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STATEMENT AS OF JUNE 30, 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 [ 1,864,564,600 |......coerervniiciinnes feoriieinne 1,864,564,600 |............ 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 2,841,687 | [ 2,841,687 | 5,099,935
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 103,995,000 [...vovveereeeirieinieirienes [ 103,995,000 |...ccvvvvneee 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 ($ ....(228,597,310) ), cash equivalents
[ J 680,967,715 ) and short-term
investments ($ ..o 20,824,405 ) oo [ 473,194,810 oo oo 473,194,810 |...cceeneeee. (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 60,598,002 |.....oeeereeiririnceininrnines [ 60,598,092 |......ccennvne 63,765,236
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 3,650,722 |.....cccvvvririnnn 328,110 [ 3,322,612 ..o 2,646,152
10. Securities lending reinvested collateral assets . 80,499,879 |.. 80,499,879 |.. 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 2,589,344,790 |......c.ocevvven.. 328,110 | 2,589,016,680 |............ 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 [ 15,541,065 |...ooovveriiiene 16,111 [ 15,524,944 |......coc..c. 13,521,183
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............... 143,837,497 | 4,716,502 |....ccoeveneee 139,120,995 |................ 127,701,979
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ............... 149,960,090
earned but unbilled Premiums) ...........cccveeeieieiiiereereeceeee e [ererereeeeeees 149,960,090 |....coovoveeeeeeeeeeeceereeees e 149,960,090 |................ 130,272,270
15.3 Accrued retrospective premiums (3 oo 1,366,722 ) and
contracts subject to redetermination ($ ............... 116,751,851 ) ... [ 118,118,573 o o 118,118,573 |.cooeene. 139,683,503
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 35,739,600 |....cooveeeeieeeeeeeeeeeeeee oo 35,739,600 |..ccooveenee. 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 ...........cocovvevveees fooeereeieeieeieeeeeeeeeeeeieeiees e eieeiee o [V 2,025,253
17.  Amounts receivable relating to uninsured plans .............cccceueveieieeeveveieinns forerecnennnne 383,531,953 |.....ccovenn. 47,577,985 ..o 335,953,968 |................ 346,114,925
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 15,815,677 |oeoeeeeeeeeeeeeeeeeeees o 15,815,677 |.cveeeenne. 22,067,441
18.2 Net deferred tax asset ............cccceuvennnee ..108,647,603 |.. .. ... 92,042,185 |.. ...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
(B e ) ettt enebens [ 12,243,787 |.ceovevin 12,243,787 |cecveiriiccirnicicinne [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 ...............c.ccoeevevevrvreees foeveeeiinennne 178,963,079 v o 178,963,079 |................ 203,926,445
24. Healthcare ($ .oooooeeeene 102,526,850 ) and other amounts receivable ...... [-.c.cocoeeenns 158,364,394 |................. 55,837,543 |............... 102,526,850 |....ccvoveeee 94,796,131
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeeveeeeeieieens freeeeeeinens 339,746,269 |............... 101,985,167 |....ccceece. 237,761,102 |....covnvee. 228,687,418
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 4,251,529,995 |......cccenv. 239,310,624 |............ 4,012,219,372 |............ 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) 4,251,529,995 239,310,624 4,012,219,372 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 ........ccoooooovmvooveecferrerciiins 236,433,648 |....oooeeeeeeeeeeeeeeeeen oo 236,433,648 |................ 227,692,495
2502. Other miscellaneous accounts receivable .........ccccooovooiieieeceeeeeeeeees o 5,832,818 |...cocveveee 4,649,593 |...cccooe 1,183,225 oo 628,467
2503. Bluecard receivables ... [ 144,229 | e 144,229 | 366,457
2598. Summary of remaining write-ins for Line 25 from overflow page 97,335,574 |... 97,335,574 |... ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 339,746,269 101,985, 167 237,761,102 228,687,418




STATEMENT AS OF JUNE 30, 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 62,919,447 reinsurance ceded) ........[....cc...... 1,038,791,460 |................ 31,749,720 |............ 1,070,541,180 |......cccone 994,750,933
2. Accrued medical incentive pool and bonus amounts ...............cccceeveveveueeeeesfoereeeinnencns 93,516,202 |...eeveeeeeeeeeeeeeeeeeees oo 93,516,202 |...cocvveveee 79,263,935
3. Unpaid claims adjustment EXPENSES ..........ccccuriviriruereieeinisesisereiereee s e 24,826,112 [ o 24,826,112 |.oocvnnee. 26,057,642
4. Aggregate health policy reserves, including the liability of
$ 5,882,765 for medical loss ratio rebate per the Public
HEAIh SEIVICE ACE ...ttt 60,931,684 |......oooeeieeeeeee [ 60,931,684 |................. 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 ............cccueueeveeeieieieieeeeeeee e 440,283,327 | [ 440,283,327 |.ccveveeenne 53,182,373
9. General expenses due or accrued . 100,068,557 |...eoveveeeiiieieeeeeeee [ 100,068,557 |................ 121,503,016
10.1 Current federal and foreign income tax payable and interest thereon
(including $ oo on realized gains (I0SSES)) .....cocvvvees |orveriiiiiinciiiiencins 0 [ e (U R 0
10.2 Net deferred tax HabIlity ...............coevereueeeiieieie ettt fee ettt senes [reeseseneensnessesseeseseesnaes [oetesesenensreseseeneneeeneneeas (1 0
11.  Ceded reinsurance premiums Payable ............cccoceuevevrireereereisieeeieeeeee e 39,384,305 | [ 39,384,305 |...ccveveee 38,069,448
12.  Amounts withheld or retained for the account of others............cccoccoeeeececceeforeeeeieenns 13,874,066 |.....cooeeeeeeeeeeeeeeeees oo 13,874,066 |................ 45,835,259
13.  Remittances and items not allocated ..............ccoveerieerieenieinieeeeeeeeens o 109,302,708 ... [ 109,302,708 |......cconveee. 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 SECUNLIES ..........cocveveiiieieieieie et 5,428,900 |..oeieiieeeeeees e 5,428,900 |......cocvvnnenee 8,466,542
18. Payable for securities lending . 80,499,879 |..oooeoeeeeeeeeeeeeees e 80,499,879 |......ceoveeee. 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 .............ccooeveveveuceeeeeeeeeeefoerrseieeeens 245,080,637 |..ooveeeeeeeeeeeeeeeeeeeeeees e 245,080,637 |...co.ov...... 115,103,480
23. Aggregate write-ins for other liabilities (including $  .......ccco..... 35,331,278
CUITEINE) ottt ee e e e s eseeeses e e s e s eseees e e snseseses s e snsesesesssnsnsnsesesennnnaeeseseserecnenns 55,763,177 | oo (V1 55,763,177 |eeeerene 108,713,660
24. Total liabilities (LINES 110 23) ....c.cvviiieriririreccieieieeecieise e e 2,307,751,014 |.......ccocccco... 31,749,720 |............ 2,339,500,735 |........... 1,760,359,595
25. Aggregate write-ins for special surplus funds ..........cccoeeeeeerenennneeeeeeee o D 0.0 G B DA0.0 SN S 1,679,728 | 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 1,274,503,079 |.......coec.... 942,155,993
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
33. 1,672,718,637 |............ 1,340,623,509
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 4,012,219,372 3,100,983, 104
DETAILS OF WRITE-INS
2301.  Escheat 17abilities ... e 38,741,376 ..o e 38,741,376 |.covvvnnn 39,533,928
2302. Other accrued expenses — NON trade ........cocooooveveieveveecicciceceeeeccceeeeee e e 11,327,867 | oo 11,327,867 |.coooveeeee. 13,658,207
2303.  Performance gUaranty ... e 5,693,935 | o 5,693,935 |.cciiriinne. 6,233,650
2398. Summary of remaining write-ins for Line 23 from overflow page . ... 49,287,875
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 55,763,177 0 55,763,177 108,713,660
2501. Deferred gain on sale-leaseback transactions ...........cccooovvviccvccces i XXX e | DO TN R 1,679,728 |.......coovve. 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 JUNE 30, 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. MEMDET MONTNS ..ovoeiiiitiet ettt [eeeneeeenees XXX Joeveeieie 14,578,524 |.......ccceve.. 15,767,462 |.......ccceevnne 31,631,604
2. Net premium income (including $ .....ccccoovoviiiiiciiencns non-health
PrEMIUM INCOME).......vvvieieeieieseieiiee et sessssssesese s sssse s ssssssesesesessans [oesesesisnsens DO S AU 4,789,353,298 |............ 4,607,866,314 |............ 9,236,280,911

3. Change in unearned premium reserves and reserve for rate credits............ |.occcoeeenen. D00 SN IS (24,305) ... (21,047,696)|................ (18,096,727)

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

5. RISK FEVENUE ..ot esenns|oesesenieiinens D O& TNINY O 242,766,329 |......c.c.... 217,122,338 |..coveenee 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 5,032,095,322 |........... 4,803,940,956 |............ 9,663,101,593

Hospital and Medical:

9. Hospital/mediCal DENEFILS ............cccevieiieeeeeeeeeeetceee e es s eaenens [eresesssesesesieseseesenesssssnene |oesseieneens 3,018,994,300 |........... 3,037,586,798 |............ 5,945,387,197
10.  Other profeSSIONal SEIVICES ........c.ceieveveviiiicreierieieeeeeeeieseseesesesesesessseesesesens [oreererereeene e seseseeenene [eoeenenenenees 334,969,487 |.........c...... 262,883,405 |................ 646,337,141
11, OULSIAE TEFEITAIS ......ouieieiiice e oo 102,074,741 |..oveenne 102,074,741 |.oocecree 78,771,909 |.......coonvee 188,590,748
12.  Emergency room and OUE-Of-ArEa .............ocveveveueueueueereiereseseseaeseseseseseseseseas [oeseenenenesenes 23,856,970 |................ 326,015,578 |................ 244 754 912 | 698,056,876
13, PreSCrPLON ArUGS ...cooviviiieieiteteieieeeeiete ettt bbb snsnsens[ebesesnestseeienesnenesestenennes [oreneseneenenns 468,481,657 |........cco.... 574,956,749 |............ 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 . ... 95,562,797 |.. ...59,099,264 |... 135,967,439
16.  Subtotal (LINES 910 15) ....ouiiuieieieieieiei e enseses [eeneeennseenees 125,931,711 [..coceee 4,346,098,560 |........... 4,258,053,037 |............ 8,735,739,221

Less:
17.  Net reiNSUrANCE MECOVEIIES .........c.eviviuiieeeeiiveteteseeeeeeseeesesesesesesssesssesesesesesens [oereseseneenene s sesneeeeeneeea . 179,287,926 |... 179,392,638 |... 350,629,565
18. Total hospital and medical (LiNes 16 MINUS 17) .....c.cevierevereiniiiiciereieinnes feeereeneneeees 125,931,711 ..o 4,166,810,634 |............ 4,078,660,399 |............ 8,385, 109,656
19.  Non-health Claims (NEL) ....ooouiiiiii e [ [ [oer s [ree e
20. Claims adjustment expenses, including $ ................. 86,083,527 cost
CONLAINMENT EXPENSES .....oovvieeeiieetevceeeee ettt tesesss s sesesessesesssssesess [eeeseseenenesessssesesesenenennnes |oesesesesnenenes 149,915,734 |............... 123,621,283 |...coove. 308,987,451
21.  General adminiStrative EXPENSES ............cccoveveevevereeeeeeeeeeeeeeeeeeeeeeesesenenes [eeeessssssssssesesesessssssesss |oosesseneenes 340,395,109 |.....c......... 361,300,762 |................ 718,844,908
22. Increase in reserves for life and accident and health contracts
(including $ oo increase in reserves for life only) . ..o i 1,456,057 | (872,110)......cevvenenee (1,833,857)
23. Total underwriting deductions (Lines 18 through 22)..............cocveveveueucccevecs e 125,931,711 [..oceee 4,658,577,534 |............ 4,562,710,334 |............ 9,411,108,158
24.  Net underwriting gain or (Ioss) (LINeS 8 MINUS 23) ......cceeerrirniceennniins oererrerieees D 0. SO OO 373,517,788 |...ccvvvene 241,230,622 |..........c..... 251,993,435
25.  Netinvestment iNCOME €arNEM ...........c.oowioeeeeeeeeeeeeeeeeee e eeeeeeee e ereee oo eeens [oreeee e 54,607,675 |.....cc.......... 27,961,919 ..o, 67,996,600
26. Net realized capital gains (losses) less capital gains tax of
$ (2,621,200) ©eoiee s (10,627,338)|..cccvevenene (20,521,220)................ (30,579,326)
27. Net investment gains (losses) (Lines 25 plus 26) . 43,980,337 ..o 7,440,699 |................. 37,417,274
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ...
(amount charged off $ 439,138 )eeeceeeeeeeeeeceeeeeeereees [ e (439,138) ..o (435,155) |ovveeeeee (771,084)
29. Aggregate write-ins for other income or eXpenSses ...........ccccceererieierericienne 15,473,175 11,736,771 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 432,532,162 |.....co.e...... 259,972,937 |...ccvvernn 316,596,062
31. Federal and foreign income taxes iNCUMEd ...........cccvvrrereeerininnnneeieees [eeeeenenens D00 G OV 124,989,822 |................ 50,286,571 |....ccvvennne 45,356,132
32.  Netincome (loss) (Lines 30 minus 31) XXX 307,542,340 209,686,366 271,239,930
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
INSUFANCE ..ottt ettt st [oonetetsstesneten et esnntennntennns [eoneiennneeinneas 10,291,558 |..ocvieineee 10,491,018 |.ocviiee 22,679,427
2902.  Miscel[aneous iNCOME (EXPENSE) ....cceeoieveiivieererereieieeee et veteteeses e eseneieaes [esesesesssesesesesessensnenesens |oreseresesesnnnas 5,181,617 [oooveen. 1,245,753 oo 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 15,473,175 11,736,771 27,956,437




STATEMENT AS OF JUNE 30, 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 307,542,340 |....cocneeeee. 209,686,366 |................ 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 § ................... 1,635,317 | 6,151,907 |...covvvnnene (26,011,892) ..o (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 39,389,792 |....coovneee 22,511,221 [ 8,819,458
39.  Change in NONAAMItLEA @SSELS ..........c.ceiieiiiiiieictctceceeeee ettt es s es s sessn s s enans [eeeseneneneeaes (26,710,731)|...cceceveee. (143,587,010)......co..c (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 5,721,820 |.oeooeiinee (251,959)]...ceen (503,918)
48. Net change in capital & SUrpIUS (LINES 34 10 47) ......cccvovveiieeeerceeeiieeeeeieee ettt es s [ereeenesieiniens 332,095,128 |..ccovveeneee 62,346,726 |................ 335,700,807
49. Capital and surplus end of reporting period (Line 33 plus 48) 1,672,718,637 1,067,269,428 1,340,623,509
DETAILS OF WRITE-INS
4701. Change in Medicare supplement reserving methodology .........ccooorrroicernnincces e [ 5,973,779 oo e
4702. Deferred gain on sale-leaseback aCtiVvity ... e (251,959) ... (251,959) | (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) 5,721,820 (251,959) (503,918)




STATEMENT AS OF JUNE 30, 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 5,178,969,498 |........... 4,469,427,322 |........... 9,124,622,351
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 51,296,602 |.....ccoovennee. 32,108,008 |......ccooveevnee. 69,824,967
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 242,766,329 217,122,338 444,917,409
4. TOtal (LINES 110 B) ..ot 5,473,032,429 4,718,657, 758 9,639,364, 727
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 4,081,673,073 |............ 3,877,613,719 |........... 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 374,308,059 |....ccoe.... 284,995,460 |................ 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 $ ............... (2,621,200) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 116,116,858 47,345,588 50,931,774
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 4,572,097,990 4,209,954,767 9,084,826,356
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 900,934,439 508,702,991 554,538,371
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 Oher iNVESIEA @SSELS ......cuvuiuiiiiiiieieie ettt [rosesenesanneneees 1,011,260 |oovicrnee 5,356,681 |......ccocuvennne 9,328,726
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevreeeeienennnnnns 4475 | (92,182) [.evrecicieinne (72,966)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 0 20,680,132 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovvevevereeeeieeeeeieeeieteeesee s esesn s [oeveresennnas 327,250,288 |................ 355,949,620 |................ 525,777,735
13. Cost of investments acquired (long-term only):
131 BONAS .ttt eninees [oeeenennanaeaas 536,288,672 |.....ccceecee. 526,429,379 |...ccovenene 840,152,329
13.2 SEOCKS ...ttt enas [entesenenna et 325,703 | 577,350 | 465,351
13.3 MOMGAGE I0BNS ...ttt [eeaeseeenennaees 28,015,000 |...oocvreenee 16,890,000 |.....ccoceevnecee 66,280,000
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......cvuiuuieiiieciieiiete ittt bbbttt nenees |oesinnainneneneees 815,286 |.....ccovvvvennne 214,201 [ 400,106
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 11,513,830 25,245,609 28,469,243
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 576,958,491 569,356,539 935,767,029
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 (249,708,203) (213,406,919) (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) ...........c.cvevereurieiieieteeeeeeeee ettt (6,358,683) (97,399, 160) (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) .....oeoeierierierciecieeescei it (6,358, 683) (97,399, 160) 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 15and 17) . |...c.c.cccevue. 644,867,553 |............... 197,896,912 |.......coec.. 193,541,236
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAT ...ttt snanas [enensnanaeaas (171,672,743)|.............. (365,213,979)|...c.c.u.... (365,213,979)
19.2 End of period (Line 18 plus Line 19.1) 473,194,810 (167,317,066) (171,672,743)
Note: Supplemental disclosures of cash flow information for non-cash transactions: |




EXHIBIT OF P

STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

REMIUMS, 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 O (U O (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 | 0 oo (U O (U O 568,789 |....ovevieeiieene 0
3. Second QUArET .........ccooveuerieuenirieninieenies e 2,403,454 |................ 82,034 |....coenv 287,876 |...cocvvvnene 69,961 |..ccovnvee 453,688 |.............. 243,413 | 163,539 ..o 294,408 |............. 255,789 [...oeiiiceieeins [t o [ 552,746 |...ooveiieiiereiines
4. Third QUAET ....c.ooeeveieieieeeeeeeee e [ 0 [ [ oo [ [ [ [ [ [eerereeee e [ [ [eereeeee e o
5. Current Year 0
6. Current Year Member Months 14,578,524 463,743 1,760,880 418,555 2,747,860 1,482,688 978,271 1,770,556 1,561,222 3,394,749
Total Member Ambulatory Encounters for
Period:
7 Physician ..o s 5,634,435 |.............. 209,977 |.ecuenne 1,069,388 |.............. 497,880 [oeeececeeeeiccees oo [ 769,124 |........... 2,545,179 |...cceeee 548,887 |...eeeeeceririririieee feeerereieeiernnenes [ [ [
8. Non-Physician ........ccccceveiviiiiinieiieins oo 6,727,947 |......cec. 161,540 |.............. 844,900 |............. 506,969 |.............. 111,970 | 143,225 |.............. 573,570 |...cocenve 3,066,113 |........... 1,319,651 | oo e e e
9. Total 12,362,382 371,517 1,914,297 998,849 111,970 143,225 1,342,694 5,611,292 1,868,538 0 0 0 0 0
10. Hospital Patient Days Incurred 459,455 14,899 49,917 31,978 42,079 259,267 61,315
11.  Number of Inpatient Admissions 76,372 2,410 9,963 6,381 7,835 38,397 11,386
12.  Health Premiums Written (@) ................. |-... 4,971,788,802 |....... 234,758,391 |....... 961,804,027 |......... 77,736,156 |......... 15,016,724 |......... 36,780,571 |....... 770,308,871 |....2, 126,560,330 |....... 646,654,542 | ..o e [ o 102,169,190 |..ooovvvicrcicee
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 4,971,764,49% |....... 234,758,391 |....... 960,815,610 |......... 82,410,176 |......... 15,016,724 |......... 36,780,571 |....... 770,308,871 |....2,122,850,421 |....... 646,654,542 | ..o e [ o 102,169,190 |.ooovvicrcicee
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care Services.........cccooeeviiiniieenceiea oo 4,247,797,790 |....... 158,514,754 |....... 791,339,308 |........ 70,203,259 |........ 11,078,730 |......... 30,534,282 |...... 701,656,745 |....1,810,534,418 |....... 419,100,358 [....ovoeeeieirriciris foereeeerreneeeiennens freeenineeeesnnes e 254,835,936 |.....ccvveien
18.  Amount Incurred for Provision of Health
Care Services 4,346,098,559 176,453,333 738,024,239 69,913,724 10,982,252 30,611,015 732,418,596 | 1,826,949,273 494,593,426 266,152,701
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $§  ............. 2,126,560,330




STATEMENT AS OF JUNE 30, 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 4,325,282 46,836 11,178 5,963 8,214 4,397,473
0399999 Aggregate accounts not individually listed-covered 193,713,126 1,718,275 410,080 218,759 325,043 196,385,283
0499999 Subtotals 198,038,408 1,765,111 421,258 224,722 333,257 200,782,756
0599999 Unreported claims and other claim reserves 932,677,873

0699999 Total amounts withheld

0799999 Total claims unpaid

1,133,460,629

0899999 Accrued medical incentive pool and bonus amounts

93,516,202




STATEMENT AS OF JUNE 30, 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 19,183,725 | 140,930,541 [, 6,765,763 |.......ccconc. 45,197,904 | 25,949,488 |................ 34,197,194
2. Comprehensive (NOSPital @Nd MEAICAI) GIOUP .......c.cueuiiiiieieteeeeeecece ettt teasas e et te s e s e s ess s s st et e s eseseas s s s st esesessseas s es st et esessssasas s s esesesesessssasesesssesesesessas e eseseeenenenn 162,124,642 |................ 652,255,207 |..cocvcunnee 51,240,557 |.cocoeunenee. 157,745,112 ..o 213,365,199 |............... 262,429,145
3. MEAICAIE SUPPIBIMIENT ...ttt [ 15,959,002 |......cocvneenee 56,001,008 |....ccovcvinne. 546,098 |......ccoovvnee. 15,642,681 |...ccvvvnvnne 16,505,100 |...ccvcvneenee 16,478,315
O T OSSOSO O PP SROSURRRN HUPOURORPRRORR 3,353,176 |..cccvriecinnee 27,291,840 |....coooovvine 655,316 [....ovvcinnes 3,893,367 oo 4,008,492 |........covenvne. 4,471,951
B VSION ONIY 1ottt bbbttt s 878,097 |...cvvvcrnnes 7,184,835 ..o 25,718 oo, 820,429 |.ooviccne 903,815 [.cooveeicines 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 125,555,667 |................ 365,115,204 |......cccecenvee 8,545,748 |................ 137,827,758 |...oovvreenvne 134,101,415 | 125,193,718
T THHE XVIIT = MEAICATE ..ottt bbbttt 242,817,212 |............ 1,563,093,980 |...covrernnee 4,093,004 |............... 291,353,184 |............... 246,910,216 |...cccceneee. 291,990, 189
T 1= Y o OO PSPPSRSO IOUPORRRO 130,272,698 |................ 330,631,882 |........coecce. 38,768,022 |.............. 208,558,140 |...ccovvnvee. 169,040,720 |...cvocenvnee. 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 69,606,823 |................ 239,954,433 |................. 10,764,023 |...coovenvnen. 88,098,357 |....ccovenne. 80,370,846 |................ 87,443,889
13, HEalth SUDLOLAI (LINES 110 12) ..uuuieuiiiiiieisciseiee ettt bbbttt [ 769,751,042 |............ 3,382,458,930 |............... 121,404,249 |............... 949,136,932 |.......co.c... 891,155,291 |ocvirnee. 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 25,562,376 |...ocoucunnne 131,190,007 [ooeveeeeeeeeeeecieeeene [0 [V 25,562,376 |.ooovvereeeieieee 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 25,662,904 |......ccoeee 55,647,626 |................. 78,945,595 |................ 14,570,607 |........c..... 104,608,499 |................ 79,263,936
17. Totals (Lines 13 - 14 + 15 + 16) 769,851,570 3,306,916,549 200,349,844 963,707,539 970,201,414 1,074,014,870

(@) Excludes $ -oeevrerereecenns 1,612,010 loans or advances to providers not yet expensed.




STATEMENT AS OF JUNE 30, 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 December 31,
SSAP# Page Line# June 30,2023 2022

Net Income

(1) Community Insurance Company
state basis (Page 4, Line 32,
Columns 2 & 4) XXX XXX XXX $ 307,542,340 § 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 $ 307,542,340 $ 271,239,930

Surplus

(5)  Community Insurance Company
state basis (Page 3, Line 33,
Columns 3 & 4) XXX XXX XXX  $1,672,718,637 $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  $1,672,718,637 $1,340,623,509

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

No significant change.
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STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company
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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 $5,973,779
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 JUNE 30, 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 six months ended June 30, 2023.

(3) The Company did not recognize OTTI on its loan-backed securities at June 30, 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 $ (12,392,730)
12 Months or Longer $ (37,589,552)

N

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

1. Lessthan 12 Months $§ 396,738,385
12 Months or Longer $ 305,966,059

o

(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 June 30, 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. $ 80,532,584

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 June 30, 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 June 30, 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 June 30, 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 June 30, 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 June 30, 2023.
O. 5GI Securities
The Company has no 5GI Securities as of June 30, 2023.
P. Short Sales

The Company did not have any short sales at June 30, 2023.

Q. Prepayment Penalty and Acceleration Fees

| General Account |
(1) Number of CUSIPs 5
(2) Aggregate Amount of Investment Income $ (39,560)

R. Reporting Entity's Share of Cash Pool by Asset Type
The Company did not participate in a cash pool at June 30, 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 June 30, 2023, the Company reported $178,963,079 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 $227,790,475. The Company calculated this amount in
accordance with current FHLBC capital stock.
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STATEMENT AS OF JUNE 30, 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 2,480,786
(¢)  Activity stock —
(d) Excess stock 14
(e)  Aggregate total ( at+b+c+d) $ 2,480,800
()  Actual or estimated borrowing capacity as
determined by the insurer $ 227,790,475
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 $ 2,480,786 $§ 2,480,786 $ — $ — $ — —

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 $ 237,927,513 § 268,777,705 $ —
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 June 30, 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 JUNE 30, 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 JUNE 30, 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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STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company
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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 June 30, 2023 the fair value of securities loaned was $78,716,665 and the carrying
value of securities loaned was $80,621,184.

(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 June 30, 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) (NAYV) Total
a. Assets at fair value
Bonds
All other governments $ $ 40,252,881 $ — 3 — $ 40,252,881
Industrial and misc 45,152,745 9,075,501 — 54,228,246
Bank loans 295,627 — — 295,627
Hybrid securities 3,411,568 — — 3,411,568
Total bonds $ $ 89,112,821 $ 9,075,501 $ — $ 98,188,322
Common stock
Industrial and misc $ 24,558 $ — $ 2,817,129 $ — $ 2,841,687
Total common stocks $ 24,558 $ — $ 2,817,129 $ — $ 2,841,687
Other long-term invested assets
Residual tranches securities $ — $ — $10,854,306 $ — $ 10,854,306
Total other long-term invested
assets $ — $ — $10,854,306 $ — $ 10,854,306
Cash equivalents
Industrial and miscellaneous money
market funds $672,967,715 $ — — — $ 672,967,715
Total cash equivalents $672,967,715 $ — — — $ 672,967,715
Total assets at fair value/NAV $672,992,273 § 89,112,821 $22,746,936 § — § 784,852,030
(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 3 of Level 3 Income Surplus Purchases  Issuances Sales Settlements Quarter End
a. Assets
Bonds
Industrial
and misc $9,045,180 $ — 8 — 3 — $ 30321 § — $ — $ — 3 — $ 9,075,501
Common stock
Industrial
and misc 3,011,515 — —  (516,941) (3,148) 325,703 — — — 2,817,129
Other Long-Term Invested
Assets
Residual
tranches
securities 11,195,769 — — (341,463) — — — — 10,854,306
Total assets $23,252,464 $ — s — §(516,941) $ (314,290) § 325,703 $ — S — 3 — $22,746,936

(3) The Company’s policy is to recognize transfers between Levels, if any, as of the
beginning of the reporting period.

(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
used in the valuation methodologies include, but are not limited to, broker quotes,
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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.

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 $1,774,531,192  $1,864,564,600 $ — $1,715,041,736 $59,489,456 $ — 3 —
Unaffiliated
common stock 2,841,687 2,841,687 24,558 —  2.817,129 — —
Cash equivalents 680,967,715 680,967,715 672,967,715 8,000,000 — — —
Short-term
investments 20,874,423 20,824,405 — 20,691,953 182,470 — —
Securities lending
collateral asset 80,532,584 80,499,879 — 80,532,584 — — —
Mortgage loans 89,756,463 103,995,000 — — 89,756,463 — —
Residual tranches
securities 10,854,306 10,854,306 — — 10,854,306 — —
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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 August 9, 2023 for the statutory statement
issued on August 10, 2023. There were no events occurring subsequent to June 30, 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)?

(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)

Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment

3. Premium adjustments payable due to ACA Risk Adjustment (including high risk
pool premiums)

Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/
collected) due to ACA Risk Adjustment

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid)
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
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

a.  Permanent ACA Risk
Adjustment Program

1. Premium
adjustments
receivable
(including high
risk pool
payments)

2. Premium
adjustments
(payable)
(including high
risk pool
premiums)

3. Subtotal ACA
Permanent Risk
Adjustment
Program

b.  Transitional ACA
Reinsurance Program

1. Amounts
recoverable for
claims paid

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable
relating to
uninsured plans

4 Liabilities for
contributions
payable due to
ACA

Reinsurance - not
reported as ceded
premium

5. Ceded
reinsurance
premiums
payable

6 Liability for
amounts held
under uninsured
plans

7 Subtotal ACA
Transitional
Reinsurance
Program

c.  Temporary ACA Risk
Corridors Program

. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA
Risk Corridors
Program

d.  Total for ACA Risk
Sharing Provisions

Explanations of adjustments

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)
$ 5434340 $ — $ 307852 $ — § 5126488 $ — $3991,301 $ — A $9117,789 § —
$ — $16,495450 $ — 3 — 3 — $16,495450 $ — $(1,369321) B § — $ 15,126,129
$ 5,434,340 $16,495,450 § 307,852 $ — $ 5,126,488 $16,495,450 $ 3,991,301 $(1,369,321) $ 9,117,789 § 15,126,129
$ — $ — S — S — $ — $ — $ — $ — C 3 — $ —
$ — $ — § — $ — § — $ — § — $ — D § — $ —
$ — — $ — § — § — § — § — § — E § — $ —
— — $ — $ — § — § — § — § — F S — —
$ — S — — $ — § — $ — $ — $ — G S — $ —
— $ — $ — § — § — § — § — $ — H S — $ —
$ — $ — $ — $ — $ — § — $ — $ — $ — $ —
$ — $ — S — S — 8 — $ — $ — — 1 3 — 8 —
$ — S — S — S — $ — $ — $ — $ — J 8 — S —
$ — S — S — S — $ — $ — $ — $ — $ — S —
$ 5,434,340 $16,495,450 § 307,852 $ — $ 5,126,488 $16,495450 $ 3,991,301 $(1,369,321) $ 9,117,789 ' § 15,126,129

A Adjustments were made to reflect the ending balance in the Centers for Medicare & Medicaid Services "Summary Report on Permanent Risk Adjustment Transfers for
the 2022 Benefit Year."

w

the 2022 Benefit Year.”

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

= Q m m g 0

Not applicable.

Not applicable.
J Not applicable.

10.15

Adjustments were made to reflect the ending balance in the Centers for Medicare & Medicaid Services “Summary Report on Permanent Risk Adjustment Transfers for




STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

(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 $99,755,336 during 2023. This is approximately 9.1% 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 June 30, 2023.
31. Anticipated Salvage and Subrogation

No significant change.

10.16



STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

21

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

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 MOGEI ACE? ...........c.cvovceeueeeieeeeeceete et eeeae e e e ee e eae et eseeseaeae et e s en e s eaetesesenssssaesesesenssssaesesesassnssaesesesensnsssssesesensnssansssanns Yes [ X] No [ ]
If yes, has the report been filed With the dOMICITANY STALE? .........c.oiiiiiiieieieee ettt nenes Yes [ X] 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 e F= (=N o] i =g Lo L= USSP RURU SR
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 JUNE 30, 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? .............ccccooiiiiiiiiiie,

(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 @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
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 OffiCEIrS? ..........ooiiiiiii s
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? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

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 agreemMENtS.) ........ccoiiiiiiiiiiiii
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: ............cccccoeeeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

1
Prior Year-End
Book/Adjusted
Carrying Value

Ves [ ]

Yes [ X] No[ ]
Yes[ ] No[X]
Yes[ ] No[ X]
Yes [ X] No[ ]
.................. 178,963,079
Yes[ ] No[X]

No [ X ]

2
Current Quarter
Book/Adjusted
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) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.coiuiiiiiiiiieeeeee e

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cciiiiiiiiiiieiieeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiiiicncns Yes [
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. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. ........ccociiiiiiiiie e $

$.

$.

$.

$.

$.

$.

$.
TS
Yes[ 1 No[X]

] N[ 1 NAT ]

....80,532,584
... 80,499,879
................. 80,499,879



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 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]



2.1

22

23

24

3.1

STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
T.1 AGH 10SS PEICENE ...ttt ettt ettt et et et e et e s et es et e s e s es et es e et et e ss et eae et e s st es et es et es et eseaseseas et eas et eae s es st es et es st ese s ese s eseasese SHeeEesteeeheae bt ettt et et et b et reneenea 88.7 %
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 .............cccoiiiiiiiiii e Feeeen

Do you act as an administrator for health SAVINGS @CCOUNES? ............c.cuiuiueuiiiiiiieitete et eee st ses bbb s bbb s s ss s s snsnsesebenas Yes [ ] No[X]

If yes, please provide the balance of the funds administered as of the reporting date ............c.ccooiiiiiiiiiii B
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.ccceevevenne. 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

AOMICIlE OF thE TEPOTHING ENELY? .......cvvvie ettt ettt e et ete et e e eeeseeteteteeenssaeae st esensssesesesesenssssaesesesenssssaetasassnsnsssesasasannsnsesesesensnsnansasasans Yes[ 1 No[ ]

12
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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

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

1,425,363,911

Aggregate Other
Aliens

Subtotal ...

Reporting Entity
Contributions for Employee

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

Totals (Direct Business)

XXX [1,428,265,059

2,055,685,531

2,126,560, 330

...646,654,542

646,654,542

0 [ 770,308,871

.. 770,308,871 |.

4,971,788,802

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 0

(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
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STATEMENT AS OF JUNE 30, 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

Elevance Health, Inc:

BCBSA Licensee.

Regulated Insurance Company

Regulated BCBSA Licensee

(IN)
35-2145715 G1000
NAIC 28207 i . ¢
Anthem Holding Corp. ATH Holding Company, LLC " e " " Anthem Partnership Holding
S . ee Pages 15.1-15.3 for Subsidiary f
(IN) See Page 15.4for Subsidiary Info Info (IN) ) Servtes, nc 08 See Page 15 sﬁlr)s.msimm Info
350781558 G2001 61-1459939 Q10| || 11.371308  Go120 20-4405193 G455 823030791 G048 823027004 G090 0-0473316 60353 36-4505641 60450 2-3620996 G1910
|
NAIC 13573
Associated Group, Inc. Anthem Life & Disability [ I I 1
Insurance Company Carelon Holdings I, LLC i
9 Carelon Be:haworal Health CarelonRy, Inc. Carelon Insights, Inc. CareMore Health System Nash Holding
351202384 61350 20-5876774 60458 Holdl(r[\)gEs), te ) See Page 15.6 for Subsidiary Info Company, LLC
823031778 G486 s » (DE)
ee Page 15.8 for Subsidiary Info 82-3062245 G0491 82-3300542 G0494 TN o EHC Benefits Agency, Inc.
83-0892028 G0230 H (NY)
47-2272036 G0560
| 13-3934328 G1930
Anthem Financial, Inc. |
(DE) CarelonRx Pharmacy, Inc.
351898945 61025 myNEXUS Holdings, Inc. Imaging Management NAIC 55093
47-3025203 G0520 (DE) Holdings, LL.C. Empire HealthChoice
(DE) Assurance, Inc.
84-1811105 G0591 (NY)
T 75-2619605 G0440
23-7391136 G1921
99% 1%
Carelon Global Solutions MNEXUS Management, Inc.
Caml;::lfr::l:-ail:;xnons Puerto Rico, LL.C. Carelonlts):giellall-:’laﬁo ms Carelon Global Solutions| Aspire Health, Inc.
PR) India LLP (DE) NAI
(Ireland) e PRI (Israel) (India) Anthem Southeast, Inc. 84-1801030 60592 E?lzsi::ileallhchoice
607N GU® 981492098 G0489 010-237-709-000 G488 s G el s o e
320031791 61601 Carelon Post Acute ()
Solit b - 133874803 6192
Carelon Global 9251%
Solutions U.S., Inc. 47-4671638 G0593
(IN)
87-2164713 G498 [ ] |
NAIC 95169 NAIC 71835 . y
HealthKeepers, Inc. ! Anthem Health Plans of Southeast Services, Inc. myNEXUS "‘(:"XH)O of TEXAS myNEXUS NYIPA, LLC HEP AP Holdings, Inc. ca':::x!:d":ﬁzzems
(VA) Virginia, Inc. VA) E) [ T
(VA) X
541356687 G1608 S0357120 G160 550712302 1607 Bidcosier GO Se-541810 353545 G046 a0 Goadt
" HealthKeepers, Inc. is owned 92.51% by Anthem Southeast, Inc. and 7.49% I I
by UNICARE National Services, Inc. 4648% 5352%
3 .

Carelon Health Solutions, Inc.
(VA)

54-1237939 G1618

80-0531799

Applied Pathways LLC

(L)

G0462
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STATEMENT AS OF JUNE 30, 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 G012
[ T I T T T 1
NAIC 15543 NAIC 95120 NAIC 52618 NAIC 53759 "
Anthem Kentucky Managed Anthem Health Plans of nﬁf o1uzri9:::;re Incorporated Anthem Health Plans of Anthem Health Plans of New AMERIGROUP Corporation Fedse ;zﬁ;::’:['l’gem
Care Plan, Inc. Kentucky, Inc. . Maine, Inc. Hampshire, Inc. See Page 167 for Subsidiary Info W)
47-0992859 G1710 61-1237516 G1700 SR 60311 311705652 61850 02-0510530 G1820 541739323 G060 1 264286154 0431
NAIC 95527
Designated Agent Company, Matthew Thornton Health
Inc. Plan, Inc.
(KY) (NH)
26-2544715 G1705 020494919 G1822 [ T T T ]
" WellPoint Federal WellPoint Health "
NGS Fe((li;c"al, LLC TrustSoI(t‘;‘tllﬁns, LLC Corporation Solutions, Inc. NatlgnaI‘GoveIrnment
(IN) ) em(‘i;? nc.
BI-S4TEE30  GOAD || | 431967924 GO | | rocace20  Godds | || s-287491  GOAds
[ I I I I ]
NAIC 60217 NAIC 10345 NAIC 11011 -
Anthem Health Plans, Inc. Community Insurance Rocky Mountain Hospital The Elevance Health The Elevar!oe Health Carelon Digital
" . . e . Companies, Inc. Platforms, Inc.
(1)) Company and Medical Service, Inc. Companies of California, Inc.
(CA) ™ ™ 49%
06-1475928 G1800 31-1440175 G1728 84-0747736 G1525 - o 351835818 G1454 84-1782311 60135
I
[ ]
NAIC 61069 NAIC 95473
Anthem Life Insurance HMO Colorado, Inc. Carelon Employment n T
Company (o) Company, LLC ovemment fea anre
(IN) IN) Solutions LLC |
350980405 61400 84-1017384 G152 (DE)
46-0613946 G0544

2 Government Healthcare Solutions LLC. is a joint venture 49% owned by National
Government Services, Inc. and 51% owned by MKS2 LLC (non-affiliate)
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

STATEMENT AS OF JUNE 30, 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
See Pages 15.1 & 15.3 for S ubsidiary
Info

11-3713086 G0120

BCBSA Licensee

Regulated Insurance Company

Regulated BCBSA Licensee

| 98%

Highland Investor |EC Grou : Freedom SPV, | APR,LLC
N p Holdings, Inc. reedom sInc.
Holdlrgé,) Lc? (ID) ( (IN)
83-2158120 G0495 88-1706818 G0155
813493196 60285 87-4518697 G140
Highland Intermediate IEC Group, Inc. dibla
Holdings, LLC AmeriBen MAPR Global, LLC
(PR)
813487249 60286 82-0497661 G049
660999355 G101
Highland Acquisition
Holdings, LLC MAPR Capital, LLC
81-3471305 60287 PR)
See Page 15.10 for Subsidiary Info
[ [ I I I 66-0999240
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)
20-0610128 272810478 G0292 33-1217936 271991772 26-0813665
[ | | I | 1
Pasteur Medical Pasteur Medical EasyScripts, Pasteur Medical Pasteur Medical Pasteur Medical
North Miami Beach, LLC Hialeah Gardens, LLC LC Kendall, LLC Center, LLC Cutler Bay, LLC
(FL) (FL) (FL) (FL) (DE) (FL)
272651017 37-1668303 30-0478573 60293 47-3464152 20-2749389 271366915
Delivery Network, LLC
[ ] 20-0660775 60296
EasyScripts EasyScripts EasyScripts
Westchester, LLC Hialeah, LLC Cu"e'(sf)vv LLe
46-0613819  G0302 262074996 G0295 27-2844313 60301 I I
HealthSun Physicians WellMax Health WellMax Health
Network, LLC Physicians Network, LLC Medical Centers, LLC
(FL)
46-5250204 G029 20-06660644  G0300 20-0660563 G0297

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

HealthSun Physicians
Network |, LLC

46-3434016

G0298
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STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

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

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

BCBSA licensee

Regulated Insurance Company

Regulated BCBSA Licensee

(DE)
85-0609453 G0521
[ [ [ ]
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 G0522 45-3666871 G0523 47-5139459 G0524 45-3667026 G0525 46-2787212 G0526




STATEMENT AS OF JUNE 30, 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 G030
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)
LLc4 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

“ 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 JUNE 30, 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. 5 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

5 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 JUNE 30, 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 for Parent Info

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 JUNE 30, 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
(W) (WA) (NM) (GA) (0E)
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 )
Wellpoint Texas, Inc. oY) Simply HeaIl:1FcLa)re Plans, Inc. AMERIGROUP Ohio, Inc.
752603231 60502 133865627 G606 RS EO 134212818 60612
|
) NAIC 10122 NAIC 10119 NAIC 12259 NI Tk ’
Alliance Care Management, HealthSun Freedom Health, Optimum Amerigroup Pennsylvania,
LLC Inc.
(DE) Health Plans, Inc. Inc. Healthcare, Inc. PA
(FL) (FL) (FL) (PA)
4.2239629 60589 20-0982649 60288 4912128275 G0690 20-1336412 G694 42-3734368 60638

25%

TriaDD NY, LLC dba
MyCompass
(NY)7

85-3592292 G0590

6 Amerigroup Corporation holds a 2% interestin Highland Investor Holdings, LLC, and
ATH Holding Company, LLC holds the remaining 98% interest.

7TriaDD NY, LLC dba MyCompass is 25% owned by Aliance Care Management, LLC
and the remaining 75% interest is owned by unaffiliated investors.



8'GT

STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

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 Carelon Health of Carelon I?;:a\{;zml Health

California, Inc. Texas, Inc. 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




STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

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

6'ST

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% 75% 50% 90%
: NAIC 14064 NAIC 16345 NAIC 14276
Wellpoint South NAIC 16298 NAIC 16168 p NAIC 16145 .
Carolina, Inc. APC PASSE, LLC Amerigroup District of Commumly_c_are Health Plan of Amerigroup Mississippi, Inc. Amerigroup Delaware, Inc. , Community Care Hea1l5h Plan of
() (AR) 14 Columbia, Inc Louisiana, Inc.8 ™s) DE! CCHA, LLC Kansas, Inc.
o LA) (o)
(oC) ( 81-4626605 G0B60
92-3489706 G0680 82.3062789 68650 81-4131800 G0655 26-4674149 G0624 82-1800037 G0670 o 82-1853423 G0651 45-3358287 G0631
50% 0% 50%
NAIC 15951
NAIC 16553 GRHealth Solutions, LLC™
AMH Health, LLC 10 Momentum Health PA) Community Care Health Plan of
c;MIE), c Partners, LLC 11 Nebraska, Inc. 13
(NC) 84-4672692 G477
832435050 60652 - 47-5456872 60310
NAIC 16774 NAIC 12812
AMH Health Plans of Group Retiree Health Solutions,
Maine, Inc. Inc.
(ME) (PA)
84-4181695 G0653 30-0326654 G8478

8 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 dib/a Blue Cross and Blue Shield of Louisiana (non-
affiliate)

9 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)

10AMH Health, LLC is a joint venture 50% owned by MaineHealth (non-affiliate) and
50% owned by Anthem Partnership Holding Company, LLC

1 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)

12 GR Health Solutions, LLCis a joint venture 50% owned by Anthem Partnership
Holding Company, LLC and 50% owned by Independence Blue Cross, LLC (non-
affiliate)

13 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-affiliate).

14 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).

