ovvvveenenees (C120] T 4 |, 2 | (U {2 P (U 1,472 | 0 Joeiiinnns [ P [ 8 |. 02/10/2029 . |4.B FE ....
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Acuris Finance US Inc Initial Dollar Term
..71360H-AB-3 [Loan  0.000% 02/04/28 .........ccvvvuvvvrrinnnnn | uunnnns . 02/10/2023 . |UBS Securities Inc ..... |oeeeveriiriiinnnns Jovnnnnnns 177,726 |.......... 180,891 [oeeeennnnns 180,229 |.......... 178,178 |.......... 2177 e 16 [ooeniiiiiinnnns (U 2,193 | (U 180,371 [ooeeeiiiinnnnns [V PR (2,645) |......... (2,645) |evveniiiiinnnnns 0 |. 02/04/2028 . |3.B FE ....
Perrigo Company Public Ltd Co Term B Loan
.. T1429T-AC-4 [0.000% 04/05/29 .......ovvvvirnnniiniiinininieniinn | s . 03/21/2023 . |J P Morgan .. 518,242 526,134 523,6% |...........523,278 |.... .523,986 |.. (5,744) |.........(5,744) . 04/05/2029 . |3.A FE ...
Ivanti Software Inc Incrementa
L. T1601H-AB-2 [8.788% 12/01/27 ...covvviviniiiiiiiiiinieiciiiins | s . 03/21/2023 . |Piper Jeffries & Co ... |oeeevrviirviinnnnns Jovnnnnnns 129,114 |........... 157,842 |....ooeeees 157,447 |....ooeeens 124,992 |......... 32,544 [.ooooiinnnnnns 22 R [ P 32,566 |....covvnnnnnns (U 157,557 |oveeniiiiiinnnn 0 |oeeens (28,443) |....... (28,443) . 12/01/2027 . |4.B FE ....
Ivanti Software Inc Incremental Term Loan Redemption 100.0000
L. T1601H-AB-2 [8.788% 12/01/27 ...ovvviviiiiiiiiiiiiiieiviiiins | s L 08/3172023 . | eeeeeiiiieieeeeeeeiiieeeees i e 403 | 403 |oooiiiiiins 402 |ooiiiiiiis 39 s 83 |oiiieiiinnnn (1 P [ PR 83 | [ PR L1172 R (VN P L | PO 9 |. 12/01/2027 . |4.B FE ....
Petco Health and WelIness Comp Term Loan B
.. T1601H-AB-2 [8.413% 02/25/28 ......ovvvvviviiiiiiiiiiiiiienees | s . 03/21/2023 . |Barclays ......ccceeevivinn foevvnnininniininnns Jonnnns 702,354 |.....oeeens 719,624 |........... 711,492 |........... 699,612 |........ 12,160 |............ ST7 e (U . 12,737 [oeeeiiiiininnns (U 712,349 [ooooiiiinnnnnns 0 |oeeennns (9,996) |......... (9,996) |.evvveniiiinnnnns 0 |. 02/25/2028 . |3.B FE ....
Petco Health and Wellness Comp Term Loan B Redempt ion 100.0000
.. T1601H-AB-2 [8.413% 02/25/28 ......ovvvvviiiiiniiiiiiiiiienees | s L 03/14/2023 . | eeeneeeiiiieeeeeeiieeeeees i e 15,402 [oeeneene 15,402 |oooeeennnnns 15,228 |oveeennnnns 14,974 | 260 |eeeiiiiinens LI P (U P 265 |.ooiiiiiinnnns (U P 15,240 |.oovvvennnnnnns [V PO 163 |oveeenns K I IO 256 |. 02/25/2028 . |3.B FE ....
Petco Health and Wellness Comp Term Loan B Redempt ion 100.0000
.. T1601H-AB-2 [8.413% 02/25/28 .....covvvvviiviiiiciiiiiiiiieeees | s . 01/03/2023 . | .. .1,850 |.. . 02/25/2028 . |4.A FE ...
ZELIS PAYMENTS BUYI
L. T1677TH-AL-9 [Loan  8.162% 09/30/26 .....evvvvvvvvinnnnniiinnnn | nnnnns . 03/21/2023 . |Citicorp wuvvvvivvinnnnnes Jovvvvniiniieiiiiins Jovneen 1,015,373 |........ 1,023,768 |........ 1,003,065 |........... 109,350 [.ovvvvennnnnnns (U 3,352 [oooiiiiiiinnnns (U 3,352 [oooiiiiiiinnnns (U . 1,007,285 |oueennieiinnnnn [V O 8,088 |.......... 8,088 [..ceeenne 13,600 |. 09/30/2026 . [4.B FE ....
ZELIS PAYVENTS BUYER INC Incremental Term Redenption 100.0000
.. T1677TH-AL-9 [Loan  8.162% 09/30/26 .....eevvvvvvvinnnnniiiinnn | nnnnns L 08/31/2023 . | eeeeeieiieiieeeeeeiiieeeees i e 2,618 [..occovnnnns 2,618 |.coeenns 2,619 | (3,943) [.eovvivinnnnnns [ PO T PO [ PO T P [V PR 2,625 [ooiiiiiiinnnns [V PO (7) foeeeeiinnnn [0 PO 35 . 09/30/2026 . [4.B FE ....
Bally's Corp Term B Facility Loan 0.000%
L T1911K-AC-8 [ 08/07/28 ... | s . 03/21/2023 . | Goldman Sachs & Co ...... |.ecevvevviriinnnnns Jounnnn 1,177,947 |........ 1,244,793 |........ 1,241,859 |........ 1,155,168 |........ 87,247 |eevvnnnnnns {01 I O (U . 87,448 | (U . 1,242,615 |.ooovnennnnnnns 0 |oeeens (64,668) |....... (64,668) [............ 24,732 |. 08/07/2028 . [4.B FE ....
Bally's Corp Term B Facility Loan 0.000% Redenption 100.0000
L T1911K-AC-8 [ 08/07/28 ...vevvviiiieiiiiieeeccviieeeecciiiin | s L 01/03/2023 . | .evenieiiiiieeeeeeeenieeeees i e 3,151 [ 3,151 | 3,144 [..ooooinnnens 2,924 |............ 21 | {1 P (U P 21 | [V PR 3,145 [t (VN P [T PO [ P 11 |. 08/07/2028 . |3.B FE ....
Bally's Corp Term B Facility Loan 0.000% Redenption 100.0000
L T1911K-AC-8 [ 08/07/28 ...eoeivviiiiiiiiiieeeccviieeeecciiiin | s . 03/31/2023 . | .. T e 3,159 [l 2,924 ) 3,158 |.. . 08/07/2028 .|4.B FE ....
ION TRADING nitia
.. T2431H-AD-2 [Term Loan 2021  0.000% 03/26/28 ........ccceen | uunnnns . 03/21/2023 . |UBS Securities Inc ..... |occceeeriviiiinnnns foenn.. 533,102 [oeiiiiiies 576,015 |........... 574,575 |...........547,830 |........ 27,088 |ooeeeeiinnnnn 9 | (U . 7 T PO (U 575,017 |eeeveeenns 0 |oeeens (41,915) |....... (41,915) |oovvviiiieeee 0 |. 03/26/2028 .|3.B FE ....
Cornerstone Building Brands In Term Loan
L T2A31H-AD-2 [8.127% 04/12/28 .ovvveiiiiiiiiiiiiiiiiieiieiienn | s . 01/10/2023 . | JPMorgan Chase ... 251,410 250,153 |...........226,882 |......... 23,522 . 04/12/2028 . |4.B FE ....
Cornerstone Building Brands In Term Loan Redempt ion
L T2A31H-AD-2 [8.127% 04/12/28 .ovvveiiiiiiiiiiiiiiiiiiiieeiinn | s L 01/24/2023 . | e e e (1) e [ 15 PO () PO (L)) P [CIU N P (1 P [ PR [CIV I PO [ [ ) T (VN P [ PO [V N 0 |. 04/12/2028 . |4.A FE ....
Cornerstone Building Brands In Term Loan Redempt ion
L T2A31H-AD-2 [8.127% 04/12/28 .ovvveiiiiiiiiiiiiiiiiieiieeiinn | s L 01/24/2023 . | eeveeeieiiieeeeeeiiieeeees i e 638 [l 638 |.....ienns 635 |oiiiiiiis 516 |.ooeveennnns 120 | (1 P (U PO 120 [oooeiiiiiiinnns [ PR 636 |eevriniinins (VN P I F F T PO 2 |. 04/12/2028 . |4.B FE ....
AVSC HOLDING CORP 2020 B-3 Term Loan 20.159%
L T2751P-AC-8 [10/15/26 .evvvriiviiiiiiiiiiiiiinecvenineeeeen | s . 03/21/2023 . |J P Morgan ...coevvevvvvnns Jovvnnnininiiininns Jovnennnns 620,110 |......eeens 593,407 |........... 578,195 |........... 583,578 |[......cvvunnnns [ P 598 |..ieiiiiins (U P 598 |..iiiiiiins (U 584,176 |..covvennnns 0 |oeeennns 35,934 |......... 35,934 [ooiiiiiiiiinnns 989 |. 10/15/2026 . |5.A FE ....
PLAYCORE INC FIRST LIEN TERM LOAN  8.609%
L T2811H-AC-4 [09/18/24 oevveniiiiiiiiiiiiiiieeeceiieeeen | s . 03/21/2023 . | Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovunnnnns 323,382 |..eeennnns 326,648 |........... 310,085 |........... 318,496 |[.......eeunnnn. (U 2,063 |..coovnnnnnnnns (U 2,063 |..ccovnnnnnnnns (U 320,559 [.oeeiivinnnnns [V O 2,822 |...counnen 2,82 | 6,827 |. 09/18/2024 . |4.A FE ....
PLAYPOWER INC. Initial Term Loan  0.000% Societe Generale Sec Co
L T281N-AU-9 [05/08/26 ovveeiiiviiiiiieciiiiin v neeeenn | s . 03/21/2023 . | .. 399, 167 384,999 |.... . 05/08/2026 . |5.A FE ....
PLAYPOWER INC. Initial Term Loan  0.000%
L T281N-AU-9 [05/08/26 ovveeiviiiiiiieciiiiececcenieeeeenn | s L 01/03/2023 . | eeveeeiiiiieeeeeiieieeees i e ] 117 117 fons 1,077 . 05/08/2026 . |5.A FE ....
NATIONAL CINEMEDIA LLC New Incremental Loan
.. 72814C-AF-5 [6.008% 12/20/24 ......evvvvviiiniiiiiiiniinniiiinn | s L 01/01/72023 . | eeveieeiiiieeeeeeeeieeees v o980 e 9 | LI L A [ PO (1 P [ PO {1 P [ P [V PO 72 P T P 0 |. 12/20/2024 .|3.B FE ....
PLAYTIKA HOLDING CORP Term Loan B 7.909%
.. T2814C-AF-5 [03/05/28 ...evvvrviiiiiiiiiiiiiiiiieeeceiiineeeees | s . 01/20/2023 . |BNP Capital Markets .... |occoooeriiiiiiinnns fooeinniiinnnns (50) [oeeeiiriinnnnns [E1 D18 PO [£51 ) PO [£S100 1 F ()] SRR [ PO [ R (3] I [ PR [£:79 ] PN (VN P 2 | /2 PO 0 |. 03/05/2028 . |3.B FE ....
PLAYTIKA HOLDING CORP Term Loan B 7.909% Redenption 100.0000
.. T2814C-AF-5 [03/05/28 ...evvvviiiiiiiiiiiiiiiiiiieeeciiineeeees | s L 01/01/72023 . | eeeneeeiiiieeeeeeiiieeees i [ £ I PO [ I [ I LIV L {1 P [ PO L O [ 11 (VN P [ PO [V N 0 |. 03/05/2028 . |3.B FE ....
CROSS FINANCIAL CORP. Term B-1 Loan  0.000%
L T3044E-AB-0 [ 09/15/27 evvveniiiiiiiieiiciieeeceiieeeeen | s . 03/21/2023 . |J P Morgan ...coevvnvvveens Jvvvnnninniniiininns Jovnennnns 175,809 |.......... 177,810 |........... 176,365 |oovvennnnn. 175,439 |.......... 1,37 | L [0[CT PO (U 1,428 | (U 176,862 |.....ccvvnnnnns [V P (1,083) |........ (1,083) |oevvennnnnnns 2,526 |. 09/15/2027 . [4.B FE ....
CROSS FINANCIAL CORP. Term B-1Loan  0.000% Redenption 100.0000
L T3044E-AB-0 [09/15/27 ivvvvnniiiiiiiiiiiiiiiiiiiiiinnciiiineeeees | eeees L 08/31/2028 . | aeeniiiiiiiiiieeeiiiiiieeeees | e L 452 |ooiiiiiiiinnnns M8 | L K T 0 o (U 3 |, [ U N 450 f..oiiiiininnnns J I K T I AT 6 |. 09/15/2027 . |4.B FE ....
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Ascend Performance Mtrls Ops Term Loan B
.. 73178E-AD-4 [0.000% 08/27/26 ........evvvuvrriiinnniiiiiinnnnns | vnns . 03/20/2023 . |Bank of America ......... |oeeveiriiiiiininns Jonns 234,273 |oeeennnnns P O 231,309 |........... 222,133 |oueuenns 10,467 |............ 328 | (U . 10,795 [ooeiiiiinnnnns (U 232,928 |.ooeeiiinnnnnns [V 1,345 |oeenens 1,345 | 0 |. 08/27/2026 .|3.C FE ....
Ascend Performance Mtrls Ops Term Loan B Redempt ion 100.0000
.. 73178E-AD-4 [0.000% 08/27/26 ........evvvuvrriiinnniiiiiinnnnns | vnns L 01/03/2023 . | eeeeeiieiiiieeeeieiieeeees e e (<10 R O (<10 O 17 P 568 |....oovnnnnnns 74 P, (1 P [ R 27 | [ PR LSS (1 P A P A PP 0 |. 08/27/2026 .|3.C FE ....
Ascend Performance Mtrls Ops Term Loan B Redempt ion 100.0000
.. 73178E-AD-4 [0.000% 08/27/26 ........evvvuvvrririnnniiieiiinnnnns | venns L 03/3172023 . | eeeeeiiiiieeeeeieieeeees e e (<10 R O (<10 O 17 P 568 |....oovnnnnnns 74 P, (1 P [ R 27 | [ PR LSS (1 P [T PO [ PN 0 |. 08/27/2026 .|4.C FE ....
Jadex Inc fka Polymer Prces 2021 Term Loan
.. 73178E-AD-4 [9.708% 02/11/28 ...evvvvviviiiiiiiiiiiiececiiini | s . 03/06/2023 . |Credit Suisse ......ccceee |ovvveeriireinnninnns foonnenenns 19,898 |....coevnnns 21,000 |oeeeeennnnns 20,790 |..ccevnnnnns 19,110 |oeeennnns 1,723 fooeeiiiiiinnnns L3 P (U 1,727 foeeeiiiiiinnnns (U P 20,838 |eevvuiniens [V F, (940) [vvvvvvnnns (940) |.eevvvnninannns 323 . 02/11/2028 . [4.B FE ....
BOXER PARENT COMPANY INC 2021 Replacement
..74028H-AF-2 [Dollar Term L 0.000% 10/02/25 ..........ccuvs | unnnns . 03/21/2023 . |Piper Jeffries & Co ... |oeeeveirirviinnnnns Jovunnnnns 906,533 |........... 929,777 |.......... 911,868 |........... 892,377 |........ 26,683 |.......... 1,839 | (U PR 28,522 |oiiiiiiinns (U 920,899 |......ccvvnnnns 0 |oeeens (14,366) |....... (14,366) [.......neeee 12,739 |. 10/02/2025 . |4.C FE ....
BOXER PARENT COMPANY INC 2021 Replacement Redenption 100.0000
..74028H-AF-2 [Dollar Term L 0.000% 10/02/25 ..........cceves | cunnnns L 08/31/2023 . | eeveeieiiiiieeeeeeieiieeees i e 2,730 [ 2,730 |oeeeiins 2,710 |oeeiennnnns 2,620 |oeiiininnnnns LELC T P L O [ PR [ [V PR 2 A VA PO [V PO LI LT PO 37 |. 10/02/2025 . |4.C FE ....
Arcline FM Holdings LLC New Te Term B-5 Loan
L T4112C-AN-3 [6.802% 06/12/28 ...evvevviiiiiiiiiiiiieeeceiiii | s . 03/21/2023 . 382,755 382,271 .. (1,160) |.... . 06/12/2028 . |3.B FE ....
NortonLifeLock Inc Initia
.. T4142K-AF-6 [Loan  0.000% 01/28/29 .......cccevvveivierinnnnn | unnnns . 03/22/2023 . |Various .......ccoeeeervvins fovvvnnneneninnnnnns fonnn.... 482,067 [l 492,046 |........... 488,846 |........... 488,989 |.........ennnn. [V P 289 | (U P 289 | (U 489,228 |........oeunnn. [V P (7,161) . 01/28/2029 . |2.B FE ....
NortonLifeLock Inc Initial Tranche B Term
.. T4142K-AF-6 [Loan  0.000% 01/28/29 .......ccevvvvenivvvrinnnnn | unnnns L 08/31/2023 . | eeveieeiiiiieeeeeeeeieeeees v e 37,178 [ 3778 | 36,932 ... 36,943 [oooiiiiinnnnns [ PO 2 P [ PO 2 P (U P 36,945 [.....covnnnnnns [V PO 233 [ 283 | 23 [. 01/28/2029 . [2.B FE ....
Foundational Education Grp Inc Initial Term
.. T4273J-AE-3 [Loan  0.000% 08/21/28 .......ccvvvvevrriirnnnnns | uunnnns L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 1,298 [ooiiiinnnnns 1,28 | 1,285 | 1,168 |............ LI PO (1 P (U P 19 [oeiiiiiiinnns [V PR 1,287 [oeeeeiiiiinnnnn [V PO L LI R L L 0 |. 08/21/2028 .|4.B FE ....
PRO MACH GROUP INC Initial Term Loan B
L. T4273J-AF-0 [0.000% 08/13/28 .......cevvvvnviiiiinnnnieniiinnns | s . 03/21/2023 . |Bank of America ......... |oeeeveiriiiiiininns Jouennnns 417,029 |........... 421,987 |........... 419,922 |..oeennnnnn 411,385 |.......... 8,888 [......ceen 144 |, (U 9,032 |iiiiiiins (U R 420,417 . 08/13/2028 . |4.C FE ....
PRO MACH GROUP INC Initial Term Loan B Redenption 100.0000
L. T4273J-AF-0 [0.000% 08/13/28 .......cevvvvnviiiiinnniiniiinnnns | ens . 03/31/2023 . | .. ..2,136 . 2,136 2,126 ...l 2,082 ... .2,128 |.. . 08/13/2028 . |4.C FE ....
PROAMPAC LLC Incrementa
L TA2TAN-AG-8 [0.000% 11/20/25 .....evvvvvniniiiiiiiiiieiecciine | s . 03/21/2023 . |Bank of America ......... |occveerririiiiinnns foeenes 1,129,527 |........ 1,158,964 |........ 1,138,244 |........ 1,065,476 |......... 32,609 |....ounnn. 1,996 |oveeeiiiinnnns [ P 34,605 |.....covnnnnnns (U . 1,148,610 . 11/20/2025 . |4.C FE ....
PROAMPAC LLC Incremental Extended Term Loan Redemption 100.0000
L TA2TAN-AG-8 [0.000% 11/20/25 .....vvvvvininiiiiiiiiiieeeciinie | s L 01/03/2023 . | .eveeieiiiiiieeeeieieeees v e 2,809 [oeeiiinne 2,809 |iiiinins 2,759 [ooeiiiinnnnns 2,697 |ooviiiinns 83 |oiiieiiinnnn {1 P [ PR 83 | [V PR 2,780 |oueriiiiinnnn [V PO A 29 | 0 |. 11/20/2025 . |4.C FE ....
PROJECT ALPHA INTERMEDIATE TERM LOAN B
.. T4339D-AB-4 [8.330% 04/26/24 ......ovvvvviviiiiiiiiiiiiiiiiinees | s . 03/21/2023 . |Morgan Stanley .......ccc. |oeeevveiiiieviinnnns Jovnenn 1,130,121 |........ 1,141,998 |........ 1,120,934 |........ 1,116,874 |......... 22,185 |oovuennnns 1,602 [ooooiiiiennnnns (U . 23,787 |eeeeeeeninns (U . 1,140,660 |..........en... 0 |oeeens (10,539) |....... (10,539) |..cevvvnnnn 16,129 |. 04/26/2024 . |4.C FE ....
PROJECT BOOST PURCHASER LLC TERM LOAN
.. TA33N-AB-2 [8.453% 05/22/26 .......cevvuvviviiiiniiiiiiiinines | s . 03/21/2023 . |RBC .evvvvniiiiiiiiiiiiiinn e e 636,581 |........... 654,582 |........... 648,266 |........... 632,693 |........ 18,126 |............ 4 [V PO (U . 18,336 [ooeiiiiinnnnns (U N 651,030 |..cevvunnnnnnns 0 |oeeens (14,448) |....... (14,448) |..covvnnnnnns 8,696 |. 05/22/2026 . |4.B FE ....
Summer BC Holdco B SARL Initia Initial Term
.. TA33N-AE-6 [Loan  0.000% 12/04/26 .......cccevvvenivvvrinnnnn | nnnnns . 01/30/2023 . | GOLDMAN SACHS .....covves |oovvvnnniiriinnnns Jovnnnnnns 284,012 |........... 301,739 |........... 293,442 |.......... 280,870 |......... 14,539 |..oooveennns 291 | (U . 14,830 [oooiiiiiinnnnns (U R 295,700 |..cevuunnnnns 0 |oeeens (11,688) |....... (11,688) [..oevvvennnne 0 |. 12/04/2026 .|3.B FE ....
Quest Software US Holdings Inc Initial Term
.. 74834Y-AN-2 [Loan 2021  0.000% 01/20/28 .......ccevvuunvevees | unnnns . 03/21/2023 . |Morgan Stanley ......ccce. |oeeeveeiniiviinnnnns Jovnennnns 838,732 |........ 1,040,611 |........... 923,187 |[...cevvnens 578,043 |....... 101,990 |........ 10,114 [oooeiiiinnnens (U - 12,104 [ooeiiiiinnnnns (U 936,136 |..ecvvunnnns 0 |oeeens (97,404) |....... (97,404) |.....cvvennn 15,862 |. 01/20/2028 . |4.C FE ....
Quest Software US Holdings Inc Initial Term Redemption 100.0000
.. 74834Y-AN-2 [Loan 2021  0.000% 01/20/28 .......cccvvvunvvreee | unnnns L 01/3172028 . | eeeeeiieiiieeeeeeeees i e 2,341 e 2,341 [nns 2,077 |oveeeinnns 1,301 |oevennns 229 [t T PO (U P 22 | [V PR 2,087 |oeeriiiiinnnn [V PO 255 [ooiiiiiinnnn 205 | 35 [. 01/20/2028 . [4.C FE ....
QUIKRETE HOLDINGS INC INITIAL LOAN FIRST LIEN
L TA839X-AF-6 [ 7.590% 11/15/23 .ovvvveiiiiiiiiiiiiiiiiiiieeeees | s . 03/21/72023 . |Citicorp wuvevvvvvinnnnnns Jovvvvniniieiiininns Jovnennnns 341,386 |........... 349,852 |....ennnnn. 343,730 |[....cevnenn 346,600 |..........1,896 |.cccoooeeen 715 |oeiiiiiiinnnn 0 [ 2,611 [l 0 s 349,211 . 11/15/2023 . |3.C FE ....
QUIKRETE HOLDINGS INC INITIAL LOAN FIRST LIEN Redempt ion 100.0000
L TA839X-AF-6 [ 7.590% 11/15/23 .ovvveeiiiiiiiiiiiiiiiiiiieeeees | s . 03/31/2023 . | .. .. 904 .904 .888 |.... ...89%6 |.... ...901 . 11/15/2023 . |3.C FE ....
UPC FINANCING PARTNE
.. 74839X-AG-4 [0.000% 01/31/29 .....ovviiviniiiiiiiiiiieieiiiinnn | s . 03/21/2023 . |Bank of America ......... |oeeeveiriiiiiininns Jouennnns 292,625 |.......... 300,668 |........... 297,661 |........... 204,404 |.........3,891 oo 184 [0 4,075 [0 298,479 . 01/31/2029 . |3.C FE ....
BROOKFIELD WEC HOLDINGS INC Initial Term Loan
..75001C-AB-0 [ (2020)  0.000% 08/01/25 .......evvvvvvvvrvnnnnes | uunnnns . 03/21/2023 . | Goldman Sachs & Co ...... .. 862,209 869,250 849,040 |...........845,415 |.... .854,282 |.. . 08/01/2025 . |3.C FE ....
BROOKFIELD WEC HOLDINGS INC Initial Term Loan Redemption 100.0000
..75001C-AB-0 [ (2020)  0.000% 08/01/25 .......evvvvvvvvvrnnnnes | uunnnns L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 2,223 | 2,223 ooiiiiiinnnns 2,15 | P P [ PO 10 [ooeriiiiiinnnns [ R 10 [ooeriiiiiinnnns [V P 2,13 [t [V PO 90 e LV N 27 |. 08/01/2025 . |3.C FE ....