15 Community Care Health Plan of Kansas, Inc. s 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 JUNE 30, 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) I
MMM Holdings, LLC (PR) ( (PR) P
66-1002779 66-0719637 G111 66-0884762 G1108 66-0865037 G1109 66-0947829
609260 6113 | | soo9pat1s G110
66-0649625 G1103 |
51% [ ]
| Caribbean Accountable [ 1
Care,LLC -
Best Transportation 1 (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)
66-0957393 66-0554720 G114 66-0960976 G1115 66-0947900 66-0948046 G113
[ 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)’ '
66-1002717
66-0588600 G104 66-0653763 G1105 66-0592131 G1106 66-0823267 G1102 66-0867882 G117 66-0693134 G116
[ I I | | I | | | 1
Centros de Medicina
rupo Advantage de rimaria Advantage del ianza Medicos de ultiDisciplinary IntraHospital vantage Medical Group, entros Medicos Unidos entro Medicina Familiar pecialty Network, rupo Advantage Metro,
G Ad del Primaria Ad! del Ali Medicos del PHM MultiDiscipli PHM IntraHospital Ad Medical G Ci Medicos Unid Ci Medicina Famili; PHM Specialty N k G Ad M
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%
16 Other investors are Asociacion De A 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. 16 Norte. Inc. 7
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
17 Other 50% owned by ACO del Norte, Clinic Cabo Rojo LLC Clinic Guayama LLC Clinic Maunabo LLC
LLC (non-affiliate) (PR) (PR) (PR)
16 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




STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

9l

2 3 4 13 14 15
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange ship Management, ship Filing
NAIC if Publicly Traded Names of to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
..|Elevance Health, Inc. .. 66-0693660 .. 0001156039 .. Advantage Medical Group, LLC PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ..| 66-0626908 .. 0001156039 .. Alianza Medicos del SurEste, LLC .. . |PHM MultiSalud, LLC ... . | Ownership.. ..}.100.000 ...[Elevance Health, Inc.
..|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.
..|Elevance Health, Inc. .120-2073598 .| ...eeennnnn 0001156039 .. [ teeeeeieiiiieeiieiiieeeeeeeeeees | e AMERIGROUP Corporation .........ccceeeeeeeeeenns Ownership .100.000 ...|Elevance Health, Inc. .. NO......
..|Elevance Health, Inc. .. 54-1739323 .. 0001156039 .. AMERIGROUP Corporation ATH Holding Company, LLC .........cccoeeeeeenns Ownership .100.000 ...|Elevance Health, Inc. ... ..No
..|Elevance Health, Inc. ..| 82-1800037 .. 0001156039 .. AMERIGROUP Delaware, Inc. ..... . | Anthem Partnership Holding Company, LLC ... |Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... No..
..|Elevance Health, Inc. .. ....|81-4131800 .. 0001156039 .. Amerigroup District of Columbia, Inc. . Anthem Partnership Holding Company, LLC ... |Ownership .100.000 ...|Elevance Health, Inc. ... ... No
..|Elevance Health, Inc. .. ... |45-2485907 .. 0001156039 .. Amerigroup Insurance Company . ..| AMERIGROUP Corporation . | Ownership .100.000 ...|Elevance Health, Inc. ... ..No
..|Elevance Health, Inc. .|47-3863197 .. 0001156039 .. AMERIGROUP lowa, Inc. .......... .| AMERIGROUP Corporation . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. .. NO..
..|Elevance Health, Inc. .. 45-4985009 .. 0001156039 .. Amerigroup IPA of New York, LLC ... CareMore, LLC Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
..|Elevance Health, Inc. .. ... |81-4626605 .. 0001156039 .. Amerigroup Mississippi, Inc. .... .| Anthem Partnership Holding Company, LLC ... |Ownership .100.000 ...|Elevance Health, Inc. ... ... No
..|Elevance Health, Inc. ....|22-3375292 .. 0001156039 .. AMERIGROUP New Jersey, Inc. AMERIGROUP Corporation . | Ownership.. .100.000 ...|Elevance Health, Inc. ....No..
..|Elevance Health, Inc. .. .| 13-4212818 .. 0001156039 .. AVERIGROWP Ohio, Inc. .......... .| AMERIGROUP Corporation . | Ownership ..|Elevance Health, Inc. ... ....No
..|Elevance Health, Inc. .. 36-3897080 .. 0001156039 .. Amerigroup Partnership Plan, LLC .. Health Ventures Partner, L.L.C. ..... . | Ownership ..|Elevance Health, Inc. ... ....No
..|Elevance Health, Inc. ..| 36-3897080 .. 0001156039 .. Amerigroup Partnership Plan, LLC .. .. |UNICARE Illinois Services, Inc. Ownership.. ..|Elevance Health, Inc. ....NO..
..|Elevance Health, Inc. ... |82-3734368 .. 0001156039 .. Amerigroup Pennsylvania, Inc. .. .| AMERIGROUP Corporation ..... . | Ownership.. .|Elevance Health, Inc. ....No..
..|Elevance Health, Inc. ... | 20-4776597 .. 0001156039 .. AMERIGROUP Tennessee, Inc. . AMERIGROWP Corporation .. . | Ownership.. .|Elevance Health, Inc. ....NO..
..|Elevance Health, Inc. ....|27-3510384 .. 0001156039 .. AMERIGROUP Washington, Inc. .. AMERIGROUP Corporation .. . | Ownership.. .|Elevance Health, Inc. ....No..
..|Elevance Health, Inc. ....|06-1696189 .. 0001156039 .. AMGP Georgia Managed Care Company, Inc. AMERIGROUP Corporation .. . | Ownership.. .|Elevance Health, Inc. ....N0..
..|Elevance Health, Inc. ... |84-4181695 .. 0001156039 .. AMH Heal th Plans of Maine, Inc. ... AVH Health, LLC .. | Ownership.. ..|Elevance Health, Inc. ....No..
..|Elevance Health, Inc. .. . | 83-2435050 .. 0001156039 .. AMH Health, LLC .| Anthem Partnership Holding Company, LLC ... |Ownership ..|Elevance Health, Inc. ... ... No
Anthem Blue Cross Life and Health Insuranci
..|Elevance Health, Inc. .. .195-4331852 .. 0001156039 .. Company Wel [Point California Services, Inc. ........ Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. 35-1898945 .. 0001156039 .. Anthem Financial, Inc. ... . | Associated Group, Inc. ..... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. ....|61-1237516 .. 0001156039 .. Anthem Health Plans of Kentucky, Inc. ........ ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. ... |31-1705652 .. 0001156039 .. Anthem Health Plans of Maine, Inc. ............ .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ...[02-0510530 .. | .... 0001156039 .. Anthem Health Plans of New Hampshire, Inc ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. ... | 54-0357120 .. 40003317 ... 0001156039 .. Anthem Health Plans of Virginia, Inc. ........ .| Anthem Southeast, Inc. ..... Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. .106-1475928 .. | .... ... |0001156039 .. Anthem Health Plans, Inc. ........... ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, 61-1459939 .. 0001156039 .. Anthem Holding Corp. ......... . |Elevance Health, Inc. ... Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, .. ....|35-0781558 .. 0001156039 .. Anthem Insurance Companies, Inc. .. Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .....ccoovvviveeeenss [ 15543 .... [47-0992859 .. 0001156039 .. Anthem Kentucky Managed Care Plan, Inc. ..... ..| ATH Holding Company, LLC Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .....cccooeeeeiieiiss [ 13573 ....[20-5876774 .. 0001156039 .. Anthem Life & Disability Insurance Company . .|WellPoint Acquisition, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ...
Rocky Mountain Hospital and Medical
..|Elevance Health, Inc. ....cccovvnvveneeenn |anees 61069 ....|35-0980405 .. ...ccevnnnennn 0001156039 .. Anthem Life Insurance Company .............cceeoe | INcl] e IA........ Service, INC. woveeieeiieeee e OWNership.....ooeeeeeeeeieeieeeeees .100.000 ...|Elevance Health, Inc. . NO......
..|Elevance Health, 81-3974489 .. 0001156039 .. Anthem Partnership Holding Company, LLC ..... |.. IN.....] ...... NIA....... Elevance Health, Inc. ... Ownership .100.000 ... |Elevance Health,
..|Elevance Health, 32-0031791 .. 0001156039 .. Anthem Southeast, Inc. ......ccevvvevunievuniennnnss LN NIA....... Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Heal th,
Anthem Blue Cross Life and Health Insurance
..|Elevance Health, ..| 30-0606541 .. 0001156039 .. Anthem Workers' Compensation, LLC .. | Company . | Ownership.. ..|Elevance Health,
..|Elevance Health, ..| 30-0606541 .. 0001156039 .. Anthem Workers' Compensation, LLC . |HealthLink, Inc. .. [Ownership.. ..|Elevance Heal th,
..|Elevance Health, .| 82-3062789 .. 0001156039 .. APC Passe, LLC Anthem Partnership Holding Company, LLC ... |Ownership ..|Elevance Health,
..|Elevance Health, 80-0531799 .. 0001156039 .. Applied Pathways, LLC Carelon Medical Benefits Management, Inc. |Ownership ..|Elevance Heal th,
..|Elevance Health, ..| 80-0531799 .. 0001156039 .. Applied Pathways, LLC . . |HEP AP Holdings, Inc. ....... Ownership.. ..|Elevance Health,
..|Elevance Health, 87-4518697 .. 0001156039 .. APR, LLC ATH Holding Company, LLC .. Ownership .|Elevance Heal th,
..|Elevance Health, 95-4640529 .. 0001156039 .. Arcus Enterprises, Inc. Anthem Holding Corp. ......cceeee. .. | Ownership .|Elevance Heal th,
..|Elevance Health, .. 90-1057454 .. 0001156039 .. Aspire Health, Inc. .... . [Nash Holding Company, LLC .... . | Ownership.. .|Elevance Heal th,
..|Elevance Health, 35-1292384 .. 0001156039 .. Associated Group, Inc. Anthem Insurance Companies, Inc. . Ownership .|Elevance Heal th,
..|Elevance Health, 11-3713086 .| .............. 0001156039 .. ATH Holding Company, LLC ......cccvvvvvviieeennnnns Elevance Health, InC. ....ccooovveveeeiiieeennns Ownership .|Elevance Heal th,
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. 0671 ...|Elevance Health, Inc. .. ...| 35-2129194 .. 0001156039 .. AUMSI WM Services, Inc. . 11T I NIA....... UNICARE Specialty Services, Inc. Ownership.. .100.000 ...|Elevance Health, Inc. ....cccccevvvvevennns vl N0 e
. 0671 ...|Elevance Health, Inc. .. ...| 27-4004185 .. 0001156039 .. Beacon CBHW LLC DE.....|...... NIA....... Beacon Health Financing LLC Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 27-460799%6 .. 0001156039 .. Beacon Health Financing LLC .... DE.....[..... NIA....... Beacon Health Holdings, LLC ... Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 80-0429754 .. 0001156039 .. Beacon Health Holdings, LLC DE.....|...... NIA....... FHC Health Systems, Inc. .... .... | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 80-0427425 .. 0001156039 .. Beacon Health Options Holdco, Inc. . DE.....[..... NIA....... Carelon Behavioral Health Holdings, LLC ... |Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 47-1871128 .. 0001156039 .. Beacon Health Vista Parent, Inc . |Beacon Health Options Holdco, Inc. . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 46-2507551 .. 0001156039 .. Beacon Plan Funding, LLC Beacon Health Financing LLC .... | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...|66-0957393 .. 0001156039 .. Best Transportation, LLC ......cccccceinnnnnnnnee MMM Transportation, LLC .......ccccceuunnnnnnee Ownership.. ..51.000 ....|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 85-0609453 .. 0001156039 .. BioPlus Parent, LLC ATH Holding Company, LLC ..........ccceeeeenns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 59-2920860 .. 0001156039 .. BioPlus Specialty Pharmacy Services, LLC .... FL.....|...... NIA....... BioPlus Parent, LLC ....covvvveniennieiieeennees Ownership .100.000 ...|Elevance Health, Inc.
Blue Cross Blue Shield Healthcare Plan of
. 0671 ...|Elevance Health, Inc. .. .158-1638390 .. 0001156039 .. Georgia, INC. .eeeeeriiiiiiiiiiiiiiiiienens .|Cerulean Companies, Inc. ....... Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. . [39-0138065 .. 0001156039 .. Blue Cross Blue Shield of Wisconsin Crossroads Acquisition Corp. .... . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 95-3760980 .. 0001156039 .. Blue Cross of California . .|WellPoint California Services, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc.
Blue Cross of California Partnership Plan,
. 0671 ...|Elevance Health, Inc. .. ..| 20-2994048 .. 0001156039 .. Inc. ... ..|Blue Cross of California Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 82-5334761 .. 0001156039 .. Carelon Behavioral Care, Inc. . |FHC Health Systems, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 47-2272036 .. 0001156039 .. Carelon Behavioral Health Holdings, LLC ...... . Elevance Health, Inc. ..... Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 13-39324920 | ....oeeeenne. 0001156039 .. Carelon Behavioral Health IPA, Inc. ........... Carelon Behavioral Health, Inc. .............. Ownership .100.000 ...|Elevance Health, Inc.
Carelon Behavioral Health of California, Inc.
. 0671 ...|Elevance Health, Inc. 95-4297571 .| evvrvriians 0001156039 .. Carelon Behavioral Health, Inc. .............. Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 45-5208205 .. 0001156039 .. Beacon Health Strategies LLC . . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 04-3324848 .. 0001156039 .. Carelon Behavioral Health Strategies, LLC ... 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 Il, LLC ..cceeeeeeeeeeeeeenns 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 .. | weeeeeneeeieeeieeeieeeeeees | e Carelon Holdings I, Inc. ..ocoeeveeeeeieieeenns Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 87-2164713 .. 0001156039 .. Carelon Global Solutions U.S., Inc. ..... Carelon Holdings |, Inc. .ooooeveveeeeeeeiennns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 45-4238555 .. 0001156039 .. Carelon Health Federal Services, Inc. . |Carelon Behavioral Health, Inc. . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ....|46-2053405 .. 0001156039 .. Carelon Health of New Jersey, Inc. ............. . Carelon Behavioral Health, Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. .123-2918735 .. 0001156039 .. Carelon Health of Pennsylvania, Inc. .......... . Carelon Behavioral Health, Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 54-1237939 .. 0001156039 .. Carelon Health Solutions, Inc. .......ccccuueee. Southeast Services, Inc. .......... .... | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..|82-3030791 .. 0001156039 .. Carelon Holdings I, Inc. ... Elevance Health, Inc. ...ccoovvvvivnneinnnennnns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 82-3031178 .. 0001156039 .. Carelon Holdings II, LLC . |Carelon Holdings |, Inc . | Ownership.. .100.000 ...|Elevance Health, Inc. ..
. 0671 ...|Elevance Health, Inc. .. ...| 82-3027094 .. 0001156039 .. Carelon Holdings, Inc. ..... Elevance Health, Inc. ...cccovvvvivnniinnninnnns Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 82-3300542 .. 0001156039 .. Carelon Insights, INC. wevvvvvvviiiiiiiiiiiiiinenn, Carelon Holdings, Inc. ......ccceeeee. . [Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 36-3692630 .. 0001156039 .. Carelon Medical Benefits Management, Inc. ... Imaging Management Holdings, L.L.C .... | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ...| 47-4671638 .. 0001156039 .. Carelon Post Acute Solutions, Inc. ............ myNEXUS Management, Inc. ........cccceeeeeeins Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ..| 51-0365660 .. 0001156039 .. Carelon Research, INC. .....oovvvvnvvveneiinneennnss . Arcus Enterprises, Inc. .....ccccceeeinnnnnee Ownership.. .100.000 ...|Elevance Health, Inc.
Compcare Health Services Insurance
. 0671 ...|Elevance Health, Inc. 39-2013971 .. 0001156039 .. Carelon Subrogation, LLC . | Corporation . . | Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, Inc. 47-3025203 .. 0001156039 .. CarelonRx Pharmacy, Inc. .| CarelonRx, Inc. . | Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, Inc. .. ..| 82-3062245 .. 0001156039 .. CarelonBx, Inc. ............... Carelon Holdings, Inc. . . [Ownership.. .100.000 ...|Elevance Heal th,
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..|Elevance Health, Inc. .. 86-2365191 .. | .... ... 10001156039 .. | .... ... |CareMore Health IPA of New York, Inc. . CareMore Health System Ownership .100.000 ...|Elevance Health, Inc. ... ....No
..|Elevance Health, Inc. ..|92-0997812 .. 0001156039 .. Caremore Health of Arizona, Inc. ..... .. |CareMore Health System .. .. [Ownership.. ..1.100.000 ...|Elevance Health, Inc. ....NO..
..|Elevance Health, Inc. ..| 95-4694706 .. 0001156039 .. CareMore Health Plan .................. .| CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
..|Elevance Health, Inc. .... | 38-3795280 .. 0001156039 .. CareMore Health Plan of Arizona, Inc. CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
..|Elevance Health, Inc. .. | 26-4001602 .. 0001156039 .. CareMore Health Plan of Nevada .. ..|CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
..|Elevance Health, Inc. ..|27-1625392 .. 0001156039 .. CareMore Health Plan of Texas, Inc .. |CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
..|Elevance Health, Inc. 20-2076421 0001156039 .. CareMore Health Systenm ... .. | ATH Holding Company, LLC . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
..|Elevance Health, Inc. 32-0373216 0001156039 .. CarelMore, LLC ... .. |CareMore Health System .. . [Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
..|Elevance Health, Inc. 66-0787011 0001156039 .. Caribbean Accountable Care, LLC .. |MSO of Puerto Rico, LLC . .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
..|Elevance Health, Inc. ..| 66-0554720 .. 0001156039 .. Castellana Physician Services, LLC .. | IPA Holdings, LLC .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
..|Elevance Health, Inc. .. . |82-1853423 .. 0001156039 .. CCHA, LLC .| Anthem Partnership Holding Company, LLC ... |Ownership ..50.000 ....|Elevance Health, Inc. ... ... N0
Centros de Medicina Primaria
..|Elevance Health, Inc. .. 66-0695526 .. 0001156039 .. Norte, LLC oo PR NIA....... PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. 66-0519243 .. 0001156039 .. Centros Medicina Familiar del Norte, LLC .... |..PR.....|...... NIA....... PHI MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. 66-0530940 .. 0001156039 .. Centros Medicos Unidos del Oeste, LLC .. PR NIA....... PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ..|58-2217138 .. 0001156039 .. Cerulean Companies, Inc. ......... . | Anthem Holding Corp. ..... .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. 39-1413702 .. 0001156039 .. Claim Management Services, Inc. ... Blue Cross Blue Shield of Wisconsin ........ Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. 66-0947829 .. 0001156039 .. Clinica Todo Salud, LLC MSO Holdings, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ..| 66-0947900 .. 0001156039 .. Clinica Todo Salud-Aibonito, LLC .. ...NIA.......|Clinica Todo Salud, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. 66-0964118 .. 0001156039 .. Clinical Staff Solutions, LLC ......cevvvvnnnennn . MSO Holdings, LLC .. | Ownership .100.000 ...|Elevance Health, Inc. ...
..|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.
..|Elevance Health, Inc. ... | 26-4674149 .. 0001156039 .. | teveeeieiiiiiieieeeieeeeeeeeeees | e . LA..... Anthem Partnership Holding Company, LLC ... |Ownership ..75.000 ....|Elevance Health, Inc.
..|Elevance Health, Inc. .. ... | 47-5456872 .. 0001156039 .. Community Care Health Plan of Nebraska, Inc |..NE..... .| Anthem Partnership Holding Company, LLC ... |Ownership ..95.000 ....|Elevance Health, Inc. ...
..|Elevance Health, Inc. ....|20-3317697 .. 0001156039 .. Community Care Health Plan of Nevada, Inc. . AMERIGROUP Corporation . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
..|Elevance Health, Inc. .. . [31-1440175 .. 0001156039 .. Community Insurance Company ...................... . .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
Compcare Health Services Insurance
..|Elevance Health, Inc. .. .. | 39-1462554 .. 0001156039 .. Corporation Blue Cross Blue Shield of Wisconsin ........ Ownership .100.000 ...|Elevance Health, Inc. ...
..|Elevance Health, Inc. ..|66-0942711 .. 0001156039 .. Consorcio MultiSalud del Norte, Inc. . |Centros Medicina Familiar del Norte, LLC . |Ownership.. ..|Elevance Health, Inc.
..|Elevance Health, Inc. .. 66-0909478 .. 0001156039 .. Consorcio MultiSalud del Oeste, Inc. ... Centros Medicos Unidos del QOeste, LLC ...... Ownership ..|Elevance Health, Inc. ...
..|Elevance Health, Inc. .. 20-0334650 .. 0001156039 .. Crossroads Acquisition Corp. . Anthem Holding Corp. .. . | Qunership .|Elevance Health, Inc. ...
..|Elevance Health, Inc. ..| 41-1905556 .. 0001156039 .. DeCare Analytics, LLC .. ...NIA....... | DeCare Dental, LLC . Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. .. 02-0574609 .. 0001156039 .. DeCare Dental Health International, LLC ...... LN NIA....... DeCare Dental, LLC .... Ownership .|Elevance Health, Inc. ...
..|Elevance Health, Inc. ......oooooeiiiieeiis [ eoiiiiiis | et 0001156039 .. DeCare Dental Insurance Ireland, Ltd. ........ LIRLL NIA....... DeCare Dental, LLC .... Ownership .|Elevance Health, Inc. ...
..|Elevance Health, Inc. ..| 73-1665525 .. 0001156039 .. DeCare Dental Networks, LLC . | DeCare Dental, LLC . Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. .. 01-0822645 .. 0001156039 .. DeCare Dental, LLC Anthem Holding Corp. .. . | Ownership .|Elevance Health, Inc. ...
..|Elevance Health, Inc. .....coooevvvveeeeeis [ eeeiiiies | e 0001156039 .. DeCare Operations Ireland, Limited DeCare Dental, LLC . | Ownership .|Elevance Health, Inc. ...
..|Elevance Health, Inc. 20-0660775 0001156039 .. Delivery Network, LLC ................. .. [Highland Acquisition Holdings, LLC . . | Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. 66-0948046 0001156039 .. Dental Services Organization, LLC ..|Clinica Todo Salud, LLC .... Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. 26-2544715 0001156039 .. Designated Agent Company, Inc. .. |Anthem Health Plans of Kentucky, Inc. . | Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. 45-3666871 0001156039 .. Dogwood Pharmacy, LLC ........ .. |BioPlus Parent, LLC ....ccoevveeeeeeeennns . | Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. 27-2844373 0001156039 .. EasyScripts Cutler Bay, LLC .. [Highland Acquisition Holdings, LLC . Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. 26-2974996 0001156039 .. EasyScripts Hialeah, LLC ... .. [Highland Acquisition Holdings, LLC . Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. 30-0478573 0001156039 .. EasyScripts LLC .....ccceeeeens .. [Highland Acquisition Holdings, LLC . Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. ..| 46-0613819 .. 0001156039 .. EasyScripts Westchester, LLC . . [Highland Acquisition Holdings, LLC . .. | Ownership.. .|Elevance Health, Inc.
..|Elevance Health, Inc. .. 13-3934328 .. 0001156039 .. | .... ... |EHC Benefits Agency, Inc. ........ el [Point Holding Corp . | Ownership .|Elevance Health, Inc. ...
New York Stock Exchange
..|Elevance Health, Inc. ....cocoovviivnis | eiieenn e 35-2145715 .| oeeeieenne 0001156039 .. | (NYSE) ooevveeirieiieieis Elevance Health, Inc. ....ccocovvivviriiiencinennne N UIP it | ettt ettt sree e e snne | eeniree e snneesnees | ceree e Elevance Health, Inc. ......cccccvvernnnne e N e
..|Elevance Health, Inc. ......cccooeveeeeees [onnns 55093 ....|23-7391136 .. | .............. 0001156039 .. [ tevveiiiiiiiiiiiiiiiiieeeeeees Empire HealthChoice Assurance, Inc. ........... LN IA........ Wel [Point Holding Corp ........eevvvvvvvvvvnnnes ONNErSNIP.cceeeeeeeeieeieiiieeeeeeeeeeee .100.000 ...|Elevance Health, Inc. .....cccccevvveveenns N0
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. 0671 ...|Elevance Health, Inc. .. . | 13-3874803 .. 0001156039 .. Empire HealthChoice HV0, Inc. Empire HealthChoice Assurance, Inc. ........ Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 26-4286154 .. 0001156039 .. Federal Government Solutions, LLC . . |ATH Holding Company, LLC .. Ownership.. ..1.100.000 ...|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. . 141-2128275 .. 0001156039 .. Freedom Health, Inc. ..| AMERIGROUP Corporation ..... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. . 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. J IR 0001156039 .. Government Healthcare Solutions LLC . . [National Government Services, Inc. ..........|Ownership.. 49.000 ....|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. .| 47-5139459 .. 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.. ..}..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 MSO Holdings, LLC Ownership .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.. ..}.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. 92-3489706 .. 0001156039 .. Wellpoint South Carolina, Inc. .. | Anthem Partnership Holding Company, LLC ... |Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .... | 75-2603231 .. 0001156039 .. Wellpoint Texas, Inc. .....cceeeeee. .| 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. .....ccccovimeiieeniiieiiiieeieene
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. (a non-affiliate). .....
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. ......ccccooiiiiiiiiiiiii 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 investors
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 @nd 75% DY MON=affiliates. ...occiiiiiiiiiiiiiiiie ittt ettt e et e e ettt e e te e e ettt e e eteeeeaseeeassee e sseeeaseeeaaseeasaeesaseeeanseeeasseeamseeeansea e sseeeaseaeemseaeasseeemseeeamse e e sseeamsaaeanseeesseeansseeansaaensseesnsneennsennn
0112 ... 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.
0113 ... ... | APC Passe, LLC is 49% owned by Anthem Partnership Holding Company, LLC and 51% owned by the Arkansas Provider Coalition, LLC, which is not affiliated with ANTREM, INC. .eeiiiiii it e e e s e e e te e e e aeeesaseessaeessseeessseeensnaesssaeaanseessneennnen
0114 ... Government Healthcare Solutions LLC. is a joint venture 49% owned by National Government Services, Inc. and 51% oWned by MKS2 LLC (NON=aFfilHate) ouiiiiiiiiiiiiiiieii ettt ettt ettt ettt bt e e bt e bt e bt e e et ea et e aaeeheeoh e e eh e e b e e R e e a s e eae e £ ae e 2as e eH e e eE e e b e 2 b e e e e 2ae e e ae e ee e e eHe e e he e eh £ e ebeem b e e me e emneemseemneemneameeabeenbeeseenneanne




STATEMENT AS OF JUNE 30, 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 YES
Explanation:
Bar Code:

e ——— AR A AR A TAARAP R
1 0 3 4 5 2 0 2 3 3 6 5 0 0 0 0 2
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STATEMENT AS OF JUNE 30, 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 69,461,078 |................ 69,461,078 |.....cooveevvrcicicrciene [0 0
2505. Prepaid expenses 27,874 497 |.cooovoe. 27,874 497 |.oooooeeeeeeeee 0 [, 0
2597. Summary of remaining write-ins for Line 25 from overflow page 97,335,574 97,335,574 0 0
Additional Write-ins for Liabilities Line 23
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304, Contingent THability oo ottt |rerteesisee e eteies [oerereeee e [V 49,287,875
2397. Summary of remaining write-ins for Line 23 from overflow page 0 0 0 49,287,875
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STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year's depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar ...........ccocuviiiinininieiini e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

(decrease)

................. 75,980,000

103,995,000

10,016,993

.... 16,370,000
....49,910,000

75,980,000

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

63,765,236

641,918
173,368

60,598,002

....80,087,198

... 11,017,256

63,765,236

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2o o

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

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

(decrease)

12)

............ 1,658,283,412
536,614,375
4,286,991
10,732,299

1,867,406,284

.(11,074,234)|...

1,397,385, 165
...840,617,680
3,609,314
(16,742,478)
...(14,815,055)

.... 16,442,150
(115,377)
............ 1,658,283,412

1,658,283,412

SI101
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STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

During the Current Quarter for all Bond
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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 [ 1,237,874,603 |............ 1,504,757,949 |.......... 1,445,041,143 | 981,744 |........... 1,237,874,603 |........... 1,298,573,153 | 0 [ 1,009,053,496
R Y (2 - SRS PRSTSTSTTRPRPRRY KRS 407,979,513 |, 73,882,297 |.....cveeenee. 15,003,254 |...ooovvieiiciine 522,198 |...ccoovvnee 407,979,513 | 467,380,754 |..oovvecccinniiceenend 0 o 373,651,667
3. NAIC 3 (8) coveieieieiiieie ettt ettt ettt ettt s sttt s et b bR st st s b b et s s ettt et besesenene et es s senesenens |eesnenen e 83,710,547 |oieerne 5,700,568 |.......ccccvenve 4,976,291 .o (303,682)....cccvenvenne 83,710,547 |oveeene 84,131,142 |0 e 119,601,862
L Y (@2 - OSSPSR UEPPRUSTTY SRR 44,823,908 |......ocovvnnne. 3,054,669 |.......oceeennne. 8,548,834 |.....covviviine 176,219 | 44,823,908 |....occuvvnvne. 39,505,962 |..ovvevrieerienieen 0 o 178,684,739
5. NAIC B () it b et b et n b [rr s 3,220,202 |.....occovvecrriane. 783,660 |.....coveevriecinee 201,013 [ (728,163)....cvevvceenne 3,220,202 |.....coocveennee 3,074,686 |....oooeveeeneecceneeenn 0 o 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 604,127 0 20,188 139,368 604,127 723,307 1,218,451
7. Total Bonds 1,778,212,900 1,588,179, 143 1,473,790,723 787,684 1,778,212,900 1,893,389,004 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 0 oo 0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 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 0 oo 0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 0 oo 0 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 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,778,212,900 1,588,179, 143 1,473,790,723 787,684 1,778,212,900 1,893,389,004 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 28,536,881 ; NAIC2 $ .ooooeececeeee 0 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5$ v 287,524 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 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 20,824,406 XXX 20,706,736 24,770 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 ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 20,444,043 |....coooveenne 77,129,348
3. ACCTUAN OF GISCOUNL ...ttt eaeteeeee e eseeeeeeee e eseseeeee e eseseeeeeee e eseseeeeee e e seseseeeeeaeseseseeee e e s e s eeeeee e e sesesesessansnsesesessananseseen [emaniciceseseannicaa 249,738 | 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 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 10,919,837 | 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 r€COGNIZEA ............coiiiiiiiiiiiiie e [eree s 12 [ 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 20,824,405 |........co.c.. 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) 20,824,405 11,050,757
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 7,423,225,219 |............ 9,721,951,467
AACCTUBI OF GISCOUNL ...ttt ettt casaee et e eaee e e e e e e sesesee 2 e s eseseeee 22 aesesee e e a2 e s e s e s ee e e s s s eseseees e s e s naes et eses s snsesnsesasnnnsnanans [sessnicaceseseannacaa 433,880 |.oeoeeeeieieienns 608,925
Unrealized valuation iNCrEASE (AECTEASE) ..........c.c.eeevviveueeereresieeseeesetetetesessse s st e s et e e teseses s esesesesesesesessssesssssesesesessssnesssssesasens [oeseseneenennnnanneas (12,485) [ (773)
Total gain (I0SS) ON AISPOSAIS .......c.cuvueuiieieteeeeceeeeeee ettt ettt ettt e e sttt eseses e s s s st eseseseasssasas s sesesesessssasssssasesesesnas |oeseaseseseseseneneneenes 4,334 | (37,707)
Deduct consideration received 0N GISPOSAIS .............ccueueieiiiiiiiiretetieiieeeeete et teseseses e s se s sesesss st ssesesesesesesssesssssssesesesssnsnans [oeeeseienens 6,846,293,368 |........... 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 14+2+3+4+5-6-T+8-9) .........coovovevireuiuiiiieieeeeeeeeeeee e oeeeeeneneeens 680,967,715 |...cccveeeenee 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) 680,967,715 103,610,135
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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-10006 ... Panama City Beach .... 02/09/2022 .......cc. feeeiiiiiii 4.220 ...5,000,000 |... ...27,131,544
ANT-10007 Sanata Maria .... . 09/27/2022 ... . 5.080 |... 4,925,000 ... 72,909,589
ANT-10002 . Nashville 09/01/2022 .evvvvnnn Jvennnniiiiiiiiii i 4.280 ...2,590,000 ... ...23,942,229
0599999 Mortgages in good standing - Commercial mortgages aII other 12,515,000 123,983,362
12,515,000 123,983,362

0899999. Total Mortgages in good standing

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

ol|o|o|e|o

3299999. Total -

Mortgages in the process of foreclosure

3399999 Totals

12,515,000

123,983,362

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | 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 JUNE 30, 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
Pathway Private Equity Fund XXII, LP Irvine .... Pathway Capital Management ...01/16/2007 ... 11,243 .... 2,857,519
. . |Pathway Private Equity Investors 7, LP . .| Irvine .... Pathway Capital Management ...04/29/2013 ... ... 162,125 ... 4,844,010 |....
2599999. Joint Venture Interests - Other - Unaffiliated

0 173,368 0 7,701,529
6099999. Total - Unaffiliated 0 173,368 0 7,701,529
6199999. Total - Affili 0 0 0 0

6299999 - Totals

0 173, 36!

7,701,529

0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
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 ...|....05/31/2023 ... .
..... .... |Pathway Private Equity Investors 7, LP ......|lrvine Pathway Capital Management ...04/29/2013 ...]....06/30/2023 ... A 5 . |......658,733
2599999. Joint Venture Interests - Other - Unaffiliated 0 0 0 0 0 723,692
6099999. Total - Unaffiliated 0 0 0 0 0 723,692
6199999. Total - Affiliated 0 0 0 0 0 0

6299999 - Totals

o
o |

723,692 0
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STATEMENT AS OF JUNE 30, 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-HC-8 ......... US TREASURY N B 3.375% 05/15/33 ..eeeuueiieirunnaneaernnnnaseernennsseernnnnnsseerrnnnnnseeennnnsnaes | seeerensnnnnnes |oennnd 06/21/2023 ..... Citigroup Global Markets ..........iiiiiiesseiiiiiiiisiiieeiiineaeeeennnussaeennnnnsaenennnnnsasernnnns [reeennnnnsseernnnnnsseernnnnnnereee Joerennnssseernnnnnneees 5,114,043 |oovvniiiiiiiies 5,265,000 TA s
0109999999. Subtotal - Bonds - U.S. Governments 5,114,043 5,265,000
000000-00-0 .........|REPUBLIC OF SERBIA SERIES REGS  6.250% 05/26/28 | IR IR 05/31/2023 ..... Societe Generale Sec Co ..200,000 |... 3.AFE ..
000000-00-0 . ..|REPUBLIC OF SENEGAL SERIES REGS  6.250% 05/23/33 . D.. 05/31/2023 Piper Jeffries & Co .. 560,000 |. 4.AFE ..
105756-CC-2 . ..|FED REPUBLIC OF BRAZIL  3.875% 06/12/30 . D.. 04/11/2023 Piper Jeffries & Co .310,000 3.CFE ..
105756-CF-5 . ..| FED REPUBLIC OF BRAZIL ~ 6.000% 10/20/33 . D.. 04/05/2023 Bank of America . 1,335,000 3.CFE ..
195325-DR-3 ......... |REPUBLIC OF COLOMBIA ~ 3.000% 01/30/30 ... D.. 04/11/2023 BARCLAYS BANK PLC . 202,000 3.AFE ..
41809J-AB-1 . .| KINGDOM OF JORDAN SERIES 144A  7.500% 01/13/29 . D.. 04/04/2023 HSBC ..o 290,000 4.AFE ..
445545-AR-7 .. |HUNGARY SERIES 144A  6.125% 05/22/28 ........... D.. 05/31/2023 GOLDMAN SACHS . 630,000 2.BFE ..
55977Y-AA-6 . ..|MAGYAR EXPORT IMPORT BAN SERIES 144A  6.125% 12/04/27 D.. 04/27/2023 Various ... 470,000 2.CFE ..
731011-AW-2 . ..|REPUBLIC OF POLAND  5.500% 04/04/53 ......... D.. 04/06/2023 Piper Jeffries & Co 57,085 |. 55,000 1.G FE ..
836205-BB-9 . ..|REPUBLIC OF SOUTH AFRICA  5.750% 09/30/49 . D.. 06/07/2023 Bank of New York ... ..279,338 |. 390,000 3.CFE ..
836205-BE-3 . ..|REPUBLIC OF SOUTH AFRICA  7.300% 04/20/52 . D.. 06/07/2023 Bank of New York .. 186,450 220,000 3.CFE ..
91087B-AU-4 . ..|UNITED MEXICAN STATES  5.400% 02/09/28 .. D.. 04/26/2023 Morgan Stanley 206,750 200,000 2.BFE ..
AM7129-26-6 . ..| OMAN GOV INTERNTL BOND SERIES REGS ~ 5.375% D.. 05/09/2023 Barclays .... 259,480 260,000 3.BFE ..
M75242-BJ-1 . ..|OMAN GOV INTERNTL BOND SERIES REGS  5.625% 01/17/28 D.. J P Morgan .. .. 202,500 200,000 3.B FE
M82152-AA-3 . .|REPUBLIC OF IRAQ SERIES REGS  5.800% 01/15/28 ..... D.. CITIGROUP GBL MKTS .. 144,688 |. 156,250 402 .
P3579E-CP-0 ......... DOMINICAN REPUBLIC SERIES REGS ~ 5.500% 02/22/29 .. | I RN 06/13/2023 ..... 237,572 |. ..251,000 |... 3.BFE ..
P56226-AV-8 ......... INSTITUTO COSTARRICENSE SERIES REGS ~ 6.750% 10/07/31 .eeuniieiiieniieeeeminiseeeeennineeeeeennns Deveeevrniiees Jeenend 06/15/2023 ..... GMP Securities, LLC 198,400 200,000 4.AFE ..........
0309999999. Subtotal - Bonds - All Other Governments 5,572,112 5,929,250
20754N-AB-1 ......... FANNIE MAE CAS SERIES 2022-R06 CLASS 1M1 144A  7.728% 05/25/42 ....ccceeeeemeieeeeenniieeeeeenn | eevvviiiiiinens e 05/09/2023 ..... Cantor FitZgerald & €0 .....ceieeeeeeuieieeiiiiie e eeiriee e e e e rri e e e e ennne e e e eennnn e e eennnnnaaeeernnn reeennnnaaeeeennnnnaeeeennnnnaenees Joernniaanneennnaaeees 1,190,869 [..oevvveeneeeeeinnnnns 1,165,377 |...
20755A-AB-8 ......... FANNIE MAE CAS SERIES 2023-R02 CLASS 1M1 144A  7.273% 01/25/43 ...ovvvvviiviiiiiiiiiiiiiiiiinee | oo | 05/09/2023 ..... CLARKE + CO .
31320P-UZ-9 ......... |FHLMC POOL SD2400  6.000% 02/01/53 .. 04/20/2023 ..... MiZUNO SeCUrities USA ....ceeeeeeieeeieii e e e e e e e e e e e e e e e e e e e e e e e e ennnnnees eeeennnnaaeeeennnnaeeeennnnaeeees Joernnniaereernnaa s 2,741,841 |. 2,650,122 |...
313200-AD-8 . .. [FHLMC POOL SD2704  5.000% 04/01/53 04/20/2023 Morgan Stanley ........... .. 2,197,870 |. .. 2,190,000 |.
31320Q-FD-3 ......... |FHLMC POOL SD2864  3.000% 03/01/52 06/13/2023 Citigroup Global Markets . . 12,500,815 |. 14,127,709 |.
31400L-H4-1 ..|FNMA POOL CB1150  3.000% 07/01/51 04/13/2023 Citigroup Global Markets . 8,825,967 |. 9,772,697 |.
3140XK-PU-4 . ..| FNVA POOL FS4036  5.500% 03/01/53 04/20/2023 Morgan Stanley .. 3,530,639 |. 3,480,069 |.
31418E-T5-9 . .| FNMA POOL MA5071  5.000% 07/01/53 ... 06/13/2023 Morgan Stanley . 23,548,969 |. . 23,900,000 |.
35564K-T5-8 ......... FREDDIE MAC STACR SERIES 2023-DNA2 CLASS M1A 144  7.073% 04/25/43 ...oeevvvvnieiiiinininnneenne | evvvvinnnnnnnns Joennsd 05/04/2023 ..... Var ious 1,146,933 |ooeeiiiiiiiieeeeees 1,145,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 57,379,391 60,120,917
00138C-AU-2 .........|COREBRIDGE GLOB FUNDING SERIES 144A  5.750% 07/02/26 .... 06/28/2023 ..... Bank Of AMEITCA ..eeeeereieeeeceete e e e e et e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennna e e e eennnnns eeernnnaaeeeennnaeeeennnnnaenees Joernniee e 1,998,000 [..oevvvveneeeeeeennnnns 2,000,000 |...
02005N-BP-4 . .[ALLY FINANCIAL INC ~ 2.200% 11/02/28 04/18/2023 Goldman Sachs & Co ... 2,465,000 |.
023608-AK-8 ......... AMEREN CORP  1.750% 03/15/28 06/15/2023 ..... NORTHERN TRUST COMPANY .... 1,500,000 |...
02529Y-AE-3 ......... AMERICAN CREDIT ACCEPTANCE RE SERIES 2023-2 CLASS C 144A  5.960% 08/13/29 04/21/2023 ..... Citigroup Global Markets 2,375,000 |...
04685A-3C-3 ......... ATHENE GLOBAL FUNDING SERIES 144A  1.985% 08/19/28 .......evuiiieeirieieeeeiniieeeeeeennieeeeeene | cevvvvniiinnnns feennid 04/11/2023 ..... Keybanc Capital Markets Inc ... 1,100,000 |...
05377R-HC-1 ......... AVIS BUDGET RENTAL CAR FUNDIN SERIES 2023-5A CLASS A 144A  5.780% 04/20/28 ......cccevvvnees | eomevennneenns i 05/24/2023 ..... J P Morgan
060516-LG-2 ......... BANK OF AMERICA CORP  5.202% 04/25/29 .......oeieeeeeneeeeeeenieeeeeeennee e e eennneeeeennnneeeees | cvvvvnnniinnnns Jonnid 04/19/2023 ..... Bank of America .
09228Y-AB-8 ......... BLACKBIRD CAPITAL AIRCRAFT SERIES 2016-1A CLASS A 144A  4.213% 12/16/41 ..oovvvnviviiiniinnes | oo | 04/03/2023 ..... Bank of America ....
09261X-AG-7 ......... BLACKSTONE SECURED LEND SERIES WI  2.850% 09/30/28 ...04/19/2023 ..... Various
11135F-BH-3 ......... BROADCOM INC SERIES 144A  2.450% 02/15/31 . ...04/18/2023 ..... Bony/Barclays Capital Inc
12513G-BH-1 . ..| COW LLC CDW FINANCE  3.276% 12/01/28 .. 04/20/2023 STIFEL, NICOLAUS AND COMPANY,
12513G-BJ-7 . ..| COW LLC CDW FINANCE ~ 3.569% 12/01/31 ..... 04/26/2023 Various ...
12565K-AG-2 . ..|CL1 FUNDING LLC SERIES 2023-1A CLASS A 144A  6.310% 06/18/48 06/07/2023 Bank of America .
12592P-BH-5 ......... | COMM MORTGAGE TRUST SERIES 2014-UBS6 CLASS AM  4.048% 12/10/47 ... 04/26/2023 ..... BMO Capital Markets ..
12658Y-AA-3 ......... COLT FUNDING LLC SERIES 2021-6 CLASS A1 144A  1.907% 12/25/66 .....ccevvumieeeeemnnniaeeeeennees | evvvvvniiieenns e 04/03/2023 ..... Citigroup Global Markets ....
141781-CB-8 ......... CARGILL INC SERIES 144A  4.750% 04/24/33 ......ciiiiiiiiiiiiiiiiiiiniiiiiiiine e eeeviniieees | eeeeeenniieeees fonnid 04/17/2023 ..... Bony/Barclays Capital Inc ..
142921-AH-8 ......... CARMAX AUTO OWNER TRUST SERIES 2023-2 CLASS D 6.550% 10/15/29 ...ceevvreneieiiiniiieeeeennees | eevvviniineens feennd 04/19/2023 ..... Mitsubishi Securities .. .
14318M-AG4 ......... CARMAX AUTO OWNER TRUST SERIES 2022-3 CLASS C  4.980% 02/15/28 .......cevvvivviinnniiiiiinnnns | eeeeeeniiieeens foanid 05/10/2023 ..... Mitsubishi Securities .. ...98,125 |
148550-AA-4 ......... CASTLELAKE SECD AVIATION ~ 6.500% 07/31/36 ...noeeeeeeeieeeeeenneeeeecenneeeeeeenn e eeeennineeees | oevvvnnniinnens Joennid 04/26/2023 ..... Deutsche Bank ... 1,969,058 |. .
15089Q-AM-6 ......... CELANESE US HOLDINGS LLC ~ 6.165% 07/15/27 ...iiivvvunniiiiiiiinniiiiiinininiiiiiiinsesessnnnnenneees | aeeevennnnnenes |oonnad 04/18/2023 ..... Morgan Stanley ... 1,052,869 |...iiiiiiinnniiinns 1,045,000 |...
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165183-CY-8 ......... CHESAPEAKE FUNDING |1 LLC SERIES 2023-1A CLASS D 144A  6.690% 05/15/35 . 04/19/2023 ..... Mitsubishi Securities .. 104,979 |. ..105,000 |... 2.BFE
17181K-AA-8 ......... CIM TRUST SERIES 2023-R2 CLASS A1 144A  5.500% 08/25/64 04/03/2023 ..... Citigroup Global Markets . ... 38,909 |. ... 39,512 |...
17291C-BR-5 ......... CITIGROUP COMMERCIAL MORTGAGE SERIES 2016-C2 CLASS A4 ~ 2.832% 08/10/49 .... 05/03/2023 ..... Bony/Barclays Capital INC ..eeevuuuieeeeiieiieeeeeeie e e e e e e eee e e e e eene e e e e ennn e e e e eennns eeeennnnaaeeeennnaeeeernnnaeeees Joernnan e 1,103,260 [..oeeveveeneeeeeennnnns 1,190,000 |...
189770-2C-3 ......... CNO GLOBAL FUNDING SERIES 144A  2.650% 01/06/29 04/18/2023 ..... LT L T et B RO RN 1,690,807 [..oevvvvenniiiiinnnnns 1,940,000 |...
22537E-AE-5 ......... CREDIT ACCEPTANCE AUTO LOAN TR SERIES 2023-2A CLASS C 144A  7.150% 09/15/33 . 05/17/2023 ..... First Union Capital Markets ..........cooeeueiiieimmmeiii i e e e e eeen e e e eenne e e eeennns [oeeeennnneeeeennnnneeeeennnnnenes [oeernnnnneeeeennnnennes 1,709,928 |iiiiis 1,710,000 |...
22822V-BC4 ......... CROWN CASTLE INC ~ 5.100% 05/01/33 04/24/2023 ..... Bank 0f AMEriCa ....ccevvueeiiiiiiiiiii e [ereerrr s [eerrennneeennenes 2,208,008 | 2,260,000 |...
233046-AL-5 ......... DB MASTER FINANCE LLC SERIES 2019-1A CLASS A23 144A  4.352% 05/20/49 .... 05/03/2023 ..... VAT TOUS . eeeete e e e ettt e e e e e e e e e e e e e e e e e e e e e e e e e enn s e e e e e nnn e e e eennnnnneeeennnnnnees reeennnnaaeeennnnaaeeeennnnnaeeees Joernnaaeeeern s 1,680,366 |. 1,780,425 |...
233046-A0-4 ......... DB MASTER FINANCE LLC SERIES 2021-1A CLASS A2I1 144A  2.493% 11/20/51 .. 05/03/2023 ..... LT RO RN 1,167,965 |. 1,357,813 |...
23346C-AG-3 ......... DT AUTO OWNER TRUST SERIES 2023-2A CLASS D 144A  6.620% 02/15/29 05/04/2023 ..... Various ... .. 1,479,871 |. .. 1,470,000 |...
24703G-AC-8 . ..| DELL EQUIPMENT FINANCE TRUST SERIES 2023-2 CLASS A3 144A  5.650% 01/22/29 06/12/2023 RBC .. ..649,000 |.
26884T-AV-4 . ..| ERAC USA FINANCE LLC SERIES 144A  4.600% 05/01/28 04/26/2023 RBC ..... 2,640,000 |.
29660N-AB-5 . ..| FC BARCELONA ~ 6.980% 06/30/30 ........euvvvvrvvnnnnnennnns 04/03/2023 Goldman Sachs & Co 2,340,000 |.
30168C-AF-5 ......... EXETER AUTOMOBILE RECEIVABLES SERIES 2023-2A CLASS D 6.320% 08/15/29 .. 05/09/2023 ..... Deutsche Bank 505,000 |...
30212P-AR-6 ......... EXPEDIA GROUP INC SERIES W1 3.250% 02/15/30 05/19/2023 ..... Various 215,000 |...
30225V-AK-3 ......... EXTRA SPACE STORAGE LP  5.500% 07/01/30 06/12/2023 ..... Wachovia Securities .. .. 2,300,000 |...
30227F-AE-0 ......... EXTENDED STAY AMERICA TRUST SERIES 2021-ESH CLASS B 144A  6.573% 07/15/38 ... 04/04/2023 ..... BETZOLD BERG & NUSSBAUM INC. ... 97,619 |...
30303M-8\-7 ......... META PLATFORMS INC ~ 4.800% 05/15/30 05/02/2023 ..... Various .. 1,440,000 |...
33767W-AE-3 ......... FIRSTKEY HOMES 2020 SFR1 TRUST SERIES 2021-SFR1 CLASS C 144A  1.888% 08/17/38 . 05/03/2023 ..... CLARKE + CO .. 1,800,000 |...
33843E-AL-5 ......... FLAGSHIP CREDIT AUTO TRUST SERIES 2023-2 CLASS D 144A  6.620% 05/15/29 04/27/2023 ..... Bony/Barclays Capital Inc 960,000 |...
37045X-EG-7 GENERAL MOTORS FINL CO  5.850% 04/06/30 04/03/2023 ..... Chase 290,000 |...
378272-BG-2 . ..| GLENCORE FUNDING LLC SERIES 144A  2.625% 09/23/31 04/18/2023 US Bancorp
37940X-AH-5 . ..|GLOBAL PAYMENTS INC  2.900% 11/15/31 .. 04/19/2023 Chase ...
379928-AJ-3 . .. | GLS AUTO RECEIVABLES TRUST SERIES 2023-2A CLASS D 144A  6.310% 03/15/29 05/09/2023 Deutsche Bank .
404119-CP-2 . .[HCA INC  5.200% 06/01/28 ... Bank of America .

444859-BT-8 . . NORTHERN TRUST COMPANY .

46656P-AA-2 ......... JABIL INC  5.450% 02/01/29 ...evviiiiiiiiiiiiiiiiiiiiiee e siieee e | e [ond 04/10/2023 ..... 425,000 |...
55400U-AA-1 ......... WV ONER TRUST SERIES 2022-1A CLASS A 144A  4.150% 11/21/39 ..oooiiiiiiiiiis | e [ 06/12/2023 ..... First Union Capital Markets ... 2,235,817 |...
55903V-BA-0 ......... WARNERMEDIA HOLDINGS INC SERIES W1 3.755% 03/15/27 ..ccvvuvviiiiiiiiiiiiiiieiiiiiiieeecniiiieees | e [ 04/28/2023 ..... Tax Free Exchange 4,720,000 |...
55903V-BB-8 ......... WARNERMEDIA HOLDINGS INC SERIES Wl 4.054% 03/15/29 ......eevveiiiiiiiiiiiiiiiiieceeiieeeeees | e [ 04/28/2023 ..... Tax Free Exchange ....

55903V-BC-6 ......... WARNERMEDIA HOLDINGS INC SERIES W1 4.279% 03/15/32 ..eevvviviiiiiiiiiiiiiiiiiiineceiiiineeees | e [ 04/28/2023 ..... Tax Free Exchange ....

57109L-AB-9 MARLETTE FUNDING TRUST SERIES 2023-2A CLASS B 144A  6.540% 06/15/33 .. 04/24/2023 ..... Goldman Sachs & Co ...

571676-AU-9 .
58403Y-AK-2 .

595112-CA-9 . . 04/05/2023 First Union Capital Markets

61691J-AV-6 . ..|MORGAN STANLEY CAPITAL | TRUST SERIES 2017-H1 CLASS A5  3.530% 06/15/50 05/03/2023 Bony/Barclays Capital Inc ..

61747Y-FD-2 . ..|MORGAN STANLEY ~ 5.164% 04/20/29 .......ccccuvvviieeiiiiiiiieeennns 04/19/2023 Morgan Stanley ..............

62848P-AC4 ......... WV ONER TRUST SERIES 2023-1A CLASS C 144A  6.540% 10/20/40 04/04/2023 ..... First Union Capital Markets ...

63942B-AB-0 ......... NAVIENT STUDENT LOAN TRUST SERIES 2021-A CLASS B 144A  2.240% 05/15/69 ... 05/11/2023 ..... Par ibas

63942G-AA-1 ......... NAVIENT STUDENT LOAN TRUST SERIES 2021-FA CLASS A 144A  1.110% 02/18/70 ... 05/05/2023 ..... Goldman Sachs & Co ...

67114J-AA-8 ......... ONSLOW BAY FINANCIAL LLC SERIES 2021-NQM3 CLASS A1 144A  1.054% 07/25/61 ....coovvuvvvvennenns | eeeeiieeees [ 04/03/2023 ... Bony/Barclays Capital Inc ..

69121K-AG-9 ......... OlIL ROCK CAPITAL CORP  2.875% 06/11/28 ......eciiiiiiiiiiieeiiiiiiee e ssieeees | eeeeeiinieenes [eeeed 04/18/2023 ..... Various

72703P-AD-5 ......... PLANET FITNESS MASTER ISSUER L SERIES 2022-1A CLASS A2l 144A  3.251% 12/05/51 ...eeevvveviin | woeeeiieeees [ 05/04/2023 ..... Paribas ...

T4136-AL-7 ......... PRESTIGE AUTO RECEIVABLES TRUS SERIES 2023-1A CLASS D 144A  6.330% 04/16/29 ... ...05/02/2023 ..... 474,921 |.
78398A-AG-8 ......... SFS AUTO RECEIVABLES SECURITIZ SERIES 2023-1A CLASS C 144A  5.970% 02/20/31 . ...06/22/2023 ..... 439,981 |.
78409V-BK-9 . ..|S&P GLOBAL INC SERIES W1 2.900% 03/01/32 ..ceoueiiiiiieiiiiiiiee e 04/03/2023 Tax Free Exchange . 1,101,010 |.
78449H-AC-1 . ..|SMB PRIVATE EDUCATION LOAN TR SERIES 2023-B CLASS B 144A  5.770% 10/16/56 05/12/2023 Bank of America . .. 924,675 |.
78449M-AC-0 . ..| S\B PRIVATE EDUCATION LOAN TR SERIES 2021-D CLASS B 144A  2.310% 03/17/53 05/10/2023 CLARKE + CO ......... .. 242,063 |.
80287J-AE4 ......... SANTANDER DRIVE AUTO RECEIVAB SERIES 2023-2 CLASS C  5.470% 12/16/30 ...ccvvvvveevicinnnnneeies | eeeeeeiiienees fonnd 05/09/2023 ..... Citigroup Global Markets . 269,919 |.

.| HUMANA INC  3.700% 03/23/29

..|MARS INC SERIES 144A  4.650% 04/20/31 ..evvvivieiiiniiennns
..|MED TRUST SERIES 2021-MDLN CLASS B 144A  6.643% 11/15/38
. |MICRON TECHNOLOGY INC ~ 5.375% 04/15/28 ......ccovuvrriinannns

04/17/2023
06/26/2023

Paribas .........
Deutsche Bank .
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80386l-AF-2 ......... SASOL FINANCING USA LLC SERIES 114A  8.750% 05/03/29 .........evmmmmmmmmmmmnnnnnnnniiininniininnnnns [ eeeeeeeeeennens [ 04/26/2023 ... Citigroup Global Markets . 500,000 |.
828807-DF-1 ......... SIMON PROPERTY GROUP INC  2.450% 09/13/29 ..ccoeeieiieeiieiieiieeeeeeeeeeeeeeee [ e [ 04/19/2023 ... Various .. 1,542,228 |.
83611K-AN-2 ......... SOUND POINT CLO LTD SERIES 2019-1A CLASS BR 144A  6.950% 01/20/32 ...covvvvvvvvvviiiiiiiiiiinnns [ e ol 06/08/2023 ..... R
86746A-AB-1 ......... HEL10S ISSUER LLC SERIES 2023-A CLASS B 144A  5.600% 05/20/50 .......cevvvvvvviviriiiiniiiiiinens [ eeveeeeeeees [ 05/09/2023 ... SWBC NIKKO SECURITIES AMERICA, ..
88315L-A0-1 ......... TEXTAINER MARINE CONTAINERS LI SERIES 2021-2A CLASS A 144A  2.230% 04/20/46 ........eevvvnnnn [ eeveveeneennnns il 05/10/2023 ..... Various
92539G-AA-9 ......... VERUS SECURITIZATION TRUST SERIES 2023-3 CLASS A1 144A  5.930% 03/25/68 .......eevvvvvvvvenene [ eeveeeeeeeens i 04/14/2023 ... J P Morgan ..

2,085,000 ...

92840V-AG-7 ......... VISTRA OPERATIONS CO LLC SERIES 144A  3.700% 01/30/27 ...eevvveveeeiiiiiieiiiiiiieceeiieees | e [ 04/20/2023 ..... Var ious

928563-AE-5 ......... VMHARE INC  4.850% 05/15/27 ...vvvvieiiiiiiiiieiiiiiiice et ssnieee e | ceeeeniieeeees [onnd 04/18/2023 ..... Toronto Dominion Securities 4,410,000 |...
92867l1-AD0 ......... VOLKSWAGEN AUTO LOAN ENHANCE SERIES 2023-1 CLASS A3 5.020% 06/20/28 ........evvvveeeeinienes | eeeiiiieines [ 06/06/2023 ..... Bank of America 1,000,000 |...
95001J-AX-5 . .| WELLS FARGO COMMERCIAL MORTG SERIES 2018-C44 CLASS A5 ~ 4.212% 05/15/51 . 05/03/2023 First Union Capital Markets 1,910,000 |.

.| WENDYS FUNDING LLC SERIES 2019-1A CLASS A2l 144A  3.783% 06/15/49 .....

95058X-AG-3 . . 05/16/2023 National Financial Services 81,675 |.
96328G-AS-6 . ..|WHEELS FLEET LEASE FUNDING LLC SERIES 2023-1A CLASS A 144A  5.800% 04/18/38 06/08/2023 Paribas ... 3,205,000 |.
97064G-AA-1 ......... WILLIS ENGINE SECURITIZATION T SERIES 2021-A CLASS A 144A  3.104% 05/15/46 06/07/2023 ..... Pershing .. 188,310 |. 236,497 |...
PPFZ5U-KJ-1 ......... FC BARCELONA  0.000% 05/11/30 .. 04/03/2023 ..... Goldman Sachs & Co ... .. (2,340,000) | .. (2,340,000)|...
PPG321-W0-6 ......... BSCH I 0.000% 06/30/48 06/02/2023 ..... Bank of America

PPG42H-ZL-0 BSCH I ISSUERIT  0.000% 06/15/48 06/02/2023 ..... Bank of America ....

U5900C-AA-8 . ..|MERCURY CHILE HOLDCO LLC SERIES REGS ~ 6.500% 01/24/27 06/15/2023 HSBC ..........
000000-00-0 . ..| TML HOLDINGS PTE LTD ~ 4.350% 06/09/26 . 04/13/2023 J P Morgan ..
00109A-AB-3 . ..| AES PANAMA GENERATION HL SERIES 144A  4.375% 06/15/2023 GMP Securities,
003881-AM-3 . ..| ABU DHABI NATIONAL ENERG SERIES 144A  4.696% 04/24/33 04/17/2023 Citibank ..
00774M-AX-3 . ..| AERCAP IRELAND CAP GLOBA  3.300% 01/30/32 ............. 04/18/2023 Paribas ...
03217K-AB-4 . .| AMERICA MOVIL SAB DE CV SERIES 144A  5.375% 04/04/32 . 06/15/2023 Morgan Stanley

.. BANCO DE CREDITO DEL PER SERIES 144A  3.250% 09/30/31

05971U-20-8 ........ 06/15/2023 Mizuho Securities FE ..
09659T-28-6 .........|BNP PARIBAS SERIES 144A  2.588% 08/12/35 .............. Paribas ..vovevvreererennns FE ..
12570F-AB~7 .........| CK HUTCHISON INTL 23 SERIES 144A  4.875% 04/21/33 ... BNYMELLON/RE HSBC BANK PLC . FE ..
19533P-AC4 .........| COLOMBIA TELECOMUNICACIO SERIES 144A  4.950% 07/17/30 06/15/2023 ... Morgan Stanley FE
200447-AL~4 .........| COMISION FEDERAL DE ELEC SERIES 144A  4.688% 05/15/29 ... 06/15/2023 ... Piper Jeffries & Co .. FE
251526-CP-2 ........ | DEUTSCHE BANK NY  2.311% 11/16/27 oovveveneereneerenenene Var i ous FE ..
2850401-AA-1 . .| ELECTRICIDAD FIRME DE ME SERIES 144A  4.900% 11/20/26 HSBC ... FE ..
314890-AA-2 FERGUSON FINANCE PLC SERIES 144A  4.500% 10/24/28 04/18/2023 ... JANE STREET EXECUTION SERVICES .. FE
46128)1-AS-0 INVERSIONES CMPC SA SERIES 144A  6.125% 06/23/33 06/20/2023 ... Bank of America .... FE vovverenen
59284M-AD-6 .........|MEXICO CITY ARPT TRUST SERIES 144A  5.500% 07/31/47 06/26/2023 Bank of America . FE ..
600814-AR-8 .........|MILLICON INTL CELLULAR SERIES 144A  4.500% 04/27/31 06/15/2023 JP Morgan ........ FE ..
69379V-AA-7 .........| PERTAMINA GEOTHERMAL ENE SERIES 144A  5.150% 04/27/28 04/20/2023 BNYMELLON/RE ANZ MELBOURNE . FE ..
T4947L-AD-6 .........|REC LTD SERIES 144A  5.625% 04/11/28 .. 04/03/2023 Bank Of New York\Barc London FE ..
78448T-AH-5 .........|SVBC AVIATION CAPITAL FI SERIES 144  5.450% 05/03/28 04/26/2023 Goldman Sachs & Co ... FE ..
91911T-AR4 .........| VALE OVERSEAS LIMITED ~ 6.125% 06/12/33 ........ 06/15/2023 Various FE ..
922120-AE-0 .........| VAR ENERGI ASA SERIES 144A  8.000% 11/15/32 . 04/18/2023 Chase ... FE ..
EOR75Q-AA-6 ........[Al CANDELARIA SPAIN SLU SERIES REGS ~ 7.500% 12/15/28 . 06/15/2023 J P Morgan FE ..
(620038-AA-6 .........| CNTL AVR BOTTLING CORP SERIES REGS ~ 5.250% 04/27/29 06/15/2023 HSBC ... FE ..
62583X-AB-7 .........|CSN ISLANDS XI CORP SERIES REGS  6.750% 01/28/28 .... 06/15/2023 Various FE
654897-AA-4 .........|LIMA METRO LINE 2 FIN LT SERIES REGS  5.875% 07/05/34 06/15/2023 GWP Securities, LLC ..

(698149-AD-2 ......... | UYNN MACAU LTD SERIES REGS ~ 5.500% 10/01/27 .... 06/13/2023 Bank Of New York\Barc London

N15516-AD-4 ......... | BRASKEM NETHERLANDS SERIES REGS ~ 4.500% 01/31/30 . 06/15/2023 Piper Jeffries & Co ..c.....

P2253T-JS-9 ......... | CEMEX SAB DE CV SERIES REGS ~ 5.125% Perpet. ....... 06/15/2023 MERRILL LYNCH INTERNATIONAL

P98047-AC-0 .........| VOLCAN CIA MINERA SAA CM SERIES REGS ~ 4.375% 02/11/26 06/15/2023 Millinium Advisors ........

VIS41C-AA-1 ... CA MAGNUM HOLDINGS SERIES REGS ~ 5.375% 10/31/26 05/16/2023 ... Citigroup Global Markets .

Y44709-AF-3 ......... KAZMUNAYGAS NATIONAL CO SERIES REGS  5.375% 04/24/30 ....viveueiueisieisiainissenisienenieneanans 06/14/2023 ... CITIGROUP GBL MKTS .. teutertteetseaetstseecateestenesbenc st ane st et s et eb et ab et ab e sbenesbeneaeas

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 136,949,333 145,411,608

Y74570-AA-6 ......... | BANK NEGARA INDONESIA SERIES EMTN HYB  3.750% 03/30/26 .. 06/08/2023 i e ,500 |. ..200,000 |...

1309999999. Subtotal - Bonds - Hybrid Securities 186,500 200,000

000000-00-0 ......... |GENESIS CARE USA HOLDINGS INC DIP COMMITMENT  0.000% 08/01/24 ....cooeouvvvieeiiiiiiiiiiaiannnns | ..................... 05/23/2023 ..... |Direcl ........................................................................................................... | ............................................................. 375,352 fiiiiiiiiiiiiiiiaiiin 375,352 foriieiiiiiiiiiiiiiiiiiii e 0 f5.CFE ...t
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000000-00-0 ......... WAND NEWCO 3 INC. Tranche B-1 Term Loan F L 0.000% 02/05/26 ........eueeeeeemmmnieeeeennnianee | vevvvininnnnns Jeennd 04/01/2023 ..... MOrgan STaNIEY .....eeeeeeeiie et e e e e e rnnn e e e ennn e e eennnnneeeenns [eeeernnnnneneernnnnaeneennnnnneeees Jeernnnnneeeeennnnneseeeennnnes (108) i (107) |0 [ACFE L
000000-00-0 ......... RANGE PARENT INC FIRST-OUT NEW MONEY TERM LOAN ~ 0.000% 02/28/27 ......euvvivvvivrnniniiiinninns | ceeevennieeens il 05/01/2023 ..... Direct
000000-00-0 ......... ROBERTSHAW US HOLDING CORP FKA SECOND-OUT TERM LOAN ~ 0.000% 02/28/27 ......cevvueeeeeernnnaanee | vvvvvinnnnnnns Jounnd 05/09/2023 ..... Tax Free Exchange .
000000-00-0 ......... ORION MERGER SUB INC TERM LOAN B5 USD  0.000% 03/05/27 .....ceevvvvennniiiiiinnnnieiiinnnnnnnnnns | eeeeeenniinenns foannid 05/01/2023 ..... Direct
000000-00-0 ......... Lakeland Holdings LLC Holdco Loan  0.000% 09/25/27 ...cceevuuieeeeemniieeeeemnieeeeeeenneeeeeennn | evvvvvniiinnnns feennid 04/03/2023 ..... Direct ....
000000-00-0 ......... PROJECT LEOPARD HOLDINGS, INC Tranche B-1 Term Loan  0.000% 06/13/29 .........evvvvviinnnnnnes | eovevennnnenns i 04/21/2023 ..... Direct ....
20426N-AN-4 .......... |EPICOR SOFTWARE CORP TERM B LOAN 2020  0.000% 07/23/27 ..ceevvrueeeeeennieeeeeenneeeeeennneees | evvvniinneninns feeend 04/01/2023 ..... Various
20481P-AH-4 . .| ERESEARCH TECHNOLOGY INC TERM TERM LOAN 10.038% 11/20/26 ........eeovvviiiinnniiiiiiiiiiiiiniiinnn | eeeeveniieeeees foanand 04/03/2023 ..... Morgan Stanley
39479U-AQ-6 Greeneden U.S. Holdings |I,LLC New Dollar Term Loan  9.716% 11/30/27 ..covvveiiieimiiiiieeeee | eevvviniieenns e 04/03/2023 ..... Various ...
69346E-AG-2 . .|PMHC 11 Inc First Lien Term Loan  9.523% 02/03/29 ........ 04/03/2023 Direct ....
75466D-8F-0 .........[AURIS LUXEMBOURG ||| SARL FACILITY B2  5.102% 07/24/25 . 04/03/2023 ..... Deutsche Bank ...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,587,318 1,828,274 0
2509999997. Total - Bonds - Part 3 206,788,697 218,755,049 855,006
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 206,788,697 218,755,049 855,006
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
000000-00-0 .........| CAMELLAN POINT HOLDINGS LP WARRENTS cevvereeeeeeens |-e....04/03/2023 ... Direct .... 788.000 |....
000000-00-0 .........| TECHMICOLR CREATIVE STUDIOS SA COMMON STOCK coee | Biiiiiiiiiins |......04/03/2023 ... Direct .... ...107,704.000 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
05351X-50-7 ......... AVAYA HOLDINGS CORP ....uuiivirrniniiiiiiiieeecinni e s s erssni s s seesnns s s s snnnnnssssnnnnnsssssnnnsnnss | sennneneeeennns fovunnd 05/01/2023 ..... T R 116.000
31337#-10-5 ......... FEDERAL HOME LOAN BANK OF CINCINNATI ..eeeeeeeieeeeeeeie e e eenne e e eeene e e eeenn e e e eenneneeee | cvnninnnnnnnnn Joennnd 04/19/2023 ..... GOIAMAN SACKS & 0 +rvuueeeeeeeie e e e e ettt e e e e e et e e e e e et e e e e e e e e e e e e e e e e e e nnn e e e e nnnnaes [eeeeernnnaeeeeennnaaan 3,146.000 |....
362393-30-8 ......... GTT COMMUNICATIONS INC e 04/03/2023 ..... Direct 2,455.000 |.... i .
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 324,667 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 325,703 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 325,703 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 325,703 XXX 0 XXX
6009999999 - Totals 207,114,400 XXX 855,006 XXX
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..36176A-FG-9 | GNMA POOL 760067  4.000% 04/15/41 . . 06/01/2023 . | Paydoun ... .0 . 0 0 e . 04/15/2041 . [1.A ........
..36176C-K2-0 | GNMA POOL 762013 ~ 4.000% 03/15/41 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..36176M-UY-7 |GNMA POOL 770399  4.500% 06/15/41 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2041 . [1.A ........
..36177T-AG-2 | GNMA POOL 798106  3.500% 03/15/42 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2042 . [1.A ........
..36177X-RU-4 | GNMA POOL AA1399  3.500% 07/15/42 .......eeuun [eeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2042 . [1.A ........
..36178D-7H-8 | GNMA POOL AA6296  3.000% 04/15/43 .........cc. [.eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2043 . [1.A ........
..361790-3H-2 |GNMA |1 POOL MA2600  3.000% 02/20/45 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/20/2045 . [1.A ........
..361790-F-4 |GNMA |1 POOL MA2446  4.000% 12/20/44 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/20/2044 . (1.A ........
..361790-YR-6 |GNMA |1 POOL MA2520  3.000% 01/20/45 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2045 . [1.A ........
..36179Q-YS-4 |GNMA 11 POOL MA2521  3.500% 01/20/45 06/01/2023 . |Paydown 0 0| 0| . 01/20/2045 . [1.A .
..36179R-4D-8 |GNMA 1 POOL MA3520  3.000% 03/20/46 06/01/2023 . |Paydown 0 0| 0| . 03/20/2046 . [1.A .
..36179R-7H-6 | GNMA |1 POOL MA3596  3.000% 04/20/46 06/01/2023 . |Paydown 0 0| 0| . 04/20/2046 . [1.A .
..36179R-F8-7 |GNMA |1 POOL MA2891  3.000% 06/20/45 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/20/2045 . [1.A ........
..36179R-LN-7 |GNMA |1 POOL MA3033  3.000% 08/20/45 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-LP-2 |GNMA |1 POOL MA3034  3.500% 08/20/45 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-LQ-0 |GNMA |1 POOL MA3035  4.000% 08/20/45 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-S8-3 |GNMA |1 POOL MA3243  3.000% 11/20/45 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/20/2045 . [1.A ........
..361798-5K-9 | GNMA POOL MA4450  3.000% 05/20/47 .....cceeenn [eeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/20/2047 . (1.A ........
..361795-B7-1 |GNMA POOL MA3662  3.000% 05/20/46 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/20/2046 . [1.A ........
..36179S-EG-8 | GNMA POOL MA3735 ~ 3.000% 06/20/46 ............ [....... . 06/01/2023 . | Paydoun ... 2| .0 . 0 0 . 06/20/2046 . [1.A ........
..361798-JS-7 | GNMA POOL MA3873  3.000% 08/20/46 . 06/01/2023 . |Paydown 150 0 0| 0| . 08/20/2046 . (1.
..361798-JT-5 |GNMA POOL MA3874  3.500% 08/20/46 . 06/01/2023 . |Paydown (2,146) |. 0 0| 0| . 08/20/2046 . (1.
..36179S-LR-6 |GNMA POOL MA3936  3.000% 09/20/46 . 06/01/2023 . |Paydown .16 | 0 0| 0| . 09/20/2046 . (1.
..361798-LS-4 | GNMA POOL MA3937  3.500% 09/20/46 . . |. 06/01/2023 . | Paydown .(5,238) | 0 0| 0| . 09/20/2046 . (1.
..36179S-UN-5 | GNMA POOL MA4197  4.000% 01/20/47 . . |- 06/01/2023 . |Paydown (611) |. 0 0| 0| . 01/20/2047 . (1.
..36179T-EY-7 |GNMA |1 POOL MA4651  3.000% 08/20/47 ........ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2047 . (1.
..36179T-G4-1 |GNMA |1 POOL MA4719  3.500% 09/20/47 ........ [....... . 06/01/2023 . | Paydoun ... . .0 . 0 0 . 09/20/2047 . (1.A ........
..36179T-LS-2 |GNMA |1 POOL MA4837  3.500% 11/20/47 ........ [....... . 06/01/2023 . | Paydoun ... ...23,898 .0 . 0 0 . 11/20/2047 . [1.A ........
..36179U-GB-2 |GNMA |1 POOL MA5594  3.500% 11/20/48 ........ [....... . 06/01/2023 . | Paydoun ... .. 11,173 .0 . 0 0 . 11/20/2048 . [1.A ........
..36179V-4V-9 | GNMA POOL MA7136  2.500% 01/20/51 ............ [....... . 06/01/2023 . | Paydoun ... ..125,788 . .0 . 0 0 . 01/20/2061 . [1.A ........
..36179V-7E-4 | GNMA POOL MA7193  2.500% 02/20/51 .....cccccet [orennn . 06/01/2023 . | Paydoun ... 135,736 140,89% |.... .0 . 0 0 . 02/20/2051 . [1.A ........
..36179W-BY-3 | GNMA POOL MA7255  2.500% 03/20/51 . 06/01/2023 . |Paydown ..141,757 . 147,124 | 0 0| 0| . 03/20/2051 . (1.
..36200M-2Y-8 | GNMA POOL 604791  5.500% 11/15/33 . 06/01/2023 . |Paydown .385 373 | 0 0| 0| . 11/15/2083 . (1.
..36200M-C3-5 | GNMA POOL 604090  6.000% 03/15/33 . 06/01/2023 . |Paydown 0 0| 0| . 03/15/2033 . (1.
..36200N-SL-6 | GNMA POOL 605423  5.000% 05/15/34 . 06/01/2023 . |Paydown 0 0| 0| . 05/15/2034 . (1.
..3620A2-TX-4 | GNMA POOL 717066  4.500% 05/15/39 . 06/01/2023 . |Paydown 0 0| 0| . 05/15/2039 . (1.
..3620A2-1I3-6 | GNMA POOL 717166  4.500% 06/15/39 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2039 . (1.
..3620A6-B4-8 | GNMA POOL 720159  4.500% 07/15/39 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2039 . [1.A ........
..3620A9-YX-3 |GNMA POOL 723526  4.500% 12/15/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2039 . [1.A ........
..3620A9-ZE-4 | GNMA POOL 723541  5.000% 12/15/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2039 . [1.A ........
..3620AA-R2-6 | GNMA POOL 724205  4.000% 08/15/39 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2039 . [1.A ........
..3620AB-4P-8 | GNMA POOL 725430  4.500% 11/15/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2039 . [1.A ........
..3620AC-6V-1 |GNMA POOL 726384  5.000% 10/15/39 .... . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 10/15/2039 . [1.A ........
..3620AC-V8-4 | GNMA POOL 726139  4.500% 01/15/40 .... . |- 06/01/2023 . | Paydoun ... .0 . 0 . 0 . 01/15/2040 . [1.A ........
..3620AD-6J-6 |GNMA POOL 727273  4.500% 12/15/39 . 06/01/2023 . |Paydown 0 0| .181 0| . 12/15/2039 . [1.A .
..3620AF-4li-4 | GNMA POOL 729037  5.000% 02/15/40 ... . 06/01/2023 . | Paydoun ... 0. .0 . ...567 0. . 02/15/2040 . [1.A ........
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..3620AJ-XX-2 | GNMA POOL 731594  4.000% 11/15/40 ....cccceees [orrnnnn . 06/01/2023 . | Paydoun ... . 2,357 .2,408 |.... ... (50) | .0 . 0 2,357 |.. 0 e . 11/15/2040 . [1.A ........
..3620AM-VR-0 | GNMA POOL 734224  4.500% 02/15/41 ......ooceee [oeennnn . 06/01/2023 . | Paydoun ... ....329 |.... . (13)) .0 . 0 ....316 |.. 0 7 | 02/15/2041 . |1.A ........
..3620AR-HU-8 | GNMA POOL 737443  4.500% 09/15/40 .......cceun [oerennn . 06/01/2023 . | Paydoun ... ...539 |.... .0 . 0 ...522 |.. 0 . 09/15/2040 . [1.A ........
..3620AS-AL-3 | GNMA POOL 738111  4.000% 03/15/41 ............ [...ces . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..3620AT-EB-9 |GNMA POOL 739130  5.500% 01/15/39 .....eeevunn [ereennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/15/2039 . [1.A ........
..3620AV-X2-3 | GNMA POOL 741497 ~ 4.000% 12/15/40 .......cccc. [oernnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2040 . [1.A ........
..3620C0-Z9-2 |GNMA POOL 745168  5.000% 06/15/40 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2040 . [1.A ........
..3620C0-ZL-5 |GNMA POOL 745147  4.500% 06/15/40 ............ [.oeeeen . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2040 . [1.A ........
..3620C1-AZ-9 | GNMA POOL 745324  4.500% 07/15/40 .......cceun [eerennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2040 . [1.A ........
..3620C6-DE-2 | GNMA POOL 749901  4.500% 09/15/40 . 06/01/2023 . |Paydown 0 0| 0| . 09/15/2040 . 1.A .
..36210B-4H-5 |GNMA POOL 487824  4.500% 04/15/39 . 06/01/2023 . |Paydown 0 0| 0| . 04/15/2039 . [1.A .
..36210B-YF-6 | GNMA POOL 487710  4.500% 03/15/39 . 06/01/2023 . |Paydown 0 0| 0| . 03/15/2039 . [1.A .
..36211S-FB-8 | GNMA POOL 521362  5.500% 06/15/35 ......eevven [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2035 . [1.A ........
..36225A-ZL-7 |GNMA POOL 780747  6.500% 03/15/28 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2028 . [1.A ........
..36225B-X2-9 | GNMA POOL 781597  5.000% 05/15/33 .....ccccee [erennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2083 . [1.A ........
..36230M-VF-1 | GNMA POOL 753314  4.000% 12/15/40 ......cccoou [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2040 . (1.A ........
..36230N-US-2 | GNMA POOL 754193  4.500% 08/15/41 .......evuee [eeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2041 . [1.A ........
..36241K-BR-8 | GNMA POOL 781848  6.000% 10/15/34 .......oeves [oeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2034 . [1.A ........
..36241K-DZ-8 | GNMA POOL 781920  5.500% 05/15/35 ......euuunn [eeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2035 . [1.A ........
..36241K-GU-6 | GNMA POOL 782011  5.000% 12/15/35 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2035 . [1.A ........
..36241K-TS-7 |GNMA POOL 782361  5.500% 07/15/38 . 06/01/2023 . |Paydown 0 0| 0| . 07/15/2038 . (1.
..36241K-XW-3 | GNMA POOL 782493  5.000% 12/15/38 . 06/01/2023 . |Paydown 0 0| 0| . 12/15/2038 . (1.
..36241K-Z4-3 | GNMA POOL 782563  5.000% 02/15/39 . 06/01/2023 . |Paydown 0 0| 0| . 02/15/2039 . (1.
..36241L-4U-7 | GNMA POOL 783535  4.000% 02/15/42 . . |. 06/01/2023 . | Paydown 0 0| 0| . 02/15/2042 . (1.
..36241L-7B-6 |GNMA POOL 783590  4.500% 06/20/41 . . |- 06/01/2023 . |Paydown 0 0| 0| . 06/20/2041 . (1.
..36241L-L3-8 | GNMA POOL 783046  4.000% 08/15/40 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2040 . (1.
..36241L-P4-2 | GNMA POOL 783143  4.000% 10/15/40 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2040 . [1.A ........
..36241L-TT-3 |GNMA POOL 783262  4.500% 03/15/41 .....cccooun [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..36290V-JX-3 | GNMA POOL 618678  6.000% 10/15/36 ......ccco. [.eeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2036 . [1.A ........
..36291D-4G-5 |GNMA POOL 625523  4.500% 07/15/39 ............ [..eces . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2039 . [1.A ........
.. 36292C-3R-3 | GNMA POOL 645308  5.500% 06/15/38 ............ [.eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2038 . [1.A ........
..36292D-Xi-7 | GNMA POOL 646093  5.000% 01/15/38 . 06/01/2023 . |Paydown 0 0| 0| . 01/15/2038 . (1.
..36294U-UN-2 | GNMA POOL 660388  3.500% 02/15/42 . 06/01/2023 . |Paydown 0 0| 0| . 02/15/2042 . (1.
..36295E-SA-6 | GNMA POOL 668413  6.000% 04/15/37 . 06/01/2023 . |Paydown 0 0| 0| . 04/15/2037 . (1.
..36205H-JT-8 | GNMA POOL 670874  4.000% 08/15/41 . 06/01/2023 . |Paydown 0 0| 0| . 08/15/2041 . (1.
.. 36295K-4D-2 | GNMA POOL 673220  6.000% 10/15/38 . 06/01/2023 . |Paydown 0 0| 0| . 10/15/2038 . (1.
.. 36295P-5U-2 | GNMA POOL 676859  5.000% 05/15/38 ............ ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2038 . (1.
.. 36295P-0P-0 | GNMA POOL 676462  6.000% 11/15/37 .....eevvves [oennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2037 . [1.A ........
..362950-N7-1 | GNMA POOL 677314  5.500% 09/15/38 .......cccc. [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2038 . [1.A ........
..36296A-JR-6 | GNMA POOL 685272  5.000% 04/15/38 ............ [.ceeeen . 05/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2038 . [1.A ........
..36296D-GP-7 | GNMA POOL 687906  5.500% 09/15/38 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2038 . [1.A ........
..36296F-GT-4 | GNMA POOL 689710  6.500% 07/15/38 ......ccevvs [oeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2038 . [1.A ........
..362960-L0-0 |GNMA POOL 697935  4.500% 03/15/39 .... . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 03/15/2039 . [1.A ........
..36296U-3V-0 | GNMA POOL 702012  5.000% 03/15/39 . . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2039 . [1.A ........
..36206U-22-9 | GNMA POOL 701961  4.500% 06/15/39 . 06/01/2023 . |Paydown 0 0| 0| . 06/15/2039 . [1.A .
..36296U-Z3-7 | GNMA POOL 701962  4.500% 06/15/39 ... . 06/01/2023 . | 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 . 06/01/2023 . | Paydoun ... .0 . () 0 .1 12/15/2088 . [1.A ........
..36296X-YS-7 | GNMA POOL 704621  4.500% 07/15/39 .....ccccen [oeennnn . 06/01/2023 . | Paydoun ... .0 . ()]s 0 . 1.07/15/2039 . [1.A ........
..36297D-NG-8 | GNMA POOL 708791  5.000% 05/15/39 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 .. 1].05/15/2039 . [1.A ........
..36297G-BH-2 | GNMA POOL 711140  4.500% 02/15/40 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 .. 3. 02/15/2040 . (1.A ........
..36207H-RQ-3 | GNMA POOL 712495  4.500% 06/15/39 ......eevvvn [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 .. 2 |.06/15/2039 . [1.A ........
..36297K-KZ-3 | GNMA POOL 714112  5.000% 08/15/39 ............ [....... . 06/01/2023 . | Paydoun ... .0 . .0 . ..5 . 08/15/2039 . [1.A ........
..36297K-ZU-8 | GNMA POOL 714555  4.500% 06/15/39 ......cevvvn [ereennn . 06/01/2023 . | Paydown 0 0 3 |.06/15/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-5
..38381B-C3-6 |CLASS PB 3.500% 11/20/47 ....coeeeeeieeiiieenns [ oennn . 06/01/2023 . | Paydown [V R () S [ R 13,494 |l (VR [V R [V 198 |[. 11/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-023
..38381R-PZ-6 |CLASS KA ~ 3.500% 10/20/48 ............ccoeeeeees [ ernnnn . 06/01/2023 . | Paydown [ R [ A [V 8,661 [..evvvvvnnnnns (VR [V R [V 135 [. 10/20/2048 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-23
..38381R-QH-5 |CLASS LE  3.500% 07/20/48 ...........cooeeeeeees [ ernnnn . 06/01/2023 . |Paydoun .....coooeeeiiniiins v e, 22,786 |o.eveenneen 22,786 |..eeeneneee 22,939 [oeeennneee 22,886 [V R (/<) I A | B SN 24T A | B F, [V R [V 362 |. 07/20/2048 .
..91282C-DK-4 |US TREASURY N B 1.250% 11/30/26 . |. 06/16/2023 . | Various 11,695,664 |....... 12,900,000 |....... 12,963,852 |....... 12,950,455 |.... .0 . 12,944,719 |.. ... (1,249,055) [... (1,249,055) . 11/30/2026 .
..91282C-FN-6 |WI TREASURY SEC ~ 4.250% 09/30/24 .. 06/26/2023 . Morgan Stanley K .. 494,375 . 500,000 ..500,769 |. ..500,674 |. 0 K .500,492 (6,117) |. L (6,117) .. . 09/30/2024 .
..91282C-FX-4 |US TREASURY N B 4.500% 11/30/24 ............. . . 04/25/2023 . | Goldman Sachs & Co ...... [ 1,105,371 |........ 1,100,000 |........ 1,100,043 |........1,100,041 |.... 0 i (D e 0 1,100,035 |. ..........5,337 |..........5,337 . 11/30/2024 . [1.A .
0109999999. Subtotal - Bonds - U.S. Governments 14,137,807 15,342,397 15,443,589 15,428,823 0 15,387,643 0 (1,249,835) |  (1,249,835) 133,334 XXX XXX
OMAN GOV INTERNTL BOND SERIES SERIES REGS
. 000000-00-0 |7.375% 10/28/32 ...coovvvveiiiiiiiiiiiiiiiiieeeees D. . 05/09/2023 . |Barclays . .. 222,250 .... 200,000 ..216,849 .0 . 221,792 |.. ...(5,542) |.........(5,542) ..7,908 |. 10/28/2032 . [3.C FE ...
..105756-BK-5 |FED REPUBLIC OF BRAZIL  7.125% 01/20/37 . 04/11/2023 . | Various ... .. 335,575 . 310,000 ..322,450 |. 0 .390,673 . (55,008) |. (55,008) |.. .16,136 |. 01/20/2037 . [3.C FE ...
..195325-BK-0 | REPUBLIC OF COLOMBIA ~ 7.375% 09/18/37 . . 04/11/2023 . | BARCLAYS BANK PLC . .. 192,203 ..202,000 . 190,000 |. 0 .226,947 . (34,744) |. (34,744) |.. 8,483 |. 09/18/2037 . [3.A FE ...
..46513J-B4-2 | STATE OF ISRAEL  3.875% 07/03/50 .. . 05/31/2023 . | Goldman Sachs & Co ..161,130 . 200,000 . 200,000 |. 0 200,000 . (38,870) |. (38,870) [.. 7,083 |. 07/03/2050 . [1.E FE ...
..715638-DP-4 |REPUBLIC OF PERU  1.862% 12/01/32 .... . 06/14/2023 . |Piper Jeffries & Co ..307,000 . 400,000 ..301,459 |. 0 .305,014 ..1,986 |. .1,086 |.. 4,024 |. 12/01/2032 . |2.B FE ...
..718286-CH-8 |REPUBLIC OF PHILIPPINES ~ 2.950% 05/05/45 ... . 06/12/2023 . | Bank of New York ... .. 155,650 ..220,000 ..220,000 |. 0 .220,000 . (64,350) |. (64,350) |.. 3,948 |. 05/06/2045 . |2.B FE ...
..836205-BB-9 |REPUBLIC OF SOUTH AFRICA  5.750% 09/30/49 .. . 05/09/2023 . |Bank of America . .. 140,500 . 200,000 ..128,300 |. 0 .128,300 12,200 |. . 12,200 |.. . 09/30/2049 . [3.C FE ...
..900123-AY-6 |REPUBLIC OF TURKEY  6.875% 03/17/36 ......... . 05/17/2023 . | Various . 325,000 .0 . . (73,704) |....... (73,704) . 03/17/2036 . [4.C FE ...
ARAB REPUBLIC OF EGYPT SERIES SERIES REGS
..M1487W-BP-9 |5.875% 06/11/25 O [V . 04/24/2023 . |Morgan Stanley ... .. 200,000 215,732 |.... (952) |. 0 22,276 ... . (62,656) |.... . 06/11/2025 . [4.B FE ...
..X7330Y-CT-0 | CROATIA SERIES REGS  5.500% 04/04/23 ........ |D..... . 04/04/2023 . | Maturity .. 450,000 |... ..497,763 |.... .. (3,97)]. 0 el (8,971) ... 0 |. . 04/04/2023 . [2.A FE ...
0309999999. Subtotal - Bonds - All Other Governments 2,359,233 2,707,000 2,749,072 (3,358) 0 191,227 XXX XXX
.. 144783-CN-7 |CARROLL CONTY GA SCH  5.000% 04/01/23 ........ | ....... | 04/01/2023 . |Maturity .................. | .......................... 1,785,000 |........ 1,785,000 |........ 2,066,530 |........ 1,792,149 |............... 0 ooeenns (7,149) | 0 fooeenns (7,149) |.oooeeeen 0 ooeenns 1,785,000 |............... 0 foooiiinnnnnes 0 . 04/01/2023 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,785,000 1,785,000 2,066,530 1,792,149 0 (7.149) 0 (7.149) 0 1,785,000 0 0 XXX XXX
FANNIE MAE CAS SERIES 2022-R06 CLASS 1M1 144A
.. 20754N-AB-1 | 7.723% 05/25/42 ...ovvnnnnnniiiiiiiiiiiiiiiiiii [ oo . 06/26/2023 . |Paydoun ........oooeeiiiiins Jeniiiiiniiienns e 61,815 [o....eeeee. 61,815 |............ 62,654 |............ 228471 | 0 s (839) |vevvvrrrnnnnns 0 s (839) |vvvvvvvennnns [ SRR 61,815 |t (VO 0 . 06/25/2042 . (1.G FE ....
FANNIE MAE CAS SERIES 2023-R02 CLASS 1M1 144A
..20755A-AB-8 | 7.273% 01/25/43 oo [ . 06/26/2023 . | Paydoun ... .0 . . 01/25/2043 .
..31283H-6C-4 |FHLMC GOLD POOL GO1767  6.500% 12/01/32 ... . |- 06/01/2023 . |Paydoun ... .0 . . 12/01/2082 .
..31283H-7E-9 | FHLMC GOLD POOL GO1793  6.000% 03/01/35 .... . 06/01/2023 . | Paydoun ... .0 . . 03/01/2035 .
..31287X-CT-1 | FHLMC GOLD POOL C70082  6.500% 08/01/32 .. 06/01/2023 . |Paydown 0 . 08/01/2032 .
..3128K0-E8-2 |FHLMC GOLD POOL A40159  5.500% 11/01/35 .. 06/01/2023 . |Paydown 0 . 11/01/2035 .
..3128K1-ET-4 |FHLMC GOLD POOL A41046  5.500% 12/01/35 .. 06/01/2023 . |Paydown 0 . 12/01/2035 .
..3128K1-T7-8 |FHLMC GOLD POOL A41462  6.000% 01/01/36 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 01/01/2036 .
..3128K3-ZIi-0 | FHLMC GOLD POOL A43457  5.500% 03/01/36 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 03/01/2036 .
..3128K4-JT-3 | FHLMC GOLD POOL A43874  5.500% 03/01/36 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 03/01/2036 .
..3128K4-KZ-7 |FHLMC GOLD POOL A43912  5.500% 03/01/36 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 03/01/2036 .
..3128K9-PS-7 | FHLMC GOLD POOL A48533  6.000% 05/01/36 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 05/01/2036 .
..3128KF-BZ-2 |FHLMC GOLD POOL A52756  6.000% 08/01/36 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 08/01/2036 .
..3128KG-AC-2 |FHLMC GOLD POOL A53603  6.000% 11/01/36 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 11/01/2036 .
..3128KQ-4X-1 | FHLMC GOLD POOL A60838  6.000% 05/01/37 .... |....... . 06/01/2023 . | Paydown 0 . 05/01/2037 .
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..3128KQ-B2-1 |FHLMC GOLD POOL A60057 ~ 5.500% 05/01/37 .... |....... . 06/01/2023 . | Paydoun ... ... 440 ) I .0 . 0 440 ). 0 e . 05/01/2087 . [1.A ........
..3128KV-A9-6 | FHLMC GOLD POOL A64532  6.000% 08/01/37 .... |....... . 06/01/2023 . | Paydoun ... ... 205 2227 | .0 . 0 ... 205 |.. 0 . 08/01/2037 . [1.A ........
..3128L7-D2-0 |FHLMC GOLD POOL A73721  6.000% 03/01/38 .... |....... . 06/01/2023 . | Paydoun ... .. 236 .28 ... .0 . 0 .28 |, 0 . 03/01/2038 . [1.A ........
..3128L7-FR-3 |FHLMC GOLD POOL A73776  5.500% 03/01/38 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2038 . [1.A ........
..3128L7-PN-1 |FHLMC GOLD POOL A74029  6.500% 03/01/38 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2038 . [1.A ........
..3128LX-AE-0 |FHLMC GOLD POOL GO1805  4.500% 04/01/35 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2035 . [1.A ........
..3128LX-AU-4 |FHLMC GOLD POOL GO1819  5.000% 06/01/35 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2035 . [1.A ........
..3128LX-AY-6 |FHLMC GOLD POOL GO1823  6.000% 05/01/35 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2035 . [1.A ........
..3128LX-EM-8 |FHLMC GOLD POOL GO1940  5.000% 10/01/35 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..3128LX-UH-1 |FHLMC GOLD POOL G02384  6.000% 11/01/36 .... 06/01/2023 . |Paydown 0 0| 0| . 11/01/2036 . [1.A .
..3128M4-JJ-3 | FHLMC GIANT POOL G02665  5.500% 03/01/37 ... 06/01/2023 . |Paydown 0 0| 0| 6 |. 03/01/2037 . |1.A .
..3128M4-K6-9 | FHLMC GIANT POOL GO2717 ~ 5.500% 02/01/37 ... 06/01/2023 . |Paydown 0 0| 0| . 02/01/2037 . [1.A .
..3128M4-8B-0 |FHLMC GIANT POOL G02914 ~ 5.500% 04/01/37 ... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2087 . [1.A ........
..3128M5-NP-1 | FHLMC GOLD POOL GO3698  6.000% 12/01/37 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2037 . [1.A ........
..3128M5-NU-0 | FHLMC GOLD POOL GO3703  5.500% 12/01/37 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2087 . [1.A ........
..3128M5-06-0 |FHLMC GOLD POOL GO3777  5.000% 11/01/36 .... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172036 . [1.A ........
..3128M5-U7-3 | FHLMC GOLD POOL GO3906  6.000% 12/01/35 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A ........
..3128\6-LB-2 |FHLMC GIANT POOL G04522  5.000% 06/01/38 ... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2038 . [1.A ........
..3128M7-40-6 |FHLMC POOL G05931  4.500% 07/01/40 .......... [.ceeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2040 . [1.A ........
..3128M7-DJ-2 | FHLMC POOL G05205  5.000% 01/01/39 .......cc. [.eeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2039 . [1.A ........
..3128M7-U-6 | FHLMC POOL GO5759  5.500% 01/01/39 .. 06/01/2023 . |Paydown 0 0| 0| . 01/01/2039 . (1.
..3128\8-GS-7 |FHLMC GOLD POOL GO6209  5.500% 05/01/40 .. 06/01/2023 . |Paydown 0 0| 0| . 05/01/2040 . (1.
..3128MA-BR-9 | FHLMC GOLD POOL GO7848 06/01/2023 . |Paydown 0 0| 0| . 04/01/2044 . (1.
..3128MJ-AG-5 |FHLMC GOLD POOL G08006 . . |. 06/01/2023 . | Paydown 0 0| 0| . 08/01/2034 . (1.
..3128MJ-DE-7 |FHLMC GOLD POOL GO8100  5.500% 12/01/35 .. . |- 06/01/2023 . |Paydown 0 0| 0| . 12/01/2035 . (1.
..3128MJ-EN-6 | FHLMC GOLD POOL GO8140  6.000% 07/01/36 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2036 . (1.
..3128MJ-N-1 | FHLMC GOLD POOL G08268  5.000% 05/01/38 ... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2038 . [1.A ........
..3128MJ-JX-9 | FHLMC GOLD POOL GO8277  5.000% 07/01/38 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2038 . [1.A ........
..3128MJ-PG-9 | FHLMC GOLD POOL GO8422  4.500% 10/01/40 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2040 . [1.A ........
..3128MJ-R3-6 | FHLMC GOLD POOL GO8505 ~ 3.000% 09/01/42 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2042 . (1.A ........
..3128MlJ-TB-6 | FHLMC GOLD POOL GO8545  3.500% 09/01/43 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2043 . [1.A ........
..3128P7-K3-6 | FHLMC POOL C91214  5.000% 08/01/28 06/01/2023 . |Paydown 0 0| 0| . 08/01/2028 . (1.
..3128PK-VE-1 |FHLMC GOLD POOL J07813  4.500% 05/01/23 .. 05/01/2023 . |Paydown 0 0| 0| . 05/01/2023 . (1.
..3128P$-CQ-8 |FHLMC GOLD POOL J12779  4.000% 08/01/25 .. 06/01/2023 . |Paydown 0 0| 0| . 08/01/2025 . (1.
..3128PV-M6-4 |FHLMC GOLD POOL J15781  4.000% 06/01/26 .. 06/01/2023 . |Paydown 0 0| 0| . 06/01/2026 . (1.
..3128PY-T3-8 |FHLMC GOLD POOL J18670  3.000% 04/01/27 06/01/2023 . |Paydown 0 0| 0| . 04/01/2027 . (1.
..312026-28-4 |FHLMC POOL C00785  6.500% 06/01/29 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . (1.
..31292G-ZF-6 | FHLMC POOL C00742  6.500% 04/01/29 .......evvs [oeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2029 . [1.A ........
..312926-72-2 |FHLMC POOL C00760  6.500% 05/01/29 .. U RO . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
.. 31292H4-J5-4 | FHLMC GOLD POOL C01184  6.500% 06/01/31 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2031 . [1.A ........
..31202H-IIM-2 | FHLMC GOLD POOL C01552  5.500% 05/01/33 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..312930-AN-0 | FHLMC GOLD POOL A83613  5.500% 12/01/38 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2038 . [1.A ........
..312931-YW-2 |FHLMC POOL A85225  4.500% 03/01/39 ........... . |- 06/01/2023 . |Paydoun ... .0 . 0 0 6 |. 03/01/2039 . |1.A ........
..312032-GV-2 | FHLMC GOLD POOL A85612  4.500% 04/01/39 .... . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..312032-M0-6 |FHLMC GOLD POOL A85767  5.000% 04/01/39 .. 06/01/2023 . |Paydown 0 0| 0| . 04/01/2039 . [1.A .
..312933-N8-3 | FHLMC GOLD POOL A86715 4.500% 06/01/39 .... . 06/01/2023 . | Paydoun ... 0. .0 . 0. . 06/01/2039 . [1.A ........
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..312033-75-6 | FHLMC GOLD POOL A87064  4.000% 06/01/39 .... |....... . 06/01/2023 . | Paydoun ... ... 269 .0 . 0 0 e . 06/01/2039 . [1.A ........
..312934-CG-5 |FHLMC POOL A87271  5.500% 07/01/39 .......... [....... . 06/01/2023 . | Paydoun ... .. 202 .0 . 0 0 . 07/01/2039 . [1.A ........
..312034-YD-8 |FHLMC POOL A87908  4.500% 08/01/39 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..312035-GE-3 | FHLMC POOL A88297  4.500% 09/01/39 .. JU [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2039 . [1.A ........
..312035-JA-8 |FHLMC POOL A88357  4.500% 09/01/39 .......c. [.eeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2039 . [1.A ........
..312036-U2-1 |FHLMC GOLD POOL A89601  4.500% 11/01/39 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2039 . [1.A ........
..312038-0K-2 |FHLMC GOLD POOL A90458  4.500% 01/01/40 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..312939-JJ-1 |FHLMC POOL A91165  5.000% 02/01/40 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2040 . [1.A ........
..312039-RF-0 |FHLMC POOL A91386  4.500% 03/01/40 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2040 . [1.A ........
..31293Q-A5-2 | FHLMC GOLD POOL C26328  6.500% 05/01/29 06/01/2023 . |Paydown 0 0| 0| . 05/01/2029 . 1.A .
..312930-XR-9 | FHLMC GOLD POOL C26988  6.500% 05/01/29 .. 06/01/2023 . |Paydown 0 0| 0| . 05/01/2029 . [1.A .
..312930-XX-6 |FHLMC GOLD POOL C26994  6.500% 05/01/29 .. 06/01/2023 . |Paydown 0 0| 0| . 05/01/2029 . [1.A .
.. 31293R-CC-3 |FHLMC GOLD POOL C27267  6.500% 06/01/29 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..312938-DR-7 |FHLMC GOLD POOL C28212  6.500% 06/01/29 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..312035-EP-0 |FHLMC GOLD POOL C28242  6.500% 06/01/29 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..312935-F6-1 |FHLMC GOLD POOL C28289  6.500% 07/01/29 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2029 . [1.A ........
..31293T-FC-6 |FHLMC GOLD POOL C29163  6.500% 07/01/29 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2029 . [1.A ........
..31203T-HZ-3 | FHLMC POOL C29248  6.500% 08/01/29 ........... [.eeeens . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2029 . [1.A ........
..31293Y-L6-1 |FHLMC POOL C33049  7.500% 12/01/29 ........... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2029 . [1.A ........
..312941-3B-1 |FHLMC POOL A93494  4.000% 08/01/40 .........ev [eeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2040 . [1.A ........
..312042-E2-7 |FHLMC GOLD POOL A93753  5.000% 08/01/40 06/01/2023 . |Paydown 0 0| 0| . 08/01/2040 . (1.
..312042-EV-3 | FHLMC POOL A93748  4.000% 09/01/40 .. 06/01/2023 . |Paydown 0 0| 0| . 09/01/2040 . (1.
..312042-U7-8 | FHLMC POOL A94206  4.500% 10/01/40 .. 06/01/2023 . |Paydown 0 0| 0| . 10/01/2040 . (1.
..312043-3)i-1 | FHLMC POOL A95313  4.500% 12/01/40 . |. 06/01/2023 . | Paydown 0 0| 0| . 12/01/2040 . (1.
..312043-D0-3 | FHLMC POOL A94611  4.500% 10/01/40 .. . |- 06/01/2023 . |Paydown 0 0| 0| . 10/01/2040 . (1.
..312043-UJ-0 |FHLMC POOL A95085  4.000% 11/01/40 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172040 . (1.
..312043-7X-4 |FHLMC GOLD POOL A95258  4.000% 11/01/40 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172040 . [1.A ........
..312044-KX-8 |FHLMC POOL A95710  4.000% 12/01/40 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2040 . [1.A ........
..312044-LP-4 |FHLMC POOL A95734  4.000% 12/01/40 ......eevvn [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2040 . [1.A ........
..312045-3D-8 | FHLMC POOL A97096  4.000% 02/01/41 .. O PRTeN . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2041 . [1.A ........
..312045-3N-6 | FHLMC POOL A97105  3.500% 02/01/41 .......... [..eees . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2041 . [1.A ........
..312046-QT-6 | FHLMC POOL A97666  4.500% 03/01/41 .. 06/01/2023 . |Paydown 0 0| 0| . 03/01/2041 . (1.
..31296L-FT-3 |FHLMC GOLD POOL A11978 06/01/2023 . |Paydown 0 0| 0| . 08/01/2033 . (1.
..31206N-CQ-8 | FHLMC GOLD POOL A13679 06/01/2023 . |Paydown 0 0| 0| . 09/01/2033 . (1.
..31206N-W2-9 | FHLMC GOLD POOL A14265 06/01/2023 . |Paydown 0 0| 0| . 10/01/2033 . (1.
..31296P-YM-8 | FHLMC GOLD POOL A15216 . 06/01/2023 . |Paydown 0 0| 0| . 10/01/2033 . (1.
..31297B-LR-1 |FHLMC GOLD POOL A23936  6.000% 07/01/34 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2034 . (1.
..31297C-NH-9 | FHLMC GOLD POOL A24892  6.000% 07/01/34 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2034 . (1.A ........
..31297C-RA-0 | FHLMC GOLD POOL A24981  6.000% 07/01/34 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2034 . [1.A ........
..31297C-YZ-7 |FHLMC GOLD POOL A25228  6.000% 08/01/34 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2034 . [1.A ........
..31297E-DL-7 |FHLMC GOLD POOL A26407  6.000% 09/01/34 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31297E-22-2 |FHLMC GOLD POOL A27060  6.000% 09/01/34 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31297F-G5-6 | FHLMC GOLD POOL A27420  6.000% 10/01/34 .... . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 10/01/2034 . [1.A ........
..31297N-MM-5 | FHLMC GOLD POOL A33064  6.000% 01/01/32 .... . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2032 . [1.A ........
..312978-Xli-0 | FHLMC GOLD POOL A36993  4.500% 08/01/35 .. 06/01/2023 . |Paydown 0 0| 0| . 08/01/2035 . [1.A .
..31297U-BG-4 |FHLMC GOLD POOL A38139 5.500% 10/01/35 .... . 06/01/2023 . | Paydoun ... 0. .0 . 0. . 10/01/2035 . [1.A ........
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..31297U-T6-7 |FHLMC GOLD POOL A38673  5.500% 10/01/35 .... |....... . 06/01/2023 . | Paydoun ... .... 4,106 ... 4,076 |.... .0 . 0 4,106 |.. 0 e . 10/01/2035 . [1.A ........
..31307H-BT-3 | FHLMC GOLD POOL J28150  3.000% 05/01/29 .... |....... . 06/01/2023 . | Paydoun ... ... 2,7% ....2,804 |.... .0 . 0 .2,7% |.. 0 . 05/01/2029 . [1.A ........
..31307J-H9-7 |FHLMC GOLD POOL J29256  3.000% 07/01/29 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 ...210 ). 0 . 07/01/2029 . [1.A ........
..313200-G5-4 |FHLMC POOL ZA6520  4.000% 04/01/49 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 20,792 |.. 0 . 04/01/2049 . (1.A ........
..3132AE-J9-8 | FHLMC POOL 772088  4.500% 06/01/49 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2049 . [1.A ........
..313205-3K-6 | FHLMC POOL SB8002  3.000% 08/01/34 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2034 . [1.A ........
..313205-5N-8 | FHLMC POOL SB8053  2.500% 07/01/35 ....eevvves [eeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2035 . [1.A ........
..3132DM-7L-3 |FHLMC POOL SD0899  2.000% 02/01/52 .........e. [.eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2082 . [1.A ........
..31320N-52-2 | FHLMC POOL $D1764  5.000% 10/01/52 .......... [.ceeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2052 . [1.A ........
.. 3132DN-AN-3 | FHLMC POOL SD0913  2.500% 02/01/52 06/01/2023 . |Paydown 0 0| 0| . 02/01/2052 . [1.A .
..3132DN-F8-1 |FHLMC POOL $D1091  2.000% 05/01/52 06/01/2023 . |Paydown 0 0| 0| . 05/01/2052 . [1.A .
.. 3132DN-HY-2 | FHLMC POOL SD1147  2.000% 02/01/52 06/01/2023 . |Paydown 0 0| 0| . 02/01/2052 . [1.A .
..31320P-EP-9 |FHLMC POOL $D1942  5.000% 12/01/52 ........... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2052 . [1.A ........
..31320P-UZ-9 | FHLMC POOL SD2400  6.000% 02/01/53 ......evvvs [oeennns . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2083 . [1.A ........
..3132D0-AD-8 |FHLMC POOL SD2704  5.000% 04/01/53 ......cceee [eernnnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2053 . [1.A ........
..31320V-30-6 |FHLMC POOL SDB007 ~ 4.500% 08/01/49 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2049 . [1.A ........
..31320V-L6-0 |FHLMC POOL SD7549  2.000% 01/01/52 ......cceee [oeeenns . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2052 . [1.A ........
..3132DV-MC-6 |FHLMC POOL SD7655 ~ 3.000% 08/01/52 ........... [.eeeeen . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2052 . [1.A ........
..313200-CU-5 |FHLMC POOL SD8183  2.500% 12/01/51 ...eevvvves [eeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2051 . [1.A ........
..3132DW-DT-7 |FHLMC POOL SD8214 ~ 3.500% 05/01/52 ........... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2052 . [1.A ........
..3132DW-ER-0 | FHLMC POOL SD8244 ~ 4.000% 09/01/52 06/01/2023 . |Paydown 0 0| 0| . 09/01/2052 . (1.
..3132GF-VU-8 | FHLMC POOL 002427  4.500% 08/01/41 06/01/2023 . |Paydown 0 0| 0| . 08/01/2041 . (1.
..3132GF-VX-2 | FHLMC POOL Q02430  4.000% 08/01/41 .. 06/01/2023 . |Paydown 0 0| 0| . 08/01/2041 . (1.
..3132GF-WA-1 | FHLMC POOL Q02441  4.000% 08/01/41 .. . |. 06/01/2023 . | Paydown 0 0| 0| . 08/01/2041 . (1.
..31326J-U3-1 |FHLMC POOL Q03602  4.500% 09/01/41 .. . |- 06/01/2023 . |Paydown 0 0| 0| . 09/01/2041 . (1.
..3132GM-AW-2 | FHLMC GOLD POOL Q05721 ~ 4.000% 01/01/42 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2042 . (1.
..31326R-27-7 |FHLMC POOL Q06786  3.500% 03/01/42 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2042 . [1.A ........
..31326U-G2-4 | FHLMC POOL 008917 ~ 3.500% 06/01/42 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2042 . [1.A ........
.. 3132HN-KP-3 | FHLMC POOL Q12102  3.000% 10/01/42 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2042 . [1.A ........
.. 3132HR-CC-2 |FHLMC POOL 014567  3.000% 01/01/43 .......... [..eeens . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 01/01/2043 . [1.A ........
..3132J6-2B-9 | FHLMC GOLD POOL Q15769  3.000% 02/01/43 .... |....... . 06/01/2023 . | Paydown 0 0 [V R [V 108 |. 02/01/2043 . |1.A ........
FREDDIE MAC GOLD POOL Q30470  4.000%
L31320L-QY-2 [ 12/01/44 oo [ . 06/01/2023 . | Paydown 0 0 0 . 12/01/2044 . (1.A ........
..31320F-RS-0 | FHLMC POOL 042296  3.000% 08/01/46 .. . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..31320F-VQ-9 |FHLMC POOL 042422  3.000% 08/01/46 06/01/2023 . |Paydown 0 0| 0| . 08/01/2046 . [1.A .
..31321iG-YB-7 | FHLMC POOL 043405  3.000% 10/01/46 .. 06/01/2023 . |Paydown 0 0| 0| . 10/01/2046 . [1.A .
..3132iH-JP-1 | FHLMC GOLD POOL Q43869  3.000% 10/01/46 06/01/2023 . |Paydown .18 ). 0 0| 0| . 10/01/2046 . [1.A .
..3132XC-SE-6 | FHLMC POOL G67717 ~ 4.000% 11/01/48 .......... [..ooeen . 06/01/2023 . | Paydoun ... .. (1,041) ). .0 . 0 0 . 1170172048 . [1.A ........
..31335A-CS-5 |FHLMC GOLD POOL G60081 ~ 4.000% 06/01/45 .... |....... . 06/01/2023 . | Paydoun ... .. (1,987) . .0 . 0 0 . 06/01/2045 . [1.A ........
..31336B-CZ-7 |FHLMC GOLD POOL G60988  3.000% 05/01/47 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2047 . [1.A ........
..31335B-1IX-0 |FHLMC GOLD POOL G61562  4.500% 11/01/46 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2046 . [1.A ........
..31336H-XL-2 |FHLMC GOLD POOL C90683  5.000% 06/01/23 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2023 . [1.A ........
..3133A1-CC-4 |FHLMC POOL 0A6367  3.000% 01/01/50 .......... [....... . 06/01/2023 . | Paydoun ... 0 e (1,277) | 0 0 . 01/01/2050 . [1.A ........
..3133A6-J5-1 |FHLMC POOL 0B0273  2.500% 06/01/50 .......... [.eeeenn . 06/01/2023 . | Paydoun ... 0 el (968) ... 0 0 . 06/01/2050 . [1.A ........
.. 3133AN-SN-5 | FHLMC POOL QC4125  2.000% 07/01/51 ...eevvvves [ eeennnn . 06/01/2023 . | Paydoun ... 0 e (1,191 0 0 . 07/01/2051 . [1.A ........
..3133A8-EH-2 | FHLMC POOL 0C7336  2.000% 09/01/51 ...vvvvvves f[oennnns . 06/01/2023 . | Paydoun ... 0 e, (104) ... .0 . 0. . 09/01/2051 . [1.A ........
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..3133AS-RR-6 | FHLMC POOL QC7696  2.000% 09/01/51 .. . 06/01/2023 . | Paydoun ... ... (2,046) |. 0 eeeeennl (2,046) ... 0 . 09/01/2051 . [1.A ........
..3133AY-VR-8 | FHLMC POOL QD2424 ~ 2.000% 12/01/51 ... . 06/01/2023 . | Paydoun ... .0 . 0 . 12/01/2061 . [1.A ........
..3133B0-NC-3 | FHLMC POOL QD3087 ~ 2.000% 12/01/51 .. . 06/01/2023 . | Paydoun ... .0 . 0 . 12/01/2051 . [1.A ........
..3133BB-GE-3 | FHLMC POOL QE1997  4.000% 05/01/52 .. . 06/01/2023 . | Paydoun ... .0 . 0 . 05/01/2052 . [1.A ........
..3133KM-JE-6 | FHLMC POOL RA5661 ~ 2.000% 07/01/51 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 07/01/2051 . [1.A ........
..3133KN-A9-4 | FHLMC POOL RA6332  2.000% 11/01/51 ....cccee [eennnn . 06/01/2023 . | Paydoun ... .0 . 0 . 1170172061 . [1.A ........
..3133KN-W3-3 | FHLMC POOL RAB966 ~ 2.000% 03/01/52 .......... [...... . 06/01/2023 . | Paydoun ... .0 . 0 . 03/01/2052 . [1.A ........
..31368H-JS-3 | FNMA POOL 190273  7.000% 08/01/26 .........cee [oeennnn . 06/01/2023 . | Paydoun ... .0 . .0 . . 08/01/2026 . [1.A ........