Mar Bidco S a r | Term Loan (USD)  8.912%
.. T5049E-AM-6 | 04/20/28 ......vvveeiiiiiiiiieiiiiiiiieeee s | e . 03/21/2023 . [Goldman Sachs & CO ...... |oeeeiecveeriiiiies |oveeenns 200,735 |........... 218,143 |........... 217,052 |........... 199,601 |........ 17,621 [vvveeennnne 61 | 0 feenns 17,682 [oveeeeennnees [V PO 217,283 [0 0 f...... (16,548) |....... (16,548) |.ovvvveveerennnns 0 |. 04/20/2028 . |4.A FE ....
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Mar Bidco S a r | Term Loan (USD)  8.912% Redempt ion 100.0000
L T5049E-AN-6 | 04/20/28 ...ooveveneieeeieieeie e [ e L 03/31/2023 . [ .vvrveeinieiineeieeeeeiees [ [ 7 7 AR 53 1 FR A F 45 [, (L A ([ P 45 | (| P i3 1 (L AR P2 P 2 [ 0 . 04/20/2028 . [4.A FE ....
AURIS LUXEMBOURG |11 SARL FACILITY B2
. T5466D-8F-0 [5.102% 07/24/25 ..oevvereeneinienininininine | ceeees . 03/21/2023 . | Deutsche Bank .......cccee |overeerrererenens foeviennn 902,501 |....ene 1,021,217 v 983,526 [..vvene 483,874 |......... 54,112 [ooeennne 4,010 [ooririinne 0 [ 58,122 [oiuvrerriinnns 0 [ 989,082 [veuveveeens 0 [ (86,582) |....... (86,582) [..vvvvvrreeens 0 . 07/24/2025 . [4.C FE ...
AURIS LUXENBOURG |11 SARL FACILITY B2 Redempt ion 100.0000
. T54B6D-8F-0 |5.102% 07/24/25 ..ovovevveeeienieenieesieinne [ e L 03/31/2023 . [ evvveeireeiieinieineenes |oenieenieeeiee [ 2,282 |oerinnnn 2,282 i 2,102 |oeriiiriiniens (| A (| P (L A (| P (L A (| P 2,102 oo (L A 140 [ 140 [oveiieee 0 . 07/24/2025 . [4.C FE ...
Runner Buyer Inc Term Loan B 0.000%
L T5865H-AJ-7 [10/13/28 ... | e . 03/21/2023 . |Barclays ...covevecerien foverveneenienenens foevienn 349,339 [ovreenen 470,490 | 465,785 |..ovnenne 334,048 |....... 132,533 ovevvieenns 319 | 0 [ 132,852 |oevivvieriienne 0 [ 466,901 . 10/13/2028 . |4.C FE ...
Runner Buyer Inc Term Loan B 0.000% Redempt ion 100.0000
L T58B5H-AJ-T [ 10/13/28 .ecveeviieiiieieeieesee e [ e . 01/03/2023 . | .. 1,185 1,185 e 1,178 175 .. . 10/13/2028 . |4.C FE ....
NEI INSIGHT
L T6100L-AH-5 [ 10.340% 12/08/24 ....evvvveeenerniniirniininnnns | ceeees . 03/21/2023 . | Goldman Sachs & €0 ..cevv |oveverververeerens foeveennn 996,875 |....... 1,291,121 |........ 1,213,203 v 911,547 |....... 277,584 | 7,002 [orviriiienne 0 [ 284,586 |..ereerieiennne (| 1,261,893 . 12/08/2024 . |4.C FE ...
NEW INSIGHT HOLDINGS INC TRANCHE B TERM LOAN Redempt ion 100.0000
.. 76100L-AH-5 | 10.340% 12/08/24 ....ovevenieveeereisieisieinns [ e L 01/03/2023 . [ eevvveeieeiieinieinieinies Joenieeneseeiee [ 3,168 [oovreennnes 3,168 |erennne 3,020 [ooeeiiirnne 2,399 [oivrene 730 [ (G1) PR 0 [ 729 v (| P 3128 e (L A L5 I 4 o 46 |. 12/08/2024 . |4.B FE ....
NEW INSIGHT HOLDINGS INC TRANCHE B TERM LOAN Redempt ion 100.0000
.. 76100L-AH-5 | 10.340% 12/08/24 ....vvevvneeveereisieirieinns [ e L 03/31/2023 . [ evveveeieeiiinieineines |oenieeniseeiee [ 3,407 fooeereirine 3,407 |ovovinnnne 2,572 foveririieien (| A ([ P K| R ([ P K| (| P 2,602 |overreiiiens (L A 805 [oovervenene 805 [ovevreeriiriinins 0 . 12/08/2024 . [4.C FE ...
TITAN US FINCO LLC Initial Term Loan  0.000%
LTB133-AB=7  [10/07/28 e [ e . 03/21/2023 . |Piper Jeffries & 0o .. |ovevererierieniens foeveennn 403,640 |.vvrevnennn H3,778 v H2,743 | 396,883 |........ 16,037 |ooveveeennnn 70 |oeirirninnes (| 16,107 [ooevivrenene 0 [ 412,991 [ooviiinn. (L A (9,350) .o [0 0 . 10/07/2028 . [3.C FE ....
TITAN US FINCO LLC Initial Term Loan  0.000% Redempt ion 100.0000
LTB133-AB=7 [10/07/28 .o | e L 03/31/2028 . | cevieieeeeeeeeeeeeees e o 1,045 [ 1,045 e 1,042 [ 1,002 [ereeieriinnn S T O (L A ([ P 7SI O (| P 1,043 | (L AR P2 P 2 [ 0 . 10/07/2028 . [3.C FE ....
TELENET FINANCING USD LLC TERM LOAN AR
LTB1T1-AB=7 [6.728% 04/30/28 ....ovveeeeeieniriiieienienines | ceeees . 03/21/2023 . |Bank 0f AMErica ....ccoee |oververerereniens foeveenns 963,966 |..eovenennn 993,012 [eruvrennee 979,660 |..ecevnen 983,192 [vvvrvvene 0 [ (772 RN 0 [ (772 RO 0 [ 983,834 [covevviinenn (U (19,867) |....... (19,867) [.vvvenenne 17,771 |. 04/30/2028 . |2.C FE ...
Red Planet Borrower LLC Initial Term Loan
L TB173F-AY-3 [8.913% 09/25/28 ..ovvvieieiniiniiniieinenins | ceeees . 03/22/2023 . |Morgan Stanley ... .. 431,835 615,478 612,401 ..388,367 |....... 224,461 612,973 |0 [ (181,138) |...... (181,138) . 09/25/2028 . |4.A FE ...
Red Planet Borrower LLC Initial Term Loan Redemption
L TB1T3F-AY-3 |8.913% 09/25/28 ..cevveveeeveieieesreisieinns [ e L 03/31/2023 . [ evvveeireeeieinieineines |oenieenieeieiee [ 1,308 |evrienne 1,308 |vrerrinnn 1,302 [ereeierriininns 826 |vrriennne v (L A 0 [ 477 e (| P 1,803 [oveveieens (L AR L P L7 A 19 |. 09/25/2028 . |4.A FE ...
ROCKET SOFTWARE INC INITIAL TERM LOAN
LTT313D-AN-1 [9.000% 11/20/25 .o | e . 03/21/2028 . |RBC wevvveeiiniieieniiniens forerienienienienens [ 219,277 |oovrrene 24,210 | 210,197 |eveenee. 211,817 v (| LI Z3 T (| LI Z3 T 0 [ 213,558 [ceveviinenn [ A 5,719 |ooereenn 5,719 |veeereeen 3,259 |. 11/20/2025 . |4.C FE ....
ROCKET SOFTWARE INC INITIAL TERM LOAN Redempt ion 100.0000
L T7313D-AN-1[9.000% 11/20/25 .oovvieeiieeisieieeeieeeiene [ e L 03/31/2023 . [ .vvrveeinieiineeieeeeeiees [ [ 7 L7/ R 77 FR 7 (| P 2 [ (| P 2 [ (| P 570 (L A 30 e K[| 8 . 11/20/2025 . [4.C FE ...
SBA SENIOR FINANCE 11 LLC INCREVENTAL TERM
.. 78404X-AH-8 [LOAN B 6.840% 04/11/25 ....eevveveviverieries [ e . 03/21/2023 . |Barclays ...ccceeveevriens fovervenienienenens oo 1,261,157 | 1,265,384 |........ 1,271,988 |.eoeeee 1,262,752 |ouvrenn 15,509 |vevennne (1D 0 [ 14,528 |ovoeveeeene (| 1,277,279 |oveeeieeenns 0 | (16,122) |....... (16,122) [ovvennne 13,126 |. 04/11/2025 . |3.C FE ...
SBA SENIOR FINANCE |1 LLC INCREMENTAL TERM Redempt ion 100.0000
.. 78404X-AH-8 [LOAN B 6.840% 04/11/25 ....eevveveviverieries [ e L 03/31/2028 . | cevieeeeeeeeeeeeeeees e oo 3,321 | 3,321 [oeiiinns 3,338 [oeovrrene 3,314 [ KT (G)] PR ([ P K- R (| P 3,352 [oerriiiiinnn (L) F (€D (31) [eevereeeienieen 34 | 04/11/2025 . [3.C FE ...
SMG US Midco 2 Inc 2020 Refinancing Term Loan
.. 78453J-AD-8 [FL  0.000% 01/23/25 ...eeveverveeevenienienies | ceeees . 03/21/2023 . |Piper Jeffries & 0o .. |ovevererienieniens foeviennn 343,967 |ovrvvrenn 349,649 |..ooeennn. 333,915 [ovreenee. 338,259 [ooevrirriiinne (| 2,610 [ooeriiinene (| 2,610 [oovriirnnne 0 [ 340,869 |vevereiens [ A 3,009 |eenen. 3,009 |vrriene 6,189 |. 01/23/2025 . |4.C FE ...
SMG US Midco 2 Inc 2020 Refinancing Term Loan Redempt ion 100.0000
.. 78453J-AD-8 |FL  0.000% 01/23/25 ....ovvveveeerieeeenenienes [ eeveee L 03/31/2023 . [ .vvrveeinieiineeieeeeeiees [ [ 1 T I (<0< T R 863 e 874 e 0 [ 4 [ (| P 4 [ (| P L7C T (L A P L R 16 | 01/23/2025 . |4.C FE ...
SSC TECHNOLOGIES TERM LOAN B3 7.090%
L TB4B6D-BD-5 [03/01/25 ...vovveeeeeieeeiesiesiesee e | ceeees . 03/21/2028 . |RBC .evvveieiniiniiniiniens e [ 207,183 |veeeee. 207,807 |.vrevenns 207,287 |eeerenne 204,690 |.......... 2,950 |veriirienne 2 TR (| 2,992 [oiririeene 0 [ 207,682 |veveieiens (L A (499) |- [C) ) 3,163 |. 03/01/2025 . |3.B FE ...
SSC TECHNOLOGIES TERM LOAN B3 7.090% Redemption 100.0000
L T84B6D-BD-5 |03/01/25 .vvveniieeeieeesieee e eeieeeiene [ e L 02/28/2023 . | .evveiirieinieineeieees [ [ 20,153 [ooveeee 20,153 |ovrriennns 20,102 [orerrerenne 19,850 [.vvveene 286 [ LI 0 [ 287 [oeiiiiine 0 [ 20,437 [oeviiinn (L A 15 | LT R 217 |. 03/01/2025 . |3.B FE ...
SSC EUROPEAN HOLDINGS SARL TERM LOAN B4
.. T8466D-BE-3 [7.090% 03/01/25 ....vvveeeenienienirseninnines | ceeees . 03/21/2028 . |RBC wevvveeiiniieieniiniens forerienienienienens [ 180,983 [oovvrvne. 181,528 |.eeeenee. 181,074 ooeveeee. 178,959 |...eeee. 2,990 |eriiiine 29 Lo (| 3,019 |vrviininns (| 181,977 [ooviiiinene (L A (994) |- TN 1,882 . 03/01/2025 . [3.B FE ....
SSC EUROPEAN HOLDINGS SARL TERM LOAN B4 Redempt ion 100.0000
L. T8466D-BE-3 [7.090% 03/01/25 ....evveveeneenienienieninnenes | ceeees L 01/31/2023 . [ eevveeirieiinieineeieees [oreeeeseeneens [reeeea (9,302) |vveuvnene (9,302) |.cvvunneee (9,279) [cvnveee (9,317) oveveeerene (1) T (L A ([ P (2] RO 0 [ (9,319) oo (L A 17 | A7 [ 6 [. 03/01/2025 . [3.B FE ....
SSC TECHNOLOGIES TERM LOAN B5  7.090%
L TBABBD-BF-0 [04/16/25 ...vovveeeeeeieieiesieseeseesieseesenies | e . 03/21/2023 . |Morgan Stanley .....ccccee |overeeriereninens foeveennn 724,805 |eeeenenne 725,023 |oevrene 698,263 [....c.eune 702,913 |oveeene 9,555 |veueene 2,25 | (| 11,800 [oovvrevreienne 0 [ AT AL F 0 [ 10,092 |oveuene 10,092 |oevreviene 7,517 |. 04/16/2025 . |3.B FE ....
SSC TECHNOLOGIES TERM LOAN B5  7.090% Redemption 100.0000
.. 78466D-BF-0 | 04/16/25 ...ovevviveniiieniiieiiiesiisienieieniaiens | eereees . 03/31/2028 . [ ueuvieeiiieiiiiiiiieies |orrieieieieieiens e 26,655 [..oeene 26,655 |eioriirnne 25,399 oo 25,721 |oieririene 324 | (3 [\ P 340 | [\ P 26,061 [oooiiiinnne. [\ 504 |eiiiiens 504 | 21 |. 04/16/2025 . |3.B FE ....
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SS&C TECHNOLOGIES INC Term Loan B-6  0.000%
.. 78466D-BG-8 [03/24/29 ....oevvvniiiiiiiiiiiieciieciis | s . 03/21/2023 . |Piper Jeffries & Co ... |oeevvevrirviinnnns Jovnnnnnns 104,061 |........... 104,584 |........... 101,969 |oeveennnnn. 102,245 |ooovvvinnnnnnns [ P L VA (U PO L VA (U 102,423 [..ooovvnnnnnnns [V 1,638 [onnees 1,638 [oooieinnnnns 1,183 |. 03/24/2029 . |3.B FE ....
SS8C TECHNOLOGIES INC Term Loan B-6  0.000% Redenption 100.0000
.. 78466D-BG-8 [03/24/29 ....covvveiiiiiiiiiiicieciis | s L 03/3172023 . | eeeeeiiiiieeeeeieieeeees e e 2.7/ FN .7 R 25 | 276 |.oeeiininnnns [ PO (1 P [ PO {1 P [ PR 276 |oeeerieeees (1 P [T PR [ PN 3 |. 03/24/2029 . |3.B FE ....
SS&C TECHNOLOGIES INC Term Loan B-7  0.000%
.. 78466D-BH-6 [03/24/29 .....covvniiiiiiiiiiiiiiiieciis | s . 03/21/2023 . |Piper Jeffries & Co ... |oeeevevrviviinnnns Jovunnnnns 156,818 |.......... 157,606 |....een.... 153,666 |........... 154,082 |..covvvnnnnnnns [ P 267 | (U PO 267 e (U 154,349 [....ooovnennnns [V 2,469 |.......... 2,469 |.ooeeennnnn. 2,627 |. 03/24/2029 . |3.B FE ....
SS8C TECHNOLOGIES INC Term Loan B-7  0.000% Redenption 100.0000
.. 78466D-BH-6 [03/24/29 .....cevvniiiiiiiiiiiiiiiiieciins | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 403 | 403 | LS 394 [ [ PO (VN P [ PO {1 P [ PR 394 [t (1 P LI [ N 7 | 03/24/2029 . |3.B FE ....
CWGS GROUP LLC Initial Term Loan  0.000%
L. T8466Y-AN-8 [05/25/28 ....oevvvniiiiiiiiiiiiiiiiieneeiinies | s . 03/21/2023 . | Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovunnnnns 487,819 |........... 544,137 |........... 539,153 |oevuennnns 506,145 |......... 34,047 |oovvnennnns 35 | (U AR 34,392 [ooeiiiiinnnnns (U 540,537 |..occevvnnnnnns 0 |oeeens (52,719) |....... (52,719) |.eevvnnnnnnns 9,628 |. 05/25/2028 . |4.B FE ....
CIIGS GROUP LLC Initial Term Loan  0.000% Redenption 100.0000
.. T8466Y-AN-8 [05/25/28 ....oevvvniiiiiiiiiiiiiiiinneceiies | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 2,776 [ooveveennnnns 2,776 |veeeennnnnns 2,751 | 2,582 .o L VL3 PO (1 P (U PO 174 [ooeeiiiiiinnnns [V PR 2,757 |oveiiiinnnnns [V PO 19 | 1 PO 25 [. 05/25/2028 . [4.B FE ....
SABRE GLBL INC 2021 Other Term B-2 Loan
.. 78571Y-BG-4 [0.000% 12/17/27 ..oovvvviiniiiiiiiiiininiiiniins | s . 03/28/2023 . |Bank of America .... 311,092 310,247 |...........284,260 |........ 26,167 . 12/17/2027 . |4.B FE ....
SABRE GLBL INC 2021 Other Term B-2 Loan Redemption
.. 78571Y-BG-4 [0.000% 12/17/27 ...covvvviiniiiiiiiiiiiieiiiniies | s . 01/03/2023 . | eevenieiiiiieeeeeeeeieeees i e 1920 [ F£ 7 R 789 | T2 | (-7 P, (1 P [ PR (-7 PO [ PR FE VN (VN P 2 | /2 PO 0 | 12/17/2027 .|4.B FE ....
SABRE GLBL INC 2021 Other Term B-2 Loan
.. 78571Y-BG-4 [0.000% 12/17/27 ...oovvvviiniiiiiiiiiiiieiiinines | s . 03/31/2023 . U . 12/17/2027 . |4.C FE ....
..78571Y-BH-2 [Sabre Inc Term Loan B 0.000% 06/30/28 ..... |....... . 03/21/2023 . |Morgan Stanley ........... |.... . 06/30/2028 . |3.C FE ....
Redemption 100.0000
..78571Y-BH-2 [Sabre Inc Term Loan B 0.000% 06/30/28 ..... |....... L 08/31/2028 . | aeveiiiiiiiiinieiiiiineees s e 730 foeeeeeeeeieinnns 730 [oeeeeeeeniees 672 |eeeeiiiiieeeenee (U1 PP [ PO 2 e [ PO 2 e (1 PO 674 e (VI PO 56 |oeeeeeeeees LI I O 6 |. 06/30/2028 . |3.C FE ....
CANYON BUYER INC INITIAL TERM INITIAL TERM
..80358T-AC-0 [LOAN ~ 8.160% 01/26/25 ......ccevvvemeeeeernnnaes | s . 03/21/2023 . 453,134 415,020 |.... . 01/26/2025 . |4.C FE ....
STANDARD AERO LIMITED INI
..808620-AG-6 | 0.000% 04/06/26 .......cevvuueeeeeemnnnaaeeeennnnaes | s . 03/22/2023 . |Various ......cceeeeeeeeeeen Joemmnnneeeeennnnnns foeeeee. 472,082 [l 489,959 |........... 481,572 |........... 351,09 |........ 14,208 |o.eennneeees 865 |ovveieeeeeenns (U 15,073 [ooeeeeeeinnnnns (U 484,526 |.......oounn... 0 |oeeenes (12,49%) |....... (12,494) |.ccovnnnnnnns 8,217 |. 04/06/2026 . |3.C FE ....
STANDARD AERO LIMITED INITIAL TERM B2 LOAN
..808620-AG-6 |0.000% 04/06/26 .......cevvuueeeeeemnnnaaeeeennnnaes | s L 08/31/2028 . | eveiiiiiiiiiineeiiiiniinnees e e 1,474 |....ooeiiis 1,474 | 1,442 | LT 36 |oeeeeeeeeennnn 2 e (1 PO 38 |eeeeiiiees [V PO 1,445 | (VI PO 29 |eieiins 29 | 15 |. 04/06/2026 . |4.C FE ....
Light & Wonder Term B Loan  0.000% 04/07/29
LBOB75A-AT-8 [ .evvveeiiiiiiiiiie s | s . 03/21/2028 . |J P Morgan .ccovvenvveeeen Jovmmniieeeeennns s 713,731 |........... 726,814 |........... 722,286 |........... 523,306 |.......... 3,544 |...ooonnnnnt 359 | (U1 3,903 |eeeiiiinns (U 722,900 |eeevnnnanns [V PO (9,169) |........ (9,169) |.eevennnnnnn 13,706 |. 04/07/2029 . [3.C FE ....
Light & Wonder Term B Loan  0.000% 04/07/29 Redemption 100.0000
LBOB7BA-AT-8 [ .evvveiiiiiiiiiie s | s L 01/14/2028 . | eeeeiiiiiiniinieiiiiiennees s [ [Q10) 1 AP (R [0) 1N PO ()] TP [(574) ) I LT IO (VI PO (1 I L1 [ ()1 PO (VI PO [ PO [V PO 6 |. 04/07/2029 . |3.C FE ....
Secure Acquisition Inc First Lien Closing
..81379%-AC-2 |Date TL  0.000% 12/15/28 . PO IR . 03/21/2023 . | BANK OF NOVA SCOTIA ... |oeeeeeeeeeeeennnns Jounnnnn 177,770 |..e...... 201,006 |...........198,996 |...........184,926 |........ 14,366 . 12/15/2028 . |4.B FE ....
Secure Acquisition Inc First Lien Closing Redemption 100.0000
..81379%K-AC-2 [Date TL  0.000% 12/15/28 .....ccevvvreuieeeeennn | uunnnns L 08/31/2028 . | eeeeiiiiiiiiinieciiiineees s e 508 foeeiieeeeinnnns 508 |..oeeereiienns 503 |oeeeeeieieees 467 |oeeeeennnns 36 |oeeeeeeeeennnn (VI PO (1 I 36 |eeeernieens (1 PO [ (VI PO L2 IO L3 PO 0 |. 12/15/2028 . |4.B FE ....
SELECT MEDICAL CORP 2019 INCREMENTAL TERM
..816194-AV-6 [LOAN ~ 7.580% 03/06/25 ......oeeeevvvnnieeeeennnns | s . 03/21/2028 . |J P Morgan .ccovvenvveeeen Jevmmnieeeeeennns s 805,545 |.......... 810,000 |[.......... 800,117 |....eeeeeee 501,266 |.......... 3,760 |oeeeennnn. 1,726 [oceeeeeeennnnns [V 5,486 |.cevvnnnnnnnns (U 802,627 |eevrrnanns [V IO 2,918 |oeeennnns 2,918 |oeeiins 7,635 |. 03/06/2025 . |3.C FE ....
SHAPE TECHNOLOGIES GROUP INC INITIAL TERM
..81946H-AB-5 [LOAN  7.815% 04/21/25 ..oovvveeieeiiiiieeeeennn | s . 03/21/2028 . |Various ......cceeveueeeeeen foeemmmnneeecennnns Joneens 435,190 |eeoeennnns 471,288 |........... 429,414 |........... 434,259 |........ 16,128 |.......... 1,746 |oooeeeeeennnnns (U 17,874 oo (U 452,134 [.oooeeennnnnnns 0 |oeeenes (16,943) |....... (16,943) |.eevvvnnnnnes 4,089 |. 04/21/2025 . |4.C FE ....
SHAPE TECHNOLOGIES GROUP INC INITIAL TERM Redempt ion 100.0000
..81946H-AB-5 [LOAN  7.815% 04/21/25 ..oovvveeeeeiiiiieeeeennn | s L 08/31/2028 . | aeeeiiiiiiiiinieiiiiiineees s e 524 e L 487 | 483 | 20 | 2 e (1 I AT IO (1 PO 506 |eeerrnneaeens (VI PO LT O L1 4 |. 04/21/2025 . |4.C FE ....
MEDIAOCEAN LLC Term Loan B 0.000% 12/09/28
LB198IL-AC-2 [ eeviiiiiiiiii e | . 03/21/2028 . |Direct ..oeeeeieiiiieeeeen e s 307,133 f........... 325,870 |........... 322,612 |....ceeeeen 299,230 |..ee..nn 23,861 |eeeenennnns 21 e (U PR 24,082 |...covvnnnnnnns (U 323,312 [ooeeeieiiinnnns 0 |oeeenes (16,179) |....... (16,179) [c+eeeeeenee 4,329 |. 12/09/2028 . [4.B FE ....
Technimark LLC Initial Term Loan  0.000%
..83066Y-AB-8 [06/30/28 .....ceeeeeeeeiieeeeinniaeeeeennieeeeeeen | s . 03/21/2028 . |Direct ..oeeeeieiiiieeeeen feeeneeeeeeees s 156,345 |........... 164,487 |oeeeennnee. 163,665 |........... 149,683 |......... 14,153 o 29 |oeeiiiees (U 14,182 [ (U 163,865 |.veuneeeennnnn [V PO (7,520) |-veennen (7,520) |+eveennnnnnen 3,459 |. 06/30/2028 . [4.C FE ....
Viad Corp Initial Term Loan 0.000% 07/27/28
B PN I, . 03/21/2023 . |Bank of America ......... |oeeeeeeirreeeemniins Joueenns 276,448 |........... 292,538 [.....nn.n. 286,687 |........... 277,454 |........ 10,383 |oveeneens 398 |ieeieiiins (U 10,781 |oeeeeeiines (U 288,236 |eeernnnnnns 0 |oeeenns (11,788) |....... (11,788) [-eeeeeeeenenn 4,171 |. 07/27/2028 . |4.A FE ....
Viad Corp Initial Term Loan 0.000% 07/27/28 Redemption 100.0000
..84611Y-AB-6 | ... [ . 03/31/2023 . | .. . 142 742 728 |.... .. 704 ... .73 .1 . 07/27/2028 .|4.B FE ....
The