FNMA SERIES 2018-M4 CLASS A2 3.064%
..3136B1-XJ-8 | 03/25/28 ....vvviiiiiiiiiiiie e [ . 04/19/2023 . [Davison D.A.+Company ... |....cocvreeeennin foueens 1,380,4% |........ 1,455,608 |........ 1,381,292 |........ 1,420,225
FNMA SERIES 2018-M4 CLASS A2~ 3.064%

o
o

........ 1,423,644 . 03/25/2028 . |1.A ........

..3136B1-XJ-8 | 03/25/28 ....vviiiiiiiiiiiiiei e [ . 04/01/2023 . |Paydown ... 58,997 57,563 |.... .0 . .0 [ 58,997 |.. . 03/25/2028 .
..31371L-DX-4 |FNVA POOL 254918  4.500% 09/01/33 . 06/01/2023 . | Paydoun . 625 .586 |. 0 0 . 09/01/2033 .
..31371L-FY-0 | FNVA POOL 254983  5.500% 12/01/33 . 06/01/2023 . | Paydoun .688 |. 0 0 . 12/01/2033 .
..31371L-QY-8 |FNMA POOL 255271  5.000% 06/01/24 . 06/01/2023 . | Paydoun 0 0 . 06/01/2024 .
..31371M-5N-3 | FNMA POOL 256553  6.000% 01/01/37 . 06/01/2023 . | Paydoun 0 0 . 01/01/2037 .
..31371M-CF-2 | FNMA POOL 255770  5.500% 07/01/35 .........cc. | veeeees . 06/01/2023 . | Paydoun ... .0 |. ...0 [ . 07/01/2035 .
..31371M-Y9-2 | FNVA POOL 256436  6.000% 10/01/36 ........coee | weeennn . 06/01/2023 . [ Paydown ... .0 . .0 [ . 10/01/2036 .
..3137IN-FP-5 | FNMA POOL 256774  7.000% 06/01/37 ....cccevvis | veennn . 06/01/2023 . | Paydoun ... .0 | ...0 [ . 06/01/2037 .
..31371N-GG-4 | FNVA POOL 256799  5.500% 07/01/37 ....evvevees | veens . 06/01/2023 . | Paydown ... .0 . .0 [ . 07/01/2037 .
..31371N-GU-3 | FNMA POOL 256811  7.000% 07/01/37 ..ooeeeunis | veenns . 06/01/2023 . | Paydoun ... .0 |. ...0 [ 5 | 07/01/2037 .
..31371N-JK-2 | FNVA POOL 256866  5.000% 08/01/27 ....ccuvves | weeenns . 06/01/2023 . [ Paydown ... .0 . .0 [ . 08/01/2027 .
..31371P-C5-7 | FNMA POOL 257592  5.000% 03/01/39 .... . |- 06/01/2023 . [Paydoun ... .0 | ...0 [ . 03/01/2039 .
..31374T-EU-9 | FNVA POOL 323347 ~ 7.000% 09/01/28 .... - |- 06/01/2023 . [Paydoun ... .0 . .0 [ . 09/01/2028 .
..31376K-RC-2 | FNMA POOL 357883  5.000% 05/01/35 . 06/01/2023 . | Paydoun 0 0 . 05/01/2035 .
..31379U-50-9 | FNVA POOL 430244  7.000% 06/01/28 . . 06/01/2023 . [ Paydown ... .0 . 0. . 06/01/2028 .
FHLMC  MULTIFAMILY STRUCTURED SERIES Bony/Barclays Capita
..3137FJ-Y6-0 | CLASS A2 3.900% 12/25/30 ..eoeevuvrrerianiinn | eeeeans . 04/19/2023 . [INC evvveeiiiiiiiiiiiiein [ [ 1,128,548 |........ 1,165,000 |........ 1,154,710 |........ 1,156,830 [.vveveeennns 0 foreiianns 78 oo 0 foreeeans 78 oo 0 foueeees 1,157,009 [...oooeennnnes 0 [...... (28,460) |....... (28,460) |......vveeen 18,048 . 12/25/2030 . |1.A ........

FHLMC  MULTIFAMILY STRUCTURED SERIES KIi07 Bony/Barclays Capital
..3137FJ-YH-6 | CLASS A2 3.650% 09/25/28 ........cevvveveeiinn | eeeeans . 04/19/2023 . | Inc
FHLMC MULTIFAMILY STRUCTURED

.541,256 |.. .(9,991) |.........(9,91) . 09/25/2028 . |1.A ........

.. 531,266 550,000 536,227 |...........540,870 [....

..3137FK-KN-5 | CLASS A2 3.950% 11/25/30 ..eoevvuuvririiaiiiis | eeeens . 04/19/2023 . [Goldman Sachs & Co ...... |oeeeeeiiurieeiinniss foueees 1,297,002 |........ 1,334,000 |........ 1,359,085 |........ 1,350,407 [ooeeeiiinnnnns 0 foreeeenns (728) |-evviveeaannnn 0 s (728) |- 0 foueeees 1,349,679 |.ooooiinienn 0 [...... (52,877) |....... (52,677) |.eenvinns 20,931 |. 11/25/2030 . [1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES KSG4 Bony/Barclays Capital

..3137H9-2X-6 | CLASS A2 3.400% 08/25/32 ...ccevvuvvrveiaeiins | eeeeans L 04/19/2023 . [INC evvveeiiiiiiiiiieiin [ [, 926,445 |........ 1,000,000 |........... 943,188 |........... 944,451 |, 0 foreeeenns 1,462 [oeeeeeenns 0 foeeeenns L7 0 foeeeenns 945,914 oot 0 [...... (19,468) |....... (19,468) |......oeeen 13,506 |. 08/25/2032 . [1.A ........
..313841-B9-0 | FNMA POOL 535664  7.000% 01/01/31 .....cccee | weeenes . 06/01/2023 . | Paydoun ... .0 [ . 01/01/2031 . [1.A ........
..31385J-JC-3 | FNVA POOL 545759  6.500% 07/01/32 ..eeeveeinn | eeeenns . 06/01/2023 . [ Paydown ... ...0 [ . 07/01/2082 . |1.A ........
..31385X-A9-8 |FNMA POOL 555432  5.500% 05/01/33 ......ccce. | eeeeenn . 06/01/2023 . | Paydoun ... ...0 [ . 05/01/2083 . [1.A ........
..31385X-AZ-0 | FNVA POOL 555424  5.500% 05/01/33 .....evvvves | eeeenns . 06/01/2023 . [ Paydown ... ...0 [ . 05/01/2033 . [1.A ........
..31385X-Ji-8 | FNMA POOL 555677  5.500% 07/01/33 ........ccce | veeeens . 06/01/2023 . | Paydoun ... ...0 [ . 07/01/2033 . [1.A ........
..31389V-09-1 | FNVA POOL 636880  6.500% 04/01/32 .......eeves | eeennn . 06/01/2023 . [ Paydown ... ...0 [ . 04/01/2032 . [1.A ........
..31389X-40-3 | FNMA POOL 639031  6.000% 04/01/32 ......ccoe | eeeenns . 06/01/2023 . | Paydoun ... ...0 [ . 04/01/2032 . [1.A ........
..3138A2-A8-2 | FNVA POOL AH0930  4.000% 12/01/40 . 06/01/2023 . | Paydoun 0 . 12/01/2040 . |1.A .

..3138A2-BQ-1 | FNMA POOL AH0946  4.000% 12/01/40 . 06/01/2023 . | Paydoun 0 . 12/01/2040 . |1.A .

..3138A2-0F-9 | FNVA POOL AH1353  4.000% 01/01/41 . 06/01/2023 . | Paydoun 0 . 01/01/2041 . |1.A .