..84748E-AF-7 10.000% 10/14/28 ..ovvvveeeeiiiieeeeeiiiieeeeee | e . 03/21/2023 . [Morgan Stanley ......ooo |oeeeeeiiiiieieiiis e 314,826 |........... 320,760 |........... 319,156 |........... 311,138 |.......... 8,247 |............ M2 oo 0 foeeenn. 8,359 |..oeennenns 0 foeeeeenn. 319,498 |............... 0 ... (4,672)|........ (4,672))............. 4,257 |. 10/14/2028 . [4.B FE ....
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SPIRIT AEROSYSTEMS INC 2022 Refinancing Term
..84857H-AY-6 [Loan  0.000% 11/08/27 ......ccvvvvvvvvirnnnnnnns | unnnns . 03/21/2023 . |Bank of America ......... |oeeviiriiriiininns Jouennns 516,479 |........... 515,834 |[........... 508,984 |........... 209,429 |.oiiiiinnnnns [ P F1 (1 PO (U PO 316 |oveeeiiiiiens (U 509,369 |........oeunnns [V 7,109 |oeeennnns 7,109 [oeiiiiiinnnnns 708 |. 11/08/2027 .|3.C FE ....
STAR US BIDCO LLC INITIAL TERM LOAN  0.000%
..85519II-AC-8 |03/03/27 ... R IR . 03/21/2023 . |Bank of America ......... .. 440,556 458,554 453,968 |...........437,919 |........ 17,840 |.. .456,075 |.. (15,519) . 03/03/2027 . |4.C FE ....
STAR US BIDCO LLC INITIAL TERM LOAN  0.000% Redenption
..85519-AC-8 [03/03/27 eevveniiiiiiiiiiiiiiiiiieeecriineeeees | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,182 | 1,182 | 1,170 fooeiiennnnnns 1,129 | LT PO (1 P [ PR 46 | [V PR 175 [ {1 P A P A PP 0 |. 03/03/2027 .|4.C FE ....
SUMMIT MATERIALS LLC Term B-1 Loan  0.000%
..86614D-AJ-7 [12/09/27 .evvvniiiiiiiiiiiiiiiiiiiiceecciiineeeeen | s . 03/21/2023 . |Wells Fargo ......cccoeees fovvvvnennvrriinnnnns Jovunnnnns 342,377 |vveennnnns 340,911 |........... 337,502 |.....ceeenn 337,519 [ooviiiinnnnnns [ P 170 [ooeeiiiiiiinnns (U P 170 [ooeeiiiiiinnnns (U R 337,688 |.....ccoeenenn [V O 4,688 |.......... 4,688 |...ceeeennne 5,908 |. 12/09/2027 . |3.A FE ....
Sophos Holdings LLC DOLLAR TRANCHE TERM LOAN
..86875T-AB-3 [8.508% 01/16/27 ....oevvvvvneiiiiiiiiieieiiiinies | s . 03/20/2023 . | GOLDMAN SACHS ......ovves |ovvvvnnniiriiinins Jovnennnns 724,356 |.........n. 739,139 |........... 727,269 |........... 400,864 |........ 11,812 |.......... 1,030 [oooiiiiiinnnnns (U A 12,842 |oveeiiininne (U R 728,019 |..oovvinnns [V P (3,662) |........ (3,662) |.eevunnnnnne 12,422 |. 01/16/2027 . |4.B FE ....
Sophos Holdings LLC DOLLAR TRANCHE TERM LOAN Redemption 100.0000
..86875T-AB-3 [8.508% 01/16/27 ....oevvvvvniiiiiiniinieiiiinies | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 2,954 | 2,954 [.ooeinnns 2,873 | 571 v L VA O T PO [ PR 20 | [V PR 2,876 |oeiiiiiinnnn [V PO VI P A I PO 32 [.01/16/2027 . [4.B FE ....
SURGERY CENTER HOLDINGS INC TERM LOAN
..B6880N-AX-1 [8.549% 08/31/26 .....evvvvviiiiiniiiiiiiiiinieeees | s . 03/21/2023 . |Barclays ......ccoeeevvvinn foevvnniniiniinninns Jonnns 663,835 [.......... 671,150 |........... 633,177 |oevennnnnnn 635,699 [.......eeunnnnn (U 3,795 | (U 3,795 |oviiiiins (U 639,493 |........oennnns [V PR 24,342 |......... 24,342 |............ 14,211 |. 08/31/2026 . |4.C FE ....
SYMPLR SOFTWARE INC. Term Loan B 9.651%
L8T190H-AC-3 [ 11/23/27 v | s . 03/21/2023 . |Piper Jeffries & Co ... |oeevvevrirviinnnns Jovnnnnnns 752,421 |oooennnnns 848,755 |........... 800,297 |ovvvuennnns 498,036 |........ 88,341 |.......... 2,146 |oeeeiinnnnnns (U . 90,487 |oeeeniiiiinnns (U 804,309 . 11/23/2027 . |4.C FE ....
SYNPLR SOFTWARE INC. Term Loan B 9.651% Redenption 100.0000
L8T190H-AC-3 [ 11/23/27 v | s . 0170172023 . | eveneeeiiiie e e (23) ). (23) |... (22)].... .. (803)].... ... (22)).. . 11/23/2027 . |4.B FE ....
SYMPLR SOFTWARE INC. Term Loan B 9.651% Redemption 100.0000
L8T190H-AC-3 [ 11/23/27 covveiiiiiiiiiececiieccccvvieeeeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 3,215 [oeeiiiinne 3,215 [oiiiiiiinnns 2,709 |eviiiiiiiieiens (U PO [ PO 2 P [ PO 2 P [V PR 2,71 e [V PO 504 |oieeiinnnns 504 | 0 |. 11/23/2027 . |4.C FE ....
TA TT Buyer LLC Initial Term Loan 0.000%
LBT222B-AB-0 [04/23/29 ...covvvniiiiiiiiiinecciiieceiins | s . 02/07/2023 . |Direct ..coviiiiiiiiniiiins e e 185,935 [.......... 187,813 |oeeeennnnns 185,935 |.......... 183,118 [....en.nn. 2,995 |iiiiiinnns L2 (U 3,029 |oiiiiiins (U 186,146 [..oceevvvnnnnns [V F, (211) |evernennnns (211) [eeiene 4,264 |. 04/23/2029 . [4.C FE ....
TA TT Buyer LLC Initial Term Loan  0.000% Redenption 100.0000
LBT222B-AB-0 [04/23/29 ...covvvniiiiiiiiiineecceieceiies | s L 01/03/2023 . | eeeeeiieiiiieeeeieiieeeees e e L I O LY I R 466 |....covvnnnnnnns 459 [oeiiiiiiiinnns - I PO (1 P [ PO - P [ PR 466 |..oovnnneenns (1 P LN L3 PO 11 |. 04/23/2029 . |4.C FE ....
ELO TOUCH SOLUTIONS INC TERM B LOAN  5.788%
.. 872420-AB-4 [12/07/25 oovveeiiiiiiiiiiiiiiiiiieeeecviineeeeen | s . 03/21/2023 . | Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovunnnnns 272,952 |oeeeennnns 276,183 |......eunns 262,374 |.......e... 269,556 |.......eennn [ P [SX TV (U PO [SX TV (U R 270,487 |.ocevvnnnnns [V 2,465 |.......... 2,465 |oeevnennnnns 5,050 |. 12/07/2025 . |4.B FE ....
Team Heal th Holdings Inc Extended Term Loan
..87817J-AG-3 [0.000% 02/17/27 ...covvviviriiiiiiiiinieicinnies | s . 03/21/2023 . |Bank of America ......... |oeeeeveiriiiiiininns Jouennns 154,660 |........... 195,082 |.ooeevenens 186,042 |..evnnnnnn. 147,554 |......... 39,862 |....ouunnnns -7 N PO (U PR 40,733 |.ooeiiiiinns (U 188,287 [.ooeevevnnnnnns 0 |oeeens (33,627) |....... (33,627) |.eevvennnnnns 3,148 |. 02/17/2027 . |5.A FE ....
Team Heal th Holdings Inc Extended Term Loan Redemption 100.0000
..87817J-AG-3 [0.000% 02/17/27 ...covvvvrrniiiiiiiiiinieiiinines | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e £330 R 5150 I L2 LY/ F LA L O (U PO L1V O [ PR 529 [oiiiiiiiinnnns [V PO 22 R -2 F 9 |. 02/17/2027 . |5.A FE ....
Harbor Freight Tools USA, Inc. Term Loan B
..87854H-AC-0 | (2021)  7.581% 10/19/27 .. [T . 03/21/2023 . |Bank of America ......... 460,477 . 10/19/2027 . |4.B FE ....
Harbor Freight Tools USA, Inc. Term Loan B Redemption 100.0000
..87854H-AC-0 [ (2021)  7.581% 10/19/27 ...ovvvvvvinniiiiiiinns | s L 0173172028 . | eeeeeeeieiiieeeeeeieeees i e 1,218 [ 1,213 | 1,178 . 10/19/2027 . |4.B FE ....
TECOSTAR HOLDINGS INC TERM  8.260% 04/18/24
LBTBTBH-AC-4 [ e | s . 03/21/2023 . |Direct ..ooviiiiiiiiiiiiins i e 440,241 |...oeeeeens 468,341 |........... 447,658 |........... 393,993 |........ 62,075 |..eounnnns 2,003 |..ooeiiinnnnnns (U . 64,078 |..eeeeiiiinnnn (U R 458,072 . 04/18/2024 . [5.B FE ....
TECOSTAR HOLDINGS INC TERM  8.260% 04/18/24 Redemption 100.0000
LBTBTBH-AC-4 [ oo | . 01/01/2023 . | .. R A D L(21) ... .(20) |.... .. (186) |.... (21 . 04/18/2024 . |5.A FE ...
..88023H-AF-7 [0.000% 08/31/28 .......cevvvuviiiiinnniiriiinnnns | s . 03/21/2023 . |Morgan Stanley .......ccc. |oeeevveiiiieviinnnns Jovnenn 1,036,008 |........ 1,042,061 |........ 1,034,353 |........ 1,035,415 |o.oevennnnnnnne [ P S (U PO S (U . 1,035,968 |...ovverinnnnn [V PO L 39 | 12,912 |. 08/31/2028 . |3.C FE ....
THOR INDUSTRIES INC Term B-1 USD Loan
..88516D-AB-9 [8.712% 11/01/25 ...eovviiiiiiiiiiiiiiiniecciii | s . 03/21/2023 . |J P Morgan .. 236,528 238,315 235,932 |...........237,088 |.... 237,247 |.. . 11/01/2025 . |3.B FE ....
THOR INDUSTRIES INC Term B-1 USD Loan Redenption .
..88516D-AB-9 [8.712% 11/01/25 ....oviiiiiiiiiiiiiiiinieciiii | s L 02/28/2023 . | eeeeeiiiiiiiieeeeeeiieeees i e 5,526 [ceeiirinnn 5,526 |.....ceunnns 5471 | 5,497 [ooeeiiiinnnnnns [ PO L O [ PO L O [V PR 5,499 |oooiiiiiinnnnn [V PO {4 P P PO 69 |. 11/01/2025 . |3.B FE ....
SPECIALTY BUILDING PRODUCTS Initial Term Loan
..88834F-AB-9 [0.000% 10/05/28 ........cevvuvriiiinnnniiiiiinnns | s . 03/21/2023 . | Goldman Sachs & Co ...... |oeeevveivrriinnnnns Jovunnnnns 396,471 |........... 424,532 |ooeeennnnnn 422,410 |.....ooeens 383,673 |........ 39,100 |..cevvennnns 144 |, (U AR 39,244 |.cooiiiinnnnns (U 422,918 [oooeiiiinnnnnns 0 |oeeens (26,447) |....... (26,447) |.eevvennnnnne 8,140 |. 10/05/2028 . |4.B FE ....
SPECIALTY BUILDING PRODUCTS Initial Term Loan Redemption 100.0000
..88834F-AB-9 [0.000% 10/05/28 ........cevvvvriiiinnnnieiiiinnns | s L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 1,072 | 1,072 | 1,067 [ooeeiiininnnnnns 969 |.iiiiinnnnns 9 [t (1 P [ R 9 | [V P 1,068 [oeeeieiinnnnn (VN P LN L3 PO 21 |. 10/05/2028 . |4.B FE ....
Cloudera Inc. Initial Term Loan 0.000%
..89256C-AC-1 [08/10/28 ......cevvvuuniiiiiiiniiiiiiiiiiiinieiiiinns | neens . 03/21/2023 . |J P Morgan ...ccevevvvinnn fovvvnnnnniniiiinnnns Jounnnnns 431,164 |........... 463,368 |........... 458,735 |.......e.ns 438,391 |......... 21,159 |ovveennnns 322 | [ U 21,481 o [U N 459,871 |..ovvvennnnnnns 0 |...... (28,707) |....... (28,707) |uvunnnnnnnns 6,349 |. 08/10/2028 . [4.C FE ....
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Cloudera Inc. Initial Term Loan  0.000% Redenption 100.0000
..892560-AC-1 [08/10/28 ... | e L 01/31/2028 . | ceveeeeeeeeeeeeeeeees e oo 1,970 fovevieenne 1470 [ 1,958 [orevieininne LI (1720 5 I (L A ([ P [ R (| P 1,961 [oeeiiene (L A 10 | L[ AR 8 . 08/10/2028 . [4.C FE ....
INEOS US FINANCE LLC 2028 Dol lar Term Loan
..893346-AZ-7 [0.000% 11/08/28 ....vvveerreiniineeeinniinennne | ceeees . 03/21/2023 . |Barclays .o.eeeeeeeriens foveveenienenenens oo 436,188 |.vreenene 447,143 o 446,584 |........... 432,052 |........ 14,616 |oovereenenn K- R 0 [ 14,654 [ooeveeeene 0 [ 446,706 |vonveeenens 0 | (10,518) |....... (10,518) [ovvrveene 7,734 |. 11/03/2028 . |3.B FE ....
INEOS US FINANCE LLC 2028 Dol lar Term Loan Redenption 100.0000
..893346-AZ-7 [0.000% 11/08/28 ....vvvvvrrerneeniininnienenenee | ceeees L 03/31/2028 . | cevieeeieeeeeeeeeeees e oo 2,258 |oerriennen 2,258 [oeiiiins 2,255 [ovverierene 2,182 v Y2 PR (L A ([ P [ (| P 2,256 e (L AR P2 P 2 [ 26 |. 11/03/2028 . |3.B FE ....
TRANSDIGM INC Tranche G Refinancing Term Loa
.. 89364M-BS-2 [ 0.000% 08/22/24 .....evevierniiniieiinienienenes | ceees . 01/03/2023 . | Tax Free Exchange ....... |oweeerererieniens [oeveenne 731,504 oo 736,621 |oooevenne 728,689 |...ceeue. 731,556 [.oveeeenee 129 | (142) |- 0 [ QKD A 0 [ 731,504 [ooviiinnn, (L AR (| P (L AR 0 . 08/22/2024 . [4.A FE ....
TRANSDIGM INC Tranche H Term Loan  0.000%
L 89364M-BU-7 [02/28/27 ..o | e . 03/21/2023 . |Barclays ...ccceeveevriens fovervenienienenens oo 1,184,081 |........ 1,193,630 |........ 1,179,377 ovevennee 450,867 |.vvvereerinnnn (| 1,661 [oveeereereene (| 1,661 [oveereereene (| 1,181,105 [oooveriiinee. [ A 2,976 |ooeeeens 2,976 |ereiiriiniins 0 . 02/28/2027 . [3.C FE ....
TRANSDIGH INC Tranche H Term Loan  0.000% Redenption 100.0000
L 89364M-BU-7 [02/28/27 .. | e L 03/31/2028 . | cevieeeeeeeeeeeneeees e o 2,992 oo 2,992 [oiioiinns 2,97 . 02/28/2027 . |3.C FE ...
TRANSDIGM INC Tranche | Term Loan  0.000%
..89364M-BZ-6 [08/24/26 ..o | e . 03/21/2023 . |Bank of America .... 431,058 424,622 |.... . 08/24/2026 . |3.C FE ...
TRAVEL LEADERS GROUP 2018 REFINANCING TERM Redempt ion
..89416F-AQ-0 [LOAN ~ 8.70%% 01/25/24 ....oeuvrevrerrieninnnnns | coeees L 03/27/2028 . | cevieieeeeeeeeeeeeees e [ 247,99 |..oveene 247,996 |eveene. 247,376 | 228,002 |........ 19,851 ovevveeenne K| (| 19,881 |ovreeiirrinnne 0 [ 247,882 |veviiiienns (L A LAL N 4 [ 5,107 |. 01/25/2024 . |5.B FE ....
Project Ruby Ultimate Prnt Crp First Lien
..89705D-AG-7 [Term Loan B 8.056% 03/08/28 .......ccecurvrer | couenes . 03/21/2023 . | Goldman Sachs & €0 ..covv |overververeerierens [oeveennns 162,569 [oovveene 168,903 |..vcvenenne 168,059 ... 160,080 |.......... 8,160 [oeovereinnns 7 (| 8,204 |vriiiinns 0 [ 168,285 |.veuveeennnns (L1 R (5,716) |-....... (5,716) |- vvveene 2,173 |. 03/08/2028 . |3.B FE ....
Sparta U.S. Holdco LLC Initial Term Loan
..90290H-AP-7 [ 0.000% 04/30/28 ....veeveuveneereieresiesienienns | ceeees . 03/21/2023 . | Goldman Sachs & €0 ..covv |oveververeeruerens foeveennn 269,581 |.eveenenne 274,355 |vrerenne 272,983 |oveevene 267,725 |..een 5,504 | 96 [eeeereeniennn (| 5,640 |vrerrirrinnns 0 [ 273,366 |-vevereenenns (L1 R (3,784) |........ (3,784) |vveeenne 5,214 |. 04/30/2028 . |4.B FE ....
Sparta U.S. Holdco LLC Initial Term Loan Redenption 100.0000
..90290H-AP-7 [ 0.000% 04/30/28 .....eevenvenveeeieverieiienienne | ceeees . 01/03/2023 . . ....690 .. . 04/30/2028 . |4.A FE ...
..90290P-AN-4 [ US RENAL CARE INC Term B 5.000% 06/14/26 . |....... . 03/21/2023 . |Citicorp .. .389,865 |.. . 06/14/2026 . |5.A FE ...
CASTLE US HOLDING CORPORATION Incremental
..90290P-AQ-7 [Term Loan  8.85%% 01/20/27 ....eoveeueeuvaeans | e . 03/22/2023 . |Bank of AMErica ....ccoee |oerrerrseneinns ferreeen 213,459 |oooeeene 332,491 |oveennnne 325,841 |...........206,975 |....... 120,392 |oveeenenne L7 F 0 [ 120,876 |oveveeveneenne (| 327,851 . 01/29/2027 . |4.B FE ...
CASTLE US HOLDING CORPORATION Incremental Redenpt ion 100.0000
..90290P-AQ-7 [Term Loan ~ 8.85%% 01/20/27 ....eeveeueeueaeans | e . 03/31/2023 .| .. .. 704 704 690 |.... ...694 |.. .10 . 01/29/2027 . |4.B FE ...
UBER TECHNOLOGIES INC 2023 Refinancing Term
..90351J-AH-7 [Loan  0.000% 02/28/30 ..eveveeeneenerneennnes | ervenns . 03/21/2023 . |Morgan Stanley .....ccoces |oererreenennnnns ferreen 659,028 |.......... 667,708 |..ecvvnen 666,039 |-.eoveeeraieanenne (| A (L] (e (L] (e [\ 666,108 |eeovereenenns (U A (7,080) |-....... (7,080) |-eeeveaneaieanenns 0 . 02/28/2030 . 3.B FE ...
CLAROS MORTGAGE TRUST INC TERM Term B-1 Loan
..90385K-AK-7 [ 9.309% 08/09/26 ....cveeeeeeeeenirnienenenes | e . 03/21/2023 . | Various .eeeeeeeeeeeeeans foeeeeeneenenennns feereeen 928,627 |........ 1,019,342 |........ 1,001,672 |........ 1,008,247 |.eeeee 2,499 |oirins 791 [ (| 3,200 |veeeiaienns [\ 1,006,537 overeererenns (U - (77,910) [........ (77,910) [eovveeeene 23,818 . 08/09/2026 . [3.C FE ...
CLAROS MORTGAGE TRUST INC TERM Term B-1 Loan Redempt ion 100.0000
..90385K-AK-7 [ 9.309% 08/09/26 ....cveveeeeeeeiernienenenes | e L 01/01/2023 . | ceveeeieiieinenenienenee foeeneeneee e [eereieies [G10) [ (G[1) 1) P [G11) ] Q1] [ (L A (] [ (] [G11)] (L A (] L A 10 |- 08/09/2026 . |4.A FE ...
MAGENTA BUYER LL TL 1L Initial Term Loan
..90932R-AJ-3 [9.565% 05/03/28 ...cvveveaeeaeeaneaneaneeeeeaees | e . 03/21/2023 . |Morgan Stanley .....ccoces |oereeerennnnnnns ferreen 895,283 |........ 1,081,913 |........ 1,020,549 |........... 750,665 |........ 96,669 |.......... 3,011 [ [(J 99,680 [veveeveennne [\ 1,034,620 |oeeveerernenne 0 [ (139,337) |...... (139,337) [ccvveeenenne 21,032 . 05/03/2028 . [4.B FE ....
MAGENTA BUYER LL TL 1L Initial Term Loan Redempt ion 100.0000
..90932R-AJ-3 [9.565% 05/03/28 ...cvveveaeeaeeaieaieaeeeaeaees | e L 01/03/2023 . | ceveveeeeniiniinienenienine foeereeneneneaens feereieen 2,207 |oeeeaenne 2,207 |overeeennne 2,140 |overnne 1,900 [oreieennene P23 I (L A (1] 25 | (| 2,145 e (| A (72 O 72 0 . 05/03/2028 . [4.B FE ....
Univar Solutions USA Inc INTERNATIONAL TERM
..91335P-AJ-8 [LOAN B 8.062% 11/28/25 ..oeeeeeeereeaeaens | e . 03/21/2023 . |RBC wevveveeeeeieeiinieeees foeeeeeeeeneennnens feereen 499,585 |..oeenene 510,823 |[ooeeeene. 486,927 |oveveenene 229,399 [ooeiiiinnne [\ 3,148 | (| 3,148 | (| 491,853 . 11/28/2025 . |4.C FE ...
Univar Solutions USA Inc INTERNATIONAL TERM Redempt ion 100.0000
..91335P-AJ-8 [LOAN B 8.062% 11/28/25 e [ . 03/31/2023 .| .. ..1,300 ....1,300 1,258 ... 0. 1,260 |.. . 11/28/2025 . |4.C FE ...
UPLAND SOFTWARE INC INITIAL T
..91544B-AC-1 [ 8.602% 08/27/26 ....eeuvenereeeeeeeieneneneaes | e . 03/21/2023 . |Piper Jeffries & 00 oo |oeercerenrncciinns ferreens 632,411 | 678,902 |.......... 660,764 |........... 644,201 |........ 18,911 [c....... 1,657 [ [(J 20,568 [.eeveeeeanne 0 forrrend 664,769 |.ervereeeenns (U - (32,358) |....... (32,358) |.eeeeeenne 9,301 |. 06/27/2026 . |4.B FE ....
UPLAND SOFTWARE INC INITIAL TERM LOAN Redempt ion 100.0000
..91544B-AC-1 [ 8.602% 08/27/26 ....eeuveneeeeeeeenienieneneaes | e L 03/31/2023 . | cuvieieeinieneeieneneneee foereene e [ LIS (7 1,164 e 1,085 [oreeeainnne 1,02 [oreieirnne (] 4 [ (] 4 [ (| 1,09 [oooeierieenne (| A (74 I (74 P 16 |- 06/27/2026 . |4.B FE ....
UPSTREAM NEWCO INC Incremental Tr Ln (First
L.91678H-AF-9 [Lein)  0.000% 11/20/26 ..eveeveeueaueaneaeaeans | crvenes . 03/21/2023 . |HSBC evveeveeeeeieeieeieans foeeeeeneenienieneene feeneen 406,048 |.eeeenen 513,011 |orereene 511,856 |.eeeennene 445,89 |........ 66,075 |wereeeens 127 foveeeeeene [\ 66,202 |oeeveeeennnnne (| 512,096 . 11/20/2026 . |4.B FE ...