..3138A3-6V-4 | FNVA POOL AH2683  4.000% 01/01/41 ......cccoes | eeees . 06/01/2023 . | Paydoun ... ...0 [ . 01/01/2041 . |1.A ........
..3138A4-F7-5 | FNVA POOL AH2889  5.000% 02/01/41 ......eeeee | eeeenns . 06/01/2023 . [ Paydown ... .0 [ . 02/01/2041 . |1.A ........
..3138A5-FZ-0 |FNVA POOL AH3783  4.000% 01/01/41 . [T P . 06/01/2023 . | Paydoun ... .0 . . 01/01/2041 . |1.A ........
..3138A5-JU-7 | FNVA POOL AH3874  4.500% 09/01/41 ...vevveeeen | eeeeees . 06/01/2023 . [Paydown 0 . 09/01/2041 . {1.A ........
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..3138A5-TV-4 |FNMA POOL AH4163  4.000% 01/01/41 . . 06/01/2023 . |Paydoun .....cooeeeeeiiiiins foniiiiiii e 3,804 ... 3,804 ... 3,939 |.... ... (135) ] .0 . 0 ...3,804 |.. 0 e . 01/01/2041 . [1.A ........
..3138AB-E7-7 |FNVA POOL AH6457  4.000% 03/01/41 . . 06/01/2023 . | Paydoun ... .. 18,836 ...18,836 ... 18,583 |.... .0 . 0 ..18,836 |.. 0 . 03/01/2041 . [1.A ........
..3138A8-E9-3 |FNMA POOL AHB459  5.000% 03/01/41 .... . 06/01/2023 . | Paydoun ... ....1,837 1,914 .0 . 0 ...1,837 |.. 0 . 03/01/2041 . [1.A ........
..3138AA-Y8-8 |FNMA POOL AH8834  4.500% 03/01/41 .... . 06/01/2023 . | Paydoun ... ...16,963 ... 18,247 |.... .0 . 0 ..16,963 |.. 0 . 03/01/2041 . [1.A ........
..3138AA-YS-4 |FNMA POOL AHB820  4.500% 03/01/41 . . 06/01/2023 . | Paydoun ... ....1,920 ... 1,970 |.... .0 . 0 01,920 |.. 0 . 03/01/2041 . [1.A ........
..3138AB-VX-4 |FNMA POOL AHO629  3.000% 04/01/27 . . 06/01/2023 . | Paydoun ... ....1,188 |.... .0 . 0 .1,150 .. 0 . 04/01/2027 . [1.A ........
..3138AD-HS-7 |FNMA POOL A10240  4.500% 05/01/26 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2026 . [1.A ........
..3138AE-4L-4 |FNVA POOL A11726  4.500% 05/01/41 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2041 . [1.A ........
..3138AM-7A-7 |FNMA POOL A18088  4.000% 11/01/41 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172041 . [1.A ........
..3138AM-DE-2 |FNMA POOL A17300  4.500% 08/01/41 . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2041 . [1.A .
..3138AM-UX-1 | FNMA POOL AI7797 ~ 4.000% 07/01/41 . 06/01/2023 . |Paydown 0 0| 0| . 07/01/2041 . [1.A .
..3138AM-YS-8 | FNMA POOL A17920  4.000% 08/01/41 . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2041 . [1.A .
..3138AN-DY-6 |FNMA POOL A18218  4.000% 08/01/41 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3138AU-ES-2 |FNMA POOL AJ2844  3.500% 12/01/26 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2026 . [1.A ........
..3138AY-GV-5 |FNMA POOL AJB511  4.000% 12/01/41 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2041 . [1.A ........
..3138E2-TJ-4 |FNMA POOL AH9562  3.500% 01/01/27 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2027 . [1.A ........
..3138E3-BC-6 |FNMA POOL AJ9934  3.500% 03/01/42 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2042 . [1.A ........
..3138E4-P4-7 |FNVA POOL AKO442  4.000% 01/01/42 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2042 . [1.A ........
..3138E6-AB-2 | FNMA POOL AK1801  4.000% 01/01/42 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2042 . [1.A ........
..3138EA-E9-4 |FNMA POOL AK5559  4.000% 04/01/42 ......ccccee [oeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2042 . (1.A ........
..3138EC-EV-1 |FNMA POOL AK7347  3.500% 03/01/42 . 06/01/2023 . |Paydown 0 0| 0| . 03/01/2042 . (1.
..3138EE-CZ-0 |FNMA POOL AK9087  3.500% 04/01/27 . 06/01/2023 . |Paydown 0 0| 0| . 04/01/2027 . (1.
..3138EG-GY-4 |FNMA POOL AL0214  5.000% 04/01/41 . 06/01/2023 . |Paydown 0 0| 0| . 04/01/2041 . (1.
..3138EH-6R-8 |FNMA POOL AL1779  5.500% 12/01/38 . . |. 06/01/2023 . | Paydown 0 0| 0| . 12/01/2038 . (1.
..3138EH-UB-3 |FNMA POOL AL1506  3.500% 12/01/26 . «oe.... |- 06/01/2023 . |Paydown 0 0| 0| . 12/01/2026 . (1.
..3138EJ-3G-1 |FNMA POOL AL2598  4.000% 10/01/42 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2042 . (1.
..3138EJ-SM-1 |FNMA POOL AL2323  5.500% 01/01/38 .....cccceen [oeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2038 . [1.A ........
..3138EJ-XR-4 |FNMA POOL AL2487 ~ 4.000% 06/01/42 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2042 . [1.A ........
..3138EK-FA-8 | FNMA POOL AL2860  3.000% 12/01/42 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2042 . (1.A ........
..3138EK-X2-6 | FNMA POOL AL3396  2.500% 03/01/28 ............ [..oeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2028 . [1.A ........
..3138EP-C6-9 |FNMA POOL AL6392  3.500% 01/01/45 ......ccccet [oernnnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2045 . [1.A ........
..3138EP-G8-1 |FNMA POOL AL6522  3.500% 03/01/45 . 06/01/2023 . |Paydown 0 0| 0| . 03/01/2045 . (1.
..3138EP-LC-6 |FNMA POOL AL6622  4.500% 01/01/43 . 06/01/2023 . |Paydown 0 0| 0| . 01/01/2043 . (1.
..3138EQ-KH-4 |FNMA POOL AL7495  3.500% 10/01/45 . 06/01/2023 . |Paydown 0 0| 0| . 10/01/2045 . (1.
..3138ER-J0-4 |FNMA POOL AL9270  4.000% 10/01/46 . 06/01/2023 . |Paydown 0 0| 0| . 10/01/2046 . (1.
..3138ER-RT-9 | FNMA POOL AL9497  3.500% 07/01/46 . 06/01/2023 . |Paydown 0 0| 0| . 07/01/2046 . (1.
..3138ET-YI-0 |FNMA POOL AL8824  3.500% 07/01/46 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2046 . (1.
..3138LU-RR-8 | FNMA POOL A04095  3.500% 05/01/42 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2042 . [1.A ........
..3138M3-6B-5 |FNMA POOL AP0865  3.500% 07/01/42 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2042 . [1.A ........
..31386-AB-3 | FNMA POOL AP2701  3.500% 09/01/42 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2042 . [1.A ........
..3138M6-TE-7 |FNMA POOL AP3248  4.000% 08/01/42 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2042 . [1.A ........
..3138MD-UJ-9 | FNMA POOL AP9584  3.000% 10/01/32 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2032 . [1.A ........
..3138MK-30-7 |FNMA POOL AQ4406  3.500% 10/01/42 .... . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 10/01/2042 . [1.A ........
..3138NY-A7-0 |FNMA POOL AR1829  3.000% 02/01/43 . . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A ........
..3138NY-FIi-0 | FNMA POOL AR1980  3.000% 02/01/43 . 06/01/2023 . |Paydown 0 0| 0| . 02/01/2043 . [1.A .
..3138W1-LQ-8 |FNMA POOL AR3934  2.500% 03/01/28 ... . 06/01/2023 . | Paydoun ... 0. .0 . 0. . 03/01/2028 . [1.A ........
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..3138W4-TN-3 | FNMA POOL AR6855  3.000% 02/01/43 .... . 06/01/2023 . | Paydoun ... ... 38,051 ...38,051 ...38.,814 |.... ... (764) | 0 e (764) ... 0 ..38,051 0 e . 02/01/2043 . [1.A ........
..3138W5-J7-4 | FNMA POOL AR7485  3.500% 03/01/43 .... . 06/01/2023 . |Paydown ......ooooeeiniiiins Joeeiiiniiiiis e 5,045 ....5,045 ....5,337 |.... ... (292) ] .0 . 0 0 . 03/01/2043 . [1.A ........
..3138WA-6D-4 |FNMA POOL AS1767  4.000% 02/01/44 . . 06/01/2023 . | Paydoun ... 39,678 .0 . 0 0 . 02/01/2044 . [1.A ........
..3138WC-HZ-9 | FNMA POOL AS2047  4.000% 07/01/44 . . 06/01/2023 . | Paydoun ... ....51 .0 . 0 0 . 07/01/2044 . (1.A ........
..3138WC-JZ-7 |FNMA POOL AS2979  3.000% 08/01/29 .... . 06/01/2023 . | Paydoun ... ... 47,663 .0 . 0 0 . 08/01/2029 . [1.A ........
..3138WC-Z7-1 |FNMA POOL AS3465 3.000% 10/01/29 .... . 06/01/2023 . | Paydoun ... ... 11,364 .0 . 0 0 . 10/01/2029 . [1.A ........
..3138D-DR-9 | FNMA POOL AS3711  4.000% 11/01/44 . . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e 2,511 .0 . 0 0 . 11/01/2044 . [1.A ........
..3138WE-NC-9 |FNMA POOL AS4886  3.500% 05/01/45 . . 06/01/2023 . | Paydoun ... ... 11,604 .0 . 0 0 . 05/01/2045 . [1.A ........
..3138WE-T9-0 |FNMA POOL AS5075 2.500% 05/01/30 . . 06/01/2023 . | Paydoun ... ... 10,252 .0 . 0 0 . 05/01/2030 . [1.A ........
..3138WF-2R-6 | FNMA POOL AS6183  3.500% 11/01/45 . 06/01/2023 . |Paydown .23,452 0 0| 0| . 11/01/2045 . [1.A .
..3138WF-M3-7 |FNMA POOL AS5777  2.500% 09/01/30 . 06/01/2023 . |Paydown 85,140 0 0| 0| . 09/01/2030 . [1.A .
..3138WG-UC-6 | FNMA POOL AS6878  3.000% 03/01/31 . 06/01/2023 . |Paydown 25,514 0 0| 0| . 03/01/2031 . [1.A .
..3138lH-N7-3 | FNMA POOL AS7613  3.000% 07/01/46 ... . 06/01/2023 . |Paydoun ......cooeeeeiiiiins foviiinini e 4,69 .0 . 0 0 . 07/01/2046 . [1.A ........
..3138WH-TT-9 | FNMA POOL AS7761  4.000% 08/01/46 ... . 06/01/2023 . | Paydoun ... ... 40,844 .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WH-TU-6 | FNMA POOL AS7762  4.000% 08/01/46 ... . 06/01/2023 . |Paydoun .....coooeeeeiiiiins v e 4,223 .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WJ-MV-7 | FNMA POOL AS8471  3.000% 12/01/46 . . 06/01/2023 . | Paydoun ... ... 32,664 .0 . 0 0 . 12/01/2046 . [1.A ........
..3138IJ-R3-4 | FNMA POOL AS8605  3.000% 01/01/32 . . 06/01/2023 . | Paydoun ... ... 40,903 .0 . 0 0 . 01/01/2082 . [1.A ........
..3138WJ-TG-3 | FNMA POOL AS8650  3.000% 01/01/47 ... . 06/01/2023 . | Paydoun ... .. 15,002 .0 . 0 0 . 01/01/2047 . [1.A ........
..3138IK-RS-6 | FNMA POOL AS9496  2.500% 04/01/32 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2032 . [1.A ........
..3138WT-XP-6 | FNMA POOL AT6085  3.000% 05/01/43 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2043 . [1.A ........
..3138WV-SIi-2 | FNMA POOL AT7732  2.500% 07/01/28 . 06/01/2023 . |Paydown 0 0| 0| . 07/01/2028 . (1.
..3138X1-4B-9 | FNMA POOL AU2617  2.500% 08/01/28 . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2028 . (1.
..3138X1-AJ-5 |FNMA POOL AU1808  3.000% 08/01/43 . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2043 . (1.
..3138X3-XL-1 |FNMA POOL AU4282  3.500% 09/01/43 . . |. 06/01/2023 . | Paydown 0 0| 0| . 09/01/2043 . (1.
..3138X3-XS-6 |FNMA POOL AU4288  4.000% 09/01/43 . . |- 06/01/2023 . |Paydown 0 0| 0| . 09/01/2043 . (1.
..3138X3-ZN-5 |FNMA POOL AU4348  3.500% 07/01/43 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2043 . (1.
..3138XR-KF-5 |FNMA POOL AW2093  3.000% 06/01/29 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . [1.A ........
..3138Y7-X9-8 |FNMA POOL AX6103  3.500% 10/01/44 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2044 . [1.A ........
..3138YB-50-2 |FNMA POOL AX9854  2.500% 03/01/30 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2030 . [1.A ........
..3138YD-2V-0 | FNMA POOL AY0787  2.500% 03/01/30 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2030 . [1.A ........
..3138YF-CG-7 |FNMA POOL AY1870  3.500% 02/01/45 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2045 . [1.A ........
..3138YK-SF-1 | FNMA POOL AY5917  2.500% 05/01/30 . 06/01/2023 . |Paydown 0 0| 0| . 05/01/2030 . (1.
..31391B-VM-6 | FNMA POOL 662220  6.500% 11/01/32 . 06/01/2023 . |Paydown 0 0| 0| . 11/01/2082 . (1.
..31391D-RC-9 | FNMA POOL 663883  6.500% 10/01/32 . 06/01/2023 . |Paydown 0 0| 0| . 10/01/2032 . (1.
..31391U-TU-9 | FNMA POOL 677463  6.000% 01/01/33 . 06/01/2023 . |Paydown 0 0| 0| . 01/01/2033 . (1.
..31400C-Ch-4 | FNMA POOL 683276  6.500% 02/01/33 . 06/01/2023 . |Paydown 0 0| 0| . 02/01/2033 . (1.
..31401N-2L-2 |FNMA POOL 713679  5.000% 08/01/33 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . (1.
..31401Y-T9-6 |FNMA POOL 722476  6.000% 07/01/33 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31402C-4H-2 | FNMA POOL 725424  5.500% 04/01/34 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2034 . [1.A ........
..31402C-QJ-4 | FNMA POOL 725057  6.000% 01/01/34 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2034 . (1.A ........
..31402C-TT-9 |FNMA POOL 725162  6.000% 02/01/34 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2034 . [1.A ........
..31402E-2V-9 | FNMA POOL 727188  5.000% 08/01/33 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
.. 31402N-JM-1 | FNMA POOL 733868  6.000% 12/01/32 . . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 12/01/2082 . [1.A ........
..314020-Y3-9 | FNMA POOL 735230  5.500% 02/01/35 ... . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2035 . [1.A ........
..31402R-DF-3 | FNMA POOL 735502  6.000% 04/01/35 . 06/01/2023 . |Paydown 0 0| 0| . 04/01/2035 . [1.A .
..31402R-F8-7 |FNMA POOL 735591 5.000% 06/01/35 ... . 06/01/2023 . | Paydoun ... 0. .0 . 0. . 06/01/2035 . [1.A ........
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..31402R-RR-2 | FNMA POOL 735896  6.000% 09/01/35 . . 06/01/2023 . | Paydoun ... 1,427 1,416 .0 . 0 1,427 .. 0 e . 09/01/2035 . [1.A ........
..31402R-T4-1 |FNMA POOL 735971  5.500% 11/01/34 . . 06/01/2023 . | Paydoun ... ... 1,468 ... 1,436 ... .0 . 0 1,468 |.. 0 . 1170172034 . (1.A ........
..31403C-6L-0 |FNMA POOL 745275 5.000% 02/01/36 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2036 . [1.A ........
..31403D-BD-0 |FNMA POOL 745336  5.000% 03/01/36 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2036 . [1.A ........
..31403D-BX-6 |FNMA POOL 745354  5.500% 03/01/36 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2036 . [1.A ........
..31403D-DX-4 |FNMA POOL 745418  5.500% 04/01/36 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2036 . [1.A ........
..31403D-1IH-8 | FNMA POOL 745948  6.500% 10/01/36 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2036 . [1.A ........
..31403F-HF-4 | FNMA POOL 747330  6.000% 10/01/33 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2033 . [1.A ........
..31403F-NS-9 | FNMA POOL 747501  6.000% 11/01/33 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2033 . [1.A ........
..31403K-ET-6 |FNMA POOL 750846  5.500% 01/01/34 . 06/01/2023 . |Paydown 0 0| 0| . 01/01/2034 . [1.A .
..31404E-DE-3 |FNMA POOL 766101  5.500% 02/01/34 . 06/01/2023 . |Paydown 0 0| 0| . 02/01/2034 . [1.A .
..31404L-TH-3 |FNMA POOL 771952  6.000% 02/01/34 . 06/01/2023 . |Paydown 0 0| 0| 4 . 02/01/2034 . [1.A .
..31404S-FL-4 |FNMA POOL 776971  5.000% 04/01/34 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2034 . [1.A ........
..31404T-BM-4 | FNVA POOL 777744  6.000% 05/01/34 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2034 . [1.A ........
..31405P-6A-3 | FNMA POOL 795665  6.000% 02/01/35 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2035 . [1.A ........
..31405X-GS-6 | FNMA POOL 802209  6.000% 10/01/34 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2034 . (1.A ........
..31406G-02-8 | FNMA POOL 809673  5.500% 02/01/35 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2035 . [1.A ........
..31406G-RN-1 | FNMA POOL 809693  5.000% 02/01/35 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2035 . [1.A ........
..31406U-LE-6 |FNMA POOL 820325 5.000% 08/01/35 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2035 . [1.A ........
..31407H-FQ-4 | FNVA POOL 830975 5.000% 08/01/35 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2035 . [1.A ........
..31407J-DC-3 |FNMA POOL 831799  6.500% 09/01/36 . 06/01/2023 . |Paydown 0 0| 0| . 09/01/2036 . (1.
..31407J-MC-3 |FNMA POOL 832055 5.000% 08/01/35 . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2035 . (1.
..31407K-H5-1 |FNMA POOL 832852  5.000% 09/01/35 . 06/01/2023 . |Paydown 0 0| 0| . 09/01/2035 . (1.
..31407K-RY-7 | FNMA POOL 833103  5.500% 09/01/35 . . |. 06/01/2023 . | Paydown 0 0| 0| . 09/01/2035 . (1.
..31407N-CG-6 |FNMA POOL 835371  5.000% 09/01/35 . . |- 06/01/2023 . |Paydown 0 0| 0| . 09/01/2035 . (1.
..31407N-P4-9 | FNMA POOL 835743  5.000% 09/01/35 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . (1.
..314070-ND-4 | FNMA POOL 837488  5.000% 09/01/35 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407R-4F-8 | FNMA POOL 838822  5.000% 09/01/35 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407V-YH-2 |FNVA POOL 842312  6.000% 07/01/31 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2031 . [1.A ........
..31400X-SS-9 | FNVA POOL 881729  6.500% 03/01/36 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2036 . [1.A ........
..3140E0-ET-8 |FNMA POOL AZ7345 3.500% 11/01/45 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2045 . [1.A ........
..3140EU-4V-8 | FNVA POOL BCOB35 ~ 4.000% 04/01/46 . 06/01/2023 . |Paydown 0 0| 0| . 04/01/2046 . (1.
..3140EV-TB-3 |FNMA POOL BC1445  3.000% 07/01/46 . 06/01/2023 . |Paydown 0 0| 0| . 07/01/2046 . (1.
..3140EW-XM-2 | FNMA POOL BC2483  3.000% 03/01/31 . 06/01/2023 . |Paydown 0 0| 0| . 03/01/2031 . (1.
..3140EY-3H-2 |FNMA POOL BC4399  3.000% 03/01/31 . 06/01/2023 . |Paydown 0 0| 0| . 03/01/2031 . (1.
..3140F0-GP-3 | FNMA POOL BC4705  2.500% 09/01/31 . 06/01/2023 . |Paydown 0 0| 0| . 09/01/2031 . (1.
..3140F1-HS-4 | FNMA POOL BC5640  4.000% 06/01/46 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2046 . (1.
..3140FG-DZ-9 | FNVA POOL BD8219  3.000% 09/01/46 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2046 . [1.A ........
..3140FG-GA-1 |FNMA POOL BD8292  3.000% 11/01/46 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2046 . [1.A ........
..3140FG-NP-0 | FNVA POOL BD8497  3.000% 12/01/46 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2046 . [1.A ........
..3140FN-R2-2 | FNMA POOL BE3204  2.500% 03/01/32 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2032 . [1.A ........
..3140H6-KB-4 | FNMA POOL BJ4789  3.000% 02/01/33 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2033 . [1.A ........
..3140H6-KC-2 |FNMA POOL BJ4790  3.000% 02/01/33 .... . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 02/01/2083 . [1.A ........
..3140H8-0D-0 |FNMA POOL BJ6751  4.000% 05/01/48 . . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2048 . [1.A ........
..3140HN-JL-7 |FNMA POOL BK8366  2.500% 12/01/35 . 06/01/2023 . |Paydown 0 0| 0| . 12/01/2035 . [1.A .
..3140J5-6X-2 | FNMA POOL BM1785  4.000% 08/01/47 ... . 06/01/2023 . | Paydoun ... 0. .0 . 0. . 08/01/2047 . [1.A ........
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..3140J8-6V-0 |FNMA POOL BM4483  4.000% 09/01/48 . . 06/01/2023 . | Paydoun ... ... 56,717 ...56,717 ...59,276 |.... ....(2,559) |. .0 . 0 ..56,717 |.. 0 e . 09/01/2048 . [1.A ........
..3140J8-ER-0 | FNVA POOL BM3743 ~ 4.000% 03/01/47 . . 06/01/2023 . | Paydoun ... ... 24,757 ... 24,757 ...26,367 |.... .0 . 0 0 . 03/01/2047 . [1.A ........
..3140J8-JM-6 | FNMA POOL BM3867  4.000% 02/01/46 ... . 06/01/2023 . | Paydoun ... ... 36,310 ...36,310 ...36,734 |.... .0 . 0 0 . 02/01/2046 . [1.A ........
..3140J9-HB-0 |FNVA POOL BM4725  4.500% 06/01/44 .... . 06/01/2023 . | Paydoun ... ... 30,338 ...30,338 ...31,269 |.... .0 . 0 0 . 06/01/2044 . [1.A ........
..3140J9-H\-4 | FNVA POOL BM4736  3.500% 02/01/47 . . 06/01/2023 . | Paydoun ... ... 21,324 .0 . 0 0 . 02/01/2047 . [1.A ........
..3140K2-P2-4 | FNMA POOL BO6740  2.000% 05/01/51 . . 06/01/2023 . | Paydoun ... ... 54,309 .0 . 0 0 . 05/01/2051 . [1.A ........
..3140KA-M8-6 | FNMA POOL BP3082  3.000% 03/01/50 . . 06/01/2023 . | Paydoun ... ...31,077 .0 . 0 0 . 03/01/2050 . [1.A ........
..3140KE-SF-6 | FNMA POOL BP6817  2.500% 05/01/50 . . 06/01/2023 . | Paydoun ... ... 13,436 .0 . 0 0 . 05/01/2050 . [1.A ........
..3140M1-42-4 | FNMA POOL BU0B39  2.000% 09/01/51 . . 06/01/2023 . |Paydoun ......cooeeeeiiiiins v e 7,240 .0 . 0 0 . 09/01/2051 . [1.A ........
..3140M2-CK-6 | FNMA POOL BU0973  2.000% 11/01/51 . 06/01/2023 . |Paydown 41,946 0 0| 0| . 1170172061 . [1.A .
..3140M9-VQ-7 |FNMA POOL BU7822  2.000% 12/01/51 . 06/01/2023 . |Paydown 0 0| 0| . 12/01/2051 . [1.A .
..3140MA-KW-3 | FNMA POOL BUB408  2.000% 12/01/51 . 06/01/2023 . |Paydown 0 0| 0| . 12/01/2061 . [1.A .
..3140MF-32-4 | FNMA POOL BV2615  4.500% 07/01/52 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2052 . [1.A ........
..3140MV-AD-0 | FNMA POOL BV7203  3.500% 04/01/52 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2082 . [1.A ........
..3140MR-BA-4 | FNMA POOL BWO032 ~ 4.500% 07/01/52 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2052 . [1.A ........
..31400D-E5-9 | FNMA POOL CA5565  3.500% 04/01/50 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2050 . [1.A ........
..3140QL-H4-1 | FNMA POOL CB1150  3.000% 07/01/51 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2051 . [1.A ........
..31400L-MzZ-6 |FNMA POOL CB1275  2.500% 08/01/51 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2051 . [1.A ........
..31400M-A9-5 |FNMA POOL CB1831  2.000% 10/01/51 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2051 . [1.A ........
..3140QM-HX-5 |FNMA POOL CB2045  2.500% 11/01/61 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172061 . [1.A ........
..31400P-Q0-3 |FNMA POOL CB4062  4.500% 07/01/52 . 06/01/2023 . |Paydown .97 0 .97 0| 0| . 07/01/2052 . (1.
..3140X4-MX-1 | FNMA POOL FM1273 ~ 3.000% 01/01/47 . 06/01/2023 . |Paydown (4,850) | 0 . (4,850) 0| 0| . 01/01/2047 . (1.
..3140X6-0L-8 | FNMA POOL FM3158  4.000% 11/01/48 . 06/01/2023 . |Paydown ... (697) ] 0 . (697) 0| 0| . 11/01/2048 . (1.
..3140X7-KS-7 | FNMA POOL FM3904  4.000% 03/01/49 . . |. 06/01/2023 . | Paydown (5,768) |. 0 . (5,768) 0| 0| . 03/01/2049 . (1.
..3140X8-XP-7 |FNMA POOL FM5185  3.500% 06/01/49 . . |- 06/01/2023 . |Paydown .(3,431) | 0 ..(3,431) 0| 0| . 06/01/2049 . (1.
..3140X9-JB-2 |FNMA POOL FM5657  3.000% 12/01/50 . . 06/01/2023 . | Paydoun ... ... (1,985) ] 0 [ (1,985) ... 0 0 . 12/01/2050 . (1.
..3140XA-3L-4 |FNMA POOL FM7102  3.500% 07/01/49 . . 06/01/2023 . | Paydoun ... .. (3,016) | 0 eeenennl (3,016) ... 0 0 . 07/01/2049 . [1.A ........
..3140XA-H5-4 | FNMA POOL FM6551  3.500% 06/01/49 . . 06/01/2023 . | Paydoun ... 0 e, (640) ... 0 0 . 06/01/2049 . [1.A ........
..3140XA-PZ-9 | FNMA POOL FM6739  3.500% 06/01/49 . . 06/01/2023 . | Paydoun ... 0 el (956) ... 0 0 . 06/01/2049 . [1.A ........
..3140XB-C6-5 |FNMA POOL FM7292  3.500% 05/01/50 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2050 . [1.A ........
..3140XB-ZV-5 |FNMA POOL FM7955  2.000% 05/01/51 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2051 . [1.A ........
..3140XC-BIi-7 | FNMA POOL FM8152  2.000% 07/01/51 . 06/01/2023 . |Paydown 0 0| 0| . 07/01/2051 . (1.
..3140XC-RB-6 | FNMA POOL FM8581  2.000% 08/01/51 . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2051 . (1.
..3140XC-VX-3 |FNVA POOL FM8729  2.000% 09/01/51 . 06/01/2023 . |Paydown 0 0| 0| . 09/01/2051 . (1.
..3140XD-SG-2 |FNMA POOL FM9518  2.500% 11/01/51 . 06/01/2023 . |Paydown 0 0| 0| . 11/01/2051 . (1.
..3140XD-VJ-2 | FNMA POOL FM9616  2.500% 11/01/51 . 06/01/2023 . |Paydown 0 0| 0| . 1170172051 . (1.
..3140XF-A3-5 |FNMA POOL FS0025 2.500% 11/01/51 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2051 . (1.
..3140XF-GC-9 | FNMA POOL FS0194  2.500% 01/01/52 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2052 . [1.A ........
..3140XF-Y8-8 |FNMA POOL FS0734  2.000% 02/01/52 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2052 . [1.A ........
..3140XG-GIV-3 | FNMA POOL FS1112  2.000% 03/01/52 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2052 . [1.A ........
..3140XH-6X-0 |FNMA POOL FS2685  4.000% 08/01/52 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2052 . [1.A ........
..3140XJ-S2-0 | FNMA POOL FS3236  3.500% 06/01/52 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2052 . [1.A ........
..3140XK-PW-4 | FNMA POOL FS4036  5.500% 03/01/53 ... . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 03/01/2053 . [1.A ........
..3140XK-V5-6 | FNMA POOL FS4235  2.500% 01/01/51 .... . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 0170172051 . [1.A ........
..31410E-MF-2 | FNMA POOL 886958  6.000% 06/01/36 . 06/01/2023 . |Paydown 0 0| 0| . 06/01/2036 . [1.A .
..31410F-25-3 | FNVA POOL 888285 6.500% 03/01/37 . . 06/01/2023 . | Paydoun ... 0. .0 . 0. . 03/01/2037 . [1.A ........
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..31410F-Z9-9 | FNMA POOL 888268  6.000% 03/01/37 . . 06/01/2023 . | Paydoun ... .. 261 | .0 . 0 ...261 ). 0 e . 03/01/2087 . [1.A ........
..31410K-K7-8 | FNMA POOL 889618  5.500% 05/01/38 . . 06/01/2023 . | Paydoun ... .3,054 |.... .0 . 0 2,957 |.. 0 . 05/01/2038 . [1.A ........
..31410L-C4-2 |FNMA POOL 890291  4.500% 08/01/41 . . 06/01/2023 . | Paydoun ... 14,255 |.... .0 . 0 0 . 08/01/2041 . [1.A ........
..31410T-Y6-6 |FNMA POOL 897233  6.000% 10/01/36 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2036 . [1.A ........
..31410V-VX-5 |FNMA POOL 898930  6.000% 08/01/36 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2036 . [1.A ........
..31410X-6R-2 | FNMA POOL 900980  6.000% 09/01/36 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2036 . [1.A ........
..31411A-JT-3 | FNMA POOL 902174  6.000% 11/01/36 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2036 . [1.A ........
..31411B-Cli-1 | FNMA POOL 902885  6.000% 12/01/36 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2036 . [1.A ........
..31411F-RE-6 | FNMA POOL 906885 6.000% 12/01/36 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2036 . [1.A ........
..31411J-RR-9 | FNMA POOL 909596  6.500% 02/01/37 . 06/01/2023 . |Paydown 0 0| 0| . 02/01/2037 . [1.A .
..31411L-BB-6 |FNMA POOL 910934  5.500% 02/01/37 . 06/01/2023 . |Paydown 0 0| 0| . 02/01/2087 . [1.A .
..31411R-AK-4 | FNMA POOL 912710  5.000% 03/01/37 . 06/01/2023 . |Paydown 0 0| 0| . 03/01/2037 . [1.A .
..31411R-GU-6 | FNMA POOL 912911  6.000% 06/01/37 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..314110-4N-4 | FNMA POOL 917129  6.000% 06/01/37 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..31412A-DZ-4 | FNMA POOL 919120  6.000% 04/01/37 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2087 . [1.A ........
..31412E-2P-0 | FNVA POOL 923382  6.000% 06/01/37 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..314124-60-7 |FNMA POOL 926179  4.000% 07/01/24 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2024 . (1.A ........
..31412L-B5-8 | FNMA POOL 928060  5.500% 02/01/37 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2037 . [1.A ........
..31412N-UK-0 | FNMA POOL 930386  4.500% 01/01/39 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2039 . [1.A ........
..31412P-FL-0 |FNMA POOL 930871  5.000% 04/01/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..31412P-R6-0 |FNMA POOL 931209  4.500% 05/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 05/01/2039 . (1.
..31412P-YE-5 |FNMA POOL 931409  4.000% 06/01/24 . 06/01/2023 . |Paydown 0 0| 0| . 06/01/2024 . (1.
..314120-4X-4 | FNMA POOL 932438  4.000% 01/01/25 . 06/01/2023 . |Paydown 0 0| 0| . 01/01/2025 . (1.
..314120-GJ-2 | FNVA POOL 931801  5.000% 08/01/39 . . |. 06/01/2023 . | Paydown 0 0| 0| . 08/01/2039 . (1.
..314120-GV-5 |FNMA POOL 931812  4.500% 08/01/39 . . |- 06/01/2023 . |Paydown 0 0| 0| . 08/01/2039 . (1.
..314120-H0-5 |FNMA POOL 931839  4.500% 08/01/39 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2039 . (1.
L31412R-L7-0 | FNMA POOL 932850  4.000% 12/01/40 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2040 . [1.A ........
..314128-XT-7 |FNMA POOL 933690  5.000% 06/01/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..314128-XU-4 | FNMA POOL 933691  5.000% 06/01/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..314120-J9-2 | FNMA POOL 935088  4.500% 03/01/39 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2039 . [1.A ........
..314120-IIX-4 | FNMA POOL 935462  4.500% 06/01/39 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..31412Y-EC-2 |FNMA POOL 938531  5.500% 05/01/37 . 06/01/2023 . |Paydown 0 0| 0| . 05/01/2037 . (1.
..31413B-2N-0 | FNMA POOL 940981  6.000% 11/01/37 . 06/01/2023 . |Paydown 0 0| 0| . 11/01/2087 . (1.
..31413C-FN-4 | FNVA POOL 941273  6.000% 07/01/37 . 06/01/2023 . |Paydown 0 0| 0| . 07/01/2037 . (1.
..31413D-4Y-0 |FNMA POOL 942839  6.000% 08/01/37 . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2037 . (1.
..31413R-D6-0 |FNMA POOL 952925  6.000% 10/01/37 . 06/01/2023 . |Paydown 0 0| 0| . 10/01/2037 . (1.
..31413R-GX-8 | FNMA POOL 953014  6.000% 10/01/37 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2087 . (1.
..31413T-LI-0 | FNMA POOL 954941  6.500% 10/01/37 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2037 . [1.A ........
..31414D-DH-6 |FNMA POOL 962804  5.000% 04/01/23 .... . 04/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2023 . [1.A ........
..31415A-WD-9 | FNMA POOL 981344  5.500% 07/01/38 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2038 . [1.A ........
..31415L-QY-6 | FNMA POOL 983471  5.500% 05/01/38 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2038 . [1.A ........
..31415R-FA-7 | FNMA POOL 986761  5.500% 07/01/38 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2038 . [1.A ........
..31416B-TA-6 | FNMA POOL 995245  5.000% 01/01/39 ... . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 01/01/2039 . [1.A ........
..31416C-A4-8 | FNMA POOL 995627  5.000% 02/01/39 ... . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2039 . [1.A ........
..31416C-JY-3 | FNMA POOL 995879  6.000% 04/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 04/01/2039 . [1.A .
..31416C-ME-3 | FNMA POOL 995957  5.000% 06/01/24 ... . 06/01/2023 . | Paydoun ... 0. .0 . 0. . 06/01/2024 . [1.A ........
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..31416C-MF-0 | FNMA POOL 995958  5.500% 06/01/24 ... . 06/01/2023 . | Paydoun ... .. 530 ....540 |.... (1)) .0 . 0 ...530 |.. 0 e . 06/01/2024 . [1.A ........
..31416C-MZ-6 | FNMA POOL 995976  6.000% 04/01/38 .... . 06/01/2023 . | Paydoun ... ...982 |.... .0 . 0 0 . 04/01/2038 . [1.A ........
..31416H-VT-9 | FNMA POOL AA0625  4.500% 03/01/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2039 . [1.A ........
..31416L-GU-4 |FNVA POOL AA2910  4.500% 04/01/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..31416M-61-9 | FNMA POOL AA4484  5.000% 04/01/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..31416N-E5-7 |FNMA POOL AA4655  4.000% 05/01/24 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2024 . [1.A ........
..314160-A4-7 |FNMA POOL AA6326  4.000% 05/01/24 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2024 . [1.A ........
..314165-KG-5 |FNVA POOL AA8394  5.000% 06/01/39 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..314168-79-5 |FNMA POOL AA8867  4.500% 04/01/24 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2024 . [1.A ........
..31416T-AJ-8 | FNVA POOL AA9008  4.500% 08/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2039 . [1.A .
..31416W-FG-2 | FNMA POOL AB1066  4.000% 05/01/25 . 06/01/2023 . |Paydown 0 0| 0| . 05/01/2025 . [1.A .
..31416W-LZ-3 |FNVA POOL AB1243  4.000% 07/01/25 . 06/01/2023 . |Paydown 0 0| 0| . 07/01/2025 . [1.A .
..31416X-YZ-7 |FNVA POOL AB2527  4.000% 03/01/41 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..31416Y-DT-2 | FNVA POOL AB2813  4.500% 04/01/41 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2041 . [1.A ........
..31416Y-U9-7 | FNMA POOL AB3307  4.000% 07/01/41 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2041 . [1.A ........
..31417A-JV-2 | FNMA POOL AB3875  4.000% 11/01/41 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172041 . [1.A ........
..31417D-CA-9 | FNVA POOL AB6364  2.500% 10/01/27 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2027 . [1.A ........
..31417G-AT-3 | FNVA POOL AB9017 ~ 3.000% 04/01/43 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2043 . [1.A ........
..31417G-F5-0 |FNMA POOL AB9187 ~ 3.000% 04/01/43 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2043 . [1.A ........
..31417G-L9-5 |FNMA POOL AB9351  3.000% 05/01/43 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2043 . [1.A ........
..31417G-IT-9 | FNMA POOL AB9657  3.000% 06/01/28 . 06/01/2023 . |Paydown 0 0| 0| . 06/01/2028 . (1.
..31417J-KM-1 | FNMA POOL AC0299  5.000% 01/01/34 . 06/01/2023 . |Paydown 0 0| 0| . 01/01/2034 . (1.
..31417K-SB-4 | FNMA POOL AC1413  4.500% 08/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 08/01/2039 . (1.
..31417K-X6-9 | FNMA POOL AC1600  4.500% 08/01/29 . . |. 06/01/2023 . | Paydown 0 0| 0| . 08/01/2029 . (1.
..31417K-YD-3 |FNMA POOL AC1607  4.500% 08/01/39 . . |- 06/01/2023 . |Paydown 0 0| 0| . 08/01/2039 . (1.
..31417L-B4-6 | FNVA POOL AC1858  4.000% 09/01/39 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2039 . (1.
..31417L-CP-8 | FNMA POOL AC1877  4.500% 09/01/39 .... . 06/01/2023 . | Paydoun ... .0 . 0 . .. 0 . 09/01/2039 . [1.A ........
..314170-YT-5 |FNMA POOL AC5221  4.500% 12/01/39 ... . 06/01/2023 . | Paydoun ... .0 . 0 .1,780 .. 0 . 12/01/2039 . [1.A ........
..31417S-AB-6 | FNMA POOL AC5401  5.000% 10/01/39 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2039 . [1.A ........
..314178-H0-6 | FNMA POOL AC5638  4.500% 03/01/25 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2025 . [1.A ........
..314178-YQ-7 |FNMA POOL AC6118  4.500% 11/01/39 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2039 . [1.A ........
..314178-YV-6 | FNVA POOL AC6123  4.000% 11/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 11/01/2039 . (1.
..31417T-L6-3 |FNMA POOL AC6648  5.000% 12/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 12/01/2039 . (1.
..31417T-NK-0 | FNMA POOL AC6693  4.500% 01/01/40 . 06/01/2023 . |Paydown 0 0| 0| . 01/01/2040 . (1.
..31417U-V2-8 | FNMA POOL AC7832  4.500% 12/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 12/01/2039 . (1.
..31417V-N6-6 | FNMA POOL AC8512  4.500% 12/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 12/01/2039 . (1.
..31417X-CT-4 | FNMA POOL AC9981  5.000% 02/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2040 . (1.
..31417Y-BQ-9 | FNVA POOL MA0046  4.000% 04/01/29 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2029 . [1.A ........
..31417Y-FN-4 | FNVA POOL MAO171  4.500% 09/01/29 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2029 . [1.A ........
..31417Y-LF-2 |FNVA POOL MA0325  4.500% 01/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..31417Y-UN-5 | FNMA POOL MA0596  4.000% 12/01/25 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2025 . [1.A ........
..31417Y-VJ-3 | FNMA POOL MAO616  4.000% 01/01/31 ... . 06/01/2023 . | Paydoun ... .0 . 0 . .. 0 . 01/01/2031 . [1.A ........
..31417Y-ZA-8 | FNMA POOL MAO736  5.000% 05/01/41 ... . |- 06/01/2023 . |Paydoun ... .0 . 0 . 14,412 .. 0 . 05/01/2041 . [1.A ........
..31418A-CH-9 | FNVA POOL MAO971  4.000% 02/01/42 . . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2042 . [1.A ........
..31418A-KN-7 | FNMA POOL MA1200  3.000% 10/01/32 . 06/01/2023 . |Paydown 0 0| 0| . 10/01/2032 . [1.A .
..31418A-MI-5 |FNVA POOL MA1272  3.000% 12/01/42 . . 06/01/2023 . | Paydoun ... 0. .0 . 0. . 12/01/2042 . [1.A ........
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..31418A-Zi-1 |FNMA POOL MA1656  4.500% 11/01/43 ............ [....... . 06/01/2023 . | Paydoun ... ... 24,002 ...24,002 L.25,717 ... .. (1,715) ] 0 e (1,719) 0 ..24,002 |.. 0 e . 11/01/2043 . [1.A ........
..31418C-U7-7 |FNMA POOL MA3305  3.500% 03/01/48 ............ ... . 06/01/2023 . |Paydown ......ooooeeiniiiins Joeeiiiniiiiis e 4,222 ... 4222 L4479 0 e (287) | 0 0 . 03/01/2048 . [1.A ........
..31418C-UH-5 |FNMA POOL MA3283 ~ 3.000% 02/01/33 ....cccccens [erennn . 06/01/2023 . | Paydoun ... ....29,493 ... 29,493 ...29,266 |.... .0 . 0 0 . 02/01/2083 . [1.A ........
..31418D-4X-7 |FNMA POOL MA4437  2.000% 10/01/51 ............ [....... . 06/01/2023 . | Paydoun ... ... 36,883 ...36,883 ...37,06 |.... .0 . 0 0 . 1070172051 . [1.A ........
..31418D-6B-3 |FNMA POOL MA4465 2.000% 11/01/51 ............ [..cees . 06/01/2023 . | Paydoun ... ... 65,098 ...65,098 .0 . 0 0 . 1170172051 . [1.A ........
..31418D-EL-2 |FNMA POOL MA3738  3.000% 08/01/34 ............ [....... . 06/01/2023 . | Paydoun ... ... 29,163 ...29,163 .0 . 0 0 . 08/01/2034 . [1.A ........
..31418D-EV-0 |FNMA POOL MA3747  4.500% 08/01/49 ............ [....... . 06/01/2023 . | Paydoun ... ... 20,869 .0 . 0 0 . 08/01/2049 . [1.A ........
..31418D-JJ-2 | FNMA POOL MA3864  2.500% 12/01/34 .......cccc [oeennn . 06/01/2023 . | Paydoun ... .. 20,236 .0 . 0 0 . 12/01/2034 . (1.A ........
..31418D-J0-6 |FNMA POOL MA3870  2.500% 12/01/49 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2049 . [1.A ........
..31418D-KJ-0 |FNVA POOL MA3896  2.500% 01/01/35 . 06/01/2023 . |Paydown 0 0| 0| . 01/01/2035 . [1.A .
..31418D-PD-8 | FNMA POOL MA4019  2.500% 05/01/50 . 06/01/2023 . |Paydown 0 0| 0| . 05/01/2050 . [1.A .
..31418D-08-8 |FNMA POOL MA4078  2.500% 07/01/50 . 06/01/2023 . |Paydown 0 0| 0| . 07/01/2050 . [1.A .
..31418D-SJ-2 |FNMA POOL MA4120  2.500% 09/01/50 . . 06/01/2023 . | Paydoun ... . .0 . 0 0 . 09/01/2050 . [1.A ........
..31418D-TN-2 | FNVA POOL MA4156  2.500% 10/01/35 . . 06/01/2023 . | Paydoun ... 248,603 0 e (12,871) | 0 0 . 10/01/2035 . [1.A ........
..31418D-U9-1 |FNMA POOL MA4207  2.500% 12/01/35 . . 06/01/2023 . | Paydoun ... 129,280 0 |eeeeee.. (6,624) |... 0 0 . 12/01/2035 . [1.A ........
..31418D-UE-0 |FNVA POOL MA4180  2.500% 11/01/35 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172035 . [1.A ........
..31418E-DE-7 |FNMA POOL MA4600  3.500% 05/01/52 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2052 . [1.A ........
..31418E-KR-0 | FNVA POOL MA4803  3.500% 11/01/52 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172052 . [1.A ........
..31418\-A5-1 |FNMA POOL AD0027  5.000% 12/01/23 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2023 . [1.A ........
..31418M-BY-7 |FNMA POOL AD0054  5.000% 02/01/24 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2024 . (1.A ........
..31418M-SR-4 | FNMA POOL AD0527  5.500% 06/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 06/01/2039 . (1.
..31418M-UM-2 | FNMA POOL AD0587  4.500% 12/01/39 . 06/01/2023 . |Paydown 0 0| 0| . 12/01/2039 . (1.
..31418N-DF-4 | FNMA POOL AD1001  4.000% 02/01/40 . 06/01/2023 . |Paydown 0 0| 0| . 02/01/2040 . (1.
..31418N-YE-4 |FNVA POOL AD1608  4.000% 02/01/25 . . |. 06/01/2023 . | Paydown 0 0| 0| . 02/01/2025 . (1.
..31418P-U-3 | FNMA POOL AD2396  4.500% 03/01/40 . . |- 06/01/2023 . |Paydown 0 0| 0| . 03/01/2040 . (1.
..314180-FF-5 |FNMA POOL AD2865  4.000% 02/01/25 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2025 . (1.
..314180-FG-3 |FNMA POOL AD2866  4.500% 02/01/25 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2025 . [1.A ........
..314180-ZF-3 |FNMA POOL AD3441  5.000% 03/01/40 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2040 . (1.A ........
..31418R-RE-3 |FNMA POOL AD4084  4.500% 05/01/40 .... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2040 . [1.A ........
..31418R-ZWi-4 |FNMA POOL AD4356  4.500% 04/01/40 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2040 . [1.A ........
..31418T-KB-2 |FNMA POOL AD5689  4.000% 05/01/25 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2025 . [1.A ........
..31418U-4N-1 | FNVA POOL AD7128  4.500% 07/01/40 . 06/01/2023 . |Paydown 0 0| 0| . 07/01/2040 . (1.
..31418U-C6-9 |FNMA POOL AD6392  4.500% 05/01/25 . 06/01/2023 . |Paydown 0 0| 0| . 05/01/2025 . (1.
..31418U-CG-7 |FNMA POOL AD6370  4.500% 05/01/40 . 06/01/2023 . |Paydown 0 0| 0| . 05/01/2040 . (1.
..31418U-EE-0 |FNMA POOL AD6432  4.500% 06/01/40 . 06/01/2023 . |Paydown 0 0| 0| . 06/01/2040 . (1.
..31418U-VU-5 |FNVA POOL AD6926  4.500% 06/01/40 . 06/01/2023 . |Paydown 0 0| 0| . 06/01/2040 . (1.
..31418V-2A-9 | FNMA POOL AD7968  5.000% 12/01/39 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2039 . (1.
..31418V-6M-9 | FNMA POOL AD8075  5.000% 06/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2040 . [1.A ........
..31418V-L6-7 |FNMA POOL AD7548  5.000% 06/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2040 . [1.A ........
..31418W-PW-4 | FNMA POOL AD8536  5.000% 08/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2040 . [1.A ........
..31418X-6C-7 |FNMA POOL AD9866  4.500% 10/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2040 . [1.A ........
..31418X-XX-1 |FNVA POOL AD9693  5.000% 08/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2040 . [1.A ........
..31419A-CU-9 | FNMA POOL AE0082  5.000% 05/01/40 . . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 05/01/2040 . [1.A ........
..31419A-NI-5 | FNVA POOL AE0395  4.500% 10/01/40 . . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2040 . (1.A ........
..31419B-4T-9 |FNMA POOL AE1733  4.000% 09/01/40 . 06/01/2023 . |Paydown 0 0| 0| . 09/01/2040 . [1.A .
..31419B-BT-1 |FNVA POOL AE0949  4.000% 02/01/41 . . 06/01/2023 . | Paydoun ... 0. .0 . 0. . 02/01/2041 . [1.A ........
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..31419B-N4-3 | FNMA POOL AE1310  4.000% 07/01/25 . . 06/01/2023 . | Paydoun ... .0 . 0 . 07/01/2025 . [1.A ........
..31419E-AP-4 | FNVA POOL AE3613  4.500% 09/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 . 09/01/2040 . [1.A ........
..31419F-GP-5 |FNMA POOL AE4705  4.000% 09/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 . 09/01/2040 . [1.A ........
..31419G-CH-5 |FNVA POOL AE5471  4.500% 10/01/40 . . 06/01/2023 . | Paydoun ... .0 . 0 . 10/01/2040 . [1.A ........
..31419H-XQ-0 |FNMA POOL AE6986  4.000% 10/01/40 ... . 06/01/2023 . | Paydoun ... .0 . 0 . 10/01/2040 . [1.A ........
..31419J-RF-7 | FNMA POOL AE7685  4.000% 10/01/40 ... . 06/01/2023 . | Paydoun ... .0 . 0 . 10/01/2040 . (1.A ........
..31419J-SK-5 |FNMA POOL AE7721  4.000% 11/01/40 ... . 06/01/2023 . | Paydoun ... .0 . 0 . 1170172040 . [1.A ........
..31419J-8M-1 |FNMA POOL AE7723  4.000% 11/01/40 ... . 06/01/2023 . | Paydoun ... .0 . 0 . 1170172040 . (1.A ........
..31419K-SZ-9 | FNMA POOL AE8635  3.500% 11/01/25 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 11/01/2025 . [1.A ........
..31419L-EJ-8 |FNMA POOL AEQ136  3.500% 12/01/25 ......ccccet [eennnn . 06/01/2023 . | Paydoun ... .0 . .0 . . 12/01/2025 . [1.A ........
FREDDIE MAC SCRT SERIES 2019-1 CLASS MA
.. 36563P-JF=7 |3.500% 07/25/58 ...covvvveeeeeiiiiiiiiieiie [ . 06/01/2023 . | Paydoun ... . 07/25/2058 . [1.A ........
FREDDIE MAC STACR SE
.. 35564K-L3-1 | 144  7.473% 03/25/52 ...ccoeveeeeeeeeeeneeeeeen [ . 06/26/2023 . |Paydoun ........oooeeiiiiins Jeniiiiiniiienns e 79,88 [o.eivnnnn. 79,898 |..cennnn. 79,898 . 03/25/2052 . (1.B ........
FREDDIE MAC STACR SERIES 2023-DNA2 CLASS M1A
.. 35564K-T5-8 | 144  7.073% 04/26/43 ..oooeevveeeeeeeeeees [ . 06/26/2023 . | Paydoun ... ... 49,459 |.... . 04/25/2043 . [1.A ........
FREDDIE MAC STACR SERIES
.. 35564K-Uli-7 | 144  6.973% 04/25/42 .....ccooeeeeeiiiiin [ . 06/26/2023 . |Paydoun ........ooevviiinins |oeeiiniininninnnnnns o 83,778 e 43,778 43,740 . 04/25/2042 . (1.F FE .
FREDDIE MAC STACR SERIES 2022-DNA4 CLASS M1A
.. 36564K-WS-4 | 144  7.173% 05/26/42 ..cooevvveeeeeeeeeeeee [ . 06/26/2023 . | Paydoun ... ...37,397 ... . 06/25/2042 . (1.F FE ....
FREDDIE MAC STACR SERIES
.. 36564K-YN-3 | 144  7.923% 06/25/42 .....cooeeeeeiiiiiiiei [ . 06/26/2023 . |Paydoun ........oooeeiiiiins Jeniiiiiniiienns e 75,366 [cevvnnnnnn. 75,366 [..ccounnnnnn 75,366 . 06/25/2042 . (1.G FE ....
GILBERT AZ WTR RESOURCE MUNI P 4.000%
..37530A-C0-8 | 07/15/39 ooovviiiiiiiiiiiii [ . 06/27/2023 . | NORTHERN TRUST COMPANY . |.......ccoeveiiinins |oeeens 4,421,690 |........ 4,300,000 |........ 4,257,817 |........ 4,258,911 [oiiinnnnnns 0 Jeeeeennnn 895 |.iiiiiiiinnns 0 s 895 |iiiiiiiinnns 0 fnns 4,259,806 [.....evvvrnnnns 0 f...... 161,884 |....... 161,884 |.......... 179,167 |. 07/15/2039 . [1.A FE ....
TEXAS WTR DEV BRD ST WTR IMPLE  4.600%
..88285A-BD-9 [ 10/15/39 ..oovvviiiiiiiiiiiiiieeeeeeees [ . 06/27/2023 . | NORTHERN TRUST COMPANY . |........ceeveeeeeees |oeeees 2,146,428 |........ 1,965,000 |........ 1,965,000 |........ 1,965,000 ..o 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 fooeeennn 1,965,000 |...ooeeeennnn 0 f...... 181,428 |....... 181,428 |............ 64,277 |. 10/15/2039 . |1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 20,264,153 20,201,886 20,100,197 19,223,752 0 (44,436) 0 (44,436) 0 20,074,586 0 189,568 189,568 427,693 XXX XXX
AMERICAN MONEY MANAGEMENT SERIES 2017-20A
..00177T-AJ-2 |CLASS AR 144A  5.662% 04/17/29 ..........ocooe. [ eernnn . 04/18/2023 . |Paydoun ......coooeeiiiiiins feneiiiinni e 17,773 |......... 71,773 | 171,773 | 71,773 e [V (VR [V (VO [V R 71,773 | (VR [V R [V 4,604 |. 04/17/2029 . [1.A FE .
AASET 2022 1 LLC SERIES 2022-1A CLASS A 144A
..00255E-AA-9 |6.000% 05/16/47 ......evvrrrrmrnnnnnnnnnnnnnnnnnnnns [ eeeeenn . 06/16/2023 . | Paydoun ... .. 43,650 ...43,650 ...42,858 |............42,913 |.... ..43,650 |.. .. 1,094 |. 05/16/2047 . [1.G FE .
AVIATION CAPITAL GRO .
..05369A-AC-5 |05/01/23 ..ooooiiiiiiiiiiii [ . 05/01/2023 . | Various .......cceeeeunnnnn Joorereneennnnnnnnnns foeens 1,005,000 |........ 1,005,000 |........ 1,003,908 |........ 1,005,037 |...cooeeeennns [ R (K70 S [ R (K70 S [V R 1,005,000 |.....oevvvnnnns (VR [V R (VR 19,472 |. 05/01/2023 . |2.B FE
AVIS BUDGET RENTAL CAR FUNDIN SERIES 2018-1A
..05377R-EX-8 |CLASS D 144A  5.250% 09/20/24 ........eevvvnnnn [erreenn . 06/20/2023 . |Paydoun .......ooooeeiiiiins e e, 797,500 |oveeeeennns 797,500 |........... 797,500 |........... 797,467 |ooooeeeeeis [V FCC I IO [V FCC I I [V R 797,500 [ooeeiiiiiienns (VR [V R (VR 17,445 |. 09/20/2024 . |2.C FE
BLACKBIRD CAPITAL AIRCRAFT SERIES 2016-1A
..00228Y-AB-8 |CLASS A 144A  4.213% 12/16/41 ...ooooovviiiiies [oennnn . 06/15/2023 . |Paydoun .......oooeeeiiiiins foniiininii e 4,352 |l 4,352 [oinnnnnne 3,990 [ 0 [ [ R 362 |oeeeiiiiiiinns [ R K7 A, [V 4,352 [oeeeiiiiiinnns (VR [V R [0 24 . 12/16/2041 . [1.G FE .
First Union Capital
..00857L-AN-8 | BOOKING HOLDINGS INC ~ 0.750% 05/01/25 ....... |[....... . 05/17/2023 . |Markets ....oooooeeiiiiiiiis oveniiinis s 582,245 |........... 390,000 |........... 522,387 |........... 491,668 |............... [V R (18,295) |..coeeeeeennns [V R (18,205) |..coeeeeeennns [V R 473,373 |oeeeiiiiiinnns 0 f...... 108,872 |....... 108,872 |............. 1,609 |. 05/01/2025 . [1.G FE .
BRITISH AIR 20 1 A PPT SERIES 144A  4.250% Redenption 100.0000
L 044M-AA-4 1 1/15/32 oo [ . 05/15/2023 . | .evvvriiiiiniiiinniiiiiniinnns e | 16,783 |............ 16,783 |..eevveenns 15,977 |l 15,997 |l [V P/ [V P/ [ R 16,023 [ooevvevennnnnns (VR 759 |oeeeennnns LI P 357 |. 11/15/2082 . [1.G FE .
CLI FUNDING LLC SERIES 2020-3A CLASS A 144A
.. 12563L-AS-6 |2.070% 10/18/45 ......evvvvvevrrrnnnininnnininnnnins [ eeeeenn . 06/18/2023 . | Paydoun ... . 10/18/2045 . [1.F FE .
CIM TRUST SERIES 2021-NR2 CLASS A1 144A
.. 12565C-AA-3 |2.568% 07/25/59 ....cooeeiiiiiiiiiiiiiiiiiiiieeeeees [ . 06/01/2023 . | Paydown . 07/25/2059 . [2.C Z .....
CLI FUNDING LLC SERIES 2022-1A CLASS A1 144A
. 12565K-AE-7 | 2.720% O1/18/47 ...evvvvveviviiiiiiiiiiiiiiiiininins [ eeeeen . 06/18/2023 . | Paydoun ... . 01/18/2047 . [1.F FE .
CIM TRUST SERIES 2
L 12567N-AA-7 |3.750% 12/25/61 oo [ . 06/01/2023 . |Paydoun .....ooooeeeiieiiins v s 13,295 |oeeeeeenns 13,205 |[............ 13,006 |............ 13,027 |ooooeeeieis [ R 1 [ R 1 [V R 13,205 | (VR [V R [V 214 | 12/25/2061 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2019-RP10
.. 12597F-AC-4 |CLASS A1 144A  5.398% 12/26/59 .........cccceee [oernnn . 06/01/2023 . | Paydoun ... . 12/26/2059 . |2.B 7 .....
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COMM MORTGAGE TRUST SERIES 2012-LTRT CLASS A2
.. 12624N-AC-4 | 144A  3.400% 10/05/30 ....evvvvvvvrvvnnnnnnnnnnns [eeeennn . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 24,617 [oeeennnnee 24,617 |oeeeennnne 24,125 [oneinnnnne 24,617 |l [V FUSURRRRR (VO 0 | (VN [ SRR 24,617 |ooooeeeennns (VO 0 | [V 349 |. 10/05/2030 . |1.A FM ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-RPL3
.. 12656P-AC-0 | CLASS A1 144A  2.691% 03/25/60 ............cees [oeennnn . 06/01/2023 . | Paydoun ... . 03/25/2060 . [2.B Z .....
COLT FUNDING LLC SERIES 2021-6 CLA
.. 12658Y-AA-3 | 1.907% 12/25/66 ......evvvvvvviiiiiiiiiiiiiiiiiiiins [ . 06/01/2023 . | Paydown . 12/25/2066 . [1.A FE ....
CVS PASS THROUGH TRUST SERIES 144A  7.507% Redemption 100.0000
.. 126650-BS-8 | 01/10/32 .evvvvviiiiiiiiiiiiiiiiiiiiiiieeciiieeeeiins [ . 06/10/2023 . | evvevrnnnnnnnniinniininnnines e e 18,231 [oeennnne 18,231 |............ 28,151 |l 22,214 foieiiiinnnns 0 s [REK) ] S 0 s [REK) ] [ SRR 2,101 |t [ (3,870) |........ (3,870) [cuvvvvvrnnnnnnnn 571 |. 01/10/2032 . 2.B FE ....
CAL FUNDING IV LTD SERIES 2020-1A CLASS A
..12807C-AA-1 | 144A  2.220% 09/25/45 .....coiiiiiiiiiiiins [ oo . 06/25/2023 . |Paydown ........oooevviiiins |oennnnininnnnnnnns e 32,194 032,194 | 29,267 i 20,821 [ 0 [ 2,672 0 2,672 el 0 [, RAM [ (VO 0 | [V 208 |. 09/25/2045 . [1.F FE ....
CARBONE CLO LTD SERIES 2017-1A CLASS A1 144A
L 141312-AA-6 16.390% 01/20/31 .oovvvviiiiiiiiiiiiiiiiiiiceeees . 04/20/2023 . | Paydoun ... . 01/20/2031 . [1.A FE ....
.. 148551-AA-4 | CASTLELAKE SECD AVIATION  6.500% 07/31/36 . . 06/15/2023 . | Paydoun ... . 07/31/2036 . [1.F FE ....
CIM TRUST SERIES 2023-R2 CLASS A1 144A
. 17181K-AA-8 |5.500% 08/25/64 .......ccoeeviiiieiiiniiienns [ . 06/25/2023 . | Paydoun ... 149,093 |.... . 08/25/2064 . [1.A FE ....
CITIGROUP COMMERCIAL
.. 173200-A0-1 |GC11 CLASS B 3.732% 04/10/46 .......evvvvvvenn [errenn . 04/01/2023 . |Paydoun ......coooveiiiniins foeeiiiiiiis e 440,585 |........... 440,585 |........... 442,597 |.eeeeennn 440,851 [o.eeeeinnnnnee [V R [0 [V R [ [V R 440,585 . 04/10/2046 . [1.A ........
CITIGROUP MORTGAGE LOAN TRUST SERIES 2019-RP1
.. 17327R-AA-8 | CLASS A1 144A  3.500% 01/25/66 ........cevvvens [eerenn . 06/01/2023 . | Paydoun ... ...37,312 ... ..30,445 |.. . 01/25/2066 . [1.A ........
CLEAR CREEK CLO LTD SERIES 2015- 1A
.. 18452L-AG-3 | 144A  6.450% 10/20/30 ......evvvvvvvvmnnnnnnnnnnn [ereeenn . 04/20/2023 . |Paydoun .......oooeeiiiiiins feneiiiinnns e 152,779 ... 152,779 |.......... 150,106 |........... 150,511 [ovvviiiiiiees [V R 2,268 |.oooeiieens [V R 2,268 |.ooooeiiiens [V R 152,779 . 10/20/2030 . (1.A FE ....
COLLEGE AVE STUDENT LOANS SERIES 2021-A CLASS
.. 19424K-AD-5 |C 144A  2.920% 07/25/51 ....eeennnnnnnniiis e . 06/25/2023 . |Paydoun ........oooeeiiiiins foeeiiiininiis e, 48,601 [......eeee. 48,601 |............ 43,189 |l 0 [ [V R 5412 |l [V R 5412 |l [V R 48,601 . 07/25/2051 . [1.F FE ....
DB MASTER FINANCE LLC SERIES 2019-1A CLASS
..233046-AL-5 |A23 144A  4.352% 05/20/49 ..........ooooeeiins [ oeenn . 05/20/2023 . |Paydoun .......ooooeeeiiiins foviiininiinns e 4,613 [oeeiiiinens 4,613 |l 4,353 [ 0 [ [ R 259 |oveiiiiiiiiies [V R 259 |oeiiiiiiieies [V 4,613 . 05/20/2049 . 2.B FE ....
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-A0-4 | A211 144A  2.493% 11/20/51 ..eevvrrrnniiniiinnnn [ eeeenn . 05/20/2023 . |Paydoun ........oooeeeiiiiis feniiiiiniiis e 3,438 |oeeeiiiiens 3,438 |oeeennnnnne 2,057 [ 0 [ [ R 223 T [ R 223 I [V 3,438 . 11/20/2051 . 2.B FE ....
..247361-ZP-6 |DELTA AIR LINES INC ~ 3.800% 04/19/23 ........ [....... . 04/19/2023 . |Maturity ....oevvviiiiiiis Joeveniiiiieiiis |, 485,000 [oveeeeenns 485,000 |........... 484,365 |........... 478,938 |.......... (072 I PO L3 I O 0 feeeennn 6,062 [......evvnnee 0 e 485,000 . 04/19/2023 . [3.A FE ....
DOMINOS PIZZA MASTER ISSUER SERIES 2018-1A
..25755T-AK-6 | CLASS A2I1 144A  4.328% 07/25/48 ......ccooer [oeeennn . 04/25/2023 . |Paydoun ........oooeeiiiiins Jeiiiiiiniis e 3,633 |l 3,533 [oiininnnne 3,446 |...oonnnnnnn 3,456 [..cccunnnnnnnn 0 e YU PR [V TR U PR 0 e 3,533 . 07/25/2048 . 2.A FE ....
..26884L-AH-2 |EQT CORP  6.125% 02/01/25 .....evvvvvvvvvnnnnnnn [ereeenn . 06/09/2023 . | Call 100.3320 ..... .. 53,176 oo, 53,001 |l ..53,002 |.. . 02/01/2025 . [2.C FE ....
..26884L-AP-4 |EQT CORP  5.678% 10/01/25 ....coooeeeereeeeeenns [ oeennn . 06/29/2023 . | Call 100.0000 ..... .. 165,000 .. 165,000 |.......... 165,000 |.... 165,000 |.. . 10/01/2025 . [2.C FE ....
EDUCATION FUNDING TRUST SEHIES 2020-A CLASS A
. 28141P-AA-3 | 144A  2.790% 07/26/41 .ovvvvvviiiiiiiiiiiiiiiins [ . 06/25/2023 . |Paydoun .........cooeeiiiiis Joeniiiiiiienins e 7,918 [ 7918 |l 7,285 |oooeeeennns 7,284 |l 0 e (X7 A 0 s (X7 A 0 e 7,918 |oeeiiiiiinnns (VO 0 | [V 91 [. 07/25/2041 . |1.A FE ....
EDVESTINU PRIVATE EDUCATION LO SERIES 2022-A
..28165A-AA-7 |CLASS A 144A  5.250% 11/25/40 ............oooes [ oeenns . 06/25/2023 . |Paydoun .........oooeveiiins Jeeiiiiiiinienns e, 25,386 |............ 25,386 [..ccounnnnne 24,758 |............ 24,783 | 0 Jeeeeennnn (10X 0 s (10X [ SRR 25,386 [...oooeiiiennn (VO 0 | [V 568 |. 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 [eeeenn . 06/25/2023 . |Paydoun .........oooeeeiiins Jeeniiiininnenns e, 18,579 [oeennnnne 18,579 |............ 18,578 [..eevnnneee 18,579 |l 0 | (VO 0 | (VO [ SRR 18,579 [ovvvvviiinnnns (VO 0 | [V 343 |. 08/26/2047 . |1.A FE ....
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
..30227F-AA-8 | CLASS A 144A  6.273% 07/15/38 ...oevvvvvvvennnn [ eeennn . 06/15/2023 . |Paydown .......coooeeiiiiins feeiiiiiniins e 4,085 [oeeeiieenns 4,085 |............. 3,987 | 4,032 [ 0 e X IO 0 s X IO 0 e 4,085 |..ooeeeeennnn (VO 0 | [V 115 [. 07/15/2038 . |1.A ........
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
..30227F-AE-0 |CLASS B 144A  6.573% 07/15/38 ...oevvvvvvvvnnns [ eeeennn . 06/15/2023 . |Paydoun .......oooeeeeiiiins foeniiniiniiis e 1,245 |oeeninnnnnne 1,245 |............. 1,210 [oeeeeiiiiiiiinns (V2 0 s F L IO 0 e F L IO 0 e 1,245 |oooeeeinninns (VO 0 | [V 19 |. 07/15/2038 . |1.A ........
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
..30227F-AG-5 |CLASS C 144A  6.893% 07/15/38 ....oovvvvrerenns [eeennn . 06/15/2023 . |Paydoun .......coooeviieiins Jeeniiiiniiiins e 14,883 |............ 14,883 |............ 14,474 |............ 14,675 |l 0 Jeeeeennnn VL 0 s VL [ SRR 14,883 [...ovvvvinnnnns (VO 0 | [V 463 |. 07/15/2038 . [1.A ........
FRESB MULTIFAMILY MORTGAGE PA SERIES 2019-
..30312B-AJ-4 | SB66 CLASS A10H  2.510% 06/25/39 .......coeee [oennnn . 06/01/2023 . | Paydown . 06/25/2039 . [1.C Z .....
FRESB MULTIFAMILY MORTGAGE PA SERIES 2020~
..30315E-AC-0 |SB76 CLASS ASH  1.190% 03/25/40 .............. [....... . 06/01/2023 . | Paydown . 03/25/2040 . [1.C Z .....
FIRSTKEY HOMES 2020 SFR1 TRU SERIES 2020-SFR1
..33767M-AA-3 |CLASS A 144A  1.330% 09/17/25 ... [ oo . 05/01/2023 . | Paydoun ... . 09/17/2025 . [1.A FE ....

FREMONT HOME LOAN TRUST SERIES 200 -
..35729P-ED-8 |M1  6.000% 07/25/34 ..vvvveeviivieiiieiiiiiiiiaes | eeees . 06/26/2023 . [Paydown .....oooovvveeeeiinn fovveeiiiiiiiiiiiiin foieeenn 14,528 |........... 14,528 |............ 13,366 |............ 13,562 ..covveennn. 0 foeeeennn. 966 |..coveernn. 0 foeeeennn. 966 |..coverrnn. 0 foreeeennns 14,528 |..ooveeennnnn [\ PPN [V [V PPN 237 |. 07/25/2034 . |1.A FM ....
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HIN TIMESHARE TRUST SERIES 2022-A CLASS C
..40486J-AC-1 | 144A  5.580% 05/15/41 ..ooovvvvvviiiiiiiiiiiinnns [ eeens . 06/15/2023 . |Paydown ........oooeeeiiiins Joeniiiiininii e, 40,523 |............ 40,523 |..eeeveeenns 40,523 |...ovvnneeee 40,522 [o.vvvuiinnnnnns [V FUSURRRRR T 0 | T [ SRR 40,523 [.oooeiiiiinnns (VO 0 | [V 938 |. 05/15/2041 . (2.B FE ....
HERA COML MTG SERIES 2021-FL1 CLASS A 144A
..42704R-AA-9 |6.354% 02/18/38 [ [P . 06/19/2023 . | Paydoun ... . 02/18/2038 . [1.A FE ....
HILTON GRAND VACATIO!
..432838-AB-9 |CLASS B 144A  4.100% 06/20/34 ......cevvvvvvnns [eerenn . 06/20/2023 . | Paydown . 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 .coovvvvveeeeens [ eeennn . 06/01/2023 . | Paydown . 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 ..........coeeees [ oeennn . 06/01/2023 . |Paydown ......oooeeviiiiiins Joeniiiiniiins e 944 o 7 72 I L3 I 0 Jeeeeennnn 104 |l 0 s 104 |l 0 v 944 ool (VO 0 | [V 11 |. 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 ..coovvveeeeees oo . 06/01/2023 . |Paydown ......oooeeeeiiiiins Joeeiiiiiniiis e 1,368 |............ 1,368 |ooeverennnns 1,227 |eeeeiannns 1,286 |ovvvvvvennnnns 0 Jeeeeennnn 123 [ 0 s 123 [ 0 e 1,368 [ovvvviiinnnns (VO 0 | [V 16 |. 12/17/2026 .|2.B FE ....
IMPAC SECURED ASSETS CORP SERIES 2006-3 CLASS
.. 45255R-AX-5 | A6  5.550% 11/25/36 .......evvirriiiiiiniiiiiiiins [eeeenn . 06/26/2023 . |Paydoun ........oooeeiiiiins Jeniiiiiniiienns e 85,759 |........... 90,522 |.ieevvennnns 82,093 |............ 88,067 |..eeevvrrnnnnns 0 s (2,308) |.oeeeeeeeennnn 0 s (2,308) |.oeeeeeeeenns [ SRR 85,759 [..oeeiiiiiinns (VO 0 | [V 1,758 |. 11/25/2036 . [1.A FM ...
JP MORGAN CHASE COMMERCIAL SERIES 2012-LC9
..46630E-AK-7 |CLASS B 144A  3.812% 12/15/47 .oovvvvvveieeins [ oeennn . 06/01/2023 . |Paydoun ......cooeveeiiiiins Joenniiinii e, 89,202 |............ 89,292 |...oeeeenns 88,818 |......ceeun. 89,202 [...vvvvinnnnns [V FUSURRRRR (VO [V ST (VN [ SRR 89,202 [..oceeiiiinns (VO 0 | [V 1,395 |. 12/15/2047 . |1.A FM ....
..502431-AJ-8 |L3HARRIS TECH INC ~ 3.850% 06/15/23 ........... [....... . 06/15/2023 . |Maturity .....oeeeeeeeennnn Jooveniiiiiins s 1,435,000 |........ 1,435,000 |........ 1,479,719 |........ 1,440,702 |...oennnnnnnne [V R (5,702) |.oeeveeeeeenns [V R (5,702) |.oeoveeeeeenns [V R 1,435,000 |.oooeeeeennnns (VR [V R (VR 27,624 |. 06/15/2023 . |2.B FE ....
MORGAN STANLEY BAML TRUST SERIES 2012-CKSV
..553514-AC-4 |CLASS A2 144A  3.277% 10/15/30 ..ccoevveeeeeees [ eeennn . 06/01/2023 . |Paydoun .....cooeeeieiiiiins i e 2,537 |eeeeiiiinnns 2,537 o 2,282 e 2,537 [ [V (VR [V (VO [V 2,537 | 0 [ [V R [0 35 |. 10/15/2030 . [1.A FM ....
MVW OWNER TRUST SERIES 2022-1A CLASS A 144A
..55400U-AA-1 |4.150% 11/21/39 ..ooooieiinniini [ . 06/20/2023 . |Paydoun .......oooeeieiiiins foneiiiininn e 56,648 |............ 56,648 |............ 54,533 [oeveiiiiiininnnne 0 [ [V R 2,115 | [V R 2,115 | [V R 56,648 |.....ooeeeenns (VR [V R [V 196 [. 11/21/2039 . |1.A FE ....
MVW OWNER TRUST SERIES 2022 1A CLASS C 144A
..55400U-AC-7 15.230% 11/21/39 ..ooooiiiiiiiiiiiiiiiiiiiiins [ . 06/20/2023 . |Paydoun .......ooooeeiiiiins foeeiiiiniins e 49,626 |............ 49,626 |............ 49,615 |............ 49,616 |............... [V 10 |, [V 10 |, [ R 49,626 |....ceeeennnnn (VR [V R [V 1,083 |. 11/21/2039 . 2.B FE ....
MVW OWNER TRUST SERIES 2022-2A CLASS C 144A
..55400V-AC-5 |7.620% 10/21/41 ...ovvvvviiiiiiiiiiiiiiiiiiiniiiinns [ oo . 06/20/2023 . |Paydoun .......ooooeeiiiiins foreiiiinnnins e 11,695 |............ 11,69 |............ 11,694 |............ 11,69 |l [V T [V T [ R 11,695 [oovvveveennnns (VR [V R [V 482 |. 10/21/2041 . (2.B FE ....
MAGALLANES INC SERIES 144A  3.755% 03/15/27
.55908V-AG-8 | .eeriiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeen [ . 04/28/2023 . | Tax Free Exchange ....... |oooeveeinnnnininns |oeees 4,600,869 |........ 4,720,000 |........ 4,573,809 |........ 4,591,853 |.............L [V R 9,316 |t [V R 9,316 |l [V R 4,600,869 |[......cceennnnn (VR [V R [V 111,265 |. 03/15/2027 . [2.C FE ....
MAGALLANES INC SERIES 144A  4.054% 03/15/29
2 B5008V-AU-2 | eeiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 04/28/2023 . | Tax Free Exchange ....... |ooooeveeiiiiiiiiins |, 45,101 [oeeeeneeee 45,000 [oeeeennnee B N7 | 45,107 |oooeeeeeiens [V [£5)] R [V [£5)] R [ R 45,101 |oooeeeeennnnns (VR [V R [V 1,145 |. 03/15/2029 . [2.C FE ....
MAGALLANES INC SERIES 144A  4.279% 03/15/32
255908V-AL=7 | eeeiiiiiiiiiiieeieeeeeeeeeeeeeeeeeeeeeeen [ . 04/28/2023 . | Tax Free Exchange ....... |.oooeeeerinnnniinns |oeees 2,630,310 |........ 2,975,000 |........ 2,622,254 |l 0 [ [V R 8,056 [....evvrnnnnee [V R 8,056 [....evvvrnnnnen [V R 2,630,310 [.oeeeeiennns (VR [V R [V 79,916 |. 03/15/2032 . |2.C FE ....
MASTR ASSET BACKED SECURITIES SERIES 2005-
..57643L-GZ-3 |WMC1 CLASS M4  6.315% 03/25/35 ....ccccunnnnnn [ereennn . 06/26/2023 . |Paydoun .......ooooeiiiiiins foeeiiiininin e 17,690 |............ 17,690 |o.oeeveennns 17,704 |............ 17,701 [oeeiiinnnneee [ R () et [ R [ D [ R 17,690 [ooevvevvnnnnns (VR [V R [V 221 |. 03/25/2035 . [1.A FM
MED TRUST SERIES 2021-MDLN CLASS A 144A
..58403Y-AD-8 |6.143% 11/15/38 ...ooovvvviiiiiiiiiiiiiiiiiiiieieees [ . 05/15/2023 . |Paydoun .......cooeeeiiiiins i e 2,004 ... 2,99 | 2,8%8 | 2,934 [ [V R (C1V N F [V (VI U [V 2,994 [ (VR [V R [0 70 [. 11/15/2038 . |1.A ........
MIDOCEAN CREDIT CLO SERIES 2018-8A CLASS A1R
..59801M-AL-2 | 144A  5.899% 02/20/31 ....ccooevrrrinnnnnnnnnnnns s . 05/22/2023 . |Paydoun .......ooooeeiiiiins e e 11,268 |............ 11,268 |........... 11,268 |............ 11,268 |..ooveeennnenee [V (VR [V (VO [ R 11,268 [o.eeeeeeennnne (VR [V R [V 333 |. 02/20/2031 . |1.A FE .
MORGAN STANLEY BAML TRUST SERIES 2013-C9
..61762D-AY-7 |CLASS AS  3.456% 05/15/46 .........evvvvvvvennnn [ereeenn . 06/01/2023 . |Paydoun .....cooeeeviiiiiins v e 365,793 |........... 365,793 |........... 362,135 |........... 364,098 |........eeeeeee [V R 1,695 [ooeviiiiinnns [V R 1,695 [oovviiiininns [V R 365,793 [..eevvvivnnnnns (VR [V R [V 4,965 |. 05/15/2046 . |1.A ........
MOUNTAIN VIEW CLO SERIES 2017-1A CLASS AR
.. 62432H-AJ-9 | 144A  5.882% 10/16/29 .....eevvvvvvvvnnnrnnnnnnnn [eeeeenn . 04/16/2023 . |Paydoun .......oooeveiiiiins |eneniiinnis e, 114,307 |........... 114,307 |........... 114,307 |........... 114,307 |ooeeeeiieennns [V (VR [V (VO [V R 14,307 |ooooeeeeeeens (VR [V R [V 3,191 |. 10/16/2029 . [1.A FE ....
MVW OWNER TRUST SERIES 2023-1A CLASS C 144A
..62848P-AC-4 |6.540% 10/20/40 .....covvvviviiiiiiiiiiiiiiiiiieiens [ . 06/20/2023 . |Paydoun ........oooeeiiiiins e e 43,539 |............ 43,539 |.eeeieeens 43,536 [c.evvverinnnnnnnne 0 [ [V FC T [V 3 [ [ R 43,539 [ooevveiiinnnnns (VR [V R [V 426 |. 10/20/2040 . (2.B FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2019-FA
..63935C-AB-7 |CLASS A2 144A  2.600% 08/15/68 .........eevvuen [eerennn . 06/15/2023 . | Paydown . 08/15/2068 . [1.A FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2020-BA
..63941G-AB-0 |CLASS A2 144A  2.120% 01/15/69 ..........cccees [orrnnnn . 06/15/2023 . | Paydown . 01/15/2069 . [1.A FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2021-FA
..63942G-AA-1 |CLASS A 144A  1.110% 02/18/70 .....oooeeeeeeees [ oennnnn . 06/15/2023 . | Paydown . 02/18/2070 . (1.A FE ....
ONSLOW BAY FINANCIAL LLC SERIES 2021-NQu3
..67114J-AA-8 | CLASS A1 144A  1.054% 07/25/61 .. . 06/01/2023 . | Paydoun ... . 07/25/2061 . [1.A ........
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PRESTON RIDGE PARTNERS MORTGA SERIES 2022-3
..693589-AA-1 [CLASS A1 144A  5.560% 06/25/27 ...cevvvnvvvnnn | nnnnns . 06/25/2023 . |Paydomn .....eueviiiiiinnnns Jovvniininiiiiiinees feeeneeeens 19,985 [o.oeeenee 19,985 |ooeeeennnns 19,658 |..eeevnnnnnn 19,713 | [ P 273 | (U PO 273 | (U P 19,985 |oovvvinnnnnns (1 P [ PO [V 484 |. 06/25/2027 .|2.B Z .....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN4
..693590-AA-2 |CLASS A1 144A  2.487% 11/25/61 .. [ U . 06/25/2023 . | Paydown ... . 11/25/2061 . |2.B Z .....
PRESTON RIDGE PARTNERS MORTGA SERI
..69377V-AA-9 [CLASS A1 144A  6.900% 09/27/27 ..oevvvvvvvvnnnn | unnnns . 06/25/2023 . |Paydonn .....eueiiiiiinnnns Jovnniinnniiiiiiinees foeeneeeens 23,083 |...eeennnnnn 23,083 |......oeenns 23,083 |.....ceennnn 23,083 |...covvinnnnnns [ PO (VN P [ PO {1 P (U P 23,083 |[.....ccvvnnnnns (VN P [ PO [V 645 |. 09/27/2027 .12.C Z .....
PAGAYA Al DEBT SELECTION TRUST SERIES 2021-3
..69546R-AA-4 [CLASS A 144A  1.150% 05/15/29 .....oevvvvvvvnnn | unnnnns . 06/15/2023 . |Paydonn .....eeunvvviiiinnns fovvnninniniinins o 270,336 |........... 270,336 |........... 270,336 |........... 270,336 [....ccvvnnnnnnn [ PO (1 P [ PO {1 P (U R 270,336 |.eeevnnnnnns (1 P [ PO [V FO 1,285 |. 05/15/2029 . |1.F FE ....
PLANET FITNESS MASTER ISSUER L SERIES 2022-1A
..72703P-AD-5 [CLASS A2l 144A  3.251% 12/05/51 ....ccvvvnnees | uunnnns . 06/05/2023 . |Paydonn .....eeuveiiiinnnnn Joevvnninnnieiiiins foineneens 4,750 [oeerinnnns 4,750 | 4,314 [, 836 |...ccvvnnnnnnns [ P [ R (U PO [ R [V PR 4,750 [oooeiiiininnnns (1 P [ PO [V 46 |. 12/05/2051 . |2.C FE ....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN1
..741400-AA-6 [CLASS A1 144A  1.992% 02/25/61 .....cvvvvnvvees | unnnns . 06/25/2023 . |Paydonn ....ceuunveviiinnnnn fevennininniiiiins o 103,585 [oeveennnnns 103,555 |...oeveeens 103,555 |...oeveenns 103,554 |.oovvvinnnnnnns [ PO L O [ PO L O (U 103,585 [..oovvvvnennnns (VN P [ PO [V 848 |. 02/25/2061 . |2.A Z .....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-
.. T4143E-AA-0 [NPL3 CLASS A1 144A  1.868% 07/25/51 ......co. | eeennns . 06/25/2023 . |Paydonn .....eueiiiiiinnnns Jovnniinnniiiiiiinees foeeneeeens 92,586 |..eeuunnnnns 92,586 |.......eeen. 92,586 |......ceennn 92,584 [.coiiiiinnnnns [ PO L O [ PO L O (U P 92,586 [.....ccvvnnnnns (VN P [ PO [V 715 |. 07/25/2051 . |2.B Z .....
RESIDENTIAL ASSET SECURITIES C SERIES 2005-
L 76110W-N7-7 [KS2 CLASS M2~ 6.119% 03/25/35 .....cevvvvnnvees | uunnnns . 06/26/2023 . |Paydonn .....eeveviiiinins Jovvniininiiiiinens foeeneeeens 31,729 | 31,729 |oooieinnnens 31,476 |.....ceeenn. 31,516 |oovivinnnnnnns [ P 213 s [V P 213 | (U P 31,729 [oooiiiiinnnnnns (1 P [ PO [V 717 |. 03/25/2035 . |[1.A FM ....
S&P GLOBAL INC SERIES 144A  2.900% 03/01/32
L T8A0OV-BC-7 [ eevveineeiiiiie s | s . 04/03/2023 . | Tax Free Exchange ....... |oecevvvrriirinnnnns Jounnnn 1,101,010 |........ 1,205,000 |........ 1,006,791 |........ 1,099,431 |oveeeniiinnne (U 1,579 | (U 1,579 | (U . 1,101,010 [..ccevvvnnnnnns (VN P [ PO [V P 34,945 |. 03/01/2032 . [1.G FE ....
STONEPEAK SERIES 2021-1A CLASS AA 144A
.. 78433X-AA-8 [2.301% 02/28/33 ...ceevvviiiiiiiiiiiinieiiiniieees | s . 06/15/2023 . | Paydown ... ....24,999 ... 24,99 ... 24,99 |............24,998 |.... .. 24,99 |.. . 02/28/2033 . |1.C FE ....
S\B PRIVATE EDUCAT
..78448Y-AE-1 [CLASS C 144A  2.990% 01/15/53 .....ccvvvvevees | uunnnns . 06/15/2023 . |Paydonn .....evunvvviiinnnnn fevvnniinenniiiiinns o 107,890 |.......... 107,890 |oveeeennnnns 95,482 |............ 96,591 |..oeiiiinnnnnns (U AR 11,299 | (U A 11,299 | (U 107,890 . 01/15/2063 . |1.G FE ....
SLAM 2021 1 LLC SERIES 2021-1A CLASS A 144A
.. 18440A-AA-0 |2.434% 06/15/46 .. P IR . 06/15/2023 . | Paydown ... ... 42,042 ... 42,0482 .. 42,042 .. . 06/15/2046 . |1.F FE ....
S\B PRIVATE EDUCAT
.. 78440M-AA-4 [ CLASS A1A 144A  1.340% 03/17/53 ..oevvevveees | unnnnns . 06/15/2023 . |Paydomn .....ouevviiiinnnns Jovvnnininiiiiiiinees foeeieeeens 59,582 |.oeeens 59,582 |............54,518 [............54,806 |..........cceea0 |oeereeenn 776 |oveninnninnnnnn 0 oot 4776 |0 s 59,582 [...ccovvnnnnnns (VN P [ PO [V 330 |. 03/17/2053 . |1.A FE ....
SANTANDER DRIVE AUTO RECEIVAB SERIES 2020-3
..80285II-AG-2 [CLASS D 1.640% 11/16/26 .....cooevvvvvnneieniinn | nnnnns . 06/15/2023 . |Paydonn .....euuviriiiinnnn Jevvniiiniiiiiiinns feneneens 3,776 [oeeevvinnnnns 3,776 |vveeveennnn 3,592 |oeniiennnnn 3,633 [0 e 13 0 e 3 [0 T /(T PO (VN P [ PO [V 31 |. 11/16/2026 . |1.C FE ....
SANTANDER DRIVE AUTO RECEIVA SERIES 2019-3
..80286H-AG-4 [CLASS D 2.680% 10/15/25 ....ovvvvvivviiinnnnes | annnnns . 06/15/2023 . |Paydonn .....evunvvviiinnnnn fevvnniinenniiiiinns o 256,210 |........... 256,210 |...........256,049 |...........256,121 |.ccooeviiiinnnn 0 o880 o880 s 256,210 |.oeeveennnnnns (VN P [ PO [V F 2,824 |. 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 ...ovvvvvvnnvnnnn | unnnnns . 06/15/2023 . |Paydonn .....eeenvvviiinnnnn fevvnniininiiiinins Joninns 191,210 |........... 191,210 [...........190,113 [...........190,205 |....covveeeennnO Joeeennnnnn 1,005 |ociiiiiinnnnn 0 e 1,005 i 0 e 191,210 |oeeeiiiinnnnn (VN P [ PO [V F 4,180 |. 05/15/2032 . |2.B FE ....
SANTANDER BANK AUTO CREDIT LI SERIES 2022-B
..80290C-AY-0 [CLASS C 144A  5.916% 08/16/32 ......evvvvvvvnnn | uunnnns . 06/15/2023 . |Paydomn .....ouevviiiinnnns Jovvnnininiiiiiiinees foeeieeeens 57,195 |oeeenns 57,155 |ooovvennnnns 57,155 [.ovviinnnnns 57,185 |ovviiiiinnns [ PO (1 P [ PO {1 P (U P 57,195 [ooviiiiiinnnnns (VN P [ PO [V F 1,399 |. 08/16/2032 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO SERIES 2022-2A
..82650T-AB-3 [CLASS B 144A  5.040% 06/20/40 ....eevvvvvvrnnnn | uunnnns . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 25,846 |o.eeeunnnnn. 25,846 |............ 25,842 | 25,842 oooiiiiinnnnnn [ PO L3 P [ PO L3 P (U P 25,846 |.....ccvvnnnnns (VN P [ PO [V 540 |. 06/20/2040 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO SERIES 2022-3A
..826934-AC-5 [CLASS C 144A  7.630% 07/20/39 ...cevvvnvvevnnn | unnnnns . 06/20/2023 . |Paydomn .....uuuviiiiinnnns Jernninieiiiiines feeeeeeeens 53,342 |.....ooenens 53,342 [ooeiiinne 53,330 [ooeeiiennne 53,330 [cooiiiiiinnnnns [ R 1 PO [ R 12 | (U P 53,342 |oiiiiiiiinnnn (VN P [ PO [V F 1,678 |. 07/20/2039 . [2.B FE ....
SIERRA RECEIVABLES FUNDING CO SERIES 2023-1A
..826943-AC-6 [CLASS C 144A  7.000% 01/20/40 .....oevvvvvvnnns | unnnns . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 17,576 |.ooeeeeeeens 17,576 [oeeeenenne 17,573 |oveeeiiiiiiiinnns (U1 P [ PO T PO [ PO T P (U P 17,576 |oveeneieiennnnn (VN P [ PO [V 154 |. 01/20/2040 . |2.B FE ....
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2018-A
..83406E-AC-9 [CLASS A2B 144A  2.950% 02/25/42 ........ccvvvnn | unnnns . 06/25/2023 . |Paydomn .....eueiiiiiinnnns Jovviininiiiiinens feeeneeeens 46,059 |....o.nn. 46,059 |............ 45,598 |............ 45,689 |......ceunnnnnn [ P 369 |.oiiiiiiinns (U PO 369 |..oiiiiiinns (U P 46,059 |.....ccevnnnnns (VN P [ PO [V 565 |. 02/25/2042 . |1.A FE ....
SPECIALTY UNDERIRITING & RESID SERIES 2005-
..84751P-EU-9 [BC1 CLASS M4  6.436% 12/25/35 ....oeevvvnnnvees | annnnns . 06/26/2023 . |Paydonn .....ouveiiiiinnnns Jevvnininiiiiinees feeeeeeens 76,564 |............ 76,564 |............ 76,385 |.....cevnnns 76,423 |.ooviiiiinnns [ P L I O (U P AL I O (U P 76,564 |.oovnnnninnns (VN P [ PO [V F 1,245 |. 12/25/2035 . |[1.A FM ....
SPRINT SPECTRUM SPEC | SERIES 144A  4.738% Redemption 100.0000
..85208N-AD-2 [03/20/25 ...eevviniiiiiiiieeeiini s | s . 06/20/2023 . | .eeeieiiiiiieeeeeeiiieeeees e fee 43,750 |oeeeennnnnns 43,750 |.ooeeinnnnns 43,750 [..oevvnennns 43,750 [ooviiiiinnnnnns [ PO {1 P [ PO {1 P (U P 43,750 [.oooeviinnnnnns (VN P [ PO [V F 1,036 |. 03/20/2025 . |2.A FE ....
HEL10S ISSUER LLC SERIES 2022-C CLASS A 144A
..8674401-AA-7 [5.300% 11/22/49 ...oovvvvnniiiiiiiiiiiiiiiiienees | . 06/20/2023 . |Paydomn .....eeviiiiiinnnns Jevvnininiiiiinees foeeneeeens 13,436 [.oeennene 13,436 |oeevennnnnns 12,713 | 12,738 |oveeeniiiinns [ P 698 |oeeiiiiiiens (U P 698 |oeviiiiiinnn (U P 13,436 |oevevennnns (VN P [ PO [V 292 . 11/22/2049 . [1.D FE ....
HEL10S ISSUER LLC SERIES 2023-A CLASS B 144A
..86746A-AB-1 [5.600% 05/20/50 ...evvvniiiiinnniiiiiiiiiiniiiiinn | s . 06/20/2023 . |Paydonn ......evviriiiinnnn Jevvniinnniiniiins e 3,19 [ 3,195 [oiiiiiinnns 3,025 [ooiiiiiiiiinnns (U PO [ P 170 [ooeeiiiiinnnnns (U P 170 [ooeiiiiiinnnnns [V PR 3,195 [t {1 P [ PO [V 17 |. 05/20/2050 . |1.G FE ....