UPSTREAM NEWCO INC Incremental Tr Ln (First
..91678H-AF-9 |Lein)  0.000% 11/20/26 .......ooeerricummneeraas | eveeens . 03/31/2023 .

..91834W-AC-4 | VS BUYER LLC TERM LOAN  8.102% 02/19/27 .... |....... . 02/07/2023 . | JPMorgan Chase ...

. 11/20/2026 . |4.B FE ....
. 02/19/2027 . |4.B FE ....
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Oryx Midstrm Srvcs Permian Bsn Initial Term
..91889C-AB-4 [Loan  0.000% 09/29/28 .......ccevvvvvvnnvrinnnnn | unnnnns . 03/21/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeieninnns |oeeeenes 367,799 |oveeeenens 375,306 [oueennnne 373,429 |...ooeen. 371,492 |.......... 2,264 |..oooennn 127 el 0 feeeennn 2,301 | 0 s 373,883 [..oeeiiiiinnn [ (6,084) |........ (6,084) [....ovvnnnen 6,609 |. 09/29/2028 . 4.B FE ....
Oryx Midstrm Srvcs Permian Bsn Initial Term Redempt ion 100.0000
..91889C-AB-4 [Loan  0.000% 09/29/28 .......cceevvvvvnnvrinnnnn | unnnns VR VAVR VP07 R U FRRRURRR RN (1) [0 P [P2) 1 I (70 P2 (VO [V OO 2 0 O 0 v (2] O (VO 0 | [V 9 |. 09/29/2028 . [3.C FE ....
Setanta Aircraft Leasing Desig Term Loan B
.. 92532M-AE-5 [0.000% 11/02/28 .......covvvvviiiiinnniiniiiinnns | s . 03/21/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeieninnns |oeeeenes 505,799 |........... 506,255 [........... 504,989 |........... 505,193 [...vvvvvnnnnnes 0 e 86 |..ocoeieeeenn 0 e 86 |..ocoeieneens 0 s 505,279 |..evvvivrninns [V 520 fovvvvrrrnnns 520 |oveeiriiiiiiiinns 0 | 11/02/2028 .|2.B FE ....
Viad Corp Initial Term Loan 0.000% 07/24/28
2 92553B-AL-7 [ eeeeiiieeeiii s | s . 03/24/2023 . |Various ........cceeeeveeens foovvnnnnnnniinnnns Jonnns 331,872 [........... 345,700 |........... 345,700 |........... 317,492 |........ 28,207 |oeeeeieeeeens (VO 0 s 28,207 |ovevvrennnnnnns 0 s 345,700 |.ooeeiieiennns 0 f...... (13,828) |....... [QER:7E:) 1 . 0 |[. 07/24/2028 . |4.C FE ....
UKG Inc 2021-2 Incremental Term Loans
..92645D-AJ-8 [8.032% 11/18/28 .....vvivvviiiiiiiiiiieiecciii | s . 03/22/2023 . | Various ......ceeeeviiiiinn foereeeeninnninnienns Joeeennns 695,239 |........... 722,533 |.......... 712,768 |.......... 689,178 |......... 24,253 [.oooennnnn 366 [..uvennnnnnnnns [V R 24619 |............... 0 s 713,796 |.oooeeeeennnnn 0 f...... (18,557) |....... (18,557) |vvvveennns 11,099 |. 11/18/2028 . [4.A FE ....
UKG Inc 2021-2 Incremental Term Loans Redemption 100.0000
..92645D-AJ-8 [8.032% 11/18/28 ....oviviviiiiiiiiiiiiiiieciiii | s VR VAVR VP[0 R U FRRUR RN [23) N (50 PO (26) [ouvvvnnnnnnnnnns (C-70 ) T [ 1 (VO 0 e 61 |l 0 v (26) |vvvvrnvnnnnnns (VO 0 | [V 26 . 11/18/2028 . |4.A FE ....
WP CPP HOLDINGS LLC INITIAL TERM LOAN
..92937J-AM-5 [8.552% 04/25/25 ... [T . 03/21/2023 . |Morgan Stanley ... . 717,976 . 04/25/2025 . [5.A FE ....
WP CPP HOLDINGS LLC INITIAL TERM LOAN Redenption .
..92937J-AM-5 [8.552% 04/25/25 ......cevvvvvnniiiiiiiiiiinieiiiiii | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 2,082 [eeiiiinnns 2,052 [oooiiiiinnns 2,006 |.eovunnnnnns 1,795 |oeeennns 284 [t 2 P 0 s 236 |oeeeeiiiiinnns 0 e 2,031 | [V 21 [ 21 [ 43 |. 04/25/2025 . [5.A FE ....
STAPLES INC 2019 Refinancing New Term B-1
.. 92941H-AD-3 [0.000% 04/16/26 ........cvvvvvrrviinnniniriiiinnns | nnns . 03/21/2023 . | Citicorp wevvvvvevvvvvennns Joeveeeiieeeneenienns o, 318,648 |........... 343,885 |........... 330,268 |.......... 318,600 |........ 14,771 s L6 [ RS 15,527 |oooeeeeieees 0 s 334,127 ovvviiiiiinnnns 0 f...... (15,479) |....... (15,479) |.oeeeeeeeeees 0 |[. 04/16/2026 . |4.C FE ....
STAPLES INC 2019 Refinancing New Term B-1 Redenption 100.0000
.. 92941H-AD-3 [0.000% 04/16/26 ........cvvvvnvrrviinnniiriiinnnns | ens L 02/01/2023 . | eeeeeieeiiieeeeeieiieeees i e 82 | 892 | 858 |....covvninnns 828 | 38 | L O 0 s 39 [ 0 e 867 [ovvvrrriinnnns [V P R 26 [oeniinnnnn 8,309 |. 04/16/2026 . [4.C FE ....
Organon & Co Initial Term Loan Initial Term
..92941P-AC-7 [Loan  7.986% 04/08/28 .......ceevvvvenivirrinnnnn | unnnnns . 03/21/2023 . |Bank of America ......... |oeeeeiiiiiiininnns |oeees 1,025,198 |........ 1,034,040 |........ 1,030,117 |........ 1,026,556 |.......... 4,037 [ovverrnnnns 136 e 0 feeeennn 473 | 0 fnns 1,030,730 |ooeeeeeeennns (U (5,532) |-.ovnnnn (5,532) [-ununnnnnnn 19,793 |. 04/08/2028 . [4.C FE ....
Azalea Topco Inc Amendment No.3 Term Loan
.. 94847D-AG-6 |9.498% 12/22/25 ......evvvvvirnirininiiiiiiiiiiininns [ . 03/21/2023 . |J P Morgan ....cccceevviien foeveeeeieniniennnnns Joeeennns 894,400 |....ceeens 896,641 |........... 893,117 |.......... 887,675 |.......... 6,213 [oevvrnnnns 386 [cvvennnnnnnnns 0 Jeeeenn 6,599 |............... 0 s 894,275 [..vvvvirrninnns (VO 125 [oeeeinns 125 [ 13,501 |. 12/22/2025 . (4.B FE ....
Azalea Topco Inc Amendment No.3 Term Loan Redempt ion 100.0000
.. 94847D-AG-6 [9.498% 12/22/25 .......cevvviniiiiiiiiiiniiiiiii | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 2,259 | 2,289 [ooiiiiiiinnns 2,249 s 252 foeiiiiiiiinn 0 T e [ 34 | 12/22/2025 . (4.B FE ....

ICU Medical Inc Tranche B Term Loan

L 9493BR-AE-3 [ 12/15/28 1.veeienieieeeeie e [ e . 03/21/2023 . | Wlel Is Fargo ... 732,181 730,083 |.... (11,836) . 12/15/2028 . |3.B FE ...
Wheel Pros Inc Initia

..96280E-AG-4 |Loan  0.000% 04/23/28 .....coeovrveuvruevreaens [ ervene . 03/21/2023 . | Deutsche Bank .......cocee |oeveeereereiens [orvenenes 297,011 v 418,148 |.ooeene. 413,967 |ovvennnes 286,190 |....... 128,759 [oovevenee. 284 [ooiiiin 0 [ 129,043 [oovrveviinnne [(J A 415,234 [ooveerennee 0 | (118,223) |...... (118,223) |.cveveeenne 9,430 |. 04/23/2028 . |5.C FE ....
liheel Pros Inc Initial Term Lo Initial Term Redempt ion 100.0000

..96280E-AG-4 |Loan  0.000% 04/23/28 .....coeovrveuvruevrianns [ ervne L 01/01/2023 . [ ovveveereieeieiereeeeeiee [ [ [GLA T (A7) foerereiinns [G14)) P (7)) K72 (L FT (| 326 [ooeririins (] A (G141 R (L1 FU (| PR (L1 F 17 |. 04/23/2028 . [5.A FE ...
Quikrete Holdings Inc Incremental Term Loan

..96280E-AG-4 |B-1  6.812% 06/12/28 ..eeveveviieeeieieiiiens [ e . 03/21/2023 . |Morgan Stanley .....coceee |ooereeereiereiens forveeene 221,587 e 205,648 oo 223,956 [ooveennene 224,185 |vveveinnns 46 foeen L[V I R (| 173 I [(J A 224,339 [ovveviieienne (L S (2,752) |ovvnen (2,752) |+ veveeeenn 2,809 |. 06/12/2028 . |4.C FE ....
Quikrete Holdings Inc Incremental Term Loan Redempt ion 100.0000

. 9B289E-AG-4 |B-1  6.812% 06/12/28 .ovovvererereeiririenens | e L 03/31/2023 . [ cevueeeereeieieieeenenenins oo [ L7 S (N A 566 [.veeereenens L I (| PR (L FU (| PR (L1 FU (] A [ (L1 FU K K I F 7 | 06/12/2028 . |4.C FE ....
WILLIAM MORRIS ENDEAVOR ENTERT TERM B1 LOAN

. 9B925H-AF-9 | 7.575% 05/10/25 ...eovververiiererieeeieieesiene [ eeveees . 03/21/2023 . |Bank 0f AMErica ....cooee |oveveeereirieiens [orveeenes 471,511 | 477,286 |.......... 466,718 |........... 466,814 |......... 1,298 |oveververiene (L FU [(J A 1,298 [oveeveeeenes (] A 468,110 [ooveveeenene (L P 3,401 [oouenee. 3,401 [oreeiinne 5,747 |. 05/10/2025 . |4.C FE ....
WILLIAM MORRIS ENDEAVOR ENTERT TERM B1 LOAN Redempt ion 100.0000

. 9B925H-AF-9 | 7.575% 05/10/25 ...eovvenveriierireeieeeieesiene [ eeveee L 01/11/2028 . | evveeereieeieeieeeeeiee [ [ Q1) (15) [oeveeeiiiine [G17 ) (131) | LRV A (L FU (| LR P (] A (15) e (L1 FU (| PR (L1 F 14 |. 05/10/2025 . [4.C FE ...
AIT Worldwide Logistics Hldgs Initial Term

. 97246F-AH-9 |Loan  9.538% 04/01/28 ..c.eveveveveeereeriens [ e . 03/20/2023 . | GOLDMAN SACHS ....vevvvves [ovvveerieerieens [ereeeenn. 207,263 |...........312,087 |...........308,355 |..........287,609 [......... 21,430 . 04/01/2028 . |4.B FE ...
AIT Worldwide Logistics Hidgs Initial Term Redempt ion .

. 97246F-AH-O |Loan  9.538% 04/01/28 ...cvovvevereeiririeians | veenen L 01/03/2023 . [ cevuveeereeeeieieeenenenens [oereeenenisieees [ 790 |ovveeerieenns 790 e 781 | 728 [ L (L FU (| P [/ (] A ;7 P (L1 FU [ AR 1 P 16 |. 04/01/2028 . [4.B FE ...
UNIVAR USA INC TERM BS LOAN  7.159% 11/15/26

(BADIEAGT | eeveneneerereeieeeieneee e | e . 03/21/2023 . [WelIs Fargo .ooovvvveves foorererererneneneen forveeenns 902,504 |orurrnnnnn 92,549 o 92,318 |orvrnnnne 92,337 [ooeiienne 3 L1 P (| J0 I (| (727 ST (L1 FU [ [ I 998 |. 11/15/2026 . 3.B FE ...
DISCOVERORG LLC Initial Term Loan First Lien Redempt ion 100.0000

..98932T-AD-5 [0.000% 02/02/28 ....o.vvereeereeenesienesienenees [ eevenes . 01/01/2023 . | .. JUR UUSRURSRRRSRRRRR T (326,507) |......... (326,507) |......... (326,507) |.......... (326,507) [..vevveennen (| PR (L FU (| AR (L) FU [(J A (326,507) [.evvvenenee (L1 FU (| AR (L1 0 |. 02/02/2026 . |3.A FE ...

DISCOVERORG LLC Initial Term Loan First Lien
..98932T-AD-5 0.000% 02/02/26 ...vvvveeviinvieiiiiiiiiiiiiiiiiis | eeeeans . 02/28/2023 . [Tax Free Exchange ....... |.ccovvvvveiiiiiinn Joueeennnn 326,507 |......e... 326,507 |.......... 326,507 |........... 326,507 [.ovviiiinnnns [V [V PPN [V [\ PPN 0 forreeenns 326,507 |..vveeennnnn [\ PPN [V 0 foreerinnnns 4,118 |. 02/02/2026 . |4.B FE ....
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MITCHELL INTERNATIONAL, INC Initial Term Loan
..98932T-AF-0 [ 0.000% 09/30/28 .....eeververeeeeeererierienienne | ceeees . 03/21/2023 . | Goldman Sachs & €0 ..ccev |oveververeeruerens [oeveenns 820,451 |veeeenne 884,583 ... 854,539 ..o 403,908 |........ 30,197 [oervennne 2,126 i 0 [ 32,323 |vriiiiiene 0 [ 857,228 |veveiiiens 0 | (36,777) |....... (36,777) [eevvreeenne 17,959 |. 09/30/2028 . |4.C FE ....
MITCHELL INTERNATIONAL, INC Initial Term Loan Redenption 100.0000
..98932T-AF-0 [ 0.000% 09/30/28 .....euververveveiereriesienienne | ceeees L 01/01/2023 . [ eevveiieineeiieeeeeinies [oerieesieeseene [oreeieeeiens QL) R (10) [oeveeiiiins [G[1)] T (86) |-vevevvnns FL N P (L A ([ P YT PO (L AR [G11)] P (L AR (| P (L A 10 |- 09/30/2028 . |4.B FE ...
MITCHELL INTERNATIONAL, INC Initial Term Loan Redenption 100.0000
..98932T-AF-0 |0.000% 09/30/28 ......veverevereerererrenesienenies [ eevenes L 03/31/2023 . [ evvveeireeiieinieineenes |oenieenieeeiee [ 2,284 oo 2,284 o 2,133 [ (| A (| P 3 [ (| P 3 [ (| P 2,136 oo (L A [ A <1 R 47 |. 09/30/2028 . |4.C FE ....
CENTURYLINK INC TERM B LOAN  7.203% 03/15/27
2BIOOOT-BU-3 | vvevenerenereieieie e [ e . 03/21/2023 . [BArclays .ooeeeeeerers foevieirieinieiens fereenenns 587,845 |.......... 847,858 |........... 846,798 |.....c... 806,749 |......... 40,432 [ooeoiinns (72 [\ P 40,494 |vieviinnne 0 [ 847,243 [ooveiien 0 | (259,398) |...... (259,398) [..vvveene 9,481 |. 03/15/2027 . |4.B FE ...
CENTURYLINK INC TERM B LOAN  7.203% 03/15/27 Redempt ion 100.0000
2BIOOOT-BU-3 | vvevenerenereieieie e [ e L 01/03/2023 . [ eevvveeieeiieinieinieinies | [ 2,698 [ooiririne 2,698 |eorriennne 2,695 |.errinnne 2,567 [eoerrenrnnn 129 |oeeeieene (L AR 0 [ 129 [orriiiine (| P 2,696 |erreriiienn (L AR 2 P 2 | 0 |. 03/15/2027 . |3.C FE ...
CENTURYLINK INC TERM B LOAN  7.203% 03/15/27 Redempt ion 100.0000
2BIOOOT-BU-3 | vvevenerenereieieie e [ e L 03/31/2023 . | v ... 2,698 10en 2,695 [ 2,567 | .2,69% |.. . 03/15/2027 . |4.B FE ...
NORTHRIVER MIDSTREAM FINANCE INITIAL TERM B
..C4127D-AB-4 [LOAN ~ 5.646% 09/28/25 ....ccvevverververuerienes | coeenes . 03/21/2023 . |Wells Fargo .o.coovevveeee foververerenenens foenennn. 469,478 [, 473,498 | 472,314 oo 470,834 |.......... 3,643 | (169) |-vvevreeens (| 3474 | 0 [ 474,308 . 09/28/2025 . |3.B FE ...
NORTHRIVER MIDSTREAM FINANCE INITIAL TERM B Redempt ion 100.0000
..CH127D-AB-4 |LOAN ~ 5.646% 09/28/25 ....ovevvveveeereerens [ eevnn L 03/31/2023 . [ evvveeireeeieinieineines |oenieenieeieiee [ 2,479 v, 2,479 o 2,473 | 2,465 [oooeiiiene 19 | (L A ([ P 19 | (| P 2,484 o (L1 FU ()] EP— [€:1]) T 22 . 09/28/2025 . [3.B FE ....
Ensenble ROM LLC CLOSING DATE TERM LOAN
..CA927U-AB-8 [8.564% 07/24/26 .....veveveeeeerenieienienies | e . 03/21/2023 . | Goldman Sachs & €0 ..covv |oveververeeruerens foeveennn 840,543 |..ooveunne 846,895 |.......... 838,541 |..ueuene 837,077 |veene 4,487 | 565 |oveeeereeniene (| 5,082 |ovrerrinninnnn 0 [ 842,129 [oooveiiiinen. (L1 R (1,586) |-....... (1,586) |-vcveeenen 17,178 |. 07/24/2026 . |4.C FE ...
Ensenble ROM LLC CLOSING DATE TERM LOAN Redempt ion 100.0000
..CA927U-AB-8 | 8.564% 07/24/26 ....veverveeiverieereeeieesiens [ eeveees L 03/31/2023 . [ evvveeieeeieinieineines |oerieeninereiee [ 4,388 |ovrrrennn 4,388 |oorrennne 4,361 |vreene 4,382 | P2 (L A ([ P ;N R (| P 4,371 | (L A 17 | LA IR 45 (. 07/24/2026 . [4.C FE ...
1011778 BC ULC TERM LOAN B-4  6.590%
L CBI0TL-AH-0 [ 11/19/26 ... | e . 03/21/2028 . |J P MOrgan ....ovevervens foveveerienienieniens oo 1,491,405 |........ 1,524,175 |....... 1,528,356 |........ 1,500,900 [........ 25,870 |...oveee (133) |- 0 [ 25,787 feverriiinnne (| 1,526,637 |vvevereeranns 0 | (35,232) |....... (€273 ) 19,401 |. 11/19/2026 . |3.A FE ....
MIDAS INTERMEDIATE HOLDCO Closing Date Term
..C7365B-AB-2 [Loan  0.000% 12/22/25 ....ccvvvververuerienienes | ceees . 01/08/2023 . |DIrect wevevveververieriens forereerierienienens oo 678,683 [........... 742,866 |....ceene 742,849 ..o 642,579 |....... 100,275 [ooveviinene (L A 0 [ 100,275 [ovevrevrienens 0 [ 742,854 [ooveiinnnn. 0 | (64,172) |....... (84,172) [eevveevrirriiens 0 . 12/22/2025 . 5.A FE ...
TK Elevator U.S. Newco Inc 2021 Additional
..D9000B-AD-4 [Facility B USD  8.602% 07/30/27 ...evvvruvrer | covenee . 03/22/2023 . |Various .e..ceveeveeeerennee fouereerienienenens foevienn 894,316 |.eruenenne 928,282 |uveene. 879,978 |.evevenne 699,638 [....ecverene (| 4,017 foeiiiiine (| 4,017 foeiiiine (| 885,711 |oveveeennns [ A 8,606 [.......... 8,606 [...ccennn 15,944 . 07/30/2027 . [4.A FE ....
TK Elevator U.S. Newco Inc 2021 Additional Redempt ion 100.0000
..D9000B-AD-4 |Facility B USD  8.802% 07/30/27 .ooeveverren [vee L 01/03/2023 . [ vevvveeieeiieieieinieinies [oerieeneeeeiee [ 1,852 [oriiiinns 1,852 |eeeerinnnn 1,755 [eoveieeninne 1,895 |oevieiiiininns (| P (L A (| P (L A (| P 1,759 [ooveveienne (L A I [ TR 0 . 07/30/2027 . [4.A FE ....
NUMERICABLE US LLC USD TLB-14  0.000%
. FB628D-AN-4  [08/15/28 ....evveeeieiieiiiiesieniesiesenienenies | ceeees . 03/21/2028 . |J P MOrgan ....ovevenvens fovereenienienienens [ 260,150 |.vvreenenne 277,789 |ovvevene 257,351 [veereeeeirieenn (| A (| 1,291 [oriiiiine (| 1,291 [eriiiiiine 0 [ 258,642 [ooveeinnnen. [ A 1,508 [oevenenne 1,508 [oveeeeereeninnen 0 . 08/15/2028 . [4.B FE ....
COMET BIDCO LIMITED FACILITY B2 9.953% Redempt ion 100.0000
..G2300H-AB=4 | 10/06/24 ..vveveveeeeiieieisieesieeeeeseeiens [ e L 01/01/2023 . [ v [oerieenieeeiee [ 4,478 | 4,478 o 4,389 [ooovierenne 3,188 |veene. 1,261 [oereiiinn (L A (| 1,261 [oveerreeniene (| P 4488 | (L A 30 e K| P 0 . 10/06/2024 . [5.A FE ...
Global Business Travel Holding Initial Term
..G3931D-AB-8 [Loan  7.278% 08/13/25 ....eeuvruererrieninniinns | ceeenes . 03/21/2023 . |Wells Fargo ...coocevveee foververeesenenens foeveenns 513,881 |ereenne 549,176 |...veenee. 508,529 [..vvenne 510,275 |vvune 14,317 e 3,879 |vrereriens (| 18,196 |ovvvvereeninnne 0 [ 528,471 |oveveiiiiens 0 | (14,591) |....... (14,591) |- 6,380 |. 08/13/2025 . |4.C FE ...
Global Business Travel Holding Initial Term Redenption 100.0000
..G3931D-AB-8 |Loan  7.278% 08/13/25 ..eovevvrverrrieririciens [ e L 03/31/2023 . [ evvveeireeeieinieineines |oenieenieeieiee [ 1,438 [oreiiienne 1,438 |ovierennn 1,359 |oerieriienn 1,336 [ooevrerrienn 53 [oerririiienn 4 [ ([ P I R (| P 1,39 [ (L A 45 [ 45 | 17 |. 08/13/2025 . |4.C FE ...
INEOS US FINANCE LLC 2030 Dol lar Term Loan
..GATEBP-AN-1 [ 0.000% 02/08/30 .....evvvererreeneenienieniennnee | ceeees . 03/21/2023 . |Barclays ..eecveveeniens fovevveneenenenens foeveniene 76,332 [orieenne 77,064 ovieeenne LT (| A ([ P K72 TR ([ P 32 | 0 [ 76,325 |ocvereeienns (L AR 7 [ 7 o 0 . 02/08/2030 . [3.B FE ....
PETVET CARE CENTERS LLC 2021 First Lien
..G4TTOM-AH-7 [Replacement Te ~ 0.000% 02/14/25 ......ceeovrr | covenee . 03/21/2023 . |Mitsubishi Securities . |...cooerververiens foevenene 20,726 |ovevrene 20,617 [orreene 21,509 [oiviienne 20,383 [oerene 1,969 [ooviiiiins LT TR (| 1,184 [ovevieeene 0 [ 21,566 [coverrinnnn 0 |eenne (2D [€:Z0)) E 287 |. 02/14/2025 . |3.C FE ...
PETVET CARE CENTERS LLC 2021 First Lien Redempt ion 100.0000
..G4770M-AH-7 |Replacement Te ~ 0.000% 02/14/25 ......coovevens [ eveee L 03/31/2023 . | 1euvveninieinieinieiniees [erreenieeeeeen [ 56 [oeeeeeenieeiees [ A 56 [oeeeerereeeriens [ I AR K P (L A (| P 3 [ (| P 56 [oeeereiennn (L AR (| P (L AR 1 |. 02/14/2025 . |3.C FE ...
INEOS US Petrochem LLC 2030 Tranche B Dol lar
..G4780F-AC-1 [Term Ln  7.831% 03/03/30 ..eveuverveverieries [ coeenes . 03/16/2023 . | JPMorgan Chase .......c.. |oveveervereerenens foeveeriennns 9,234 |oviorrnenne 9,327 fovvriinns 9,284 [oveeeieriiien (| A 0 [ (L A (| P (L A (| P 9,234 [ovviiinn (L AR (| P (L AR 0 . 03/03/2030 . [3.C FE ....
UNITED AIR LINES INC Term Loan B 0.000%
..G5080A-AF-9  [04/21/28 ....ovvineiiiieieieesieeeesesesene | e . 03/21/2028 . |J P MOFGan ...ceveverves fovereenienienienens [ 385,727 |vreraenn 391,601 |ooovvenne 391,540 |.......... 387,777 v 3,776 | 2 [ (| 3,778 [eriiiiiine 0 [ 391,555 [ooveeiinenn (L1 R (5,88) |........ (C:72:) ) 8,115 |. 04/21/2028 . |4.B FE ....
UNITED AIR LINES INC Term Loan B 0.000% Redempt ion 100.0000
..G5080A-AF-9  [04/21/28 ....ovveneiiiieieesieeeesesesenes | e . 01/11/2023 . | .. JE PSR RO (G1:1 1 (15) [ooveeiiiine [G1] TR ()] T 10 [ (L AR ([ P 10 [ (L AR QL] P (L A 0 [ (L A 15 |. 04/21/2028 . |3.A FE ...
Al Convoy Luxembourg S.a r.| Facility B DDTL Redemption 100.0000

..68057J-AB-2 |8.298% 01/18/27 ...vvvvvvvvvvvvvnnnnvnnnniininiinnns [oenens . 01/26/2023 . | vvvveieiiiiiiiiiiiiiiiiiiiins e e, 122,925 |........... 122,925 |........... 122,925 |........... 122,925 |.oooiiiiinns [V [V PPN [V [\ PPN 0 forreeenn. 122,925 [.ooeeennnnnes [\ PPN [V [ PPN 0 | 01/18/2027 . |2.B FE ....
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VERITAS US INC TERM LOAN B 0.000% 09/01/25
L GIBATI-AN-0 [ eevenieeeieie e | s . 03/21/2023 . |Morgan Stanley ......ccce. |oeeeveeiniiviinnnnns Jovnennnns 178,563 |........... 233,141 |........... 194,214 |........... 165,655 |......... 32,749 |.......... 6,151 [oeiiiiinnnnns (U . 38,900 |oeeuuiiiinnns (U 204,556 |.......cennnnns 0 |oeeens (25,993) |....... [T K ) 0 |. 09/01/2025 . |4.C FE ....
VERITAS US INC TERM LOAN B 0.000% 09/01/25 Redemption 100.0000
L GIBATI-AN-0 [ eeveeeeeeeeie s | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 5% |oeiiiiiiinnns 596 |.oiiiirninns 499 [ooiiiiiiiiinnns 72 . 86 |oviiiiiinnnn - P [ R oL [ PR 518 | [V PO 78 | N T PO 0 . 09/01/2025 . |4.C FE ....
VIRGIN MEDIA BRISTOL LLC Term Loan B 0.000%
..G9368P-BE-3 [01/10/29 ...evvviviiiiiiiiiiiiiiinieiiiiieneneien | s . 03/21/2023 . |Bank of America ......... |ovveiriiiiiininns Jounnnnns 622,970 |........... 635,683 |........... 626,148 |........... 628,113 |ovvveninnne [ P 593 | [V P 593 | (U 628,706 |..eveeeeennnnn [V P (5,737) |- (5,737) |vvvennnnnn 12,233 |. 01/10/2029 . |3.C FE ....
ALTICE US FINANCE USD TERM LOAN  7.511%
LOT78U-AK-2 [01/12/26 .evveiiiiiiiniiiiiiiiiiieieccinieeeeeenn | s . 01/27/2023 . | Tax Free Exchange ....... |oceveevrviiiinnnnns Jonnnnnns 889,414 |........... 954,543 |.......... 881,847 |....ounnnn. 745,570 |...ccovvnnnnnns (U 1,383 |oveeiiiiinns (U 1,383 |oveeeiiininns (U 889,414 ..o (1 P [ PO [V 2,106 |. 01/12/2026 . |4.B FE ....
ALTICE FINANCING S.A. 2022 Refinancing DIr
..LO178U-AM-8 [Facility ~ 0.000% 10/31/27 ...covvvvvivvinnnnnnes | nnnnns . 03/28/2023 . |Various ........ceeeevrivenn Jovvnnnneniinniinnns foeenes 1,124,893 |........ 1,149,473 |........ 1,082,551 |ooeeennnns 187,133 [oeennnnns 3,908 |...oonnnn. 4,005 |..oeeiinnnnnnns (U 7,913 | (U . 1,086,565 . 10/31/2027 .|4.B FE ....
TRANS UNION LLC 2021 Incremental Term B-6
..L1802P-AC-3 [Loan  0.000% 11/20/28 .......ccvvvvenvivvirnnnnns | unnnns . 03/21/2023 . |BNP Paribas Securities |...cccovvvvivvinnns fovunnnnns 411,382 [........... 417,604 |........... 416,560 |........... 414,211 |.......... 2,502 |..ooovininnnns 22 P, (U 2,574 | (U 416,784 . 11/20/2028 . |4.C FE ....
TRANS UNION LLC 2021 Incremental Term B-6 Redenption 100.0000
..L1802P-AC-3 [Loan  0.000% 11/20/28 .......ccevvvevrrriinnnnns | unnnns . 03/31/2023 . | .. ... 14,482 ... 14,482 14,445 Ll 14,364 . .. 14,452 |.. . 11/20/2028 . |4.C FE ....
BELRON FINANCE US LLC TER!
..L2000A-AC-4 [7.302% 10/30/26 ...evvvvviviinnnniiiiiiiniiiininiinn | s . 03/21/2023 . |J P Morgan ...ccevvnvvvennn foovvnnnininniininnns Jovnnnnnns 455,562 |........... 456,704 |........... 455,562 |...eunnnnn. 455,912 |oeiiiiinnn 39 s 7 A [ PO (T . (U 455,988 . 10/30/2026 . |4.B FE ....
BELRON FINANCE US LLC TERM B LOAN 2019 Redenption 100.0000
..L2000A-AC-4 [7.302% 10/30/26 ...evvvviiviinnnniiiiiiniiiniiniinn | s L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 177 s L U 174 o 175 | [ PO (VN P [ PO {1 P [V PR 175 foeeeiieiiinnn (VN P 2 | /2 PO 0 |. 10/30/2026 .|4.B FE ....
TRITON BIDCO Amendment No. 1 Refinancing Te
..L2000D-AD-6 [0.000% 12/11/26 .....ccvvvvvnnviiiiiiiiiniiiiinnies | s . 03/21/2023 . |Barclays ......ccceeevivinn fovvvvnnniniiininnns Joninns 833,243 |........... 855,22 |....eunnnn. 843,152 |........... 842,962 |.......... 4,001 |oeeennnnnns 2T PO (U 4,488 |..ooovnnnnnnnns (U 847,450 |...ovvennnnnnns 0 |oeeens (14,207) |....... (14,207) [eevnnrnnnnne 11,361 | 12/11/2026 . |4.A FE ...
TRITON BIDCO Amendment No. 1 Refinancing Te Redenption 100.0000
..L2000D-AD-6 [0.000% 12/11/26 .....ccvvvvvnniiriiiiiiinieiiiinies | s L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 2,19 [ 2,199 [..eens 2,167 e 2,167 |oveieiins 10 [ {1 P [ R 10 [ooeriiiiiinnnns [V PR 7% VA PO [V PO 2 | 21 | 0 | 12/11/2026 . |4.A FE ....
GOLDEN STATE BUYER INC INITIAL TERM LOAN
..L2210T-AC-9 [9.602% 06/21/26 ....evvvvvivinnniiiiiiiniiiniiiiinn | s . 01/14/2023 . |Direct ..oovvviiiiniiiiiiinn Joevviiiininiiiiis e (12,515) |........... (13,243) cevvvvenens (13,183) |..vvveens (11,500) [........ (1,676) [..ceevvnnnnnns (<) 1 PO (U . (1,679) [oeiiiiinnnnns (U (13,180) |vvenrieennnnn [V PO 665 |....ouunnnn. [C1CIS T P 0 |. 06/21/2026 . |4.C FE ....
GOLDEN STATE BUYER INC INITIAL TERM LOAN Redenption 100.0000
..L2210T-AC-9 [9.602% 06/21/26 ....evvvivviinnniiiiiiniiniiiiinn | s L 02/28/2023 . | eeeeeeeiiiieeeeeenieeeees i e (6,212) |oevvrevenns (6,212) |............ (6,19) |............ (6,848) |..cvvvnnnnn. 648 | 2 P (U PO [CISIV I (U P (6,198) |ovvvnneeennnnn [V PO (13) |vees [EC) ) P 0 |. 06/21/2026 . |4.A FE ....
GOLDEN STATE BUYER INC INITIAL TERM LOAN Redenption 100.0000
..L2210T-AC-9 [9.602% 06/21/26 ....evvvvvvirnniiiiiiiniiiniiiiins | s L 01/14/2023 . | eeeeeeeiiiieeeeeeieeeees i e 19,455 [ 19,455 |............ 19,349 |............ 18,348 |.......... 1,028 [oooeeiieinnnnn (<) 1 PO (U 1,025 |oeeeiinnnns (U P 19,374 | [V PO 81 | -1 I PO 0 |. 06/21/2026 . |4.C FE ....
CURIUM BIDCO SARI FACILITY B USD  8.845%
.L2210T-AC-9 [06/26/26 .....vvvvvvvrnnniiiiiiiiieieiiinineeeeinn | s . 03/21/2023 . |J P Morgan ...ccevvnvvvenns foovvnnnnnnniiininns Jovnennnns 204,906 |........en. 299,018 |........... 296,775 |..ocevvnnns 293,038 |.......... 4,672 | 145 | (U 4,817 [oeeiiiiinnnnns (U 297,855 |...cceevvnnnnns 0 |oeeennns (2,949) |......... (2,949) [.ooovvviiinnns 0 |. 06/26/2026 . |4.C FE ....
CURIUM BIDCO SARI Facility B (USD)  0.000%
LL2210T-AE-5 [ 10/27/27 wevveiiiiiiiiiiiiiiiiiee i eeeeien | s . 03/21/2023 . |J P Morgan ...ccevvnvvvennn foovvnnnininniininnns Jovnnnnnns 528,188 |........... 539,656 |........... 528,886 |........... 524,908 |.......... 5,134 |.ooonennnns [T I (U 6,075 [ooeiiiiinnnnns (U 530,983 |.......cevnnnns 0 |oeeennns (2,796) | (2,795) |vvenniiiiinnnnns 0 |. 10/27/2027 .|4.C FE ....
Spa US HoldCo Inc Facility B USD  0.000%
L L2968BE-AE-2 [03/12/28 oevveniiiiiiiiieiciii s | s . 03/20/2023 . | GOLDMAN SACHS ......ovvves |ovvvvnnniiriinnnns Jovnnnnnns 873,773 | 903,124 |........... 880,546 |........... 866,999 |........ 18,755 |ovvuennnns 1,569 |oveeeiiinnnns (U PR 20,324 |.oooiiiinns (U 887,323 |eivviiies 0 |oeeens (13,551) |....... (13,851) |+evvvennieiennns 0 |. 03/12/2028 .|4.B FE ....
Spa US HoldCo Inc Facility B USD  0.000% Redenption 100.0000
L L2968BE-AE-2 [03/12/28 ovvveniiiiiiiiiiicciieeceiieeeen | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 2,263 [oeeeiiiinnne 2,263 |...ooconnnnns 2,207 |oveeiinnns 2,173 | L PR 2 P [ R 49 | [V PR 2,202 |ooeeiiiiiiinnnn [V PO L3 I PO L I N 0 |. 03/12/2028 .|4.B FE ....
Raptor Acquisition Corp Rapt Initial Term
..L5000D-AC-1 [Loan  0.000% 11/01/26 ......ccvvvvvvvvrivnnnnnnns | unnnns . 01/11/2023 . | Deutsche Bank .........co. |oeevveeiniiiiiinnnns Jovnnnnnns 397,562 |.......een. 399,713 |........... 391,356 |........... 390,557 |.......... 1170 |ooeeeennnnns (72 PO (U 1,337 | (U 391,893 [.....ccevnnnnns [V O 5,668 |.......... 5,668 |eviiiiiiinnnnns 0 |. 11/01/2026 . |4.A FE ....
Raptor Acquisition Corp Rapt Initial Term Redempt ion 100.0000
..L5000D-AC-1 [Loan  0.000% 11/01/26 ......ccevvvvvvvivvnnnnnnns | nnnnns . 01/03/2023 . | .eeeneeeiiiie e ,004 s 1,004 | 983 |..iiiiiiienns L1 I I (1 P [ PO T P [ PR [SL 7 [V PO 20 | 20 | 2 |. 11/01/2026 . |4.B FE ....
ICON Luxembourg S.A R.L. Lux T Lux Term Loan
..L5000D-AC-1 [7.634% 06/16/28 .......ccevvveniiriiiniiiiiiiinnnn | s . 03/21/2023 . 738,647 731,757 |.... . 06/16/2028 . |3.A FE ....
PROJECT BOOST PURCHASI
..L5000D-AD-9 | Incremental Term Loan  0.000% 05/30/26 ..... |....... . 03/21/2023 . |RBC .evvvvnviiiiiniiiiiiiiins Jevviiinieeeiiiis Jennnn.. 103,025 [neeennnns 106,102 |oeevennnnns 105,837 |...........102,588 |..........3,329 [......ccccoo 12 [0 [l 334 [0 [ 105,929 [..ooovvvnennnns 0 |oeeennns (2,904) |......... (2,904) |.oovvennnnnns 1,409 |. 05/30/2026 . |4.A FE ....
WILSONART INT'L HOLDING LLC Tranche E Term
..L5582B-AV-9 [Loan  0.000% 12/22/26 .......covvvvvvnnnnrinnnnn | nnnnns . 03/21/2023 . | Deutsche Bank ............ |oeeeeeriveiiinnnns [onnn... 1,245,976 [o....... 1,297,757 |........ 1,289,035 |........ 1,027,474 |........ 46,796 ... 735 [ooiiiiiinnnnnnn O [ 47,531 [0 [ 1,290,916 |.. . 12/22/2026 . |4.A FE ...
Thoughtworks Inc Initial Term Loan .
..L890BY-AE-8 [03/20/28 ...ervvriiiiiiiiiiiiiiiiiineeecriieeeen | s . 03/21/2023 . |Morgan Stanley ......ccooe |ovevevieviinnninnns foeenennnns 69,720 |............ 69,852 |........eent 69,678 |..evvunnnnne 69,350 |......cennnn 70 N A 12 | (U P 383 | (U P 69,733 [....covvnnnnnns [V PO (14) | [ F 825 |. 03/20/2028 . |4.B FE ....
Thoughtworks Inc Initial Term Loan  0.000% Redemption 100.0000