TPG REAL ESTATE FINANCE SERIES 2021-FL4 CLASS
..87276W-AA-1 | A 144A  6.175% 03/15/38 .....coovivvrrieiiiinns | eeeenes . 06/15/2023 . [Paydown .....ooovveeieiiisn Joveeiiiiiiiiiiiiiin e 370,271 J.ooueenns 370,271 f........... 370,271 |..vvveenn 370,271 | [V [V PPN [V [V PPN 0 forreeenns 370,271 f.vvveeannnnn [\ PPN [V 0 foeeeinnns 10,999 ). 03/15/2038 . [1.A FE ....
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TEXTAINER MARINE CONTAINERS LI SERIES 2020-2A
..88315L-AG-3 [CLASS A 144A  2.100% 09/20/45 .....oevvvvvvvnnn | uunnnns . 06/20/2023 . |Paydonn .....ouviriiiinnnns Jovvniininiiiiinees feeeneeeens 13,787 |oovvvinnnnns 13,787 foeeeinnne 12,313 | 12,395 [oooviiiiinnnns (U 1,392 | (U 1,392 | (U P 13,787 |oveeeieiinnnnn (1 P [ PO [V 121 |. 09/20/2045 . |1.F FE ....
TEXTAINER MARINE CONTAINERS LI SERIES 2020-3A
..88315L-AJ-7 [CLASS A 144A  2.110% 09/20/45 .....ovvvvvvvinnn | unnnnns . 06/20/2023 . |Paydomn .....euuviriiinnnns Jeevnnnninniinninns feeeennnnn 19,247 [ 19,247 17,488 e 17,658 [0 1,593 | ...1,508 ... . 09/20/2045 . |1.F FE ....
TEXTAINER MARINE CONTAINERS LI SER
..88315L-A0-1 [CLASS A 144A  2.230% 04/20/46 .........coevvver | uunnnns . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 12,267 |oooeeennnnns 12,267 |ovevennnnnns 10,829 |oovvveennnnns 7,833 |ooveeiiinns (U 1,368 [oooiiiiiinnnnns (U 1,368 [oooiiiiiinnnnns (U P 12,267 |oeeeieiiinnnn (VN P [ PO [V 91 |. 04/20/2046 . |1.F FE ....
THEOREM FUNDING TRUST SERIES 2021-1A CLASS A
..88330V-AA-6 [ 144A  1.210% 12/15/27 ..ovvvvviiiiiininiiiiiins | s . 06/15/2023 . |Paydomn .....eunvviiinnnns Jovvniinnniiiiiinees feeeieeeens 33,1382 e 33,132 [oeeiiiene 33,131 [ 33,131 [ [ PO L O [ PO L O (U P CTR K7/ R (1 P [ PO [V 166 |[. 12/15/2027 . [1.G FE ....
TOWD POINT MORTGAGE TRUST SERIES 2019-3 CLASS
L.B9177L-AM-5 [ A1 1448 3.750% 02/25/59 ....covvvnvvvvinnnnns | annnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 148,863 |........... 148,863 |.......... 161,017 |........... 157,328 |ovvieiinnnnns (U . (8,464) |..cvvvnnnnnnnn (U . (8,464) |..cvvvnnnnnnnnn (U 148,863 |..evvviveinnnnn (1 P [ PO [V 2,321 |. 02/25/2059 . [1.A ........
TRINITY RAIL LEASING L P SERIES 2022-1 CLASS
..89656R-AA-8 A 144A  4.550% 05/20/52 ....ccevvvenvvviinnnnnnns | nnnnns . 06/19/2023 . |Paydonn .....eevnvvvriinnnnn Jevvnninniiniiiinns fonneneens 3,910 [eerrrnne 3,910 |eeeeinns 3,909 [....ccvvnnnns 3,909 [o.oooviiinnnnns [ PO (1 P [ PO {1 P [V PR 3,910 [ooeiiiiinnnnns (VN P [ PO [V 74 |. 05/20/2052 . |1.F FE ....
TRP 2021 LLC SERIES 2021-2 CLASS A 144A
..89683L-AA-8 [2.150% 06/19/51 ..oovvvniiiiiiniiiiiiiiniiiniiiiins | s . 06/17/2023 . |Paydomn ....cvennvvviinnnnns Jovvniiniieiiiiiinens foeeieeeens 10,992 [oeeienne 10,992 |oeeeennnnnns 9,357 [oeeiiiiinnnns 9,363 [....oovvvnnnnns (U 1,629 | (U 1,629 | (U P 10,992 |oovvvvinnnens (VN P [ PO [V 99 |[. 06/19/2051 . |1.F FE ....
UNITED AIR 2020 1 A PTT SERIES 20-1  5.875% Redenption 100.0000
..90931G-AA-7 | 04/15/29 ... P IR . 04/15/2023 . | .. . . 04/15/2029 . |1.G FE ....
VCAT ASSET
..91790C-AA-4 [NPL1 CLASS A1 144A  2.289% 12/26/50 ......... |..e.... . 06/25/2023 . | Paydoun . 12/26/2050 .|12.C Z .....
VCAT ASSET SECURITIZATION LLC SERIES 2021-
..91824A-AA-8 [NPL5 CLASS A1 144A  1.868% 09/25/51 ... |eunnnns . 06/25/2023 . | Paydown ... . 09/25/2051 .|12.C Z .....
VENTURE CDO LTD SERIES 2016-25A CLASS ARR
.. 92320V-AS-1 [ 144A  6.270% 04/20/29 .....evvvvvvviinnnniiniinn | nnnnns . 04/20/2023 . | Paydown . 04/20/2029 . |[1.A FE ....
VERUS SECURITIZATION TRUST SERIES 2023-3
..92530G-AA-9 [CLASS A1 144A  5.930% 03/25/68 ........ccoevven | uunnnns . 06/01/2023 . | Paydown ... . 03/25/2068 . |1.A FE ....
VERICREST OPPORTUNITY LOAN TRA SER
..92873H-AA-1 [NP11 CLASS A1 144A  1.868% 08/25/51 ......... |..eeen. . 06/25/2023 . | Paydown . 08/25/2051 .|12.C Z .....
WF-RBS COMMERCIAL MORTGAGE TRU SERIES 2013-
..92890P-AG-9 [C14 CLASS AS  3.488% 06/15/46 .......cceevvvvnn | unnnns . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 519,129 |........... 519,129 |........... 517,325 [.oovenneenn 518,009 |..evveniiiinne (U 1,121 [onens (U 1,121 [onens (U 519,129 [..oooivnnnnnns (VN P [ PO [V F 9,054 |. 06/15/2046 . |1.A ........
WAVE 2017 1 LLC SERIES 2017-1A CLASS A 144A
.. 943531I-AA-3 [3.844% 11/15/42 ...covvvvniiiiiiiiiiniiiiiiieees s . 06/15/2023 . |Paydomn .....ouevviiiinnnns Jovvnnininiiiiiiinees foeeieeeens 1,314 |........ees 11,314 s 8,217 |ovverenns 8,442 [...cooeinnnnnns (U 2,872 | (U 2,872 | (U P 11,314 | (VN P [ PO [V 199 |. 11/15/2042 . |2.B FE ....
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2l
..95058X-AE-8 [ 144A  3.884% 03/15/48 ......evvvvvivinnniiiiniinn | nennns . 06/15/2023 . |Paydonn .....eevvvviiinnnnn Jovvniininieiiiins foneneens 1,703 |ooeeeennnnns 1,703 |oeeenenns 1,610 [ooeeeennnnens 1,616 [ooeeeiiennnnnns [ PO -7 PO [ PR -7 PO [V PR 1,703 [ (VN P [ PO [V 33 [. 03/15/2048 . [2.B FE ....
WENDYS FUNDING LLC SERIES 2019-1A CLASS A2l
..95058X-AG-3 [ 144A  3.783% 06/15/49 .....evvvvvviiinnniniininnn | nnnnns . 06/15/2023 . |Paydomn .....uueviiiiiinnns Joevnninieiiiiiinnns foreeeeeiiinnns 2 T F P2 PO 211 e (U1 P [ R L L FO [ R L L3 FO [ PR 25 [ (VN P [ PO [V N 2 |. 06/15/2049 .|2.B FE ....
WESTLAKE AUTOMOBILE RECEIVABL SERIES 2020-1A
..96042K-AF-0 [CLASS D 144A  2.800% 06/16/25 ......ovvvvvvnnn | uunnnns . 06/15/2023 . |Paydonn .....eeenvvviiinnnnn fevvnniininiiiinins Joninns 414,569 |........... 414,569 |........... 410,812 |ooeveennnns 412,658 |.......eennnnns (U 1911 [ (U 1,911 [ens (U 414,569 |......covvnnnns (VN P [ PO [V F 5,067 |. 06/16/2025 .|1.B FE ....
WILLIS ENGINE SECURITIZATION T SERIES 2021-A
..97064G-AA-1 [CLASS A 144A  3.104% 05/15/46 ......oevvvvvvnnn | uunnnns . 06/15/2023 . |Paydomn .....uueviiiiiinnns Joevnninieiiiiiinnns foreeeeeiiinnns (<1070 O [C1072 R 480 |.ooviiiiiiiis (U1 P [ P 128 | (U PO 128 | [ PR (<1075 F (VN P [ PO [V N 2 |. 05/15/2046 . |1.F FE ....
W INTERNATIONAL INC SERIES 144A  4.500%
..98262P-AA-9 [04/15/29 . .oevvviiiiiiiiiiii s s . 04/13/2023 . | Jeffries LLC .oovvvvvvenn Jevvnnnniiiiiinins Jovninnnns 105,473 |.......... 197,000 [oeeeennnn. 105,888 [.......cc.e. 98,419 |......... 98,493 [.....covvnnnnns [V PO 91,024 |...ooennns 7,469 |.ooevinnnnnnns (U 105,888 [....cccvvnnnnns [V F, (ALY (414) | 4,444 |. 04/15/2029 . [4.C FE ....
Redemption 100.0000
..PPFPL1-92-9 [TERRA ENERGY SERIES A-1  8.148% 12/15/42 ... |....... . 04/03/2023 . | .eeenieeiiiiieeeeeeiieeees i e 187,044 |........... 187,044 |........... 187,044 |........... 187,044 |oeeiiiinnnnns [ PO (1 P [ PO {1 P (U 187,044 |ooeeeniinnnnnn (VN P [ PO [V P 17,116 |. 12/15/2042 . [1.G FE ....
Redemption 100.0000
..PPFPL1-92-9 [TERRA ENERGY SERIES A-1  8.148% 12/15/42 ... |....... . 06/20/2023 . | .eeenieeiiiiieeeeeeniieeees i e 179,757 |........... 179,757 |eweeennnnns 179,757 |oveeennnnns 179,757 [ooeeviiiinnnnns [ PO (VN P [ PO {1 P (U 179,757 |eveeniieinnnnn (VN P [ PO [V F 4,932 |. 12/15/2042 . [3.B FE ....
AES PANAVMA GENERATION HL SERIES 144A  4.375% Redemption 100.0000
..00109A-AB-3 [05/31/30 eevvuvriiiiiiiiiieiiiiie e D..... L 06/31/2023 . | eeeeieiiiiieeeeeeiiieeeees i e 3,581 [eiiiiinns 3,581 | 3,357 [oeviiiiinnnns 1,791 | [ O L L O [ R L L O [V PR 3,368 |....coovnnnnnns [V PO 23 |t 213 e 78 |. 05/31/2030 . |2.C FE ....
CEMEX SAB DE CV SERIES 144A  7.375% 06/05/27
L 151290-BU-2 [ e D..... . 06/05/2023 . |Various ........cceeeevrenns fevvnnnninniinnnnns Jonns 414,752 |ooeeennns 400,000 |........... 424,000 |........... 405,250 |.......... 5,003 [ouuennns (2,878) [cieiiinnnnnn (U 2,125 | (U 407,375 |oeeviis [V P (7,375) [vvvnee (7,375) |vevennnnns 29,502 |. 06/05/2027 . [3.A FE ....
FEL ENERGY VI SARL SERIES 144A  5.750% Redemption 100.0000
..30260L-AA-3 [ 12/01/40 ..eevviiiiiiiiiiiiiiii D..... L 06/01/2023 . | .eeenieiiiiiieeeeeieiineees i e 3,943 | 3,943 [....oooinins 3,943 [..oooiinnnnns 3,943 [ooooiiiiiinnnns [ PO (1 P [ PO (V1 P [V PR 3,943 [ {1 P [ PO [V 113 |. 12/01/2040 . |2.C FE ....
LUNDIN ENERGY FI SERIES 144A  2.000%
..55037A-AA-6 [ 07/15/26 ..euviiiiiiiiniiiiiiiiiiie s D..... . 06/23/2023 . | Call 90.1400 ... Jeeeeiiiiiiiiiinnns foeenns 1,797,392 |........ 1,994,000 |........ 1,816,982 |........ 1,842,794 |.veeennnns [ U 19,108 [o..ooiivinnnnns [ U 19,108 [o..ooiiiinnnnns [ U 1,861,902 ..o [ I A [U T [ I P (27,068) |. 07/15/2026 . [2.B FE ....
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LIMA METRO LINE 2 FIN LT SERIES REGS  5.875% Redenption 100.0000
.. G54897-AA-4 [07/05/34 ..o D..... L 04/05/2023 . | ceveeieeeeeeeeeeeeees o oo 2,543 o 2,543 [oriiiiinns 3,019 |oviiienen 2,928 [ 0 oo (9) 0 e (9) ot 0 o, 2,914 | 0 |eenne (372) [ (372) |-vvcrieine 75 | 07/05/2034 . |2.C ........
IIYNN MACAU LTD SERIES REGS  4.875% 10/01/24
BIBTAGAC | ettt Do . 06/13/2023 . | Various ... 450,000 454,125 |.... 448,581 . 10/01/2024 . |4.A FE
..M1490L-AA-2 | ARCELIK AS SERIES REGS ~ 5.000% 04/03/23 .... [D..... . 04/03/2023 . | Maturity . ... 480,000 496,176 |.... 480,000 |.. . 04/03/2023 . |3.B FE
OIL & GAS HOLDING SERIES REGS  7.625%
L MT5198-AA-5 | 11/07/24 .o Ducee . 05/25/2023 . | Cal | 102.5000 .ot oeereeieenreenns oo 512,500 |..eovnnee 500,000 |...eeeenee 582,450 |-..ve.vere507,960 |veviern25,556 [ooveens (7,042) |ovvceiiicnn 0 [ 18,514 [0 [ 526,474 . 11/07/2024 . |4.A FE ...
AUTOPISTAS DEL SOL SA SERIES REGS  7.375%
.POSB75-AB-8 | 12/30/30 ..veverveeeeeeeieeeeeee e Ducee . 06/30/2023 . {VarioUs ...coveveeveveeeeees [oomrreenieenieiens [eereieens 7,274 v 17,274 e 17,281 [ooveeeee 15,460 [ 1,786 oo T i 0 e 1,787 [0 e 17,247 oo 0 e 27 [ 2 PO 637 |. 12/30/2030 . [4.B FE ...
COMETA ENERGIA SA SERIES REGS ~ 6.375% Redenption 100.0000
. P29BE3-AR-9 | 04/24/35 ... Ducee L 04/24/2028 . { e [ [ 14,400 |ovreeennee 14,400 |..ovneeee. 15,876 |..ocveeenee 15,650 |oveevvenenene (| O (€73 (L U (€72 (L1 O 15,607 |oveuvveeenene (L1 R (1,207) |-enee (1,207) [ 459 | 04/24/2085 . |2.C FE ...
ENPRESA NACIONAL DEL PET SERIES REGS ~ 4.375%
PET110-AJ-5 [ 10/80/24 oot Ducee . 05/14/2023 . | Cal | 100.0000 .o fovevererreirieenns oo 370,000 [.......... 370,000 |...eeene. 393,495 [..cueuee 358,164 |......... 21,209 |........ (1,850) [+.cveeenene (L] A 19,359 |oveerrieiriene (L A 377,523 [veeevenenene 0 e (7,523) |-vuvenene (7,523) |oeeeeeenne 8,723 . 10/30/2024 . |3.A FE ...
BANCO DO BRASIL CAYMAN SERIES REGS ~ 4.875%
PETT2N-AJ-1 | 04719723 oo Ducee . 04/19/2028 . [Maturity .ooeevveeevvecens foerieerieenieens [ 200,000 fo.eeeenee. 200,000 |...eeeeneee 213,560 |vveennee 199,302 |.veeunee 2,561 [........ (1,863) [-.evveenene (|1 O [ (] A 200,000 fo.veveeennne (L1 RO (L] AR (L1 4,875 |. 04/19/2023 . |3.C FE ...
GREENKO POWER |1 LTD SERIES REGS ~ 4.300% Redempt ion 100.0000
L V3BEEM-AA-5 | 12/13/28 .o Ducee L 08/13/2028 . [ .vvveiiiieiiieieieieieies [ [ 12,875 |eeiine 12,375 [oeeveenne 10,722 | (| FUR (| PO 720 O (| PO 72 O (L1 O 10,804 |oveueveiennne (L1 RO 1,571 | 1,571 | 266 |. 12/13/2028 . 3.B FE ...
BOC AVIATION LTD SERIES EMTN ~ 4.375%
L YO925V-AH-9 | 05/02/23 ...ttt Ducee . 05/02/2028 . [Maturity ..oovveervecens foerieeninenieens [ 300,000 [ 300,000 |..eeeeneen 315,006 |........... 301,740 [ovveinnne (L R (1,740) [-evveiee (L R (1,740) [-vrveernee (] A 300,000 fo.eveernene (L1 RO (L] AR (L1 6,563 |. 05/02/2023 . |1.6 FE ....
Redemption 100.0000
..Y62014-AA-6 | NAKILAT INC SERIES REGS ~ 6.067% 12/31/33 ... [D..... L 08/30/2028 . [ .vvviviieiiiiiiieiiies [ [ 5,242 |creanne 5,202 | 6,448 |.ooveeenee 6,166 [coveveneeeene (| O () R (|1 O () R (] PO 6,008 [ocooveeenene 0 |eeeeeene [ - (856) [-.veevveneneens 159 |. 12/31/2083 . |1.D FE ...
PERTAMINA PERSERO PT SERIES REGS ~ 4.300%
. Y7138A-AE-0 | 05/20/23 et D..... . 05/20/2028 . [Maturity ..ooooveecveecns |oovieiiiiiiens o, 200,000 |[.......... 200,000 |........... 214,640 |........... 202,479 |ovvecernee 0 | (2,479) | [\ P (2,479) | [\ A 200,000 [oeoeiieeee 0 | [\ A 0 | 4,300 |. 05/20/2023 . |2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 24,674,304 25,327,614 24,726,738 21,153,216 187,398 77,719 91,024 174,093 0 24,659,283 0 52,102 52,102 534,981 XXX XXX
GENERAL ELECTRIC CO SERIES D 8.882% Perpet.
10369804-BA5 | vnvnvenerenereieetee e [ e . 06/13/2023 . |Paribas ...eoveveveveeries [rverenesieieiienens fernene 1,601,663 |........ 1,597,000 |........ 1,493,674 |........ 1,493,674 |.vieiininnne 0 [ (L1 FURPTN (L PR (L1 FURPN [ R 1,493,674 |..cooveunns 0 | 107,989 |....... 107,989 [.oooeveeee. 65,786 |. 01/01/9999 . |3.A FE ...
..857477-BA-0 | STATE STREET CORP SERIES H  5.625% Perpet. |....... . 04/18/2023 . [Paribas .....ooccovveciiee |ooviieiiieiiiins o, 188,000 |.......... 200,000 |........... 207,980 |........... 207,980 ..o [\ PN 0 lceiienens [\ P L PPN o) P 207,980 |.voeieinnee 0 . (19,980) [....... (19,980) [...o.veveeee 3,906 | 01/01/9999 . |2.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 1,789,663 1,797,000 1,701,654 1,701,654 0 0 0 0 0 1,701,654 0 88,009 88,009 69,692 XXX XXX
MESSER INDUSTRIES USA INC INITIAL TERM B1
. 000000-00-0 |LOAN ~ 8.029% 10/01/25 ....oovvveuvveieiccins [ . 04/27/2028 . {Direct ..ooveuivieiiiicins [ [ (637) [oovevveenne (640) [vuvevieennee (632) |- (X721 T (U O (T4) | (U O (T4) | (L] P (706) [+.evevnene (L1 FU 69 [oiiiins (2T TR 0 |. 10/01/2025 . |4.A FE ...
NESSER INDUSTRIES USA INC INITIAL TERM B1 Redenption 100.0000
. 000000-00-0 [LOAN ~ 8.029% 10/01/25 ..oovvveuveveeesierienns | ceeenes L 04/08/2023 . | ceveeieeieeneeeeeeees e [ {71 AR (7 I R 1720 R 632 |erriiiiene (L PR LI T (L PR LI T (L AR [T I (L1 FUPTN [ PR LA P 0 |. 10/01/2025 . |4.A FE ...
IIAND NEWCO 3 INC. Tranche B-1 Term Loan F L
. 000000-00-0 |0.000% 02/05/26 ......cocovvvrueereenreenieirins [ e . 05/20/2023 . |Wells Fargo ....occevveree foverververenenens foeverinnens (104) foovvrennne (107) | (104) |- (L FURTN [ R (1,050) [+ (| (1,050) [+ (L O (1,154) |+ (L RO 1,080 |ovevennne 1,050 e 15,124 |. 02/05/2026 . |4.C FE ....
WAND NEWCO 3 INC. Tranche B-1 Term Loan F L Redemption 0.0000
. 000000-00-0 [0.000% 02/05/26 .....ceververveveeererierienienns | ceeees L 05/20/2023 . | ceveeieeeeeneee s e [ (L AR (| TR (| A (| A (L PR (L1 FURPTN (L PR (L1 FURPN (L TR (L1 IR (L1 FUPTN (L PR (L1 FUT 0 |. 02/05/2026 . |4.C FE ...
JAZZ ACQUISITION INC INITIAL TERM LOAN
. 000000-00-0 |9.771% 06/13/26 ......ecvuvveneriiieeiieciies [ . 04/01/2028 . {RBC ...voevveeiiciiiciiens [ [ (L R [ P (L1 (L FURTN [ R (1,613) [ovecriiee (| (1,613) [ovvcriee (L O (1,613) |- (L RO 1,613 | 1,613 | 17,724 |. 06/13/2026 . |4.C FE ....
JAZZ ACQUISITION INC INITIAL TERM LOAN Redempt ion 0.0000
. 000000-00-0 [9.771% 0B/13/26 ....veuverveneeveeenreriesiesienns | ceeees L 04/01/2028 . | ceveeieieieeeeeeeeees oo oo (L AR (| TR (| A (| A (L PR (L1 FURPTN (L PR (L1 FURPN (L TR (L1 IR (L1 FUPTN (L PR (L1 FRTRN 30 | 06/13/2026 . |4.C FE ...
LTI HOLDINGS INC FIRST AMENDNENT ADDITIONAL
. 000000-00-0 [TL 10.213% 07/17/26 ... RV . 04/22/2023 . | J P Morgan . 07/17/2026 . |4.C FE ....
LTI HOLDINGS INC FIRST AMENDNENT ADDITIONAL Redempt ion .
. 000000-00-0 [TL 10.213% 07/17/26 ..evvvvererneinienieniininns | ceeees L 04/08/2023 . | ceveeeieieieeeeeeeeees e oo 2,082 |oeirrinne 2,082 |ovoereeenne 2,073 |vrerinne 1,998 [ooviriennn YT T (L1 FURPTN (L] P LT T (L R 2,074 | (L1 FUPTN [ PR 1 FTTRN 32 | 07/17/2026 .|4.C FE ...
RADIATE HOLDCO, LLC Term B Loan ~ 0.000%
. 000000-00-0 [09/25/26 ......ecuvvcuiieiiieiiinieiseeeieeens [ e . 04/11/2028 . {J P Morgan .....ceevvevees foovvieiiieciiiins [ (1,425) |voveennnne (1,746) ... (1,742) |- (1,426) |-..voevee (3171 (T7) v (L A (393) |- (L O (1,819) |- (L) F 305 [ 305 [oieinnne 10,843 |. 09/25/2026 . |5.A FE ...
RADIATE HOLDCO, LLC Term B Loan  0.000% Redenption 100.0000
. 000000-00-0 [09/25/26 ....evveeererneiniiniinieniesenenenens | ceeees L 04/08/2023 . | ceveeieieeeeeeeeeeees e oo LT I 1,746 v 1,742 [ 1,426 [oovierenne 316 [ (L1 FUPN (L O 1L I (L R 1,743 [, (L1 FURTN K P 3 | 27 | 09/25/2026 . |5.A FE ...
Novaria Holdings LLC Incremental First Lien
. 000000-00-0 | Term Ln  0.000% 01/27/27 wevevvvvvcvsicniee [erenne . 04/20/2028 . [RBC ..ovvviviiiiiiiciis | o (591) v (KD (582) ). (554) | (X)) (446) |....oovennnnn [ A (479) |.oviinn [ A (1,033) oo [ PR 442 e 42 7,080 |. 01/27/2027 . [4.0Z .....
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Novaria Holdings LLC Incremental First Lien Redempt ion 100.0000
. 000000-00-0 [Term Ln  0.000% 01/27/27 ......cevvvnvivvvnnnnn | unnnns . 04/03/2023 . | eeeeeiieiiiieeeeeinieneees e e (1< O 613 |t F51: 7 554 [ooeiiiiiinnnns X 2 P [ R 3B | [ PR 588 |iiviiiines [V PO 28 | 28 i 18 |. 01/27/2027 .|4.CZ .....
SolarlWlinds Holdings Inc 2022 Refinancing Term
. 000000-00-0 [Loan  0.000% 02/05/27 .......cccevvvunieerrinnnnn | unnnns . 04/27/2023 . | GOLDMAN SACHS .....ovvvves |ovvmnniiriiiniinnes fooeeeeeiiiiinnns [V [ [ N (U1 P [ P (79 FET [V P (79 FET [ PR (79 PN [V PO 72 fc7 F 10,155 |. 02/05/2027 . |4.A FE ....
ACRISURE LLC 2020 TERM LOAN FIRST LIEN
. 000000-00-0 [0.000% 02/15/27 .....cvvvvvvveniiiiiiiniiieeeiiinnnn | eens . 04/15/2023 . |J P Morgan .....oevvvvennn Jovvnnnnnnniiiiiinnes fooiniieiiiiins [V [ [ N (U1 P (U (972) |vevveviinnnns (U (972) |vvvvvviinnnns [ PR [CS7729] R [V P 972 |ovevinnns 972 |oeiiiiinnnns 6,273 |. 02/15/2027 . |4.B FE ....
ACRISURE LLC 2020 TERM LOAN FIRST LIEN Redemption 100.0000
. 000000-00-0 [0.000% 02/15/27 .....cevvvvvvenieiiiiiniiieeeiiiinen | nens . 04/03/2023 . | .eeneiieiiiieeeeeinieeeees e e FCZA 797 |oeeeiiiiienns LT R 750 |ooviiiiiinns [ PO T PO [ PO T P [ PR (672 . [V PO LT R LN 16 |. 02/15/2027 . |4.B FE ....
Lakeland Holdings LLC Holdco Loan  0.000%
. 000000-00-0 [09/25/27 ...cvvvvnniiiiiiniiiiiiiiiiieeeeeiiniienees | s . 04/13/2023 . |Various .......ccceeevvevinn Jovvnnninnininiinnns foeenenenns 10,071 |oveeeennnnns 10,071 [oeernne 10,071 [ (U1 P (U . (2,810) [oeuneviinnnnns (U . (7251 10) ) [V PR 7,261 | [V O 2,810 |oeeennnns 2,810 [oeerrrenns 10,071 . 09/25/2027 . (4B Z .....
Eagle BroadbandInvestments,LLC Initial Term
. 000000-00-0 [Loan  8.538% 10/08/27 .....ccoevvvvvvnnvevrinnnnn | unnnns . 04/20/2023 . | TRUIST SECURITIES ....eve |vvvnnnviririninnns fooeeeieiiiiinnns [V [ (U PR (613,077) |vvvennennnne (U (635) |+vvvverrrnnnnns (U (635) |+vvvverrnnnnnns [ PR (57 R [V PO (XS (ST 0 |. 10/08/2027 .|4.B FE ....
Eagle BroadbandInvestments,LLC Initial Term Redemption 0.0000
. 000000-00-0 [Loan  8.538% 10/08/27 .....ccoevvvvvvunnvverinnnnn | unnnns . 04/20/2023 . | .. .. (1,558) [.... . 10/08/2027 . |4.B FE ....
DEALER TIRE LLC Term Loan
. 000000-00-0 [ 12/09/27 ..evvvnriviiiiniiiiiiiiiiieeecviiineeeees | s . 04/01/2023 . |J P Morgan .....eeovvvvvnnn Jovvnnnnnnniiiniinnns fooieeieiiiiinns [V [ (U PR (422,190) [.oeevvvnnnnnnns (U (65772 P (U (65772 [ PR [£-72J ) R [V PO 522 [oooiiinnnnn 522 |iiiiiinnnns 10,905 |. 12/09/2027 . |4.C FE ....
DEALER TIRE LLC Term Loan B2 0.000% Redemption 100.0000
. 000000-00-0 [ 12/09/27 ..evvvnriiiiiiiiiiiiiiiiiieeecviiineeeees | s L 04/01/2023 . | eeeniieiiiieeeeeieieeeees | [ [V [ (U P (1,724) |oeevene [ PO (VN P [ PO {1 P [ (VI (VN P [ PO [V 26 |. 12/09/2027 . |4.C FE ....
Fugue Finance LLC Initial Dollar Term Loan
. 000000-00-0 | (2023  0.000% 01/31/28 .....ccevvvvenivrriiinnnns | unnnns . 04/01/2023 . |Bank of America ......... |occeeerriiiiiiiinnns fooniiiiiiiiinns [V [ [ N (U PO (U (77) fernnnnninnnnns (U (77) fervnnnnninnnns [ PR (A77) | [V PO 177 [ | VA P 672 |. 01/31/2028 . |4.B FE ....
Bayou Intermediate |l LLC Init Facility B
. 000000-00-0 [ (USD) ~ 0.000% 05/07/28 .......ccvvvuverrevnnnnns | unnnns . 04/01/2023 . |BNP Paribas Securities |o....cooooeevviinnns fooviiiiiiiinnnns [V [ [ N (U1 P [ P [10) ) P (U PO (40) |vvvennanns [ PR (1)) [V PO 40 | 40 | 0 |. 05/07/2028 .|4.B FE ....
FOCUS FINANCIAL PARTNERS LLC Tranche B-5 Term
. 000000-00-0 [Loan  0.000% 06/30/28 ........ccevvnvrrvernnnnns | unnnnn . 04/01/2023 . | TRUIST SECURITIES ....ee. |vvvnnniirriininnns fooneiieiiiiinnns [V [ [ N (U1 P [ R [ 1 PO [ R [ PO [ [ (VN P LN L3 P 3,181 |. 06/30/2028 . |3.C FE ....
SABRE GLBL INC 2022 Term B-2 Loan  0.000%
. 000000-00-0 [06/30/28 .....uvvvivrnnniiiiiiniiinieiiiniineeeienn | s . 04/01/2023 . |Bank of America ......... |occeeeriiiiiiiiinnns fooniiiiiiiiinns [V [ [ N (U1 P (U (RIS (U [R5 [ PR [QECZ0 ) PR [V PO 197 oo 197 [ 1,058 |. 06/30/2028 . |4.B FE ....
FOCUS FINANCIAL PARTNERS LLC Tranche B-5 Term Redenption 0.0000
. 000000-00-0 [Loan  0.000% 06/30/28 ........ccevvuuvrrvernnnnns | unnnns L 04/01/2023 . | eeeniieiiiieeeeeieieeeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 8 |. 06/30/2028 . |3.C FE ....
SABRE GLBL INC 2022 Term B-2 Loan  0.000% Redemption 0.0000
. 000000-00-0 [06/30/28 .....uvvvivrnnniiiiinniiinieiiiniiineeennns | s L 04/01/2023 . | eeeniieiiiieeeeeieieeeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 3 |. 06/30/2028 . |4.B FE ....
ASURION CORP New B-11 Term Loan  0.000%
. 000000-00-0 [08/19/28 .....vvvvvvrrnniiiiiiniiinieiiiniiineeeinnn | s . 04/01/2023 . |Bank of America ......... . 08/19/2028 . |3.C FE ....
ASURION CORP
. 000000-00-0 [0.000% 08/19/28 ........cevvuvrrvrmnnnnniriiinnnns | nnns . 04/01/2023 . |Bank of America ......... |ocoeeeriiriiiniinnns fooniiiiiiiiins [V [ [ N (U1 P [ PO A P [ PO A P [ A PP [V PO (7) foeeeeiinnnn (0] P (984) |. 08/19/2028 . |4.A FE ....
ASURION CORPORATION New B~10 Term Loan Redenption 0.0000
. 000000-00-0 [0.000% 08/19/28 ........cevvuvrrvrmnnnnirniinnnns | nnnns L 04/01/2023 . | eeenieeiiiieeeeeeiieeeees | [ [V [ [ N (U1 P [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V (2) 1. 08/19/2028 . |4.A FE ....
Creative Artists Agency LLC 2023 Refinancing
. 000000-00-0 [Term Loan ~ 0.000% 11/26/28 ........ccvvvunvveees | unnnns . 04/01/2023 . |Bank of America ......... |ocoeeeriiriiiniinnns fooniiiiiiiiins [V [ [ N (U1 P [ P (2.7 P (U P (2.7 PO [ PR [::7 ] [V PO T PO 8 | 0 |. 11/26/2028 . |4.B FE ....
Sharp Midco LLC Initial Term Loan 0.000%
. 000000-00-0 [12/14/28 ....evvvviiiiniiiiiiiiiiieeecciiineeeees | s . 04/26/2023 . |J P Morgan .....eevvvvennn Jovvnnnnnnniiiniinnes fooineieiiiiinns [V [ [ N (U1 P [ O (- PO [ R (- PO [ (£ FE (VN P - I PO - PN 0 |. 12/14/2028 . |4.C FE ....
Sharp Midco LLC Initial Term Loan  0.000% Redemption 0.0000
. 000000-00-0 [12/14/28 ....evvvviiiiiiiiiiiiiiiieeeceiineeeees | s L 04/26/2023 . | .eenneeeiiiiiieeeeiiieeeees e [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (VN P [ PO [V N 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 ..... |....... . 04/18/2023 . |Morgan Stanley ......ccoee |oveveeviiriiinninnns fooenniiiiiiinns [V [ [ N (U1 P (U (162) [covvnnnnnnnnnns (U (162) [cvvvvnnnnnnnnns [ PR (162) |eveneeeennnnn [V PO 162 |oveennnns L7 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 ......coceeven | uunnnns . 04/21/2023 . |Morgan Stanley ......ccoee |oveveiieriiinninnns foonniiiiiiiinns [V [ [ N (U1 P [ P (70 P (U P (70 PP [ PR (Y0 P, [V PO LA P LY 0 | 12/21/2028 . |4.A FE ....
Propulsion (BC) Finco S.a.r.| Initial Term CREDIT SUISSE FIRST
. 000000-00-0 [Loan  0.000% 02/12/29 .......covvvvvrrnnnrinnnnn | unnnns . 04/01/2023 . |BOSTON ..evvvvnvvviiiinnens Jovvniiiiiiiiiiinnes foeiieeeciiiis [V [ [ N (U1 PO (U (854) |vvvvvrrnnnnnns (U R (854) |vvvvvrrrnnnnns [ PR (854) [.eeevvvnnnnnnns [V PO 854 s 854 | 0 |. 02/12/2029 . |4.B FE ....
Propulsion (BC) Finco S.a.r.l Initial Term Redenption 0.0000
. 000000-00-0 [Loan  0.000% 02/12/29 ......ccovvvivvvnnniiiiinns | unnnnns . 04/01/2028 . | .eeiiiiiiiiiiieeeiiiiieeees | e [ [ U PO [ U JU A [U [ I P (U [ P [ 0 Joveennenns J I [U [ 0 |. 02/12/2029 . |4.B FE ....
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Safe Fleet Holdings LLC 2022 Initial Term
. 000000-00-0 [Loan  0.000% 02/19/29 .......covvvvvinnnnniinnnnn | unnnns . 04/13/2023 . |UBS Securities Inc ..... |oveerrrrriivninnns fooviiiiiiiiinnnns [V [ [ N (U1 P [ P (62) |vvvenninnnns (U PO ({79 P [ PR (62) |-eevvnennenes [V PO [V P (-7 F 5,345 |. 02/19/2029 . [4.C FE ....
Safe Fleet Holdings LLC 2022 Initial Term Redenption 0.0000
. 000000-00-0 [Loan  0.000% 02/19/29 .......covvvvvvnnnnniinnnnn | unnnns L 04/13/2023 . | eeeeeeeiiiieeeeeeiieeeees i [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V 16 |. 02/19/2029 . |4.C FE ....
ENTEGRIS INC Tranche B Term Loan  0.000%
. 000000-00-0 [03/02/29 ....evvvvniiiiiniiiiiiiiiiieeeenriniinees | s . 04/21/2023 . |Barclays ......ccceeevvvinn Joevrvnniniiniiiiiins Joinnnnnnns [270) I . (721) |oeveiiinns (VALY . (WAL} [ R 28 | [ R 28 | [ PR [(CIC2 D) PR [V P () (i) 5,398 [. 03/02/2029 . [3.A FE ....
ENTEGRIS INC Tranche B Term Loan  0.000% Redenption 100.0000
. 000000-00-0 [03/02/29 ....evvvnnniiiiirinniiiiiniiinieeriniinees | s . 04/03/2023 . | .eeneiieiiiieeeeeinieeeees e e 272 I 721 | AL 3N R FA LT [ PO (VN P [ PO {1 P [ PR A ST F (1 P [T PR [ P 17 |. 03/02/2029 . |3.A FE ....
Voyage Digital (NZ) Limited Initial US Term
. 000000-00-0 [Loan  0.000% 03/05/29 .......covvvvvvnnnnnrinnnnn | unnnns . 04/11/2023 . |Morgan Stanley ......ccooe |oeeveririeinininnns foeeennenns (1,153) [oeereenne (1,174) |oeevennnns (1,156) |.eevennnnnns (1,155) |oeveenne (U (222 (U (222 (U P (1,382) |- eevvvnnnenns [V PO 229 [ooooiiinnnnn 229 |ooiiiinnnns 10,471 |. 03/05/2029 . [4.A FE ....
Voyage Digital (NZ) Limited Initial US Term Redenption 100.0000
. 000000-00-0 [Loan  0.000% 03/05/29 .......covvvvvvnnnnirennnnn | uunnnns . 04/03/2023 . | eeveneeeeeiiiieeeeeeenieeees v o] 1174 L1174 [ 1196 e 1185 [ PO L3 P [ PO L3 P [V PR 1,158 [ [V PO 15 | LT PO 26 |. 03/05/2029 . |4.A FE ....
Clydesdale Acquisition Hldgs Term B Loan
. 000000-00-0 [0.000% 03/31/29 .....euvviviirrnniiiiiiniiineiniinn | ens . 04/12/2023 . |Barclays .... .. (491)].. . 03/31/2029 . |4.B FE ....
Clydesdale Acquisition Hldgs Term B Loan Redempt ion
. 000000-00-0 [0.000% 03/31/29 .....euvviviirrnniiiiiiniiineiniinn | ens L 04/12/2023 . | eeeeeeeiiiieeeeeieeeees e [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 03/31/2029 . |4.B FE ....
Element Mteril Tech Gr US Hldg Delayed Draw
. 000000-00-0 [Term B Loan  9.788% 04/12/29 ........evvvvvnnn | unnnnns . 05/10/2023 . |Bank of America ......... |occeeerriiiiiiiiinns fooniiiiiiiiinns [V [ (U F (64,174) |..cevvvnnnnnns [ P (79 FET (U P (79 FE [ PR (79 PN [V PO 72 L7 F 959 . 04/12/2029 . [4.B FE ....
Element Mteril Tech Gr US Hidg Delayed Draw Redenption 0.0000
. 000000-00-0 [Term B Loan  9.788% 04/12/29 ........ovvvvvnnn | uunnnns L 0571072023 . | eeenieiiiiieeeeeeiieeees | [ [V [ [V PO [2:) ) F— [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 04/12/2029 . |4.B FE ....
Mitnick Corporate Purchaser Initial Term Loan
. 000000-00-0 [10.123% 04/20/29 .....evvvvvviiiiniiiiiiiiiiinnees | s . 04/26/2023 . |Piper Jeffries & Co ... |oeueerviiiivnninnns fooeeennens (1,268) [..oevvvnnnns (1,355) [.ooeveennnns (1,325) [oereeiiiiniins (U1 P (U (228) |.eevvvnnnnnnns (U (222 (U P (1,553) |oevvvvinns [V PO 285 | 285 | 0 |. 04/20/2029 . |4.C FE ....
Mitnick Corporate Purchaser Initial Term Loan Redempt ion 100.0000
. 000000-00-0 |[10.123% 04/20/29 .... R IR . 04/03/2023 . | .. . 04/20/2029 . |4.C FE ....
PENN NATIONAL GAMING
. 000000-00-0 [0.000% 04/21/29 ......vvvvvrrvnniiiiiiinininiiniinn | s . 04/01/2023 . | Goldman Sachs & Co ...... |oveveeneiriivvnnnns foonirieiiiiinnnns [V [ [ N (U1 P [ P (RS PO (U PO (15) |evenneieenne [ PR (15) . 04/21/2029 . |3.C FE ....
PENN NATIONAL GAMING INC Term B Facility Loan Redemption 0.0000
. 000000-00-0 [0.000% 04/21/29 ......vvvvvrrvnniiiiiinininiiniinn | nens L 04/01/2023 . | eeenieeiiiieeeeeeiieeeees | [ [V [ [ N (U1 P [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V N 3 |. 04/21/2029 . |3.C FE ....
CENTRAL PARENT INC INITIAL TERM LOAN  0.000%
. 000000-00-0 [06/08/29 .....vvvvvvrennniiiiiininnieiiiniiinneeinnn | s . 04/01/2023 . |Morgan Stanley ......ccoo. |oeeeeevreviiinninnns foovniiiiiiiinnns [V [ [ N (U1 P (U (799) |ooevevnins (U (799) |oeevvvinns [ PR (W) ] R [V PO 79 it 79 | 0 |. 06/08/2029 . |4.A FE ....
CENTRAL PARENT INC INITIAL TERM LOMN  0.000% Redenption 0.0000
. 000000-00-0 [06/08/29 .....oevvevvenniiiiinniiinieiiiniiineenienn | s L 04/01/2023 . | .eeneeiiiiiieeeeeiieeeees e [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 06/08/2029 . |4.A FE ....
PROJECT LEOPARD HOLDINGS, INC Tranche B-1
. 000000-00-0 [Term Loan  0.000% 06/13/29 ......coevvvvvunnnnes | unnnns . 04/10/2023 . | JPMorgan Chase ........... |oeeeeeeirirrivnnnnns Jovunnnnns 471,438 |........... 512,185 |........... 473,825 |.....oeeen 469,006 |.......... 9,528 |.......... 1,308 |oeeennnns 6,012 |.euunnnns 4,819 | (U 473,825 |.ooeeevnnnnnns [V P (2,387) |........ (2,387) |eevennnnnns 12,831 |. 06/13/2029 . |4.B FE ....
PROJECT LEOPARD HOLDINGS, INC Tranche B-1 Redemption 100.0000
. 000000-00-0 [Term Loan  0.000% 06/13/29 ......covvvvvvnnnnnes | uunnnns . 06/30/2023 . | .eeeniieiiiiiiee e v e R T O [ L1 I 30 | L (1 P [ PO L O [ LI (VN P 2 | 2 | 26 |. 06/13/2029 . |4.C FE ....
M6 ETX Holdings Il Midco LLC Initial Term
. 000000-00-0 [Loan  0.000% 08/11/29 .....ccevvvvrenviriiinnnnns | unnnns . 04/01/2023 . |Barclays .... . 08/11/2029 . |4.A FE ...
M6 ETX Holdings || Midco LLC Initial Term Redenption
. 000000-00-0 [Loan  0.000% 08/11/29 ......cevvvvennviriiinnnnns | unnnns . 04/03/2023 . | eerneeieiiiieeeeeeiiieeeees i feeeeeiian 544 i, 544 oot LS R, 831 | [ PO L O [ PO L O [ PR k7 R [V PO LI LT PO 12 . 08/11/2029 . |4.A FE ...
AXALTA COATING SYSTEMS US HOLD Term B-4
. 000000-00-0 [Dollar Loan  0.000% 12/07/29 ......covvvvvvvnnn | unnnns . 04/22/2023 . |Bank of America ......... |occeeerriiiiiiiinins fooeiininns (9,500) [oeunennnnne (9,49) [.....cevnnnn (9,401) |evvennnnnns (9,401) |vvvennnnnnns [V P (£S5 PO (U P (5 PO (U P (9,453) [.ovevvvnnnnnns [V PO (47) |eveeeens (Y0 F 27 | 12/07/2029 . |3.A FE ....
AXALTA COATING SYSTEMS US HOLD Term B~4 Redemption 100.0000
. 000000-00-0 [Dollar Loan  0.000% 12/07/29 ......ccovvvvvvnnnn | uunnnns L 04/28/2023 . | .eeeniiiiiiiieeeeeiiiieeees i e 9,496 [....oeeeenne 9,49 [.......oennns 9,401 |oeevennnnnns 9,401 |ooiviinins [ PO L3 P [ PO L3 P [V PR 9,405 [..ccovvvnnnnnns [V PO o1 I P [ N 0 |. 12/07/2029 . |3.A FE ....
Rand Parent LLC Term B Loan  0.000% 02/09/30
. 000000-00-0 [ +evvvunneeeeeriiieeeeeeiie e eeeen | s . 04/18/2023 . | GOLDMAN SACHS .....ovvvves |ovvmnnniriiiniinnes fooneeeeiiiiinnns [V [ [ N (U PO [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 02/09/2030 . |3.A FE ....
DISCOVERORG LLC Extended Term Loan  0.000%
. 000000-00-0 [02/28/30 ..evvvunvvriiinniniiiiiiiiiieeeiiiiiineeeees | s . 04/27/2023 . |Citicorp wuveevvvviinnnnnns Joevvvnniniiniiiinns Jovviineneens [R13 1 (816) |ovvvenrnenns [£:11C) ) PO (U1 PO [ PO (1 P [ PO {1 P [ PR (816) |.eveeeeennnnn (VN P I F T PO 0 |. 02/28/2030 . |3.A FE ....
Alliant Holdings Intermediate TLB-5 New Term
. 000000-00-0 [Loan  0.000% 02/28/30 .....coeevvvvvunnniiiinnnnn | nnnens . 04/01/2023 . |Morgan Stanley ......ccooe |oceeeiiiiiiinninnns foviniiiiinnnnnnns [ [ U PO [ U JU A [U (701 TN [U (701 TN [ U N (701 TN 0 Joeiiinnns 37 | 37 |oveinnnns 1,286 |. 02/28/2030 . |4.B FE ....
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DISCOVERORG LLC Extended Term Loan  0.000% Redemption 100.0000
. 000000-00-0 |02/28/30 ..ceevvveeiiiiiiiiiiiiiiiieeeeeeeeeee [ . 04/03/2023 . | evvvriininnnniiniiininiininns e e 816 |..oeeeeiieiins 816 [ovvviiiiiinnnns L2 I (VO 0 | (VO 0 | (VO 0 e 816 [cvvvvirrnnnns (VO 0 | [V 0 . 02/28/2030 . |3.A FE ....
Alliant Holdings Intermediate TLB-5 New Term Redemption 0.0000
. 000000-00-0 |Loan  0.000% 02/28/30 ........eevvvrvvvvvvnnvnnns [ereeenn B S P [V [V [V (VO [V FUSURRRRR (VO 0 | (VO 0 e (U O (VO 0 | [V 3 |. 02/28/2030 . [4.B FE ....
SALLY HOLDINGS LLC Term B Loan  0.000%
. 000000-00-0 |03/22/30 eeeeeeiiiiiiiiieeeeeeee [ . 04/01/2023 . |Bank of America ......... |oeeeeeeiiiiiiiiins |oeiiiiiiennnnnn, [V [V [V (V2 0 Jeeeeennnn [12) ) FE 0 e (1) O 0 v (1) O [V 49 o, 49 [, 0 . 03/22/2030 . |2.C FE ....
SRS DISTRIBUTION INC 2022 Refinancing Term
..00076V-AZ-3 |Loan  0.000% 06/05/28 .........ccoermmmmmnnnnnnn [erreenn . 04/18/2023 . |Barclays .....ccoeeeeiiiies Joeveeeiieiiieniinnns | [V [V [V {1 0 Jeeeeennnn (L) T 0 s (L) T 0 v (L) PP [V L RO L3N 1,827 |. 06/05/2028 . [4.C FE ....
Venga Finance LLC Initial Dollar Term Loan
..00135B-AE-3 |0.000% 11/05/28 ......evvvvrvmmmmmnnnnnnninniiinnnnn [eeeees . 04/21/2023 . |Direct ooovviiiiiiiiiiiiin feeeeieeeeeeeeeens e (1,751) [oonnnnnne (1,853) ..ot (1,742) ... (1,704) ...l (43) [cvvvvvnnnns (707) [euvnnnnnnnnnnne 0 s (750) [cvvvvnnnnnnnnns [ SRR (2,454) [covvvninnnnnnns [V 702 fovvvevnnnns 702 [oeeeinnnne 17,506 . 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 ......evvvvvvrmmmmnnnnnnnnnnninninnn [ eeeeen . 04/03/2023 . | evvvrriinninnininiiiniinnnnns e [ 1,853 [oiinnnnne 1,853 |oveeriennns 1,782 |oeeeeanns 1,704 |oeeeennnnns L O [ 0 s L7 IO 0 e 1,795 |oeeeeeieenins [V o120 [/ 44 1. 11/05/2028 . [4.A FE ....
GT POLARIS INC FIRST LIEN TERM 2021
..00145A-AB-9 |Refinancing Term Loan  9.023% 09/24/27 ...... |....... . 04/01/2023 . |Direct .... . 09/24/2027 . (4.B FE ....

GT POLARIS INC FIRST LIEN TERM 2021 Redenption .

..00145A-AB-9 |Refinancing Term Loan  9.023% 09/24/27 ...... | ....... L 04/01/2023 . | evveveeeeierieieieeieeeiees |eeeieeeeeeeees [ [ A [ (802) |+vvvveneveenes (U (| A (6] (U1 (6] (U (803) [+.vvererenns (U (C7]) — (73] T 12 |. 09/24/2027 . [4.B FE ....
KRONOS ACQUISITION HOLDINGS Replacement Term

..00184N-AB-3 |Loan  9.288% 12/17/26 wovevevvevvererienerenans | verenes . 04/21/2023 . [HSBC .o foereeresieieieieien [ (1,860) [vrvernen (1,929) [oovrvennen (1,885) |-vveeereennns (L [(J A [0 A (U P [0 (L P (2,393) [eevvvenenee (L 534 foreenne [ 5,684 |. 12/17/2026 . [4.B FE ...
KRONOS ACQUISITION HOLDINGS Replacement Term

..00184N-AB-3 |Loan  9.288% 12/17/26 wovevevvevvererienerenans | verenes . 04/03/2023 . . 12/17/2026 . [4.C FE ...
TRICORBRAUN INC Initial Term Loan  0.000%

L 0018N-AB=3 | 01/29/28 ..o | oo . 04/01/2023 . . 01/29/2028 . [4.C FE ...
TRICORBRAUN INC Initial Term Loan  0.000%

L 0018N-AB=3 | 01/29/28 ..vovvereiiieieieieieneesesesisieiens | oo . 04/01/2023 . | .. . 01/29/2028 . [4.C FE ...
TRIDENT TPI HOLDINGS INC TRANCHE B1 TERM LOAN

..00216E-AB-5 |8.443% 10/17/24 .eoovevvverereeeeeeeresieieens | oo . 04/28/2023 . . 10/17/2024 . [4.C FE ...
Phoenix Newco Inc Initial Term Loan 0.000%

+00216E-AF-6 | 08/11/28 ...eevevvrereeereeesiieieneneeeenes | verenes . 04/28/2023 . [Morgan Stanley .....cocoe oereerererieeees [ooereriririenenns 0 foorerereeriiens (U (1 (| F (L A (527) |+vveeveeanns (U P (527) |+evveveennns (U (G720 R (L [200 R 527 [oeerrinnne 15,472 |. 08/11/2028 . |4.A FE ...
Phoenix Newco Inc Initial Term Loan 0.000% Redempt ion 0.0000

+00216E-AF-6 | 08/11/28 ...eevevvrereeereeesiieieneneeeenes | verenes L 04/28/2023 . [ cevveeeeeeeieieiennniee e [ 0 foorerereeriiens (U (1 (L (L1 U (U O (L1 PO (U (L 0 fooreeeenes (L1 FU (| PR (L1 0 | 08/11/2028 . |4.B FE ....
ASP UNIFRAX HOLDINGS INC USD TERM LOAN

< 00216U-AC-7 |9.279% 11/05/25 .vevvvineieerieierereinienienns | verenn . 04/21/2023 . [Bank of AMErica ..cocovee ovrerererirreeees frrreenns (1,369) |-voveernne (1,495) [ovvennes (1,390) |- vovenenene (1,334) [ceveeene (74)] (G157 [(J A [(:(5) ] (| [C071) ) (L [ 1 (531 0 |. 11/05/2025 . [4.B FE ...
ASP UNIFRAX HOLDINGS INC USD TERM LOAN Redempt ion 100.0000

< 00216U-AC-7 |9.279% 11/05/25 .vevvvineieerieieeeieieieeenns | oo L 04/03/2023 . [ cevuvereeeeieieieeieernns feeeenenereeees [ 1,495 | 1,495 [oiieiinne 1,390 [everinnnne 1,334 oo LA T RS LA T (U1 ;N [ LIS (L1 FU 7 I 73 O 0 |. 11/05/2025 . |4.B FE ....
AVSC HOLDING CORP 2020 B-2 Term loan  0.000%

00241Y-AS=3 | 12/13/25 oo . 04/03/2023 . [Direct 76,097 78,451 |... 76,405 |.... ,019 |.... .. . 1,054 .. 405 |.. s .. 1,452 |. 12/13/2025 . [5.A FE ...

..00247N-AG-7 |AZZ Inc Initial Term Loan 0.000% 05/06/29 . 05/25/2023 . |Morgan Stanley .. .0 .0 . 05/06/2029 . |4.B FE ...
WIHATABRANDS LLC Initial Term Loan B 0.000%

+.00435U-AB=4 | 07/21/28 ..cvveereeereieieeeiee e eieies [ e . 04/01/2023 . [ DITect uvvvevereererieeres [oerieiirieerines [eerieeieeenns (U 0 . 07/21/2028 . |4.B FE ...
WIHATABRANDS LLC Initial Term Loan B 0.000% Redempt ion 0.0000

+.00435U-AB=4 | 07/21/28 ..vvveveeerieeieieiee e eeeeieens [ e L 04/01/2023 . | .ovveeeieieeiieenieeinie |oerieerieeniees [ (U (P (] [\ P [(J A (L1 P [(J A (L1 P | P (L1 (L1 I [ A (L1 P 14 |. 07/21/2028 . [4.B FE ....
ACRISURE LLC 2021-1 ADDITIONAL TR LN (F L)

..00488P-AN-5 | 7.873% 02/15/27 ..veveneeveneerenesreeeieneeienens [ eevenes . 04/01/2023 . [ J P MOFGaN vovvvenievees [oreieierieierinies [eeeieeeieeneens (U (P (|1 [\ P [(J A (519) |-vrveveinne [ A (519) |-vrvereenne [(J A (519) |- e (U [ 519 [orrieenrnnen 3,106 | 02/15/2027 . |4.B FE ....
ACRISURE LLC 2021-1 ADDITIONAL TR LN (F L) Redempt ion 0.0000

..00488P-AN-5 | 7.873% 02/15/27 ..veveneereneereneereeeieneeaenens [ eevenes L 04/01/2023 . | .ovveeeieieeiieenieeinie |oerieerieeniees [ (U (P (] [\ P [(J A (L1 P [(J A (L1 P | P (L1 (L1 I [ A (L1 8 |. 02/15/2027 . |4.B FE ....
Digital Media Solutions Initial Term Loan

..00488Y-AB-2 | 10.538% 04/26/28 .......cvveveveeereeeeereinnans [ eerenes . 04/20/2023 . | UBS Securities INC .ocee |ooeveeerieeriaiens foovrieennns (70 1) O (864) [vuvevrnerene (851) |-veeeavenennn [RRL) ] F— [GRLT ] - [GERD] S [(J A (226) |-vvveveennne [(J A (965) |-vevvvenrnens [U 28 | 278 e 8,355 |. 04/26/2028 . |4.B FE ...
Digital Media Solutions Initial Term Loan Redempt ion 100.0000

..00488Y-AB-2 | 10.538% 04/26/28 .......cveeeveeereierereinnans [ eerenes L 04/03/2023 . [ 1euvivenirieiieieiineinee [ [ S 864 |vrverrennne 851 [oevrrieriinnne 739 [ooreeee 15 | (L1 P (] 15 [ (] A 854 [orveriernnnn (L1 10 foeereeeerenens 10 |oveeeeeerereenens 21 |. 04/26/2028 . |4.B FE ...
CONSTANT CONTACT INC Initial Term Loan

..00510D-AB-0 | 0.000% 02/10/28 ....vovevvivereeecersiarssiaininaes | eevenes . 04/14/2023 . | Deutsche Bank ... ... (1,901) |... . 02/10/2028 . |4.B FE ...
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CONSTANT CONTACT INC Initial Term Loan Redenption 100.0000
..00510D-AB-0 [0.000% 02/10/28 ........cevvuviriirnnniieniinnnns | nnns L 04/03/2023 . | .eveneieiiiiiieeeeeeeiieeees i e 2,08 [eeiiiinns 2,095 [ooooiiiinnns 1,962 |oeveeniiiiinnnnns (U1 P [ PO L O [ PO L O [V PR 1,963 |ovvviiinnns [V PO (72 F [ 8 |. 02/10/2028 .|4.B FE ....
ADVISOR GROUP HOLDINGS INC Term B-1 Loan
..00775K-AE-8 [0.000% 07/31/26 ......cevvvvnnviriiiiniiiieiiinnins | s . 04/18/2023 . |Various ........cceeevvvvinn Jovvnnninniiiniinnns foeiineeiiiis 9 [ [ [ N (U1 P (U (G570 (U R (857) |oevvvvnnnnns [ PR [(570) R [V PO 566 |...oovnnnnn. 566 |o.eevnnnnnns 15,395 |. 07/31/2026 . |4.C FE ....
ADVISOR GROUP HOLDINGS INC Term B-1 Loan Redenption 0.0000
..00775K-AE-8 [0.000% 07/31/26 ......cevvvvnnviiiiiiniiiiniiinnnns | s L 0471472023 . | eeeneeeiiiiieeeeeiieeeees e [ [V [ [ N (U PO [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V 40 |. 07/31/2026 . |4.C FE ....
CHARTER COMM OPT LLC TERM B2 LOAN  0.000%
..00900Y-AD-8 [02/01/27 .vvvviiiiiiniiiiiiiiiiinieieiniinneeiinn | s . 04/01/2023 . |Citicorp wuuvvvvivnnnnnes Jovvneiniieiiiiiinens foennineens (2,079) [oeerennne (2,129) [..oevvnnnnns (2,116) |.eevennnnnns (1,945) |........... (174) [vvvveee (1,195) |evvennins (U . (1,369) |evvenninnnnne (U P (3,314) |oeevenis [V 1,235 |ooveeennns 1,235 | 8,525 |. 02/01/2027 . [3.C FE ....
CHARTER COMM OPT LLC TERM B2 LOMN  0.000% Redenption 100.0000
..00900Y-AD-8 [02/01/27 .evvviiiiiiniiiiiiiiiiiininivinieneeeeinn | s . 04/03/2023 . | .. . 02/01/2027 . |3.A FE ....
CABLEVISION
..01748Y-AB-6 [8.510% 09/15/27 ...ovvvviiiiriiniiiiiiiiiiiniiiiinn | s . 04/18/2023 . |Bank of America ......... |occoeerriiiiiiiinnns fooniiiiiiiiinns [V [ [ N (U1 P [ P (49) |evveninnnns (U PO (49) |evveninanns [ PR (49) |oeevvnins [V PO 49 | 49 | 9,992 . 09/15/2027 . [4.A FE ....
American Consolidated Natural First Priority
..02522Y-AB-6 [Loan 21.369% 09/16/25 ........cevvvviviiinnnnnnns | unnnnns . 05/18/2023 . |Various ... . 09/16/2025 . |4.A PL ....
AMNEAL PHARMACEUTICALS LLC
..03167D-AH-7 [8.773% 05/04/25 ..oevvvviiiiiiiiiiiiiiiiineeeees | s . 04/18/2023 . |J P Morgan .....ovvvvvennn Jovvnnnnnnniiiiiinnns fooeeiieiiiiinns [V [ [ N (U1 P (U . (5,014) |evvenninne (U . (5,014) |evvvnnnnn (U P (5,014) |.eovvvinns [V O 5,014 |..ennns 5,014 s 7,760 |. 05/04/2025 . [4.B FE ....
AVNEAL PHARMACEUTICALS LLC INITIAL TERM LOAN Redemption 0.0000
..03167D-AH-7 [8.773% 05/04/25 ...oovvvviiiiiiiiiiiiiiiiiineeeees | s L 04/18/2023 . | .eeniiiiiiiieieeiiiieeeees i [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (VN P [ PO [V 20 |. 05/04/2025 . |4.B FE ....
SIGMA BIDCO BV FACILITY B2  8.177% 07/02/25
L 03167D-AH=7 [ ceeeeee s [ e . 056/09/2023 . |HSBC .vvvvnniiviiniiiiinins Jevvniniieieiiinnns foeieeeeiiiiis [V [ [ N (U1 P (U . (2,681) [cuieiiinnnnns (U . (2,681) [covvnennnnnnnne (U P (2,681) |ouueneeiennnnn [V O 2,681 |.......... 2,681 [oeeiinne 17,817 |. 07/02/2025 . [4.B FE ....
SIGMA BIDCO BV FACILITY B2  8.177% 07/02/25 Redemption 0.0000
LO3167D-AH-7 [ eeeeeeeeeeee e | s L 05/09/2023 . | .eennieiiiiiieeeeeeiiieeees e [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 07/02/2025 . |4.C FE ....
Anchor Packaging LLC Initial Term Loan (First
..03306U-AB-4 [Lien)  0.000% 03/25/29 ........cccevvvuenrerennnn | unnnns . 04/22/2023 . |Morgan Stanley ... . 03/25/2029 . |4.B FE ....
Anchor Packaging LLC Initial Term Loan (First Redemption .
..03306U-AB-4 [Lien)  0.000% 03/25/29 ........cccvvvvuenvireennn | unnnns . 04/22/2023 . | .eenneiiiiiie e . 03/25/2029 . |4.B FE ....
APOLLO COMM REAL EST FIN INC INITIAL TERM
..03768D-AB-3 [LOAN ~ 7.896% 05/07/26 .......ccvvvvnnvivvinnnnnns | unnnnns . 04/14/2023 . |J P Morgan .....eevvvvvnnn Jovvnnnnnnniiiniinnes fooeneiiiiiiinns [V [ [ N (U1 P (U (504) |.ovvvnnnnnnnns (U (504) |..ovvnvnnnnnnns [ PR (504) [.ooevvvnnnnnnns [V PO 504 |oieeiinnnns 504 |....covnnnnns 6,578 |. 05/07/2026 . |4.A FE ....
APOLLO COMM REAL EST FIN INC INITIAL TERM Redenption 0.0000
..03768D-AB-3 [LOAN ~ 7.896% 05/07/26 .......ccvvvvnnvvrvinnnnnns | unnnns L 0471472023 . | eeenneeeiiiieeeeeeiiieeeees i [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V 17 |. 05/07/2026 . |4.A FE ...
PCl GAMING AUTHOTIRY TERM B FACILITY  8.521% CREDIT SUISSE FIRST
..03768D-AB-3 [05/15/26 ...eevvviviiiiiiiiiiiiiiieeeciiieeeeen | s . 04/01/2023 . |BOSTON ..evvvnnviviiiinnnns Jovvniiiiiieiiinees foeneieeciiiinns [V [ [ N (U1 P [ P [£:79 ) P (U PO [£:79 ) P [ PR [£:79 ] TN [V PO -7 F 82 | 10,226 |. 05/15/2026 . |3.C FE ....
APPLOVIN CORPORATION INITIAL TERM LOAN
..03835E-AC-8 [8.943% 08/17/25 ...ovvvvnviiiiiiiiiiiiiiiiieeeeen | s . 04/13/2023 . | GOLDMAN SACHS .....eevvves Jovvnnnnniriniininnns foeeeeneens (1,307) [ooevvennnnns (1,320) |oevvennnnnns (1,271) e (1,275) |oveevinnns (€)1 PR (0157 ) PR (U [/025) ) R (U P (1,982) |-eevvvenns [V PO [T . 675 | 10,571 |. 08/17/2025 . [3.C FE ....
APPLOVIN CORPORATION INITIAL TERM LOAN Redemption 100.0000
..03835E-AC-8 [8.943% 08/17/25 ...ovvvvnviiiiiiiiiiiiiiiineeeees | s . 04/03/2023 . | .eeeneieeiiiiieeeeeeiniiineees v e 1,320 [oooiiiiinnnns 1,320 |oeeieinns 1,271 | 1,275 | I L3 P [ PO A P [V PR 1,281 [ [V PO L 39 | 28 |. 08/17/2025 . |3.C FE ....
SABRE INDUSTRIES INC Term Loan B 8.726%
..03836B-AB-5 |05/21/28 ... R IR . 04/28/2023 . |UBS Securities Inc ..... .. (376)|.... .. (410)].. . 05/21/2028 . |4.C FE ....
SABRE INDUSTRIES INC Term Loan B 8.726% Redenption 100.0000
..03836B-AB-5 [05/21/28 ...evvvriiiiiiiiiiiiiiiiiinecciieeeeen | s . 04/28/2023 . | eeeniiiiiiiieeeeiiieeeees e e 395 | 395 [oiiiiiiiiiinns 391 | 376 |evvirinnnnns 7 O (1 P [ R L7 O [ PR it R (VN P I F T PO 5 |. 05/21/2028 . |4.C FE ....
Imprivata Inc Initial Term Loa Initial Term
..03836H-AG-1 [Loan  9.466% 11/24/27 .......oevvvvvvvinnineinees | nnns . 05/09/2023 . |BNP Paribas Securities |o....cooooevvviinnns fooviiiiiiiinnnns [V [ [ N (U PO [V P (49) |evveninnnns (U P (49) |evveninanns [ PR (49) |oeevvnins [V PO 49 | 49 | 6,087 |. 11/24/2027 . [4.A FE ....
Imprivata Inc Initial Term Loa Initial Term Redemption 0.0000
..03836H-AG-1 [Loan  9.466% 11/24/27 .......oevvvvvvvinnniinens | nnns L 05/09/2023 . | .eennieiiiiiiieeeeeiiieeees e [ [V [ [ N (U1 P [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V 16 |. 11/24/2027 . |4.C FE ....
ARAMARK SERVICES INC US TERM B US TERM B4
..03852J-AR-2 [LOAN  7.174% 12/10/26 ....evvvvvnnniiiiiinnnns | nnnens . 04/18/2023 . |J P Morgan .....euvvvvvinn Jovvnnnnnnniiiiiinnns foeiniieiiiiins [V [ [ N (U1 P [ O LT PO [ R LT PO [ KT [V PO (13) |vees (RE) 8,140 |. 12/10/2026 .|3.B FE ....
Arches Buyer Inc Initial Term New Term Loan
..03952H-AD-6 0.000% 12/06/27 .......cevvvevrriiinnnninniinnnes | ens . 04/18/2023 . |Morgan Stanley ......ccoee |oveveiririiinninnns foovniiiiiiiinns [V [ [ N (U1 PO (U A (1,549) |evveennnne (U P (1,549) |evvennnnnne (U P (1,549) |ooovvnis [V O 1,549 |..ooenins 1,549 |oeeinnns 9,591 |. 12/06/2027 . [4.B FE ....
Arches Buyer Inc Initial Term New Term Loan Redempt ion 0.0000
.. 03952H-AD-6 [0.000% 12/06/27 ......ccevvvnniiiiiinnnniiiiinnnnns | onnnns . 04/18/2028 . | ueniiiiiiiiieeeiiiiiieeeees | e [ [ U PO [ U JU A [U [ I P (U [ P [ 0 Joveennenns J I [U [ 0 |. 12/06/2027 . |4.B FE ....
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Aretec Group Inc Initial Term Loan (First
..04009D-AB-0 [Lien)  0.000% 10/01/25 .......cevvvvvvvinnnnnnes | unnnns . 04/22/2023 . |Various ........cceeevvevinn Jovvnnnnnniiiniinnns fooeenieiiiiis [V [ [ N (U1 P (U (215 (U (215 [ PR (386) |-vveneeennnnn [V PO 386 |.eevnnnnnns 386 |oeuniiinnn 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 .......cevvvvvvvvirnnnnnes | unnnns L 0471472023 . | eeeneeeiiiiieeeeeiieeeees e [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V N 8 |. 10/01/2025 . |4.B FE ....
AssuredPartners Inc 2022-2 Term Loan  0.000%
L 04621H-AU-7 [ 02/13/27 evvveiiiiiiiiieeecciieeeecviiineeeeen | s . 04/13/2023 . |CIticorp wuvuvvvvvinnnnnns Jovvnnniiiiiiiiinnes foeeieeeiiiiins [V [ [ N (U1 P (U (315) |vvrvrrrnnnnns (U (315) |vervrrrinnnns [ PR (1157 R [V P 315 |t 315 | 2,735 |. 02/13/2027 . [4.B FE ....
AssuredPar tners Inc 2022-2 Term Loan  0.000% Redenption 0.0000
L 04621H-AU-7 [ 02/13/27 evvveiiiiiiiiieicciieeeecviineeeeen | s L 04/13/2023 . | eeeneeeiiiieeeeeeiieeeees e [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (1 P [ PO [V N 7 | 02/13/2027 .|4.B FE ....
ASURION CORP New B-9 Term Loan  0.000%
.. 04649V-AY-6 [ 08/05/27 ....uviiiiirniniiiiiiiiiiinieiiinineeeeien | s . 04/01/2023 . |CIticorp wuuuvvvvvinnninnes Jovvnnniiiiiiiiinnes foennieeeiiiis [V [ [ N (U1 P (U [ 1D (U [ 1D [ PR [RE1D ) PR [V PO 1831 | 131 [ 5,153 |. 08/05/2027 . [4.A FE ....
ASURION CORP New B-9 Term Loan  0.000% Redenption 0.0000
.. 04649V-AY-6 [ 08/05/27 ....eviiiiirniiiiiiiiiiinieeiininneeeeen | s L 04/01/2023 . | eeennieiiiiiieeeeeeiieeeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V 13 |. 08/05/2027 . |4.A FE ....
athenaheal th Group Inc Initial DDTL  0.000%
..04686R-AC-7 |01/27/29 ... R IR . 04/01/2023 . |Direct .... . 01/27/2029 . |4.B FE ....
athenahealth Group Inc Initial DOTL  0.000% Redenption
..04686R-AC-7 [01/27/29 ..evvvniiiiiiiiiiiiiiiiiiiieieecciiineeeees | s L 04/01/2023 . | .eenneeiiiiiieeieeinieeeees i e 60,587 |............ 60,587 |oeeeunnnnns 56,876 |..eeuunnnnn. 41,140 |.......... 3,207 |overeieens 45 |oeeennnns 2,663 s 589 | (U P 56,876 |...couurrenns [V O 3,711 |t [T I PO 459 . 01/27/2029 . [4.B FE ....
..05368Y-AB-6 |AVIENT CORP Term B-6 Loan  0.000% 07/27/29 |....... . 04/01/2023 . |Barclays ....ceeeueeeeeenn Joemmnneeeeeniinees feeeeeeeeeeis [V [ PO [ PO (U1 PP 0 Joeeeeees (56) |+evveneeeeenns (1 P (56) |+eveeneeaeennn (1 PO (56) |-eeevnnneaeens [V PO 56 |oeeeeeeeeens 56 |eeernnaens 5,366 |. 07/27/2029 . |3.A FE ....
Aveanna Healthcare LLC 2021 Term Loan
..05549D-AK-4 [0.000% 06/30/28 ......ccevvmueeeemmnnnaeeeeennnnaes | s . 04/12/2023 . |Direct ..oeeeeeeiiiieeeeen feeeeneeeeeeeenes s 558,644 |........... 656,344 |........... 560,468 |........... 391,023 |....... 111,820 |......... 25,063 |......... 93,263 |......... 43,620 |...coovnnnnnnns (U 560,468 |............... [V PO (1,824)|........ (1,824) |eevennnnnne 13,226 |. 06/30/2028 . |4.C FE ....
BCPE North Star US Holdco 2 | Initial Term
..05552D-AC-6 [Loan  0.000% 06/07/28 ......cevvueeeeeemnnnnaes | s . 04/18/2023 . |Various ......cceeeueeeeeenn Joemmmnreeeennniines foeeeens 1,132,149 |........ 1,217,597 |........ 1,120,950 |........ 1,120,189 |........ 68,775 |......e. 1,317 |......... 69,331 |eeeeninnnns 761 | (U 1,120,950 |oeeeneeeeennnnn [V PO 11,199 |........ 1,199 [ooeeeeeeeee 19,109 |. 06/07/2028 . |4.C FE ....
BCPE North Star US Holdco 2 | Initial Term Redenption 100.0000
..05552D-AC-6 [Loan  0.000% 06/07/28 ......cevvueeeeeemnnanaes | s L 04/26/2023 . | .eveniiiiiiiiiiieniiiiiineees e e 3,089 [.ccoeeeenne 3,089 |eeerinnns 2,843 |..oooeeeennns 2,841 |t V£ T PO 3 |oeiees 176 [t 2 e [V PO 2,843 |ooeiiiiinns [ PO 245 |........... 2245 | 10 |. 06/07/2028 . |4.C FE ....
SRS DISTRIBUTION INC Term Loan B 0.000%
.. 05552D-AD-4 [05/20/28 ...ereeieeeeeenee e eeeen | s . 04/18/2023 . |Bank of America ......... .0 L0 . .. (473)].. . 05/20/2028 . |4.B FE ....
..05825H-AD-6 |Univar Solutions USA Inc  0.000% 05/27/28 . |....... . 04/21/2023 . |Wells Fargo .0 L0 . 05/27/2028 . |3.B FE ....
Redemption
..05825H-AD-6 |Univar Solutions USA Inc  0.000% 05/27/28 . |....... L 0472172023 . | eeeeeeeiiiieeeeeeiieeeees i [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V 14 |. 05/27/2028 . |3.B FE ....
AHP Heal th Partners Inc Initial Term Loan
..05875C-AB-0 [0.000% 08/23/28 ........cevvvunvirriiiniiinieiiiinnn | nnns . 04/20/2023 . | Goldman Sachs & Co ...... |oveveeiirieinnnnns fooniiriiiiiinnns [V [ [ N (U1 P [ P (00 O (U P (40) [ovvvvvnnnnnnnn [ PR (1)) [V PO 40 | 40 | 4,241 |. 08/23/2028 . [4.A FE ....
AHP Health Partners Inc Initial Term Loan Redemption 0.0000
..05875C-AB-0 [0.000% 08/23/28 ........ccvvvunvvrriiiniiinniiiinnnn | s L 04/20/2023 . | eeeeieiiiiieeeeeeiieeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V 11 |. 08/23/2028 . |4.A FE ....
ACproducts Holdings Inc Commit Initial Term
..07301H-AC-7 [Loan  9.788% 06/30/28 .....coevvvvvvnnnviiriinnnn | nnnnns . 04/20/2023 . | Deutsche Bank ............ |oeeeerriiiiiininnns fooenennnns (1,810) [oeuennnnne (2,261) |.oeeeeneens (1,905) |............ (1,708) [..ovvennee (212) fevveeee (1,889) [cuniiiinnnnns (U . (2,101) foeniiiinnnnns (U P (3,809) |.eevvvnnnns [V O 1,99 |...eeis 1,999 |oveiiiiiiiiinnns 0 |. 06/30/2028 .|4.C FE ....
ACproducts Holdings Inc Commit Initial Term Redempt ion 100.0000
..07301H-AC-7 [Loan  9.788% 06/30/28 ......oeevvvvvnnviviinnnnn | unnnns . 04/03/2023 . | .eeeneieeiiiieeeeeeeniiineees i e 2,261 [oeeeeiienne 2,261 | 1,905 | 1,708 |............ 22 | 10 [ooeriiiiiinnnns (U P 222 | [V PR 1,930 |oevevininnes [V PO 31 s 331 | 0 |. 06/30/2028 .|4.C FE ....
HUB INTERNATIONAL LTD B-3 Incremental Term
.. 11284E-AM-5 [Loan  8.511% 04/25/25 .....ccovvvnnviiiiiinninnes | annnnns . 04/01/2023 . |Morgan Stanley ......ccoo. |oveveireriiiniinnns foonniiiiiiiinnnns [V [ [ N (U PO [V P (35) [euvvvnnnnnnnnns (U P (£ ST [ PR (<557 0 . 04/25/2025 . |4.A FE ...
HUB INTERNATIONAL LTD B-3 Incremental Term Redenption 0.0000
.. 11284E-AM-5 [Loan  8.511% 04/25/25 .....ccovvvnnviviiinnninnes | nnnnns . 04/01/2023 . | .eeenieiiiie e . 04/25/2025 . |4.A FE ...
CD TECHNOLOGIES INC TERM B
L 124660-AG-0 [ 12/22/25 .ovvviiiiiiiiiieiccis | s . 04/21/2023 . |Bank of America ......... |occoeorrriiiiiiinnns fooeiinnnns (1,49) |oevvvrnnns (1,631) |oeeeeens (1,545) [oevvennnnnnn (1,469) |........... ()]s (1,906) [o.nneevevnnnnns (U . (2,017) feueiiiiinnnnns (U P (3,487) |.eevvvnneeenns 0 . 12/22/2025 . |4.C FE ....
CD TECHNOLOGIES INC TERM B LOAN 11.279% Redenption 100.0000
L 124660-AG-0 [ 12/22/25 ..ovvviiiiiiiiiicecis | s L 04/03/2023 . | .eveneieiiiiiieeeeeeeiieeees i e 1,631 | 1,631 | 1,645 | 1,469 |ooovennnnnns LA T PO (U P 4 [, [V PR 1,584 | [V PO LA P LY FO 14 . 12/22/2025 . |4.C FE ....
International SOS (The America Initial Term
..12509Y-AE-6 [Loan  9.259% 08/06/28 ...........cceevvvunieeees | unnnns . 04/21/2023 . | P Morgan ....oouvvvvvinnn Jovvnnninniiinninnns fooeneneens (1,333) [oeevvennnns [ ) I (1,330) |oevvenniiiinnnnns (U PO (U [QECIC) ) PO (U [RECIC) ) PO (U P (1,465) |.ccvvvennnnnns [V PO 132 | L7 F (273)|. 08/06/2028 . |3.B FE ....
International SOS (The America Initial Term Redenption 100.0000
..12509Y-AE-6 [Loan  9.259% 08/06/28 ...........ccevvvruinieeeen | uunnnns . 04/03/2023 . | .evnneieeiiiiieeeeeeeeiiieeees e e 1,353 [ooeiiiiinnnns 1,353 [ooiiiininnns 1,330 |oeeeeiiiiiinnnnns (U1 PO [ PO (1 P [ PO {1 P [V P 1,330 |oevevinennes [V PO 28 | 28 i 0 |. 08/06/2028 .|3.B FE ....
International SOS (The America Initial Term
.. 12509Y-AE-6 |Loan  9.259% 08/06/28 . 06/17/2028 . | .. ...0 .0 L0 ... .0 . . 08/06/2028 . |3.C FE ....
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EP Purchaser LLC Closing Date Term Loan
. 12576L-AG-7 [0.000% 10/27/28 ......cevvvveniiiiiiiniiiiiiiiinnes | s . 04/01/2023 . |CIticorp wuvuvvvvvinnninnes Jovvnnniiiiiiiiinnes foeniieeiiiiis [V [ [ N (U1 P [ P (16) oo (U PO (16) oo [ PR (1) PR [V PO L7 R | (7 0 |. 10/27/2028 . |4.A FE ....
EP Purchaser LLC Closing Date Term Loan Redempt ion 0.0000
. 12576L-AG-7 [0.000% 10/27/28 ......cevvvveniiiiiiiniiiiiiiiinnes | s L 04/01/2023 . | eeennieiiiiiieeeeeeiieeeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V N 0 |. 10/27/2028 . |4.A FE ....
CTC HOLDINGS LP TL 1L B Term Loan  0.000%
.. 12658U-AB-9 [02/15/29 ....ovvvnniiiiiiiiiiiiiiiiiiciiiies | s . 04/13/2023 . |J P Morgan ...ccovvevvvenes Jovvvnnnniniininns Jovninnennnns [(SZX) I PO [CI6) 1) . [CSR D (936) |..evvvnnnnns (V0] . (166) [cvverevrnnnnns (U (193) |ooevvvvnnnns (U P (1,128) |oveeneeieinnn [V P 185 |oeeeenns 185 [ 8,524 |. 02/15/2029 . [4.A FE ....
CTC HOLDINGS LP TL 1L B Term Loan  0.000% Redenption 100.0000
.. 12658U-AB-9 [02/15/29 ....evvvnniiiiiiiiiiiiiiiii s | s . 04/03/2023 . | .eeneiieiiiieeeeeinieeeees e e [T F 975 |oeiriiiiinns 961 | o I 74 P, (VN P [ PR 27 | [ PR 963 [....covvnnnnnns [V PO L V2 | PO 22 . 02/15/2029 . [4.A FE ....
CASTLE US HOLDING CORPORATION TERM LOAN (USD)
.. 14852D-AC-5 [0.000% 01/24/27 ....evvvviviniiiiiiiiiiiinieiiiins | s . 04/01/2023 . |Bank of America ......... |ocoeeeriiriiiniinnns fooniiiiiiiiins [V [ [ N (U1 P (U . (1,751) o (U . (1,751) founnninnnnnnns (U P (1,751) v [V O 1,751 | 1,751 [oeeees 10,311 [. 01/24/2027 . [5.A FE ....
CASTLE US HOLDING CORPORATION TERM LOAN (USD) Redenption 0.0000
.. 14852D-AC-5 [0.000% 01/24/27 ....oovvvvviniiiiiiiiiiiinieiiiin | s L 04/01/2023 . | eeennieiiiiiieeeeeeiieeeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V 22 |. 01/24/2027 . [4.C FE ....
Charter NEX US Inc Initial Ter Initial Term
..16125T-AJ-1 [Loan  9.442% 11/24/27 .....covvvvveiiiiiiinines | s . 04/20/2023 . |Citicorp .. . 11/24/2027 . |4.B FE ....
Charter NEX US Inc Initial Ter Initial Term Redenption
..16125T-AJ-1 [Loan  9.442% 11/24/27 .....covvvvveiiiiiiinines | s . 04/03/2023 . . 11/24/2027 . |4.B FE ....
Confluent Health LLC Term Loan B 0.000%
L20716L-AG-1 [10/27/28 evveiiviiiiiievviiieccnieeeeen | s . 04/07/2023 . . 10/27/2028 . |4.C FE ....
..22207E-BG-8 |COTY INC TERM B USD LOAN  7.763% 04/07/25 . |....... . 04/14/2023 . |J P Morgan .. . 04/07/2025 . |3.C FE ....
Redemption
..22207E-BG-8 |COTY INC TERM B USD LOAN  7.763% 04/07/25 . |....... L 04/19/2028 . | .eeeiiiiiiiiieeiiiniiinnees e e 4,198 [ooeeeeeene 4,198 |eeeieinnnnns 4,114 | 4,098 |eeeeiinnnns (1 PO 27 |eeeeeiieeees (1 PO 27 |eeeeeiieeees [V PO 4125 |t (VI PO L3 PPN T4 e 69 |. 04/07/2025 . |3.C FE ....
WIN Waste Innovations Holdings Term Loan
..22750J-AD-6 |Facility 8.651% 03/17/28 ....cooveeeeeennnaes | s . 04/01/2023 . |Citicorp .. . 03/17/2028 . |4.A FE ....
WIN Waste Innovations Holdings Term Loan Redempt ion
..22750J-AD-6 |Facility 8.651% 03/17/28 ....covvveeeeennnaes | s . 04/03/2028 . | .eveiiiiiiiniineeniiiiieens e e 1,361 |oeeennies 1,361 |oeeeenes 1,320 |oeeeeiieeeenennns (U1 PP [ PO L PO [ PO L PO [V PO 1,321 | (VI PO (VI PO 40 e 0 |. 03/17/2028 . |4.A FE ....
CROWN SUBSEA COMMUNICATIONS Initial Term Loan
.. 22860E-AE-2 [0.000% 04/20/27 ....ceeeeeeeeeeeeeeennieeeeeennns | s . 04/01/2023 . | Goldman Sachs & €O ..ccev |oevvuueeeeemmnnnes fooieeeeeeniins [V [ PO [ PO (U1 PP (U (794) |.eeeeenes (U (794) |+eeeeeeees (1 PO (WELY] — [ PO T4 et 794 |oeeeeennnnn 22,800 |. 04/20/2027 . |4.B FE ....
CROWN SUBSEA COMMUNICATIONS Amendment No. 2
..22860E-AG-7 |Term Loan  0.000% 04/27/27 ...evoeveeeennnaaes | s . 04/01/2023 . | Goldman Sachs & €O ..ceev |oevvuureeeemmnnnnes fooeeeeeeeniins [V [ PO [ PO (U1 PP (U (01D ) (U (01D ) (1 PO (01 D) PO [ PO 201 oo 201 | 1,484 |. 04/27/2027 . |4.A FE ...
Infinite Bidco LLC First Lien Term Loan
.. 23343H-AD-2 [9.466% 02/24/28 ......oevrieiieeieiieeeeeeeeieeeee | s . 04/14/2023 . |Piper Jeffries & Co ... |oeeeeeeiieeeeemnnins Jovneiieeeens (569) |vveuneeaennns (597) |oeeeemennnes (595) [-eeeeennnnnn (575) |+ eeeenennnnn (V)] . (R0 ) R 0 Joveeeeees (38) |eveeneeeennns (1 PO (1) ) P (VI PO 45 |t 45 | 0 |. 02/24/2028 . |4.A FE ....
Infinite Bidco LLC First Lien Term Loan Redenpt ion 100.0000
.. 23343H-AD-2 [9.466% 02/24/28 ......orveiiiieeiiieeeeeeeieeeee | s . 04/03/2023 . | .eeeiiiiiiniieieiiinineees s e 597 e 597 |oeeeeeiiieees L1 575 |eeeieieens 20 | (VI PO (1 PO 21 | (1 PO [ (VI PO L | I PO 0 |. 02/24/2028 . |4.C FE ....
DRW Holdings LLC New Term Loan  9.693%
.. 23343H-AD-2 [02/24/28 ..o | s . 04/01/2023 . |Piper Jeffries & Co ... |oeeeiieeeeemmninnns fooieeeeeenis [V [ PO [ PO (U1 PP 0 Joeeeeees [(0 1 PO 0 Joveeeeees (50) |+eveeneeeeenns (1 PO (50) |+eeevnnneaeens (VI PO LIV PO 50 |oeeeiiins 4,977 |. 02/24/2028 . |3.C FE ....
DCERT BUYER INC INITIAL TERM LOAN ~ 9.273%
.. 28022K-AB-5 [08/07/26 ....eeeeeeeeeeeeeennnieeeeeeene e eeennns | s . 04/01/2023 . |Morgan Stanley .......ceee |oeveeereeeemmniinns foeeeeeeeenins [V [ PO [ PO (U1 PP 0 Joeeeeees (40) |+eveeneaeeee (1 PO (40) |+eeeeneaeees (1 PO (40) |+eeennneens (VI PO (VI PO 40 |oeeennnnns 12,746 |. 08/07/2026 . |4.B FE ....
DCERT BUYER INC INITIAL TERM LOAN  9.273% Redenpt ion 0.0000
.. 28022K-AB-5 [08/07/26 .....eeeeveeeeeeeennnieeeeeenieeeeeennns | s L 04/01/2028 . | .evniiiiiiiinniniiiiineees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 33 |[. 08/07/2026 . [4.B FE ....
DELEK US HOLDINGS INC Additional Term Loan
.. 24664G-AF-8 [8.793% 11/19/29 ..eovreiieiiiiieeeeeeeeeeeee | s . 04/26/2023 . |Bank of America ......... . 11/19/2029 . |4.A FE ...
DELEK US HOLDINGS INC Additional Term Loan Redemption
.. 24664G-AF-8 [8.793% 11/19/29 .. eovmeiieiiiiieeeeceeeeeeee | s L 04/26/2023 . | .euniiiiiiiineeeiiiiineees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 12 |. 11/19/2029 . |4.A FE ...
Dermatology Intrmdte Holdg |11 Closing Date
..24982L-AB-1 [Term Loan  9.523% 03/24/29 .......ccvvvvvennnaes | uunnnns . 04/14/2023 . |Scotia Capital ..ooeeeeere |oevmeneeiiiniiiees [ [V [ PO [ PO (U1 PP (U (142) |oeeeeiee (U (142) | oo (1 PO QL3 [ PO 142 o 142 | 0 |. 03/24/2029 . |4.B FE ....
Dermatology Intrmdte Holdg |11 Delayed Draw
..24982L-AD-7 [Term Loan  9.523% 03/24/29 .......ccevvveevnnaes | uunnnns . 04/20/2023 . | Scotia Capital ..coeeeeees |oevmnneeiiimiiiiees foeeeeeeenis [V [ PO [ PO (U1 PP (1 PO (27) |eeeeeeeeeenes (1 PO (27) |eeeneeeeenns (1 PO (27) |eeeemneeaees (VI PO 27 e 27 eeeeeeens 2,105 |. 03/24/2029 . |4.B FE ....
USIC Holdings Inc Initial Term Initial Term
..25401H-AC-8 [Loan  9.038% 05/07/28 ....eevvieeeeennnniaeeeennn | s . 04/13/2023 . |Morgan Stanley .......coee |oeeeeeeeeeemmninnns foeeeeeeeenins [V [ PO [ PO (U1 PP 0 Joeeeeees (T4) |eeeeeeeeeee 0 Joveeeeees (T4) |eeeeeeeeeee (1 PO (T4) |eeeeeeeeen (VI PO L3 PPN T4 e 7,124 |. 05/07/2028 . |4.B FE ....
USIC Holdings Inc Initial Term Initial Tern Redenpt ion 0.0000
..25401H-AC-8 [Loan  9.038% 05/07/28 ....evveereeenrnniaraennne | ounnens L 04/13/2028 . | uiiiiiiiiiiiiniiiiiniininns Jernnneeeerennnees feeneeeeeeniaas [ [U PP [ PP 0 Joeeeiereeenes (U T [V PP (U T [V PP [U 0 |oeemminaaeees [V PP (U T [ PP 18 |. 05/07/2028 . |4.C FE ....
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Discovery Purchaser Corp Initial Term Loan
.. 2647AN-AC-0 | 9.568% 08/06/29 .......evvvvvviiiiiiiiiiiiiiiiiiiins [ eeeen . 04/25/2023 . | BNP Paribas Securities |........cccccoeens |oeeeninis (1,267) [ocunnnnnne [ ) I (1,245) [euvvennnnnnn (1,237) | (D] R [£21:15) 1 0 s (896) [cevvvvnnnnnnnnn [ SRR (2,134) oo (VO 867 |..oooeeennn 867 [.vvvnnnnnnn 10,633 |. 08/06/2029 . [4.C FE ....
Discovery Purchaser Corp Initial Term Loan Redempt ion 100.0000
.. 2547IN-AC-0 [9.568% 08/06/29 ......uvvvvvrrrnniiniiiniiiininiinn | s . 04/03/2023 . | .eeeneeeeiiiiieeeeeeniiineees i e X 1,383 | 1,245 |............. 1,237 e Mo L [V TR L R 0 e 1,202 |oeeeeeieenens (VO 101 |t 101 | 27 . 08/06/2029 . |4.C FE ....
PATHWAY VET ALLIANCE LLC 2021 Replacement
..26471Y-AK-8 | Term Loan  8.928% 03/31/27 .....cevvvvvvvvvnnnns [eenenn . 05/09/2023 . |Morgan Stanley ........... |oeeeeeeeeiiiiniinins |, [V [V [V {1 0 s (121) o (U (121) o [V TR (G40 [V 21 [ns 21 | 4,360 |. 03/31/2027 . [4.A FE ....
PATHWAY VET ALLIANCE LLC 2021 Replacenent Redenption 0.0000
.. 25471Y-AK-8 [Term Loan  8.928% 03/31/27 ......cevvvvvvvvinnnn | unnnns L 05/09/2023 . | .eennieiiiiiieeeeeeiiieeees e [ [V [V [V {1 [V FUSURRRRR (VO 0 | (VN 0 e (U O (VO 0 | [V 11 |. 03/31/2027 . |4.C FE ....
Dodge Data & Analytics LLC Initial Term Loan
..25646C-AB-6 | 10.288% 02/10/29 .....coovvvvviiiiiiiiiiiiiiieieeens [ . 04/13/2023 . | Deutsche Bank ........ccee |oeeeeeeeeieiinnnnnns |oeeennnns (1,242) |ovevvvnenns (1,505) |............ (RN D) IR (1,193) |...ceenn (4]} A (551) |vvvevrrnnnnnns 0 s (770) [eevvvnnnnnnnnnn [ SRR (1,983) |-oeeeeeeeennn [V L2 B 721 [ 10,444 |. 02/10/2029 . 4.C FE ....
Dodge Data & Analytics LLC Initial Term Loan Redempt ion 100.0000
..256460-AB-6 | 10.288% 02/10/29 ......ovvvvvvvnnneiiiiiiiiiiieeinn | s . 04/03/2023 . | .evnneeeeeiiiieeeeeeeenieeees i feveeen 1,506 [ 1,505 [ 10411 [ 1198 219 foiiiiiiiinnns I 0 s 27 P, 0 e 1,415 |, [V 90 [ [TU 20 (. 02/10/2029 . |4.C FE ....
DYNASTY ACQUISITION CO INC INITIAL TERM B1
..26812C-AE-6 |LOAN  0.000% 04/06/26 .. [ [P . 05/24/2023 . |Various ... .. (876)).. . 04/06/2026 . (4.C FE ....
DYNASTY ACQUISITION CO INC INITIAL TERM B1 Redemption .
..26812C-AE-6 [LOAN  0.000% 04/06/26 .........eeovvvvrvvvnnnnnes | unnnns L 05/24/2023 . | .eeniiiiiiieeeeeiiieeeees i [ [V [V [V {1 [V FUSURRRRR (VO 0 | (VN 0 e (U O (VO 0 | [V 9 |. 04/06/2026 . [4.C FE ....
INNOVATIVE XCESSORIES S LLC TERM LOAN 2020
..26812C-AF-3 10.000% 02/26/27 ......evvvvvvvvvnrnnnnnnnnnnnnnnnnns [eeeees . 04/18/2023 . |UBS Securities Inc ..... |oeeeeeeeeeeieiiinins |oeeiiieinennnnnns [V [V [V (VO 0 Jeeeeennnn [£515) 1 O 0 s [£515) 1 O 0 v [£515) ) O [V 99 |oveiiiiininns 99 [ 8,958 |. 02/26/2027 . [5.A FE ....
INNOVATIVE XCESSORIES S LLC TERM LOAN 2020 Redenption 0.0000
..26812C-AF-3 [0.000% 02/26/27 ......eevvvvvenieiiiiiniiineeiiinnnn | s L 04/18/2023 . | .eeniiiiiiiieieeiiiieeeees i [ [V [V [V {1 [V FUSURRRRR (VO 0 | (VN 0 e (U O (VO 0 | [V 34 |. 02/26/2027 . [4.C FE ....
Webhelp US LLC New Term Loan B (USD)  0.000%
.. 26874V-AC-3 |07/31/28 covvvvvviviiiiiiiiiiiiiiiiiiiiiiiiiieieeeens [ . 04/21/2023 . |HSBC ..vvvvvvvvnnninninniinns foeeeeeiienineieeeens e, [V [V [V (VO 0 e (37) fervvnnnnnnnnnns 0 s (37) fervvnnnnnnnnnns 0 v [E20) TP [V K70 R 7 6,808 |. 07/31/2028 .|4.B FE ....