..L8908Y-AE-8 03/20/28 ....oovviiiiiiiiiiiiiiiiiiiieiieeeeeeeeeeeees [ L 03/31/2023 [ .eeeiiiiiiiiiiiieiiiiiiees e feiee, 23,645 |............ 23,645 |........... 23,586 |............ 23,475 |ooooennnnns 126 oo 50 Jooeoiiiiinnn 0 foeeeennn. 76 |ooeeeeiinenns 0 foreeeennns 23,652 |..covuiiiennnn [V PPN (D feoreeeeiinnns (D e 147 |. 03/20/2028 . [4.B FE ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Sunshine Luxembourg VII SARL Facility B3 USD
..L9308U-AII-0 [8.913% 10/01/26 ...evvvvvvvvniiiiiiiiiiiieeeceiiien | s . 03/21/2023 . | Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovunnnnns 930,625 |........... 954,781 |........... 941,109 |........... 390,985 |......... 16,022 |.......... 1,191 [, (U . 16,213 [oooeiiiiinnnnns 0 s 942,746 |..vvvvvvnnnnnns 0 f...... (12,121) |....... (12,121) |eeeveiiieeennns 498 |. 10/01/2026 . |4.C FE ....
Sunshine Luxembourg V11 SARL Facility B3 USD Redenption 100.0000
..L9308U-AII-0 [8.913% 10/01/26 ...evvvvvvviniiiiiiiiiiiieeecciiien | s L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 2,436 [oeeeiiienne X 2,393 [ (U1 P [ PO L O [ PO L O [V PR 2,3% oo [V Mo o[, 0 |[. 10/01/2026 . |4.C FE ....
TRINSEO MATERIALS OPERATING 2018 Refinancing
..L9339L-AG-8 [Term Loan  0.000% 09/06/24 ........cevvvvunnnves | unnnns . 03/21/2023 . |Various ........ceeveevvenns foevvnnnnnnniinnnns foenns 145,411 [........... 146,952 |........... 41,115 | 141,774 e 72 P 815 | (U PO 887 | (U 142,661 . 09/06/2024 . [4.A FE ....
TRINSEO MATERIALS OPERATING 2018 Refinancing
..L9339L-AG-8 [Term Loan  0.000% 09/06/24 ........cevvvvuunnees | unnnns . 03/31/2023 . .. 176 . 09/06/2024 . |4.A FE ...
..L9901E-AE-7 |Zacapa LLC Term Loan B 0.000% 02/09/29 .... |....... . 03/21/2023 . |Morgan Stanley ........... |.... 537,628 |.. . 02/09/2029 . |4.C FE ....
Redemption 100.0000
..L9901E-AE-7 |Zacapa LLC Term Loan B 0.000% 02/09/29 .... |....... L 08/31/2028 . | eveiiiiiiiiiineeiiiiniinnees e e 1,376 |oeeeeees 1,376 |oeeeeeees 1,829 |ooeeeiee e 1,326 | B |2 e 0 8 et 0 e 1,383 [0 [ 43 LK I FO 0 |. 02/09/2029 . |4.C FE ....
Mavis Tire Express Srvcs TopCo Initial Term
..N2014A-AE-2 [Loan  0.000% 04/30/28 ......cceeevmmuieeeeennns | s . 03/21/2023 . |Piper Jeffries & Co 657,913 654,624 |.... (19,094) . 04/30/2028 . |4.B FE ....
Gridiron Fiber Corp Initia
..N30BBK-AM-7 [5.159% 08/23/28 ....ceevveeeieeeneieeeeeeniniieeee | s . 03/21/2028 . |RBC wevveeeeeeinnieeeeenen feeeeniieeeeeennes s 334,603 |....oeennnn 370,013 |eeeennnnns 351,513 |..cceeeenns 334,400 |........ 20,400 |.eeevnnnnnns (572 I PO (U 21,021 |oeeeieeeeeee (U 355,421 [.ooeeeeinnnnnns 0 |oeeenes (20,818) |....... (20,818) [oveeueeeeennnnnns 0 |. 08/23/2028 . |3.C FE ....
Esdec Solar Group B V Initial Term Loan
..N30B6K-AM-7 [9.960% 08/23/28 ...evvveeeeeeeneeeeeecenieeeeeen | s . 03/21/2028 . |J P Morgan .ccovvenvveeeen Jeemmnineeeeennns s 219,517 |........... 225,146 |........... 220,643 |........... 218,985 |.......... 2,587 |eeeinnnnns 149 | (U1 2,686 [ooeeiieeennnnn (U 221,641 | [V AU (2,124) |......... (2,124) |eeeenee (5,144) |. 08/23/2028 . |4.B FE ....
STARFRUIT US HOLDCO LLC INITIAL DOLLAR TERM
..N8232N-AB-3 [LOAN ~ 7.923% 09/20/25 ....ceevvvenaeeeeennnaaeee | s . 03/21/2028 . |Various ......cceeeeeeeeeeen Joemmmneeeeenniiiees foeeeens 1,042,590 |........ 1,052,602 |........ 1,019,708 |........ 1,022,240 |oeevennnnne (U1 2,940 |eeeiiiins [V 2,940 |eeeeiiinns (U 1,025,180 |oeeeeeeeennnnn [V PO 17,41 |........ 17,411 | 18,855 |. 09/20/2025 . |4.A FE ....
STARFRUIT US HOLDCO LLC INITIAL DOLLAR TERM Redempt ion 100.0000
..N8232N-AB-3 [LOAN ~ 7.923% 09/20/25 ....ceevvvenaeeeeennnaaeee | s L 01/03/2028 . | .eveniiiiiiiiinniniiinineees e e 3,569 [oeiieenne 3,569 [....ccoennnnn 3,458 |..coeeennnnns 3,466 |.ecoevnnnnnnnns [ PO (VI PO [ PO (VI PO [V PO 3,466 |....ccevnnnnnns [ PO 108 |oveeees 103 [oeeiieeiiiinnns 43 [. 09/20/2025 . [4.A FE ....
ARAMARK SERVICES INC US TERM B US TERM B3
..N8233B-AC-6 [LOAN ~ 7.500% 03/11/25 ...eeveeeevenieeeecenns | s . 03/21/2028 . |J P Morgan .ccovvenveeeeen Jovmmniieeeeennies s 501,380 |........... 501,882 |.ceeennnn 500,000 |..eeunnnnes 500,236 |............ 621 et LRV 0 Joveeeeees 733 |oeeeeiiieens (U 500,969 |.eeevrunnanns [ PO A2 s 412 | 5,203 |. 03/11/2025 . 3.B FE ....
Jazz Financing Lux Sa r | Ini Initial Dollar
..N9000D-AH-0 |Term Loan  0.000% 04/22/28 .... [T (R . 03/21/2023 . | Goldman Sachs & Co ...... |.... .. 695,857 705,308 701,033 |.......... 700,158 |.... ... 701,89 |.. . 04/22/2028 . |4.B FE ....
Jazz Financing Lux Sa r | Ini Initial Dollar Redempt ion 100.0000
..N9000D-AH-0 [Term Loan  0.000% 04/22/28 .......oveveeennnns | unnnns L 01/03/2028 . | eeveniiiiiiiiineieiiiiineees e e 1,985 [oooieeennnnns 1,985 |oeeeeeees 1,978 | 1,971 | L3 IO (VI PO [ PO L3 IO [V PO 1,975 | (VI PO L L L L 0 |. 04/22/2028 . |3.B FE ....
Voyage Australia Pty Limited | Initial Term
..09489T-AB-5 |Loan B USD  8.316% 05/25/28 ..........cceeeeeees [ eeennn . 03/21/2023 . |Morgan Stanley ........... |oeeeeeeieeiiiniiins | 253,286 |........... 260,448 |........... 257,844 |........... 248,103 |........ 10,181 [oooeeeee L I O (U A 10,322 |oeeeeiieeeenee (U 258,424 |............... [V PO (5,138) |eeennen (5,138) |eevvnnnnnnnn 5,163 |. 05/25/2028 . |3.C FE ....
Voyage Australia Pty Limited | Initial Term Redenption 100.0000
..09489T-AB-5 |Loan B USD  8.316% 05/25/28 ..........cceeeeeees [ erennn . 0170172023 . | evvvvvriiiinninniiniiniiniins e | (10) |ooeeeeeeeeens (L0 P (R [0) PO (36) |+eveennnnanans 26 | (VI PO (1 PO P O (1 PO (R[] PO (VI PO [ PO [V PO 0 |. 05/25/2028 . |3.C FE ....
Icebox Holdco I11 Inc Delayed Draw Term Loan
L WB189E-AF-7 [0.000% 12/15/28 .....eeeeeeeeieeeeeeeieeeeeennis | s . 01/03/2023 . | Tax Free Exchange ....... |oeeeeereeeemninnns foveeeeeens 59,829 |eiennn. 60,097 |oeeeuunnnnns 59,797 [oeeeeennnnns 55,290 |...eennnn. 4,549 |..oooonnennnns [C) 1 PO (U1 N 4,540 |oeeeiinnnnnnns 0 Joeeeeees 59,829 |[...ccvvrnnnnnns (VI PO [ PO [V PO 0 |. 12/15/2028 . |4.C FE ....
OPEN TEXT CORPORATION Term Loan B 0.000%
. 000000-00-0 [ 11/16/29 .....eeeeeeeeeeeeeeeneieeeeeeenneeeeeeene | Aueens . 03/21/2028 . |RBC wevveeeeeeienieeeeeenen foeeenieeeeeennes s 433,464 |........... 436,872 |........... 423,766 |...cevvnnaeaannns (U1 PP 0 Joeeeeees 725 |eeeeiiiaeens 0 Joveeeeees 725 |oeeeeiiiaeens (U 424,491 [t [V IO 8,973 |oeeeeennns 8,978 |oeeries 2,476 |. 11/16/2029 . |3.A FE ....
AIR CANADA Term Loan (2021)  0.000% 07/27/28
CAAITBK-AG-2 | eevriiiiiiii A..... . 03/21/2028 . |J P Morgan .ccovvenvveeeen Jeemmnineeeeennns s 232,825 |eeeeennnns 285,772 |........... 233,414 |.oeeeneeet 233,745 |............ 130 |oveeeeeees (5] I SO (1 PO 291 | (U 234,036 |....ccevnennnns [V PO (1,211) |eueenns (1,21) [oeeeeee 4,905 |. 07/27/2028 . [3.C FE ....
AIR CANADA Term Loan (2021)  0.000% 07/27/28 Redemption 100.0000
CAAITBK-AG-2 | eevriiiiiiii A..... L 01/03/2028 . | .eveiiiiiiniinieiiiiineees Jeerieeeeennees [ 592 | L1 IO 586 |..eevrrnniieens 587 |eeeeeiieens [ PO (VI PO [ PO (VI PO (1 PO 588 |eeeriieeeens (VI PO L PP [T PO 0 |. 07/27/2028 .|3.B FE ....
STARS GRP HLDS STARS GRP USD Term Loan
..N8233B-AC-6 [0.000% 07/10/25 .....ceevurunaaiaeinnnnaneanennnnns D..... . 03/21/2023 . |BNP Paribas Securities |.cecoeveeeeeeeins Joveaens 892,549 |........... 902,294 |........... 900,967 |........... 901,417 |ovveeieienes [U N 164 [oooiieiinnnnns [V N 164 [ooooieiinnnnns (U 901,581 |oevvuunens 0 Joeeennnns (9,032) | (9,082) |+evvmneraernnnnns 0 |. 07/10/2025 . |2.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 204,659,552 216,043,171 211,604,209 176,173,290 8,571,136 321,676 0 8,892,812 0 212,708,889 0 (8,049,315) | (8,049,315) 2,468,895 XXX XXX
2509999997. Total - Bonds - Part 4 251,530,716 266,301,394 261,165,365 219,398,859 10,774,548 291,428 0 11,065,976 0 261,858,259 0 | (10,325,051)| (10,325,051) 3,367,707 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 251,530,716 266,301,394 261,165,365 219,398,859 10,774,548 291,428 0 11,065,976 0 261,858,259 0 | (10,325,051)| (10,325,051) 3,367,707 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..31337#-10-5 |FEDERAL HOME_LOAN BANK OF CINCINNATI .......... | ....... | 03/06/2023 . |Go|dman Sachs & Co ...... | ....... 16,698.000 |...... 1,669,800 |oeeeiiiiiiiiiiiaiee foeaenns 1,669,800 |........ 1,669,800 [......ccoennnns (U T [V PP (U T [V PP (U 1,669,800 [.....ccevnnnnns [V PP (U T [ PP (U OO IFTTTTTTTIeeN,
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,669,800 XXX 1,669,800 1,669,800 0 0 0 0 0 1,669,800 0 0 0 0 XXX XXX
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5989999997. Total - Common Stocks - Part 4 1,669,800 XXX 1,669,800 1,669,800 0 0 0 0 0 1,669,800 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,669,800 XXX 1,669,800 1,669,800 0 0 0 0 0 1,669,800 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,669,800 XXX 1,669,800 1,669,800 0 0 0 0 0 1,669,800 0 0 0 0 XXX XXX
6009999999 - Totals 253,200,516 XXX 262,835, 165 221,068,659 10,774,548 201,428 0 11,065,976 0 263,528,059 0 | (10,325,051)| (10,325,051) 3,367,707 XXX XXX




STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

EO6, EO7, EO8, E09, E10



STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
912810-Q0-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .. LA .. 05/15/2041 ...
912810-RB-6 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 .. LA 05/15/2043
912810-RD-2 .........| UNITED STATES OF AMERICA BOND FIXED 3.75% 15/NOV/2043 USD 100 .... LA 11/15/2043
912810-SE-9 .........| UNITED STATES OF AMERICA BOND FIXED 3.375% 15/NOV/2048 USD 100 ... LA .. 11/15/2048
912810-8J-8 ... .| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 .... LA .. 08/15/2049 ...
912810-SK-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/N0V/2049 USD 100 1.A .. 11/15/2049 ...
912810-8S-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 1.A .. 11/15/2050
912810-ST-6 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 1.A .. 11/15/2040
912810-SX-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 1.A .. 05/15/2051 ...
912810-SY-5 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 . 1.A .. 05/15/2041 ...
912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 LA .. 11/15/2041
912810-TD-0 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 .... LA 02/15/2052
912810-TH-1 .........| UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 ... A 05/15/2042
912828-2Y-5 .........| UNITED STATES OF AMERICA NOTES FIXED 2.125% 30/SEP/2024 USD 100 . LA 09/30/2024
912828-3F-5 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 ... LA .. 11/15/2027
912828-3W-8 ... .| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100 LA .. 02/15/2028 ...
912828-4M-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2025 USD 100 . 1.A .. 04/30/2025 ...
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . 1.A .. 05/15/2028 ...
912828-4V-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 . 1.A .. 08/15/2028
912828-6B-1 UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 . 1.A .. 02/15/2029 ...
912828-G3-8 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2024 USD 100 1.A .. 11/15/2024 ...
912828-M5-6 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2025 USD 100 ... LA .. 11/15/2025 ...
912828-P4-6 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/FEB/2026 USD 100 .... LA 02/15/2026
912828-W7-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/MAR/2024 USD 100 .... LA 03/31/2024
912828-YL-8 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2024 USD 100 . LA 10/15/2024
912828-YM-6 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/0CT/2024 USD 100 .... LA .. 10/31/2024 ...
912828-25-2 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/JAN/2025 USD 100 . LA .. 01/31/2025 ...
912828-27-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 .... LA .. 01/31/2027
912828-79-4 ... .| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 .... LA .. 02/15/2030 ...
912828-20-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . 1.A .. 05/15/2030 ...
91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . 1.A .. 08/15/2030
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . 1.A .. 09/30/2027 ...
91282C-AV-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 .... LA .. 11/15/2030
91282C-BB-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 .... LA 12/31/2027
91282C-BF-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 .... LA 01/15/2031
91282C-BJ-9 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 LA 01/31/2028
91282C-BL-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 .... LA 02/15/2031
91282C-BS-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .. LA 03/31/2028
91282C-BT-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAR/2026 USD 100 .. LA .. 03/31/20%6 ...
91282C-CB-5 ... .| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 .... LA .. 05/15/2031 ...
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. 1.A .. 05/31/2028 ...
91282C-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 .. 1.A .. 08/15/2031
91282C-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . 1.A .. 08/31/2028
91282C-CX-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/SEP/2024 USD 100 .... LA .. 09/15/2024 ...
91282C-DB-4 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/0CT/2024 USD 100 .... LA 10/15/2024
91282C-DC-2 ......... | UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2026 USD 100 .... LA 10/15/2026
91282C-DF-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 . LA 10/31/2028
91282C-DH-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOV/2024 USD 100 ... LA 11/15/2024
91282C-DJ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 .... LA 11/15/2031
91282C-DS-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2025 USD 100 .... LA .. 01/15/2025 ...
91282C-DW-8 ... .| UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 ... LA .. 01/31/2029 ...
91282C-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . 1.A .. 02/15/2032 ...
91282C-Dz-1 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2025 USD 100 . 1.A .. 02/15/2025 ...
91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . 1.A .. 02/28/2029 ...
91282C-ED-9 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/MAR/2025 USD 100 .. 1.A .. 03/15/2025 ...
91282C-EE-7 UNITED STATES OF AMERICA NOTES FIXED 2.375% 31/MAR/2029 USD 100 . 1.A .. 03/31/2029 ...
91282C-EF-4 .........| UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 .... LA .. 03/31/2027 ...
91282C-FB-2 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/JUL/2027 USD 100 ... LA 07/31/2027
91282C-FF-3 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 ... LA 08/15/2032
91282C-FR-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 .... LA 10/15/2027
91282C-GE-5 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 .... LA .. 01/15/2026
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX
361798-20-9 ......... GNMA || MORTPASS 4% 20/APR/2047 SF PN# MA4383 ....oevveiiiiiiiiieiiiiie e 04/20/2047
36179S-QV-2 .........[ GNMA 11 MORTPASS 3% 20/NOV/2046 SF PN# MA4068 .... 11/20/2046
361795-QH-0 .........| GNUA |1 MORTPASS 3.5% 20/NOV/2046 SF PN# HA4069 .. 1172072046
361798-YS-0 ... .| GNMA || MORTPASS 3.5% 20/MAR/2047 SF PN# MA4321 .. .. 03/20/2047 ...
36179T-7K-5 GNMA |1 MORTPASS 4% 20/AUG/2048 SF PN# MA5398 .. .. 08/20/2048
36179T-7M-1 GNMA || MORTPASS 5% 20/AUG/2048 SF PN# MA5400 . .. 08/20/2048
36179T-G4-1 GNMA || MORTPASS 3.5% 20/SEP/2047 SF PN# MA4719 .. 09/20/2047 ...
36179T-NR-2 GNMA || MORTPASS 3.5% 20/DEC/2047 SF PN# MA4900 .. .. 12/20/2047 ...
36179T-T9-6 GNMA || MORTPASS 3% 20/MAR/2048 SF PN# MAS076 . .. 03/20/2048 ...
36179T-UA-1 .........[ GNMA 11 MORTPASS 3.5% 20/MAR/2048 SF PN# MA5077 .. .. 03/20/2048 ...
36179T-XX-8 .........[ GNMA 11 MORTPASS 5% 20/MAY/2048 SF PN# MA5194 .... 05/20/2048
36179T-24-0 .........[ GNMA |1 MORTPASS 3.5% 20/JUN/2048 SF PN# MA5263 .. 06/20/2048
36179U-D8-2 .........| GNMA |1 MORTPASS 3.5% 20/0CT/2048 SF PN# MASS27 .. 10/20/2048
36179U-KY-7 .........[ GNMA 11 MORTPASS 4.5% 20/JAN/2049 SF PN# MAS711 .. .. 01/20/2049 ...
36179U-PB-2 .........[ GNMA 11 MORTPASS 4.5% 20/MAR/2049 SF PN# MAS818 .. .. 03/20/2049 ...
36179U-SU-7 .........[ GNMA 11 MORTPASS 4% 20/MAY/2049 SF PN# MA5931 .... .. 05/20/2049 ...
36179U-V8-2 ... .| GNMA I MORTPASS 3.5% 20/JUL/2049 SF PN# MA6039 .. .. 07/20/2049 ...
36179V-4U-1 GNMA I MORTPASS 2% 20/JAN/2051 SF PN# MA7135 .. .. 01/20/2051
36179V-DP-2 GNMA |1 MORTPASS 3.5% 20/JAN/2050 SF PN# MAG410 .. 01/20/2050
36179V-FR-6 GNMA || MORTPASS 4% 20/FEB/2050 SF PN# MA6476 . .. 02/20/2050 ...
36179V-HS-2 .........[ GNMA 11 MORTPASS 3% 20/MAR/2050 SF PN# MA6541 .... .. 03/20/2050 ...
36179V-2T-0 .........[ GNMA 11 MORTPASS 3.5% 20/DEC/2050 SF PN# MA7054 .. 12/20/2050
361790-2T-4 .........[ GNMA 11 MORTPASS 2% 20/APR/2052 SF PN# MA7986 .... 04/20/2052
36179W-20-7 .........| GNVA 11 MORTPASS 3.5% 20/APR/2052 SF PN# MA7989 04/20/2052
36179W-7J-1 .........[ GNMA 11 MORTPASS 2.5% 20/JUN/2052 SF PN# MAB097 06/20/2052
36179W-JR-0 .........[ GNMA 11 MORTPASS 2.5% 20/JUL/2051 SF PN# MA7472 .. 07/20/2051
36179W-NF-1 .........[ GNMA 11 MORTPASS 3% 20/SEP/2051 SF PN# MA7590 .... .. 09/20/2051 ...
361791-P8-5 ... .| GNMA || MORTPASS 1.5% 20/0CT/2051 SF PN# MA7647 .. .. 10/20/2051
361791-R2-6 GNMA |1 MORTPASS 2.5% 20/NOV/2051 SF PN# MA7705 .. 11/20/2051
361790-VT-2 GNMA I MORTPASS 2% 20/JAN/2052 SF PN# MA7826 .. .. 01/20/2052 ...
361790-XJ-2 GNMA || MORTPASS 2.5% 20/FEB/2052 SF PN# MA7881 .. 02/20/2052 ...
361790-Y8-5 .........[ GNMA 11 MORTPASS 2% 20/MAR/2052 SF PN# MA7935 .... .. 03/20/2052 ...
36179X-AA-4 .........[ GNMA 11 MORTPASS 4.5% 20/JUN/2052 SF PN# MA8101 .. 06/20/2052
36179X-BU-9 .........[ GNMA 11 MORTPASS 4.5% 20/JUL/2052 SF PN# MA8151 .. . LA .. .. . 07/20/2052
36179X-C9-5 ......... GNMA |1 MORTPASS 2% 20/AUG/2052 SF PN# MAB196 .......cevvvnriiiiiiiiiiiiiiiie e . , .. i ....... 08/20/2052 ...
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36179X-DA-1 .........[ GNMA 11 MORTPASS 2.5% 20/AUG/2052 SF PN# MA8197 .. LA .. 08/20/2052 ...
36179X-DE-3 .........[ GNMA 11 MORTPASS 4.5% 20/AUG/2052 SF PN# MA8201 .. LA .. 08/20/2052
36179X-FE-1 .........[ GNMA 11 MORTPASS 3% 20/SEP/2052 SF PN# MA8265 .... LA ..79,993 |.. .. 79,993 09/20/2052
36179X-FH-4 .........[ GNMA 11 MORTPASS 4.5% 20/SEP/2052 SF PN# MA8268 .. LA ...179,718 |.. ...179,718 |....... 09/20/2052 ...
36179X-HU-3 .........[ GNMA 11 MORTPASS 2.5% 20/0CT/2052 SF PN# MA8343 .. LA .. 10/20/2052 ...
36179X-HV-1 GNMA || MORTPASS 3% 20/0CT/2052 SF PN# MA8344 .. 1.A .. 10/20/2052 ...
36179X-LC-8 GNMA |1 MORTPASS 2.5% 20/NOV/2052 SF PN# MA8423 1.A .. 11/20/2052 ...
36179X-LD-6 GNMA I MORTPASS 3% 20/NOV/2052 SF PN# MA8424 .. 1.A .. 11/20/2052 ...
36179X-LJ-3 GNMA |1 MORTPASS 5.5% 20/NOV/2052 SF PN# MA8429 1.A .. 11/20/2052 ...
36179X-NA-0 GNMA || MORTPASS 2.5% 20/DEC/2052 SF PN# MA8485 .. 1.A .. 12/20/2052 ...
36179X-NG-7 .........[ GNMA 11 MORTPASS 5.5% 20/DEC/2052 SF PN# MA8491 LA .. 12/20/2052 ...
36179X-NJ-1 .........[ GNMA 11 MORTPASS 6.5% 20/DEC/2052 SF PN# MA8493 LA 12/20/2052
36179X-QR-0 .........[ GNMA 11 MORTPASS 2.5% 20/JAN/2053 SF PN# MA8564 LA 01/20/2053
36179X-0S-8 .........[ GNMA 11 MORTPASS 3% 20/JAN/2053 SF PN# MA8S65 ... LA 01/20/2053
36179X-0X-7 .........[ GNMA 11 MORTPASS 5.5% 20/JAN/2053 SF PN# MA8570 .. LA .. 01/20/2053 ...
36179X-S7-2 .........[ GNMA 11 MORTPASS 2.5% 20/FEB/2053 SF PN# MA8642 .. LA .. 02/20/2053 ...
36179X-TA-4 GNMA || MORTPASS 4% 20/FEB/2053 SF PN# MA8645 . 1.A .. 02/20/2053 ...
36179X-VN-3 GNMA || MORTPASS 3% 20/MAR/2053 SF PN# MA8721 . 1.A .. 03/20/2053 ...
36179X-VP-8 GNMA |1 MORTPASS 3.5% 20/MAR/2053 SF PN# MA8722 1.A .. 03/20/2053 ...
36179X-V0-6 GNMA | MORTPASS 4% 20/MAR/2053 SF PN# MA8723 .. 1.A .. 03/20/2053 ...
36179X-VR-4 GNMA || MORTPASS 4.5% 20/MAR/2053 SF PN# MA8724 1.A .. 03/20/2053 ...
36179X-VT-0 .........[ GNMA 11 MORTPASS 5.5% 20/MAR/2053 SF PN# MA8726 .. LA .. 03/20/2053 ...
3617F5-AY-6 .........[ GNMA 11 MORTPASS 5% 20/0CT/2052 SF PN# CN5423 .. LA 10/20/2052
3617UL-U7-1 .........[ GNMA 11 MORTPASS 3% 20/JAN/2051 SF PN# CB1506 .. LA 01/20/2051
3617XS-AK-6 .........[ GNMA 11 MORTPASS 6.5% 20/DEC/2052 SF PN# CJ9010 .. LA 12/20/2052
3617Y5-UR-8 .........[ GNMA 11 MORTPASS 4% 20/JUN/2052 SF PN# CK9592 LA .. 06/20/2052 ...
3618A3-EC-8 .........[ GNMA 11 MORTPASS 6.5% 20/MAR/2053 SF PN# CQ1031 .. LA .. 03/20/2053 ...
3618A3-EJ-3 .........[ GNMA 11 MORTPASS 6% 20/MAR/2053 SF PN# CQ1037 .... LA .. 03/20/2053 ...
3618A9-FQ-3 .........[ GNMA 11 MORTPASS 5.5% 20/JAN/2053 SF PN# CQ6475 LA .. 01/20/2053 ...
3618A9-HE-8 GNMA || MORTPASS 5.5% 20/JAN/2053 SF PN# CQ6529 .. 1.A .. 01/20/2053 ...
3618AE-CM-4 GNMA || MORTPASS 7.5% 20/FEB/2053 SF PN# CR0076 1.A .. 02/20/2053 ...
3618AQ-GS-0 GNMA || MORTPASS 5% 20/JAN/2053 SF PN# CR9209 .. 1.A .. 01/20/2053 ...
3618AS-FU-2 .........[ GNMA 11 MORTPASS 6% 20/FEB/2053 SF PN# CS0179 . LA .. 02/20/2053 ...
3618AT-S7-7 .........| GNMA 11 MORTPASS 6% 20/FEB/2053 SF PN# CS1442 .... LA 02/20/2053
3618AU-DT-2 .........[ GNMA 11 MORTPASS 6.5% 20/FEB/2053 SF PN# CS1914 .. LA 02/20/2053
3618AY-NU-0 .........[ GNMA 11 MORTPASS 5% 20/MAR/2053 SF PN# CS5803 LA 03/20/2053
3618B0-VK-6 .........[ GNMA 11 MORTPASS 4.5% 20/FEB/2053 SF PN# CS6918 .. LA 02/20/2053
3618B1-DM-0 .........[ GNMA 11 MORTPASS 6% 20/MAR/2053 SF PN# CS7308 .... LA 03/20/2053
3618B1-H2-0 .........[ GNMA 11 MORTPASS 5.5% 20/FEB/2053 SF PN# CS7449 .. LA .. 02/20/2053 ...
3618B1-JV-4 .........[ GNMA |1 MORTPASS 5% 20/FEB/2053 SF PN# CS7476 .. LA .. 02/20/2053 ...
3618B1-MA-6 GNMA || MORTPASS 6% 20/MAR/2053 SF PN# CS7553 .. 1.A .. 03/20/2053 ...
3618B1-ME-8 GNMA || MORTPASS 4.5% 20/MAR/2053 SF PN# CS7557 1.A .. 03/20/2053 ...
3618B5-YB-2 GNMA Il MORTPASS 7% 20/MAR/2053 SF PN# CT0706 . 1.A .. 03/20/2053 ...
3618B9-04-9 .........[ GNMA |1 MORTPASS 6% 20/MAR/2053 SF PN# CT4075 .. LA .. 03/20/2053 ...
3618B9-R5-5 .........[ GNMA 11 MORTPASS 5.5% 20/MAR/2053 SF PN# CT4108 .. LA 03/20/2053
38374C-NL-1 ......... | GNMA 2003-76 TG 5.5% 20/SEP/2033 LA 09/20/2033
38376G-V4-9 .........| GNMA 2011-78 C VARIABLE 16/SEP/2051 ... LA 09/16/2051
38376G-YF-1 .........| GNMA 2010-155 C VARIABLE 16/NOV/2050 . LA 11/16/2050
38376R-N2-8 .........| GNMA 2016-H26 FC FLOATING 20/DEC/2066 ... LA 12/20/2066
38376R-R4-0 .........[ GNMA 2017-HO3 HA 3% 20/JAN/2067 LA .. 01/20/2067
38378K-PZ-6 .........| GNMA 2013-73 B VARIABLE 16/0CT/2052 ... LA .. 10/16/2052
38378X-D5-7 GNMA 2014-164 DT VARIABLE 16/JAN/2056 1.A .. 01/16/2056
38379R-3Y-7 GNMA 2017-135 AG 2.6% 16/AUG/2058 .. 1.A .. 08/16/2058
38379Y-U9-7 GNMA 2016-111 PB 2.5% 20/AUG/2046 .. 1.A .. 08/20/2046
38380L-A2-9 GNMA 2019-H15 FC FLOATING 20/JUL/2069 1.A .. 07/20/2069
38380L-A7-8 GNMA 2019-H15 DF FLOATING 20/SEP/2069 1.A .. 09/20/2069 ...
38380L-FQ-1 .........| GNMA 2018-H11 FJ FLOATING 20/JUN/2068 ... LA .. 06/20/2068
38380L-K2-8 .........| GNMA 2019-H18 FA FLOATING 20/0CT/2069 ... LA 10/20/2069
38380L-RU-9 .........| GNMA 2019-HO04 NA 3.5% 20/SEP/2068 LA 09/20/2068
38380P-5C-4 ......... | GNMA 2020-143 B 2% 16/MAR/2062 LA 03/16/2062
383800-4Y-5 ......... | GNMA 2021-H09 GF FLOATING 20/APR/2071 ... LA .. 04/20/2071
383800-5C-2 ......... [ GNMA 2021-H09 HF FLOATING 20/JUN/2071 ... LA .. 06/20/2071
383800-F2-3 GNMA 2021-H05 FJ FLOATING 20/MAR/2071 1.A .. 03/20/2071
383800-N4-0 GNMA 2021-H06 FJ FLOATING 20/APR/2071 1.A .. 04/20/2071
383800-YC-0 GNMA 2021-H03 FA FLOATING 20/APR/2070 1.A .. 04/20/2070
38381B-SH-8 GNMA 2019-11 FD FLOATING 20/AUG/2045 . 1.A .. 08/20/2045 ...
38381H-DX-6 GNMA 2022-92 K 2.25% 16/FEB/2064 .... 1.A .. 02/16/2064
38381H-K3-4 .........[ GNMA 2022-216 LC VARIABLE 16/JUL/2065 LA .. 07/16/2065
38381H-S8-5 ......... [ GNMA 2023-10 L VARIABLE 16/APR/2065 ... LA 04/16/2065
38381H-VJ-7 .........| GNMA 2022-185 C VARIABLE 16/0CT/2065 . LA 10/16/2065
38381J-BN-6 ......... [ GNMA 2023-26 L VARIABLE 16/APR/2065 ... LA 04/16/2065
38381T-P6-6 .........| GNMA 2019-43 FD FLOATING 20/APR/2049 .. LA .. 04/20/2049 ...
38382A-K7-9 .........[ GNMA 2019-H17 HA 3% 20/MAR/2069 LA .. 03/20/2069 ...
383820-GQ-8 ......... | GNMA 2020-5 FA FLOATING 20/JAN/2050 ... LA .. 01/20/2050
383820-H4-4 ......... [ GNMA 2020-34 AF FLOATING 20/MAR/2050 .... LA .. 03/20/2050 ...
38382J-B4-7 GNMA 2020-133 FA VARIABLE 20/FEB/2049 1.A .. 02/20/2049 ...
383820-YH-7 GNMA 2021-89 EY 1.5% 20/MAY/2051 . 1.A .. 05/20/2051 ...
38382U-AN-1 GNMA 2021-107 EY 2% 20/JUN/2051 .. 1.A .. 06/20/2051
38382U-N4-9 ......... [ GNMA 2021-119 MY 2.5% 20/JUL/2051 ... LA .. 07/20/2051
38382X-V7-7 .........| GNMA 2021-158 DA 1% 20/SEP/2051 LA 09/20/2051
38382Y-AZ-6 .........| GNMA 2021-H12 DF FLOATING 20/AUG/2071 ... LA 08/20/2071
38383C-RU-6 ......... | GNMA 2021-188 PA 2% 20/0CT/2051 LA 10/20/2051
38383M-5P-9 ......... [ GNMA 2022-140 LY 4.5% 20/AUG/2052 ... LA 08/20/2052
38383M-1ID-6 .........| GNMA 2022-36 PA 2% 20/NOV/2051 LA 11/20/2051
38383R-4H-7 ......... | GNMA 2022-88 FC FLOATING 20/MAY/2052 . LA .. 05/20/2052 ...
38383R-GN-1 ......... [ GNMA 2022-66 PA 3.5% 20/DEC/2050 .... LA .. 12/20/2050 ...
38383R-JC-2 GNMA 2022-66 Y 3.5% 20/APR/2052 .. 1.A .. 04/20/2052 ...
383837-8A-4 GNMA 2022-128 BY 3.75% 20/JUL/2052 . 1.A .. 07/20/2052 ...
38383U-AF-7 GNMA 2022-128 PN 4% 20/JUL/2052 .. 1.A .. 07/20/2052 ...
38383V-HH-4 ......... [ GNMA 2023-7 AY 4.75% 20/JAN/2053 .... LA .. 01/20/2053 ...
38383V-HK-7 .........[ GNMA 2023-7 ET 4.5% 20/JAN/2053 .. LA 01/20/2053
383831I-6N-1 ......... | GNVA 2023-42 PE 5% 20/MAR/2053 .... LA 03/20/2053
38383Y-DS-8 ......... | GNMA 2022-152 CN 4% 20/SEP/2052 LA 09/20/2052
38383Y-DU-3 ......... [ GNMA 2022-152 DN 4.5% 20/SEP/2052 ... LA 09/20/2052
38383Y-56-0 ......... GNMA 2022-172 FD FLOATING 20/0CT/2052 ......cevvvmnniiiiiinniieniiiii s s rerin s eennn s .. 10/20/2052 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed Securities XXX
0109999999. Total - U.S. Government Bonds 7,768,760 7,768,760 XXX
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0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
31320P-TC-2 UMBS MORTPASS 5.5% 01/FEB/2053 CL PN# SD2347 ... ....124,372 |.. .... 124,372 |....... 02/01/2053 ...
31350A-BH-0 FHLMC MULTIFAMILY VARIABLE RATE CERTIFICATE MO30 A FLOATING 15/AUG/2040 .... 258,369 |.. ....258,369 |....... 08/15/2040
31350A-BV-9 .........[ FHLMC MULTIFAMILY VRD CERTIFICATES M032 A 3.874% 15/SEP/2041 ... 427,832 |.. ... 427,832 |....... 09/15/2041 ...
3136A2-00-9 ......... [ FNMA REMICS 2011-132 PE 4.5% 25/DEC/2041 .. 2,619 |.. 12/25/2041
3136AB-GJ-6 .........| FNVA REMICS 2012-146 KM 3% 25/JAN/2043 2,477 |.. 01/25/2043
3136AQ-HV-5 .........[ FNMA REMICS 2015-82 EK 3% 25/NOV/2045 11/25/2045
3136AT-Y2-4 .........| FNMA-ACES 2016-M10 AQ2 VARIABLE 25/NOV/2045 .... 11/25/2045
3136BA-QE-7 .........| FANNIE MAE-ACES 2020-M29 A2 VARIABLE 25/MAY/2030 ... 05/25/2030
3136BG-FQ-9 .........| FNMA-ACES 2021-M17 A2 VARIABLE 25/JUL/2031 .. 07/25/2031 ...
3136BV-R6-7 .........[ FNMA REMICS 2022-32 CA 4% 25/SEP/2048 ... .. 09/25/2048 ...
3136BN-2K-1 FNMA REMICS 2022-59 AV 4.5% 25/0CT/2033 . .. 10/25/2033 ...
3136BN-GL-4 FNMA REMICS 2022-46 CV 4.5% 25/AUG/2033 . .. 08/26/2033 ...
3136BN-2D-1 FNMA REMICS 2022-52 V 4.5% 25/SEP/2033 .. .. 09/25/2033 ...
3136BP-IIF-4 FNMA-ACES 2023-M2 PT VARIABLE 25/APR/2031 . .. 04/25/2031 ...
3137AU-0N-2 FHLMC REMICS 4118 MP 2% 15/SEP/2042 ... .. 09/15/2042 ...
3137BJ-GZ-0 .........| FHLMC REMICS 4471 JB 3.5% 15/SEP/2043 ... .. 09/15/2043 ...
3137BY-KZ-2 .........| FHLMC REMICS 4683 PB 3.5% 15/MAY/2047 ... 05/15/2047
3137F4-UN-0 .........| FHLMC REMICS 4775 PE 3.5% 15/FEB/2048 ... 02/15/2048
3137F6-3V-7 .........| FHLMC REMICS 5039 JY 1.25% 25/NOV/2050 .. 11/25/2050
3137FK-YC~4 .........| FHLMC REMICS 4866 BL 4% 15/MAR/2049 .. 03/15/2049 ...
3137FL-UJ-1 .........| FHLMC REMICS 4879 BL 4% 15/MAY/2049 .. 05/15/2049 ...
3137FQ-VP-5 FHLMC REMICS 4942 FB FLOATING 15/APR/2040 . .. 04/15/2040 ...
3137FY-ON-9 FHLMC REMICS 5094 PD 1.5% 25/APR/2051 . .. 04/25/2051 ...
3137FY-YN-0 FHLMC REMICS 5104 DC 1% 15/AUG/2044 .. 08/15/2044 ...
3137H7-AY-9 FHLMC REMICS 5222 EY 4% 25/MAY/2052 .. 05/25/2052 ...
3137H8-F9-7 FHLMC REMICS 5238 LV 5% 25/JUN/2033 .. 06/25/2033 ...
3137H8-M5-7 .........| FHLMC REMICS 5245 BV 5% 25/JUL/2033 ... .. 07/25/2033 ...
31398P-LM-9 .........[ FNMA REMICS 2010-35 DL 6% 25/APR/2040 04/25/2040
3140XH-6N-2 ......... [ UMBS MORTPASS 3% 01/JUN/2052 CL PN# FS2676 ... 06/01/2052
31418E-MS-6 ......... UMBS MORTPASS 5% 01/JAN/2053 CL PN# MA4BE8 ........ccevvvenniiiiiiiiiieiciiie e .. 01/01/2053
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-Backed Securities 1,208,431 1,208,431 XXX
0909999999. Total - U.S. Special Revenues Bonds 1,208,431 1,208,431 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 2,978,174 2,978,174 XXX
2429999999. Total - Residential Mortgage-Backed Securities 5,999,017 5,999,017 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 8,977,190 8,977,190 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 S PERSHING LLC e snesneesene | [ TE 2,351 i) 2,351 |....... 08/03/2023 ...
000000-00-0 .| PERSHING LLC .... .378,700 |.. .378,700 08/03/2023
000000-00-0 .........[ PERSHING LLC .... .963,376 |.. . 963,376 08/03/2023
000000-00-0 ......... [ PERSHING LLC .eeeeneieeeiieeeiie et esnnesnenennnes | [eeeeeeeee LB e | 2,988 | 2,938 |....... 08/03/2023 ...
000000-00-0 .........[ PERSHING LLC .... 473,375 |.. .. 08/03/2023 ...
000000-00-0 .| PERSHING LLC .... ..1,204,220 |.. .. 08/03/2023 ...
000000-00-0 .| SKANDANAVISKA ENSKILDA BANKEN .. 823 |.. ....... 05/03/2023 ...
000000-00-0 .| SKANDANAVISKA ENSKILDA BANKEN .. ... 132,599 |.. .... 132,545 |....... 05/03/2023 ...
000000-00-0 .| SKANDANAVISKA ENSKILDA BANKEN .. ... 387,320 |.. .... 337,182 |....... 05/03/2023 ...
000000-00-0 o] MORGAN STANLEY ...eeeeiiesiiiiesien et sttt ssne s ssnnnssnnnesnne | [eeeeeeeeens LB e | 4,408 e 4,408 |....... 09/28/2023 ...
000000-00-0 .........[ MORGAN STANLEY .... 710,063 |.. 710,063 |....... 09/28/2023 ...
000000-00-0 .........| MORGAN STANLEY ,806,330 |.. . 1,806,330 09/28/2023
000000-00-0 .| BANK OF AMERICA NA .. 1,469 |.. .1,469 05/15/2023
000000-00-0 .........| BANK OF AMERICA NA .. 236,712 |.. . 236,688 05/15/2023
000000-00-0 .........| BANK OF AMERICA NA .. ....602,172 |.. ....602,110 |....... 05/15/2023 ...
000000-00-0 .........[ LA BANQUE POSTALE .......ceiiiiieiiinnniiinnniinesiene s esinee s ssiensssnesssnnesnnnssnnnnns | [eeeeeeeeeee LB e | 2,351 oo 2,351 |....... 09/13/2023 ...
000000-00-0 .| LA BANQUE POSTALE .... 378,700 |.. ....378,700 |....... 09/13/2023 ...
000000-00-0 .| LA BANQUE POSTALE ....963,376 |.. ....963,376 |....... 09/13/2023 ...
000000-00-0 o] UBS AG LONDON ..t snnessnees | [reeeneeeenn TE 1,469 [ 1,469 |....... 11/27/2023 ...
000000-00-0 .| UBS AG LONDON .... 236,688 |.. ....236,688 |....... 11/27/2023 ...
000000-00-0 .| UBS AG LONDON ... ...602,110 |.. ....602,110 |....... 11/27/2023 ...
000000-00-0 .........| ING (US) Funding LLC .. e 1,469 |....... 05/22/2023 ...
000000-00-0 .........[ ING (US) Funding LLC .236,799 |.. .236,688 05/22/2023
000000-00-0 .| ING (US) Funding LLC .602,3% |.. .602,110 05/22/2023
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/SEP/2023 USD 100 . 09/15/2023
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/NOV/2023 USD 100 ... .. 11/15/2023 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/NOV/2023 USD 100 .... .. 11/30/2023 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/MAR/2024 USD 100 ... .. 03/15/2024 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) XXX
000000-00-0 ......... MIZUHO BANK LIMITED LONDON ...eeeeeeeeeeeeeneieeeeeenneeeeeeemmeeeeeeemmmmeeeeemmmmneeeemmnnns [ oo Do oo 888 588 04/03/2023 .......
000000-00-0 .........[ MIZUHO BANK LIMITED LONDON ... .. ...... 04/03/2023 ...
000000-00-0 .........| MIZUHO BANK LIMITED LONDON ... ... 240,844 |.. .... 240,844 |....... 04/03/2023 ...
000000-00-0 .........[ NATL BANK CANADA .....coovviiiiiiiniiinniiinniiienien s snenes [ [oeiiiiiies ceeeieeeies oo 3,409 | 3,400 |....... 04/06/2023 ...
000000-00-0 .| NATL BANK CANADA . ....549,115 |.. ....549,115 |....... 04/06/2023 ...
000000-00-0 .........| NATL BANK CANADA .....ccoioviiviinniniininiininnninniisinnnnnnnnnnnnsnessnesnesessnesns [ Jeeiieeiees ceveesieeees feoeseeisiseisana 1,396,895 [...ocovviiiiiiinnnne 1,3%.8% |....... 04/06/2023 .......
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
000000-00-0 o| NATL BANK CANADA ...veiiniiinniiee sttt snnessnenssnes | s feriiiiiis eeeeiieees [eeeee e 2,645 oo 2,645 |....... 04/10/2023 ...
000000-00-0 .| NATL BANK CANADA .... .426,038 |.. .426,038 04/10/2023
000000-00-0 .........| NATL BANK CANADA . 1,083,798 |.. . 1,083,798 04/10/2023
000000-00-0 .........| MIZUHO BANK LIMITED LONDON ... .. ....... 04/03/2023 ...
000000-00-0 .........| MIZUHO BANK LIMITED LONDON ... .... 189,350 |.. .... 189,350 |....... 04/03/2023 ...
000000-00-0 .| MIZUHO BANK LIMITED LONDON ... ...481,688 |.. ...481,688 |[....... 04/03/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co .. ....... 05/03/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... 131,951 [.. .... 130,959 |....... 05/03/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co . ... 335,671 |.. ... 333,146 |....... 05/03/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, 879 |.. eeee.. 04/19/2023 ...
000000-00-0 .........[ SUMITOMO MITSUI TRUST BANK LTD, . ....141,648 |.. .... 140,313 |....... 04/19/2023 ...
000000-00-0 .........[ SUMITOMO MITSUI TRUST BANK LTD, LON ... .360,338 |.. . 356,943 04/19/2023
000000-00-0 .| BARCLAYS NEW YORK L1175 1,175 04/05/2023
000000-00-0 .........| BARCLAYS NEW YORK ... . 189,356 |.. . 189,350 04/05/2023
000000-00-0 .........| BARCLAYS NEW YORK ... ...481,704 |.. ...481,688 |....... 04/05/2023 ...
000000-00-0 .........| BARCLAYS NEW YORK ... .. 07/11/2023
000000-00-0 .| BARCLAYS NEW YORK . .. . ....... 07/11/2023
000000-00-0 .| BARCLAYS NEW YORK ... ...361,316 |.. ...361,266 |....... 07/11/2023
000000-00-0 .| MUFG Bank Ltd, New York Branch . .. 08/21/2023 ...
000000-00-0 .| MUFG Bank Ltd, New York Branch . .. 08/21/2023 ...
000000-00-0 .| MUFG Bank Ltd, New York Branch . .. 08/21/2023 ...
000000-00-0 .........| BANCO SANTANDER SA NY .. 04/03/2023 ...
000000-00-0 .........| DZ BANK AG NEW YORK 04/03/2023
000000-00-0 .| BANCO SANTANDER SA NY ... 04/03/2023
000000-00-0 .| DZ BANK AG NEW YORK 04/03/2023
000000-00-0 .| BANCO SANTANDER SA NY ... .. 04/03/2023 ...
000000-00-0 .........| DZ BANK AG NEW YORK .. 04/03/2023 ...
000000-00-0 .........| CREDIT AGRICOLE CIB, NY .... .. ...... 06/14/2023 ...
000000-00-0 .........| CREDIT AGRICOLE CIB, NY .... .... 236,626 |.. ....236,688 |....... 06/14/2023 ...
000000-00-0 .| CREDIT AGRICOLE CIB, NY . ...601,954 |.. ...602,110 |....... 06/14/2023 ...
000000-00-0 .| BANK OF MONTREAL CHICAGO .. 04/04/2023 ...
000000-00-0 .| BANK OF MONTREAL CHICAGO .. 04/04/2023 ...
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... .. 04/04/2023 ...
000000-00-0 .........| CREDIT AGRICOLE CIB, NY .... .. 04/25/2023
000000-00-0 .| CREDIT AGRICOLE CIB, NY .... . 331,453 |.. 04/25/2023
000000-00-0 .| CREDIT AGRICOLE CIB, NY .... .843,185 |.. 04/25/2023
000000-00-0 .| SKANDI NY 1,469 |.. 04/12/2023
000000-00-0 .........| SKANDI NY .236,710 |.. 04/12/2023
000000-00-0 .........| SKANDI NY ...602,167 |.. .. 04/12/2023 ...
000000-00-0 .........| BNP PARIBAS, NY ... .. ....... 09/08/2023 ...
000000-00-0 .| BNP PARIBAS, NY ... 142,013 |.. .... 142,013 |....... 09/08/2023 ...
000000-00-0 .| BNP PARIBAS, NY ....361,266 |.. ....361,266 |....... 09/08/2023 ...
000000-00-0 o[ BNP PARIBAS, NY ottt | e e [ 1,201 [ 1,293 |....... 09/18/2023 ...
000000-00-0 .........| BNP PARIBAS, NY ... ....208,025 |.. ....208,285 |....... 09/18/2023 ...
000000-00-0 .........| BNP PARIBAS, 529,19 |.. . 529,857 09/18/2023
000000-00-0 L1178 1,175 12/01/2023
000000-00-0 .188,984 |.. . 189,350 12/01/2023
000000-00-0 . .480,756 |.. .481,688 12/01/2023
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... ...883 |.. ... 882 08/01/2023
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... ... 142,201 |.. .... 142,013 |....... 08/01/2023
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... ...361,745 |.. ... 361,266 |....... 08/01/2023
000000-00-0 .| BANK OF MONTREAL CHICAGO .. ....... 11/08/2023
000000-00-0 .| BANK OF MONTREAL CHICAGO ... 284,549 |.. ....284,025 |....... 11/08/2023
000000-00-0 .| BANK OF MONTREAL CHICAGO .... 123,865 |.. ... 722,532 |....... 11/08/2023
000000-00-0 +| RABOBANK LONDON ....evuveieateiesiien st st snneens | e feeiiiiiis eeeecieees [eeeee e 2,202 [ooeiiiiiiiiiiiei 2,292 |....... 05/16/2028 ...
000000-00-0 .| RABOBANK LONDON .... 369,233 |.. .... 369,233 |....... 05/16/2023 ...
000000-00-0 .........| RABOBANK LONDON ... ... 939,292 |.. ... 939,292 |....... 05/16/2023 ...
000000-00-0 .........[ CIBC NY .. ...878 |.. ... 882 03/08/2024
000000-00-0 .| CIBC NY .. .141,512 |.. . 142,013 03/08/2024
000000-00-0 .........[ CIBC NY . 359,993 |.. .361,266 03/08/2024
000000-00-0 .........[ FIRST ABU DHABI BANK USA NV ...ooiiiiiiniiiiiiiiiiiieniieeniieeinesieenineeseeneeene [ iy e o 1,469 [ 1,469 |....... 04/03/2023 ...
000000-00-0 .........| ROYAL BANK OF CANADA .. 04/03/2023 ...
000000-00-0 .| FIRST ABU DHABI BANK USA NV .. 04/03/2023 ...
000000-00-0 .| ROYAL BANK OF CANADA ..... .. . . «o.... 04/03/2028 ...
000000-00-0 .| FIRST ABU DHABI BANK USA NV ....602,110 |.. ....602,110 |....... 04/03/2023 ...
000000-00-0 .| ROYAL BANK OF CANADA ..... ....614,59 |.. ....614,5% |....... 04/03/2023 ...
000000-00-0 .| AUSTRALTA NEW ZEALAND NY ..iouiviviiiinniinnniien s siesssnessseesnne | Lo e [ 1,469 [ 1,469 |....... 05/18/2023 ...
000000-00-0 .........| AUSTRALIA NEW ZEALAND NY ... ....236,688 |.. ....236,688 |....... 05/18/2023 ...
000000-00-0 .........| AUSTRALIA NEW ZEALAND NY .602,110 |.. .602,110 05/18/2023
000000-00-0 .| SVENSKA NY ...882 |.. 882 07/18/2023
000000-00-0 .| SVENSKA NY ... .142,012 |.. . 142,013 07/18/2023
000000-00-0 .| SVENSKA NY ... ... 361,265 |.. ...361,266 |....... 07/18/2023
000000-00-0 .........| NORDEA BANK ABP, NEW YORK BRANCH .... .. 04/20/2023 ...
000000-00-0 .........| NORDEA BANK ABP, NEW YORK BRANCH .... .. 04/20/2023 ...
000000-00-0 .........| NORDEA BANK ABP, NEW YORK BRANCH .... .. 04/20/2023 ...
000000-00-0 .| STATE STREET BANK AND TRUST .. .. eeen.. 07/14/2023 ...
000000-00-0 .| STATE STREET BANK AND TRUST ... 142,164 |.. ... 142,013 |....... 07/14/2023 ...
000000-00-0 .| STATE STREET BANK AND TRUST ...361,651 |.. .... 361,266 |....... 07/14/2023 ...
000000-00-0 .........| SVENSKA NY ....eoviiriiiiiiiiiiiiiiiiiiiieeieeeeeeeeseseeeeseeeeeseeeseeesssssssssssssssssssssssssssssnss | oooiiiiies Joeeeeeeeeeeees eeeeeeeeeeees foeeeeeeeeeeeeeeeeeeeeeeeees 1488 [ 1,469 |....... 10/31/2028 ...
000000-00-0 .........| SVENSKA NY ... .. . 236,688 10/31/2023
000000-00-0 .| SVENSKA NY ... .601,687 |.. .602,110 10/31/2023
000000-00-0 .| SVENSKA NY ... ... 940 |.. ... 940 04/12/2023
000000-00-0 .| SVENSKA NY ... 151,499 |.. . 151,480 04/12/2023
000000-00-0 .........| SVENSKA NY ... . 385,398 |.. . 385,350 04/12/2023
000000-00-0 .........[ OCBC NEW YORK .. 12/08/2023 ...
000000-00-0 .........| OCBC NEW YORK ... .. 12/08/2023 ...
000000-00-0 .| OCBC NEW YORK ... .. 12/08/2023 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . .. 04/10/2023 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . .. 04/10/2023 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... .. 04/10/2023 ...
000000-00-0 .........| TORONTO DOMINION NY . 10/06/2023
000000-00-0 .| TORONTO DOMINION NY . 10/06/2023
000000-00-0 .| TORONTO DOMINION NY 10/06/2023
000000-00-0 .| ROYAL BANK OF CANADA NY . .. 09/20/2023
000000-00-0 .........| ROYAL BANK OF CANADA NY .... . 331,657 |.. 09/20/2023
000000-00-0 ........[ ROYAL BANK OF CANADA NY .... ....843,702 |.. .. 09/20/2023 .......
000000-00-0 ......... ROYAL BANK OF CANADA NY ...veoiviiirinniiiiniiiiiiniinninniennisnnnsnnsnnnnnnennessienees | i, foreeieeiieens veeseeeseees |oosesississsisssissaiseaneans 882 07/20/2023 .......
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
000000-00-0 .| ROYAL BANK OF CANADA NY .... ... 142,166 |.. .... 142,013 |....... 07/20/2023 ...

000000-00-0 .| ROYAL BANK OF CANADA NY .... . 361,656 |.. .361,266 07/20/2023

000000-00-0 .........| TORONTO DOMINION NY . ... 763 |.. ... 764 01/23/2024
000000-00-0 .........| TORONTO DOMINION NY . ... 122,946 |.. .... 123,078 |....... 01/23/2024 ...
000000-00-0 .........| TORONTO DOMINION NY . ... 312,764 |.. .... 313,097 |....... 01/23/2024 ...
000000-00-0 .| TORONTO DOMINION NY . e, 1,469 |....... 02/13/2024 ...
000000-00-0 .| TORONTO DOMINION NY . .... 236,503 |.. .... 236,688 |....... 02/13/2024 ...
000000-00-0 .........| TORONTO DOMINION NY . ....601,641 |.. ....602,110 |....... 02/13/2024 ...

9609999999. Subtotal - Cash (Schedule E Part 1 type) 27,639,667 27,633,735 XXX

....................... DEUTSCHE BANK SECLRITIES INC. ..... R B - 05/05/2023
... | DEUTSCHE BANK SECURITIES INC. .. 06/05/2023 ...
... | DEUTSCHE BANK SECURITIES INC. .. 05/05/2023 ...
.| BOFA SECURITIES, INC ..... .. 04/03/2023 ...
BOFA SECURITIES, INC .. .. 04/03/2023 ...
BOFA SECURITIES, INC .. 04/03/2023 ...

PERSHING LLC .... 04/03/2023

PERSHING LLC .... 04/03/2023

PERSHING LLC 04/03/2023

.| BANK OF MONTREAL, LONDON SCM USD .

. .. 04/03/2023 ...
.| BANK OF MONTREAL, LONDON SCM USD ....

537,754 |.. 537,754 |..

. .. 04/03/2028 ...
... | BANK' OF MONTREAL, LONDON SCM USD . ,367,994 |.. ,367,994 |....... 04/03/2023 ...
...| UNITED OF OMAHA LIFE INSURANCE . .. 06/01/2028 ...
...| UNITED OF OMAHA LIFE INSURANCE . .. 05/01/2023 ...
...| UNITED OF OMAHA LIFE INSURANCE . .. 06/01/2028 ...
...| UNITED OF OMAHA LIFE INSURANCE . .. 05/01/2023 ...
.| UNITED OF OMAHA LIFE INSURANCE . .. 06/01/2028 ...
UNITED OF OMAHA LIFE INSURANCE . 05/01/2023
ING FINANCIAL MARKETS LLC RPEQ . 05/05/2023
ING FINANCIAL MARKETS LLC RPEQ ... 05/05/2023
ING FINANCIAL MARKETS LLC RPEQ ... . .. . ....... 05/05/2023 ...
ING FINANCIAL MARKETS LLC RPEQ ... .... 236,688 |.. .... 236,688 |....... 05/05/2023 ...
ING FINANCIAL MARKETS LLC RPEQ ... ....602,110 |.. ....602,110 |....... 05/06/2023 ...
ING FINANCIAL MARKETS LLC RPEQ ... ....602,110 |.. ....802,110 |....... 05/05/2023 ...
ING FINANCIAL MARKETS LLC RPEQ ......ooooueimiiiiiiiiiiinnennnennennens [ | WE e 1,469 [ 1,469 |....... 05/06/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . .... 236,688 |.. .... 236,688 |....... 05/05/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . ....602,110 |.. ....602,110 |....... 05/06/2023 ...
ING BANK NV, LONDON BRANCH .....ovveniiniiiiiiiiiiiiininininininininincncnnnnneee [ it LE i L 35 | 3,115 |....... 05/05/2023 ...
ING BANK NV, LONDON BRANCH ... .501,778 |.. .501,778 05/05/2023

ING BANK NV, LONDON BRANCH ... ,276,473 |.. ,276,473 05/05/2023

RBC CAPITAL MKS ... 04/03/2023

...| RBC CAPITAL MKS ... 04/03/2023

...| RBC CAPITAL MKS ... 04/03/2023
...| RBC CAPITAL MKS ... .. ..ennn 05/05/2023 ...
...| RBC CAPITAL MKS ... 946,751 |.. 946,751 |....... 05/06/2023 ...
...| RBC CAPITAL MKS ... .... 2,408,440 |.. ... 2,408,440 |....... 05/05/2023 ...
... | ROYAL BANK CANADA TORONTO .....ouiiiiiiciicssessessseeeeeeeeeeeeeen [ [ 1D e L R 4,408 |....... 05/05/2023 ...
... | ROYAL BANK CANADA TORONTO . ....710,063 |.. ....710,063 |....... 05/05/2023 ...
.| ROYAL BANK CANADA TORONTO .... .... 1,806,330 [.. .... 1,806,330 [....... 05/05/2023 ...

ROYAL BANK CANADA TORONTO ... ....2,938 |.. 05/05/2023

ROYAL BANK CANADA TORONTO .... .2,938 |.. 05/05/2023

ROYAL BANK CANADA TORONTO ... .2,938 |.. 05/05/2023

ROYAL BANK CANADA TORONTO .... .473,375 |.. 05/05/2023

ROYAL BANK CANADA TORONTO ... .473,375 |.. 05/05/2023
... | ROYAL BANK CANADA TORONTO .... ... 473,375 |.. ....... 05/05/2023 ...
... | ROYAL BANK CANADA TORONTO ... .. 1,204,220 |.. .. 1,204,220 |....... 05/05/2023 ...
... | ROYAL BANK CANADA TORONTO . .. 1,204,220 |.. .. 1,204,220 |....... 05/05/2023 ...
... | ROYAL BANK CANADA TORONTO . .. 1,204,220 |.. .. 1,204,220 |....... 05/05/2023 ...
.| ROYAL BANK CANADA TORONTO ......uiiiiiiiiicsissessensssessseneeeneee |y oo 1D L 2,351 | 2,361 |....... 05/05/2023 ...

| ROVAL BANK CANADA TORONTO .
ROYAL BANK CANADA TORONTO .

...378,700 |..

. ...378,700 |..
...963,376 |..

. .. 05/05/2023 ...
...963,376 |..

.. 05/05/2028 ...
.. 0472172023 ...
04/21/2023

FHLB ... 04/21/2023
018 ALLIANCE BERNSTEIN GOVT FD ... 04/03/2023
018616-74-8 .........| ALLIANCE BERNSTEIN GOVT FD ... .. 04/03/2023 ...
018616-74-8 .........| ALLIANCE BERNSTEIN GOVT FD .. 04/03/2028 ...
261908-10-7 DREYFUS TREASURY & AGENCY LEX .. 04/03/2023 ...
261908-10-7 DREYFUS TREASURY & AGENCY LEX .. .. 04/03/2028 ...
261908-10-7 DREYFUS TREASURY & AGENCY LEX .. .. 04/03/2023 ...
09248U-70-0 TFDXX LEX BLACKROCK FED FUND .. 04/03/2028 ...
09248U-70-0 TFDXX LEX BLACKROCK FED FUND .. 04/03/2023 ...
00248U-70-0 .........| TFDXX LEX BLACKROCK FED FUND ... .. 04/03/2028 ...
31607A-70-3 .........| FIDELITY INSTITUITONAL GOVT .... 04/03/2023
31607A-70-3 .........[ FIDELITY INSTITUITONAL GOVT .... 04/03/2023
31607A-70-3 .........| FIDELITY INSTITUITONAL GOVT . 04/03/2023
524706-79-1 .........| WIESTERN ASST GOV FD .. 04/03/2028 ...
524706-79-1 .........| WESTERN ASST GOV FD ... .. 04/03/2023 ...
524706-79-1 .........| WESTERN ASST GOV FD ... .. 04/03/2028 ...
...| NOMURA SECURITIES ... .. oenen 04/03/2023 ...
... | NOMURA SECLRITIES ...710,0863 |.. ...710,063 |....... 04/03/2023 ...
...| NOMURA SECLRITIES ,806,330 |.. ,806,330 |....... 04/03/2023 ...
o | TDPRIME SVCS o [ [ LB 3,282 [ 3,232 |....... 04/03/2023 ...
L TDPRIME SVES oo [ e LE i L L R 4,408 |....... 04/03/2023 ...
TD PRIME SVCS ... .520,713 |.. .520,713 04/03/2023

TD PRINE SVCS ...
0 PRINE SVCS ...
.| T PRINE sves ...
.| ™ PRINE SVCs ...
.| T PRINE sves ...
.| ™ PRINE sves

.| UNITED STATES OF ANERICA NOTES FIXED 0.125% 31/MAY/2023 USD 100 .

.710,063 |..
,324,642 |..
,806,330 ..

.710,063
,324,642
,806,330

04/03/2023
04/03/2023
04/03/2023
04/03/2023
.. 04/03/2023 ...
.. 04/03/2028 ...
.. 05/31/2023 ...

>mmMmmMmmMmmMmmMmmMmMmmMmMmMmMmMMmM>>>>>>>>>>5>>5>>»>»r PP wWo000000000000D00D0U0DDDDODOMMMMMMMMMMMMMMMMMMMMMMMMMMM®® ®

E11.4



STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 34,000,637 34,000,239 XXX
9999999999 - Totals 80,675, 139 80,668, 132 XXX
General Interrogatories:
1. Total activity for the year FairValue $ oo 7,938,578  Book/Adjusted Carrying Value $ «-oooovvveviinnnnns 7,944,073

2. Average balance for the year ~ Fair Value $ .- .120,074,518  Book/Adjusted Carrying Value $ - 129,042,710
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ......... 53,034,397 NAIC2 $ ..ooovvviiiiirne NAIC3 § .o NAIC4 $ i NAIC5 $ .o NAICE $ oo
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
101 S. Tryon Street, 19th
Floor, Charlotte, NC 28255
Bank of AMErica ..o oo o e 100,000 [ [V ORI [ (40,355,693)|........ (28,412,179)|...... (285,000,282)|..
150 E. 42nd Street, 39th
Wells Fargo ....ccoovvvviivenennns Floor, New York, NY 10017 .|........ ...0.000 [ooeooiiiiiie [V SRR [V (17,008,505)]........ (16,805,854)|........ (16,891,504)]..
303 Peachtree Street NE,
3rd Floor, Atlanta, GA
SunTrust Bank ......ccccceeeninnee. 30308 ..o o ...0.000 [ooeooiiiiiie [V ORI (V1N P 424,781 | 110,688 |............. (177,575)|..
500 Ross Street, Suite
154-1320, Pittsburgh, PA
MelTon .o 15262 ..o o 100,000 [ [V ORI 0 fooine (1,843,979)|.......... (1,409,314)|............. (986,283)]..
4 New York Plaza, 13th
JP Morgan Chase .......cccoo... Floor, New York, NY 10004 .|........ ...0.000 [ovovoiiiiiie [V ORI [V 55,345,301 |.......... 31,555,265 |.......... 37,473,973 |..
8250 Woodfield Crossing
Federal Home Loan Bank Blvd, Indianapolis, IN
(Indianapolis) oo 46240 ..o o ...0.000 [ [V R [V R 2,419,837 |........... 5,075,680 |........... 2,480,559 |..
0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 (1,018,258) (9,885,714) (263,101,112)
0299998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (1,018,258) (9,885,714) (263,101,112)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(1,018,258)

(9,885,714)

(263,101, 112)
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STATEMENT AS OF MARCH 31, 2023 OF THE Community Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

TREASURY BILL ... 03/29/2023 .....ceevn |eemenaeeeeeenneeeeeennn 40050 |l 04/25/2023 ... 11,937,874 oo O [ 2,686
TREASURY BILL . 03/20/2023 . . 05/11/2023 ... 3,582,414 |..
TREASURY BILL ... 03/29/2023 ....ceevvn |eeeneneeeeeeenee e 8217 | 05/23/2023 .......... 11,936,836 |..

...................... US TREASURY BOND REPURCHASE AGREEMENT .....iiueuuiiiiiiuuunnisiiiuussisiitsusnessttusi s e s sttt s s e s sesnasssesseesaaseesessnnssesssssnnnsssssesnnnsseeresnnnnsesesssnnnsesenees | eeennnnnnes [eaeenennss 08/31/2028 Liiiiiins e 04/03/2023 L | 14,000,000

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 41,456,924

0109999999. Total - U.S. Government Bonds 41,456,924

0309999999. Total - All Other Government Bonds 0

0509999999. Total - U.S. States, Territories and Possessions Bonds 0

0709999999. Total - U.S. Political Subdivisions Bonds 0

0909999999. Total - U.S. Special Revenues Bonds 0

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0

1309999999. Total - Hybrid Securities 0

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0

1909999999. Subtotal - Unaffiliated Bank Loans 0

2419999999. Total - Issuer Obligations 41,456,924

2429999999. Total - Residential Mortgage-Backed Securities 0

2439999999. Total - Commercial Mortgage-Backed Securities 0

2449999999. Total - Other Loan-Backed and Structured Securities 0

2459999999. Total - SVO Identified Funds 0

2469999999. Total - Affiliated Bank Loans 0

2479999999. Total - Unaffiliated Bank Loans 0

2509999999. Total Bonds 41,456,924

381410-27-3 ....... GOLDMAN SACHS FIN SQ GOVT INSTITUTIONAL .... 03/31/2023 ... 75,000,000 |..

4812A0-36-7 ....... JPMORGAN PRIME MMKT FUND ... 03/31/2023 . ..49,957,723 |..

524706-79-1 . WESTERN ASSET INST GOVT ..... 03/30/2023 . . 55,000,000 |..

608919-71-8 . FEDERATED GOVERNMENT OBLIGATIO .. 03/31/2023 . . 75,000,000 |..

61747C-71-5 ....... [MORGAN STANLEY LIQ PRIME - IN 02/17/2023 . ..49,990,003 |..

001420/-84-3 ....... PREMIER US GOVT MNY INST ... 03/31/2023 . . 60,000,000 |..

40428X-10-7 ....... HSBC US GOVERNMENT MMKT T I 03/31/2023 .... 75,000,000 |..

665278-70-1 ....... NRTHRN INST US GOVT SEL SHR R O 03/31/2023 .... 75,000,000 |..

857492-70-6 ....... [STATE ST INST US GOV MM 03/31/2023 . . 75,000,000 |..

262006-20-8 ....... DREYFUS GOVT CASH MGMT INSTL SHARES [ T 03/31/2023 ... 75,000,000 |..

8309999999. Subtotal - All Other Money Market Mutual Funds 664,947,726

8609999999 - Total Cash Equivalents

706,404,650

313,627
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