Webhelp US LLC New Term Loan B (USD)

L 2BBTAV-AC-3 | 07/31/28 vvereeeeeeieiereieieneeseeesesisieieiens | oo . 06/13/2023 . | .. . 07/31/2028 . |4.B FE ...
LABL INC Dol lar 193

1 2688TK-AC-8 [ 10/22/28 .vveenieeiieesieieseeeeeeeiene [ e . 04/14/2023 . {CItICOMP wvvevvrveririeies [orevreesieerieiens [reeieens (1,972) oo (2,053) [oovvennes (1,962) |-vovvnve (374,364) [.vevvennn (U P (EC0)] [(J A (EC0)] (| [C75)) (L [V [0 11,575 |. 10/22/2028 . |4.B FE ...
LABL INC Dol lar Term B Loan 2021 10.193% Redempt ion 100.0000

. 2688TK-AC-8 | 10/22/28 ..vovveineiiieieieieieeeee s | e L 04/03/2023 . [ cevuvereeeeieieieeieernns feeeenenereeees [ 2,05 [oovererennnen 2,083 | 1,962 [ovneeveriecninas (| F (| PR K I U (| PR K I U (] PR 1,965 [ooveivenennne (L1 FU :1: 0 I - 29 |. 10/22/2028 . |4.C FE ....
East West Manufacturing LLC Initial Term Loan

.. 27580C-AF-1 | 11.288% 01/05/29 ....vevvuveveneeeeeeeeneeieesiens [ e . 06/16/2023 . [ Direct .vvveveveerieenes [oerieerieiiieens [ 163,047 [oovevnene 210,384 [ooveennene 185,138 [.ovevunee 196,709 |........ 771 [ [ I A 23,396 |....... (11,572) [eevenrvenns [(J A 185,138 [cvveververennns 0 |eee (22,00) |....... (22,090) [+.evenreene 7,376 |. 01/05/2029 . |4.C FE ...
East West Manufacturing LLC Initial Term Loan Redempt ion 100.0000

.. 27580C-AF-1 | 11.288% 01/05/29 ...ovveveivrererenereeresisiens | oo L 04/01/2023 . [ ceveveeereeeeeeieicencnenins [oereeeserisieees [reeeieens LT [ IO 468 [ooveieriinnne 7 K| (L1 FU T R (2] P (] A 15: I (L1 FU (73 I [/ A 5 |. 01/05/2029 . [4.C FE ...
East West Manufacturing LLC Delayed Draw Term

..27580C-AG-9 |Loan  5.538% 01/05/29 ....cvvvvvvererreenierirns [ e . 04/01/2023 . {DITect wuvvveverveerieinns [oreeieesieeieens [rreieens 30,601 |oveenene 30,910 [oovrenrnes 27,201 [ocuvenee 28,901 |.......... 1,733 |oveerieenns L1 P 3,443 | (1,701) [veveriinne (| 27,201 |ovvrerinne (L P 3,400 [.......... 3,400 [orvevriiinnne 449 |. 01/05/2029 . |4.C FE ...
ELANCO ANIMAL HEALTH INC TERM LOAN B 0.000%

28414B-AF-3 | 02/04/27 . [ e . 04/13/2023 . | GOLDMAN SACHS ....vevever |oveeereeeieinies [orerieiereeienens (L1 | P (|1 (| FT [(J A [C140] S (U A [C140] S (| A [C140] ST (L 24T S ZA T O 21,264 |. 02/04/2027 . 4.A FE ....
ELANCO ANIMAL HEALTH INC TERM LOAN B 0.000% Redempt ion 0.0000

(2BHABAF-3 | 02/04/27 .. | e . 04/13/2023 . | .. . 02/04/2027 . |3.A FE ...
Element Mteril Tech Gr g Initia

..284375-LE-0 |Term B Loan  9.788% 04/12/29 ...covvvevvvicecs [ v . 05/10/2023 . |Bank Of AMErica ..eocovee |oveveerererierinens [oereeireeeens (L1 | P (| A (139,045) [o.vevvvene (| (0] R (| (0] R (] A [0 P (L1 FUN (72 T (740 3,137 |. 04/12/2029 . |4.B FE ...
Element Mteril Tech Gr US Hidg Initial USD Redempt ion 0.0000

.. 284375-LE-0 |Term B Loan  9.788% 04/12/29 ....eovveveuerens | verene L 05/10/2023 . [ cevuveeeeeeeieieeennnine oeeerenisieieees [ 0 foorerereeriiens | P [(J (1,048) |- (| PR (L FT (| PR (L1 FU | (L1 I (L1 FU (| PR (L1 0 | 04/12/2029 . |4.A FE ...
ELECTRONICS FOR IMAGING INC INITIAL TERM LOAN

.. 28608E-AB-2 | 10.247% 07/02/26 ..vvvrveveneeeenieieneeieeniens [ e . 04/01/2023 . [HSBC .vvveveeeevenerieinies [oerieieninenines [oevieenieieen (L1 | P (|1 (| F (| PR (L FU (| PR (L1 FU | (L1 I (L1 FU (| PR (L 9,178 |. 07/02/2026 . |4.C FE ....
ELECTRONICS FOR IMAGING INC INITIAL TERM LOAN Redempt ion 0.0000

..28608E-AB-2 | 10.247% 07/02/26 ...vevevevvvereeenereeresesien | oo L 04/01/2023 . [ ceveveeeeeeeieieenencniniee oeeerenisiseees [ 0 foorerereeriiens | P (|1 (| F (| PR (L FT (| PR (L1 FU | (L1 I (L1 FU (| PR (L1 F 32 |. 07/02/2026 . |4.C FE ....
Azalea Topco (fka Emrld Topco) INITIAL TERM

..29102T-AB-8 |LOAN ~ 0.000% 07/24/26 ..cevvevveereneareninien [ eevee . 04/14/2023 . [BArclays veovevevveervrs |ooerieinieeniniens feoeiieennens (823) |evrvennns (897) [vuveveearene (872) |- (824) |+vvvene [6:)) [CI)] [(J A (344) |- (| [GIRL:X) ] (L 71 346 oo 7,023 | 07/24/2026 . |4.C FE ...
Azalea Topco (fka Enrld Topco) INITIAL TERM Redempt ion 100.0000

..291027-AB-8 |LOAN  0.000% 07/24/26 ......cooooviiiiiiiiiiiiins [oeeennn . 04/03/2023 . | .uvvveeininiiiiiiiiiiiiiiiiies Joeeeiiieiieieeeeeees | 897 i 897 |oiriiiiiiiinns 872 foviiiiiinnns 824 |.iiinnnnn. 58 |oiiiiiiiieen LI OO [ O 59 | [V 884 |..oviiinnn. [V PPN L 18 | 18 |. 07/24/2026 . |4.C FE ....
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Azalea Topco Inc 2022 Incremental Term Loan
..29102T-AF-9 [0.000% 07/25/26 .......ccevvvenveriiiiniieieiiinnnn | s . 04/21/2023 . |Barclays .......ceevviviinn Jovvnniniiniiiiiinnns foeeieeiiiiis [V [ [ N (U1 P [ P (K11 PO (U PO (K11 PO [ PR (11 PP [V PO F1 I PO 31 | 1,131 |. 07/25/2026 . |4.C FE ....
Azalea Topco Inc 2022 Incremental Term Loan Redempt ion 0.0000
..29102T-AF-9 [0.000% 07/25/26 .......ccevvvenveriiiiniieieiiinnnn | s L 0472172023 . | eeeneeeiiiieeeeeeiieeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V N 3 |. 07/25/2026 . |4.C FE ....
Energize Holdco LLC First Lien Term Loan
..20280K-AB-1 [8.928% 11/19/28 ....evvviiiiiiiiiiiiiiiiiiiiniiiiinn | s . 05/09/2023 . |Bank of America ......... |occeeeriiiiiiiiinnns fooniiiiiiiiinns [V [ [ N (U1 P (U [(220) ) (U [Z20) 1 [ PR [(Z20] ] R [V P 220 |oeeeiiinnnns 220 |.oooiiinnnnns 7,263 |. 11/19/2028 . |4.B FE ....
Energize Holdco LLC First Lien Term Loan Redenption 0.0000
..20280K-AB-1 [8.928% 11/19/28 ....evvviiiiiiiiiiiiiiiiiiiiiiiiinn | s L 05/09/2023 . | .eennieiiiiiieeeeeeiiieeees e [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (1 P [ PO [V 18 |. 11/19/2028 . |4.B FE ....
PLAZE, INC INITIAL TERM LOAN  9.017%
.. 29359B-AB-7 [07/30/26 ..evvviiiiiiiiiiiiiiii e | s . 04/28/2023 . |Various ........ceeeeveevinn Jovvnnininnininninnns foeenennnns (2,004) [oeeernnne (2,183) |ovvvennnnnns (1,987) |vevennnnnns (1,960) |.eevennnnnns (36) |veenns (746) [cevneevinnnnns (U [£:72 ) (U P (2,782) |oeevvies [V PO 738 |oeeeeninnnns 738 |eeennns 13,022 |. 07/30/2026 . |3.A FE ....
PLAZE, INC INITIAL TERM LOAN  9.017% Redempt ion 100.0000
.. 29359B-AB-7 [07/30/26 ..evvvriiiiiiiiiiiiiiiii e | s . 04/03/2023 . | .eeeneieeiiiieeeeeeeniiineees i e 2,183 [ 2,183 | 1,987 |oeeiininnns 1,960 |oveveniiinnnns 36 |oeeeeieeees L L O [ PR LY F [V PR 2,006 |oeueeiiiiinnnn [V PO 177 [ L LA 29 . 07/30/2026 . 4.C FE ....
EPICOR SOFTWARE CORP TERM B LOAN 2020
.. 20426N-AN-4 [0.000% 07/23/27 ...evvvvviirniieeiiiiniiiieeiiinnn | s . 04/01/2023 . |Morgan Stanley ... ...(328) |... ...(339) [... ...(334)].... .. (267)].. . 07/23/2027 . |4.C FE ....
EPICOR SOFTWARE CORP TERM B LOAN 2020 Redenption .
.. 20426N-AN-4 [0.000% 07/23/27 ..evvvvvviiiniieeiiiiniiineeiiinin | s . 04/03/2023 . | .eeeneieeiiiiieeeeeeiniiineees v e 1,997 [ooooiiiinnnns 1,997 |oeeeinns 1,968 |ovveeniiiiiinnnnns (U1 P [ PO (1 P [ PO {1 P [V PR 1,968 [ooeiiieiinnnnn [V PO 30 | F LV 0 |. 07/23/2027 .|4.CFE ....
ERESEARCH TECHNOLOGY INC TERM TERM LOAN
.. 29481P-AH-4 [10.038% 11/20/26 .....oovvvvvenniiiiiiiniinieiinnnn | s . 05/10/2023 . |Morgan Stanley .......ccc. |oeeevveniiriiinnns Jovvnnnnnnnnns [R5 I PO (1555 1N A (5557 1 (U1 P (U (4K ) ) (U (4K ) ] [ PR (568) |.vvvnreeennnnn [V PO 215 |t AL E 13,647 |. 11/20/2026 . |4.C FE ....
ERESEARCH TECHNOLOGY INC TERM TERM LOAN Redenption 100.0000
.. 29481P-AH-4 [10.038% 11/20/26 .....oevvvvvennnieiiiniieeiniinnnn | s L 0571072023 . | eeenieiiiiieeeeeeiieeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 11/20/2026 . |4.C FE ....
SABRE GLBL INC 2021 Other Term B-1 Loan
..33718F-AD-2 [0.000% 12/17/27 ..covvvviiiiiiiiiiiiinieiiiiiies | s . 04/11/2023 . |Bank of America ......... |occeeerrrriiiiiinnns fooniiiiiiiiinns [V [ [ N (U1 P [V P (19) |eeveniniene (U P (19) |eevenieiens [ PR (RIS 0 . 12/17/2027 . |3.C FE ....
SABRE GLBL INC 2021 Other Term B-1 Loan Redenption 0.0000
..33718F-AD-2 [0.000% 12/17/27 ..covvviiiiiiiiiiiiiieieiiiniies | s . 04/11/2023 . | .. . 12/17/2027 . |4.C FE ....
INNOPHOS HOLDINGS INC
.. 34416D-AT-5 [9.260% 02/04/27 ...ovvvvnvviiiiiniiiiieiiiiiinneeees | s . 0472772023 . |RBC wevvvniiiiiiiinieiiiins e [ [V [ [ N (U1 P [ P [ (U PO [ [ PR (1) | [V PO L LI R LA . 1,044 |. 02/04/2027 . |4.CFE ....
INNOPHOS HOLDINGS INC INITIAL TERM LOAN Redemption 0.0000
..34416D-AT-5 [9.260% 02/04/27 ...ovvvvniiiiiiiniiiiiiiiiiieeeees | s L 0472772023 | eeeneeiiiiieeeeeeiiieeeees | [ [V [ [ N (U1 P [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V N 3 |. 02/04/2027 . |4.A FE ....
Focus Financial Partners LLC Incremental Term
..34416D-AV-0 [Loan  7.678% 06/24/28 .......ccevvvvnniviiiinnnnn | nnnnns . 06/13/2023 . |RBC .evvvnniiiiiiiiiiiiiiins v foeeeieinin (7) foeeeiiiiiis (7) |oeeeeiiiiiinnns [0 ) PO [0 ) P (U [ [01C) ) PO (U [ [01C) ) PO [ PR [RRE) ) PR [V PO 106 [....cceeneen 106 [oeeerieenes 6,397 |. 06/24/2028 . |3.C FE ....
FRONTIER COMMUNICATIONS CORP Initial Term
..35906E-AQ-3 [Loan  0.000% 04/20/29 .......covvvvvvnnnniinnnnn | unnnnns . 04/01/2023 . | Goldman Sachs & Co ...... |oveveenverievnnnnns fooniriiiiiiinnns [V [ (U PR (522,745) [c.eeevvinannnn (U [CIS1C) N PO (U (B56) [cevnrevennnnns [ PR (656) |.evveeeennnnn [V PO 656 |....oounnnn. [C15IC T P 0 |. 04/20/2029 . |4.B FE ....
FRONTIER COMMUNICATIONS CORP Initial Term Redenption 0.0000
..35906E-AQ-3 [Loan  0.000% 04/20/29 .......covvvvvinnnvrinnnnn | unnnnns L 04/01/2023 . | eeeniieiiiieeeeeieieeeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 04/20/2029 . |4.B FE ....
GVC Finance LLC Facility B2 (USD)  0.000%
.. 36270B-AB-8 [ 10/18/29 ....evviiviiiniiiiiiiiiiinieiiiiineeeien | s . 04/01/2023 . |Bank of America ......... |occoeerirriiinnnnnns . 10/18/2029 . |3.A FE ....
6VC Finance LLC Facility B2 (USD) Redenption 100.0000
.. 36270B-AB-8 [ 10/18/29 ....evviiviiiniiiiiiiiiiininiiinineeeeien | s . 04/03/2023 . | .. . 10/18/2029 . |3.A FE ....
Ingersol I-Rand Services Compan pinc
..365556-AT-6 |Tranche B-1 Dollar  0.000% 03/01/27 ......... |.cee... . 04/01/2023 . |Morgan Stanley ......ccoo. |oeeeeevreviiinninnns foovniiiiiiiinnns [V [ [ N (U1 P [ P [ (U PO [ [ PR (1) | [V PO L LI R LA . 3,008 |. 03/01/2027 .|3.A FE ....
Ingersol I-Rand Services Compan 2020 Spinco Redempt ion 0.0000
..365556-AT-6 |Tranche B-1 Dollar  0.000% 03/01/27 ......... |.ceeen. L 04/01/2023 . | eeenieiiiiieeeeeeiiieeees i [ [V [ [ N (U PO [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V N 8 |. 03/01/2027 .|3.A FE ....
UPC FINANCING PARTNERSHIP FACILITY AT
..365556-AU-3 [0.000% 05/01/28 .......cevvvenviiviinnnniniiinnnns | nnens . 04/28/2023 . |Barclays ......cceevviviinn Jovvnnniiiiiiiiinnns foeeneieiiiis [V [ [ N (U1 P [ P (19) |eeveniniene (U P (19) |eevenieiens [ PR (RIS [V PO 19 | L1 PO 9,488 |. 05/01/2028 . |3.C FE ....
GENUINE FINANCIAL HOLDINGS LLC INITIAL TERM
..37190D-AF-0 [LOAN  8.943% 06/29/25 ......covvvnviviiinnnnnnes | nnnnns . 04/13/2023 . |Bank of America ......... |occoeorrriiiiiiinins fooenininns (2,748) [oeennne (2,773) |oeeernnnns (2,714) |eevennnn (2,677) |eevennnnnns (46) |vveennns (1,359) |evveniiiene (U . (1,405) |.evveennnnnne (U P (4,082) |.eevvvennnns [V O 1,333 |oveennnns 1,333 |oeeeiiiiiiiiinnns 0 |. 06/29/2025 . |4.B FE ....
GENUINE FINANCIAL HOLDINGS LLC INITIAL TERM Redemption 100.0000
..37190D-AF-0 [LOAN  8.943% 06/29/25 ......cevvvenvrviiinnnnnnes | nnnnns . 04/03/2023 . | .eenniieeiiiieeeeeeniineees e e 2,773 oo 2,773 |oveeiinnns 2,714 | 2,677 |oveeeeinns 46 | LI PO [ PR 11 A [V P 2,721 |ovveiiiininnnns [V PO 46 | L L N 0 |. 06/29/2025 . |4.B FE ....
Trident TPl Holdings Inc Incremental Term
..37254Y-AB-6 [Loan  0.000% 07/31/28 ........ccevvniiiiiiinnnnns | unnnnns . 05/22/2023 . |Wells Fargo ......cccoeees ovvvvnnnniiniiinnnns Jovunnnnns 171,206 |........... 178,433 |....ooeeees 171,939 [..ooeeeees 149,989 |.......... 1,026 |ooeennnnnens 265 |...ooeeennns 596 |.ieveennnns 695 |t [U 172,192 v [ (897) |.evvunnnnns (897) |uveninnns 3,938 |. 07/31/2028 . [4.B FE ....
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Trident TPl Holdings Inc Incremental Term Redempt ion 100.0000
..37254Y-AB-6 [Loan  0.000% 07/31/28 .....evvvruvrvvrennnnnnn | coees L 04/08/2023 . | ceveeieeieeneeeeeeees e [ 7y FU L7 431 | 376 | K A LI LI PP 3 [ (| P 432 e (L A L7 P AL A 10 |. 07/31/2028 . |4.B FE ....
GETTY IMAGES INC INITIAL DOLLAR TERM LOAN
L B7427U-AJ-9 [ 9.692% 02/13/26 ..evveeereeiniiniinenininine | e L 04/13/2028 . |J P MOFGaN w.eveevenveves foverieienienieniens [oevieiieiinies [ AR (| TR (| (| A 0 [ [C) P (1] (G I (| P (89) |+vevereens (L A [T A 89 [oeorrenn 11,488 |. 02/13/2026 . |4.A FE ...
GETTY IMAGES INC INITIAL DOLLAR TERM LOAN Redenption 0.0000
L B7427U-AJ-9 [ 9.692% 02/13/26 ..evveeereeiniiniinenininine | e L 04/13/2028 . | ceveeieeeeeeeeeeeees e [ [ AR (| TR (| (| A (| P (L A (| P (L A (| S (L A (L AR (| P (L A 44 . 02/13/2026 . [4.A FE ....
RECORDED BOOKS INC 2021 Replacement Term Loan
.376106-AE-8 [ 9.746% 08/31/25 ....oveveveeereriesieniesienies | ceees . 04/01/2023 . | Goldman Sachs & €0 ..covv |oveverververeerens [oevreriiiinies [ AR (| TR (| (| A 0 foeris [:22:)) 0 [ [:72:) ([ P [G22:1) (L A [72: I [7:: I 29,041 . 08/31/2025 . [4.C FE ...
CBI Buyer Inc Initial Term Loan  0.000%
L. 37987TU-AC6 [01/06/28 ... senne | ceeees . 05/18/2023 . |UBS Securities INC ..o |oveverrerereniens foeveniiiiniens (L AR (| TR (| (| A ([ P (C:1) T ([ P (1) T (| P (€11 PP (L AR [ P I 4,936 |. 01/06/2028 . |4.B FE ....
CBI Buyer Inc Initial Term Loan 0.000% Redempt ion 0.0000
L. 37987TU-AC6 [01/068/28 ... | e L 05/18/2023 . | cueeieeeeeneeeeeeees oo [ [ AR (| TR (| (| A (| P (L A (| P (L A (| S (L A (L AR (| P (L A 10 |. 01/06/2028 . |4.B FE ....
GO DADDY OPERATING New Amendment No. 6 Term
..38017B-AT-3 [Loan  0.000% 11/10/29 .....eovrevrrvrnnnnnns [ coenes . 04/01/2023 . |Morgan Stanley ... . 11/10/2029 . |3.B FE ....
GO DADDY OPERATING New Amendment No. 6 Term Redenption
..38017B-AT-3 [Loan ~ 0.000% 11/10/29 .....evvrevruvrrrvnnns [ cevenes . 04/08/2023 . | ceveeieieee e . 11/10/2029 . |3.B FE ....
LSF11 Skyscraper Holdco Sarl Facility B3 USD
..38723B-AJ-0 [ 0.000% 09/29/27 ....oouvevriernirnienieniininines | e . 04/20/2023 . | Deutsche Bank .......cccce |oveveervereneniens [oeveniiiinens (L AR (| TR (| A (| A 0 [ (€31 P 0 [ (€31 P (| P (€D P (L A L5 I 7SI T 0 . 09/29/2027 . [4.B FE ....
LSF11 Skyscraper Holdco Sar| Facility B3 USD Redenption 0.0000
..38723B-AJ-0 [ 0.000% 09/29/27 ....eouvrvrierniiniinieninennnes | e L 04/20/2023 . | ceeieiieneeeeeeeeees e [ (L AR (| TR (| A (| A (| P (L A (| P (L A (| S (L A (L AR (| P (L AR 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 .....ccvevveverueruerienns | coeees L 04/15/2028 . | ceveeeieeeeeeeeeeees e [ 676,730 [o.erunn 676,730 |..ovvueen. 665,116 |..eoveneens 666,569 |...veeuerinnne 0 [ (AT R 0 [ (AT R 0 [ 667,240 |veveieianns [ A 9,490 |, 9,490 |vrerenn 674,361 |. 09/30/2026 . |4.B FE ...
Greeneden U.S. Holdings I1,LLC New Dol lar
..39479U-AQ-6 [Term Loan ~ 9.716% 11/30/27 ... RV . 05/22/2023 . |Various ... ie (2,666) |oevrerinnnn (2,726) [eriiinnn (2,692) ... . (2,79) .. . 11/30/2027 . |4.C FE ...
Greeneden U.S. Holdings I1,LLC New Dollar Redemption
..39479U-AQ-6 [Term Loan ~ 9.716% 11/30/27 ..oovvvevvuvnevrnnen [ coeenes L 08/14/2023 . | ceeeeieieeeeeeeeeeees e oo 2,533 | 2,533 [oeiiiins 2,501 |oeereeriiniiniees (| A (| P (L A (| P (L A (| P 2,501 oo (L A k72 T k72 TR 19 |. 11/30/2027 . |4.C FE ...
..39843P-AG-8 [GRIFOLS TERM LOAN ~ 2.326% 01/23/25 ...oceeoees | cvnee L 04/20/2023 . | CItICOMP weveveeueaeaeae foeereeseeseenennne [oereerieirinns [ A (] (o A (| A (1] 28 | (1] 28 | (] 28 e (L A (248) v (C2E)) 6,163 |. 01/23/2025 . |3.C FE ...
AVERICAN BUILDERS & CONTRACTOR TERM B3 LOAN
..39843P-AG-8 [ 7.463% 01/15/27 ..veeveeeeeeeeeeeeieeeeeeeees | e . 04/01/2023 . | Goldman Sachs & €0 .eevv |reervrreesersennnne ferreeriieninns [ A (] (o A (| A (| (€]} (| (€] (L] (€] (| A 450 [overeenenne 450 v 7,491 |. 01/15/2027 . |4.B FE ...
AVERICAN BUILDERS & CONTRACTOR TERM B3 LOAN Redenpt ion 0.0000
..39843P-AG-8 [ 7.463% 01/15/27 ..veveeeeeeaieeeeeeeeeeeaes | e L 04/01/2023 . | ceveveeieiininiseneeene Joeeeeeeeneenenene [eereie s [ A (] (o A (| A (] (L A (] (L A (| (L A, (L A (] L A 19 | 01/15/2027 . |4.B FE ....
H FOOD HOLDINGS LLC INITIAL TERM LOAN
.. 40422K-AB-7 [8.881% 05/17/25 ..eoeeeeereeeeeeeieeeneenees | e . 04/20/2023 . |Wells Fargo ..ocooceeceees foueeeesenenennne ferneneiennns [ A (] (o A (| A (| 5D (| [E) ) (| (5D (| A ki T I 359 v 10,472 |. 05/17/2025 . |4.C FE ....
H FOOD HOLDINGS LLC INITIAL TERM LOAN Redempt ion 0.0000
.. 40422K-AB-7 [8.881% 05/17/25 ..ooeereeeeeeeeeeieeenenenes | e L 04/20/2023 . | ceveviiiiiinieieeeneeene [oeee e [oere e [ A (] (o A (| A (] (L A (] (L A (| (L A, (L A (] L A 27 |. 05/17/2025 . |4.C FE ....
U S Renal Care Inc 2021 Increm 2021
..427430-AP-8 [ Incremental Term Loan  0.000% 06/26/26 ..... |....... . 04/20/2023 . |Citicorp .. . 06/26/2026 . |4.B FE ...
U S Renal Care Inc 2021 Increm 2021 Redemption
..427430-AP-8 [ Incremental Term Loan  0.000% 06/26/26 ..... |....... L 04/03/2023 . | ceveviiiiiiinie e . 06/26/2026 . |4.C FE ...
HERMAN MILLER INC Initial Term Loan 0.000%
L 427430-AP-8 [06/29/28 ....oeeeeiieeee e | s . 04/27/2023 . |Wells Fargo ..ocoocevceees |oueeeesennnennns ferreneicnnns [ A (] (o A (| A (| [GLL0))) P (| [GLL0))) P (L] [GLL0)) (| A 100 |oeereeeenns 100 foreeeeeeannns 7,125 |. 06/29/2028 . |3.A FE ...
HERMAN MILLER INC Initial Term Loan 0.000% Redempt ion 0.0000
L 427430-AP-8 [06/29/28 ....oeieieiee e | s L 04/14/2023 . | ceveiieieiiniiineeeeene e [oere s [ A (] (o A (| A (] (L A (] (L A (| (L A, (L A (] L A 18 |- 06/29/2028 . |3.A FE ...
HIGHTONER HOLDING LLC Initial Term Loan
L A3117L-AG-8 [0.000% 04/16/28 .....eoveeueeeeaeeaneaieecaeaeans | v L 04/01/2023 . |J P MOFGaN wvveueeeeies foeeneenieneenieniene [oereenieieiees [ A (] (o A (| A (| (G113 PP (| (G113 U (L] (G121 P (| A 196 [oooeeeene 196 [oveeeenne 14,645 |. 04/16/2028 . |4.B FE ....
HIGHTONER HOLDING LLC Initial Term Loan Redenpt ion 0.0000
..43117L-AG-8 [0.000% 04/16/28 [ P . 04/01/2023 . | .. . 04/16/2028 . |4.C FE ...
RADNET MANAGEMENT INC Senior Secured Term
L43117L-AG-8 [Loan B 8.523% 04/16/28 ...eereereeeeseereeneens | e . 04/13/2023 . |Morgan Stanley .....ccoees |oeereerennnnninne ferreiiieines [ A (] (o A (| A (1] (G0 (1] (0] (] (51) |+eeeeeeeene (| A [ 1 L 10,143 |. 04/16/2028 . |4.C FE ....
RADNET MANAGEMENT INC Senior Secured Term Redempt ion 0.0000
.43117L-AG-8 [Loan B 8.523% 04/16/28 ..ververeeieeieininne | covens L 04/13/2023 . |t |oeeensensnsinnene fersrinieiens [ P o PO o o [ P [\ [ S [\ (o] (o P (o [ S (L P 26 |. 04/16/2028 . |4.C FE ....
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HORIZON PHARMA USA INC Initial Term Loan
.. 44055U-AD-7 [7.260% 02/26/28 .....evvvvviiininiiiiiiiiiiiniiiiinn | s . 04/14/2023 . |Citicorp wuuvvvvvvvnnnnnes Jovvnniniieiiiiiinees foenneeeens (2,616) [.....cvvnens (2,626) |oeevennnnnnn (2,626) |.eevennnnnnn (2,626) |.evvennnnnnnne [ P (£S5 PO (U PO [£5557 1 PO (U P (2,681) |ouueneeiennnn [V PO 65 | [ F 15,461 |. 02/26/2028 . |3.A FE ....
HORIZON PHARMA USA INC Initial Term Loan Redenption 100.0000
.. 44055U-AD-7 [7.260% 02/26/28 .....evvivviiinnniiiiiiiiiniiniinn | s . 04/03/2023 . | .eeeneieeiiiiieeeeeeeniineees i e 2,626 [..coeeenne 2,626 |oeevennnnnns 2,626 |eeeennnnnns 2,626 |oeeeiinnnnnnns [ PO (1 P [ PO {1 P [V PR 2,626 |....ccovvnnnnns (1 P [ PO [V 39 . 02/26/2028 . [3.A FE ....
I1-VI Incorporated Term B Loan  0.000%
. 44055U-AD-7 [12/07/28 .evveiiiiiiiiieiiiiiiieeeeccinieeeinn | s . 04/01/2023 . |J P Morgan .....ovvvvvvnnn Jovvnnninniinnninnns fooenenenns (1,395) [ooeerrienne (1,410) |oeevennnnnns (1,395) [.eovvvnnnnns (1,397) |eeeeieiene (U [QEEL0) ) PO (U [QEEL0) ) PO (U P (1,587) |ovveneeiinnnnn [V P 191 | 191 [ 6,485 |. 12/07/2028 . |3.C FE ....
11-VI Incorporated Term B Loan ~ 0.000% Redenption 100.0000
. 44055U-AD-7 [12/07/28 ..evveriiiiiiiniiiiiiiiie e eeeeen | s L 04/01/2023 . | eeeenieiiiiieeeeeieiieeees i e 1,410 s 1,410 |oeeeeenns 1,395 [ 1,397 | [ PO L O [ PO L O [V PR 1,398 |oovveiiens [V PO L V2 | PO 17 |. 12/07/2028 .|3.B FE ....
INEOS US Petrochem LLC 2026 Tranche B Dol lar
. 44332E-AU-0 [Termloan  8.174% 01/21/26 ...ovvvvvvvvivnnnnnnes | unnnns . 04/14/2023 . |J P Morgan .....oevevvennn Jovvnnnnnnniiiniinnes fooieeneiiiiinns [V [ [ N (U1 P [ P (K70 PP (U PO (K70 PP [ PR (K70 PP [V PO F T P 7 R 7,379 |. 01/21/2026 . |4.A FE ...
INEOS US Petrochen LLC 2026 Tranche B Dol lar Redenption 0.0000
. 44332E-AU-0 [Termloan  8.174% 01/21/26 ...ovvvvvvvvivnnnnnes | ennnns L 0471472023 . | eeenneeeiiiieeeeeeiiieeeees i [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V 19 |. 01/21/2026 . |3.C FE ....
Endo Luxembourg Hldg Co Term Loan 10.538%
CAASE-AF-5 [03/10/28 evviiiiiiiiiiecri e | s . 04/11/2023 . | JPMorgan Chase ... . 03/10/2028 . |5.C FE ....
HUDSON RIVER
L AAAISE-AF-5 [8.273% 03/17/28 ovvveiiiiiiiiiiiiiiiiiieneeiinn | s . 04/13/2023 . | BANK OF NOVA SCOTIA ... |ovvveeniiriiininnns fooneeeeiiiiinnns [V [ [ N (U1 P (U (338) |.oevvrnnnnnns (U (338) |.eevvnnnnnnns [ PR (338) [-ooevevnnnnnnns [V PO 338 | 338 |.oeeieennns 14,519 |. 03/17/2028 . |3.C FE ....
HUDSON RIVER TRADING LLC 2020 Term Loan Redenption 0.0000
L AAAI3E-AF-5 [8.273% 03/17/28 ovvveeiiiiiiiiiiiiiiiiiineeeiinn | s L 04/13/2023 . | eeeeeeeiiiieeeeeeiieeeees e [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (VN P [ PO [V 37 |. 03/17/2028 . |3.B FE ....
Hyperion Materials & Technolog Initial Term
.. 44915K-AG-2 [Loan  0.000% 07/28/28 ........ccevvvvrrvirnnnnns | uunnnns . 04/01/2023 . |UBS Securities InC ..... |oveerrrriiiininnns fooviiiiiiiiinnnns [V [ [ N (U PO (U (IS (U (IS [ PR (IS R [V PO 459 [...oooeennen 459 |..ooiiiennns 15,391 |. 07/28/2028 . |4.B FE ....
Hyperion Materials & Technolog Initial Term Redempt ion 0.0000
.. 44915K-AG-2 [Loan  0.000% 07/28/28 ........ccevvevrrvvrnnnnns | uunnnns L 04/01/2023 . | eeenieeiiiieeeeeeiieeeees | [ [V [ [ N (U1 P [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V 39 [. 07/28/2028 . 4.B FE ....
CORNERSTONE ONDEMAND INC Initial Term Loan
..44931Y-AD-9 [0.000% 09/21/28 ......ceevvvveriiiiiiniiiineiiinnen | s . 04/13/2023 . |J P Morgan .....eevvvvvinnn Jovvnnnnnnniiiiiinnns foeineieiiiiinns [V [ [ N (U PO [ P (515D P [V P (59) |evveninanns [ PR (555D [V PO [ 59 | 5,611 |. 09/21/2028 . |4.C FE ....
CORNERSTONE ONDEMAND INC Initial Term Loan Redenption 100.0000
..44931Y-AD-9 [0.000% 09/21/28 ......ceevvvveriiiiiiniiiineiiinnen | s L 04/13/2023 . | eeeeeeeiiiieeeeeeiieeeees e [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V 14 ). 09/21/2028 . |4.C FE ....
STARWOOD PROPERTY MORTGAGE LLC Term B-3 Loan
..44966K-AB-1 [0.000% 07/26/26 O [ . 04/22/2023 . |J P Morgan . 07/26/2026 . |3.B FE ....
STARNOOD PROPERTY MORTGAGE LLC Term B-3 Loa Redenption .
.. 44966K-AB-1 [0.000% 07/26/26 ........cevvvnvrrviinnninieiiinnnns | vnns . 04/22/2023 . | .eenneiiiiiie e . 07/26/2026 . |3.B FE ....
I1QVIA INC. TERM B-3 DOLLAR LOAN  6.943%
.. 44969C-BJ-8 [06/08/25 ......vvvvvnnnniiiiiiiiinieiiininneeeinn | s . 04/18/2023 . |Bank of America ......... |occeeeriiiiiiiiinnns fooniiiiiiiiinns [V [ [ N (U1 P [ PO 7 A [ PO 7 A [ 7 R [V PO (K70 . (70 P 0 |. 06/08/2025 . |3.A FE ....
AQA Acquisition Holding Inc Initial Term Loan
L 44988L-AG-2 [9.713% 11/20/27 eovvveiiiiiiiiiiiiiiiiiiiieieeiinn | s . 05/18/2023 . |Bank of America ......... |occeeeriiiiiiiiiinns fooniiiiiiiiins [V [ [ N (U1 P (U (2250 (U (2250 F— [ PR (2250 R [V PO 2246 |eeinnnnnnns 26 |...ooovnnnnnn 8,969 |. 11/20/2027 . |4.A FE ....
AQA Acquisition Holding Inc Initial Term Loan Redempt ion 0.0000
L 44988L-AG-2 [9.713% 11/20/27 eevvveiiiiiiiiiiiiiiiiiiieieciinn | s L 05/18/2023 . | .eenieiiiiieeeeeiiieeeees i [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V 23 [. 1172072027 . [4.A FE ....
IRB HOLDING CORP TERM B LOAN 2022 Replacement
..44988L-AH-0 [Term B Loan  0.000% 12/15/27 .....cevvvvvvnnnes | unnnnns . 04/20/2023 . |RBC .evvvniiiiiiniiiiiiinns e feeeeeeens (2,231) [ooeeerinnne (2,304) [...ccvvnnnnn (2,281) |eveeniiiiinnnnns (U1 P (U (302) |.oevvvrnnnnns (U (302) |.oevvvnnnnnns (U P (2,584) |.covvnnnns [V PO 353 [ FCS X R 2,698 | 12/15/2027 .|4.B FE ....
IRB HOLDING CORP TERM B LOAN 2022 Replacement
..44988L-AH-0 [Term B Loan  0.000% 12/15/27 .....cevvvvvvnnnes | unnnnns . 04/03/2023 . ..en 2,304 2,281 L. ..2,282 |.. . 12/15/2027 . |4.B FE ....
..45114N-AB-3 [Anticimex Inc Facility B4 0.000% 11/16/28 04/01/2023 . |Bank of America . (1,841) (1,790) | . 11/16/2028 . |4.C FE ....
Redemption
..45114N-AB-3 |[Anticimex Inc Facility B4 0.000% 11/16/28 |....... . 04/03/2028 . | eeeeniiiiiiiiienieiiiiinees e e 1,840 1,841 | 1,790 . 11/16/2028 . |4.B FE ....
MARVEL MERGER SUB INC 2021 Incremental Term
..45672J-AL-4 [Loan 10.538% 10/09/26 ......eveevvevernnieeeeennn | s . 04/13/2023 . | Deutsche Bank .........cc |oeeeeeeeeemmmiiinns fooeeeeeeenins [V [ PO [ PO (U1 PP (U (V470 ) T (U (V470 ) T (1 PO (757) |veeeeeeeennnn [ PO 757 eveernnns 70 P 0 |. 10/09/2026 . |4.A FE ....
MARVEL MERGER SUB INC 2021 Incremental Term Redempt ion 0.0000
..45672J-AL-4 [Loan 10.538% 10/09/26 ......eueevveennnnieeeeennn | s L 04/13/2028 . | eeeeiiiiiiiieneeiiiiineees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 0 |. 10/09/2026 . |4.C FE ....
EYEMART EXPRESS LLC Term B-1 Loan  0.000%
.. 46033X-AB-7 [ 08/05/27 ....eeeeeeeeeiaaeeeeennieeeeeennieeeeeenen | s . 04/21/2023 . |Piper Jeffries & Co ... |oeeeeirreeeemninnns fooeeeeeens (4,920) [oeeeeenee (5,485) [..ccevnnnnnn (5,430) [-.eeeeennnnn (4, 717) | (725) |eeevnnnns (129) |+ eeeeiies (U (854) |.eeevvennns 0 Joeeeeees (5,571) |+eeeenaaaeens [ PO 651 |eeeennnns (515 I PO 8,215 |. 08/05/2027 . |4.B FE ....
EYEMART EXPRESS LLC Term B-1 Loan  0.000% Redempt ion 100.0000
..46033X-AB=7 [08/05/27 ....ieieeiirnnaeieernnnnareernnnaaneeeeee | nenas . 04/03/2023 .| .. ..5,485 5,445 |.. . 08/05/2027 . |4.C FE ....
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Iris Holding Inc Initial Term Loan 10.023%
LA6271B-AB-6 [ 06/15/28 ...eevviiviiiiiiiiiiiiiienieccinineeeinn | s . 06/13/2023 . |Direct ..ovvviiiiiiiiiiiiinn v feeeeeiiinn (26) [ooeeereeiinnnnns (K118 PO (2] ) R (27) |evennnnnnns (K A (R F (U PO (1) ) S [ PR (42) oo [V PO L7 R L7 . 1,594 |. 06/15/2028 . |4.B FE ....
Iris Holding Inc Initial Term Loan 10.023% Redenption 100.0000
LA6271B-AB-6 [ 06/15/28 ...eevviiviiiiiiiiiiiiiiineecvinieeeenn | s . 06/08/2023 . | .evunieeiiiiiieeeeeiiineees v e K R PO [ I 29 [ {A P I (1 P [ PO T P [ [V (1 P L | PO 4 |. 06/15/2028 . |4.B FE ....
Orchid Merger Sub 11 LLC Initial Term Loan Redenption 100.0000
..46583D-AG-4 [0.000% 05/12/27 ....vvvvvvvrniiiiiiiiiiiieieiiinnnn | s L 06/30/2023 . | .eeeniiiiiiiee e i [ 5,756 [oeeiiiinne 5,756 |veevennnns 4,734 |.ooeeennnnnns 5,087 |oeeennnnns 433 [t 16 [ 751 |oeieinnns (302) |.oevvvrnnnns [V PR LIVET N R [V 1,022 |.......... 1,022 |oeeeeniiiinns 424 . 05/12/2027 . [4.A FE ....
Ivanti Software Inc. 2021 Specified
..46583D-AG-4 [Refinancing TL  0.000% 12/01/27 .....ccovvvvnn | uunnnns . 04/27/2023 . |Piper Jeffries & Co ... |ovevvivriinninnns fooeniniiiininnnns [V [ [ N (U1 P (U [0 (U (204) |ovvvveevnnnnnns [ PR [Z0Z)] R [V PO 204 |t 204 |..ocoiennnns 10,132 |. 12/01/2027 . |4.B FE ....
Ivanti Software Inc. 2021 Specitied Redenption 100.0000
..46583D-AG-4 [Refinancing TL  0.000% 12/01/27 .....ccovvvenn | uunnnns . 04/03/2023 . | .. . . 12/01/2027 . |4.B FE ....
JANE STREET GROUP LLC 2020 Dollar Term Loan
A47077D-AG-5 [7.928% 01/21/28 ..ovvvvviiiiiiiiiiiiiiiiiiiiniiiiinn | s . 04/11/2023 . |Morgan Stanley ......ccoee |oeveevieriiinninnns fooeiiiiiiiiinnns [V [ [ N (U1 P [ P (£ PO (U PO (£ PO [ PR [(<Z ) F [V PO R R [T F 16,864 |. 01/21/2028 . [3.B FE ....
JANE STREET GROUP LLC 2020 Dol lar Term Loan Redenption 0.0000
. A47077D-AG-5 [7.928% 01/21/28 ..ovvvvviiiiiiiiiiiiiiiiiiinieiiinn | s L 04/1172023 . | eeeeieeieiieeeeeieeees i [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (1 P [ PO [V 43 [. 01/21/2028 . [3.B FE ....
RV Retailer LLC New Term Loan B First Lien
..47077D-AG-5 [0.000% 01/28/28 ........cevvvvrriiinnniiiiiinnnns | enens . 04/01/2023 . | Goldman Sachs & Co ...... |oeeevvevieriivnnnns Jovnunnnnnnnns [0[0) I [R:X) 1N F [R:72) ) F (769) |.oevvvennnns [GSS) 1 (A D) . (U [0 O [ PR (898) |vvenneeennnnn [V PO 198 |oveeeinns 198 [oeeeiiiinns 3,085 |. 01/28/2028 . |5.A FE ....
RV Retailer LLC New Term Loan B First Lien Redenption 100.0000
..47077D-AG-5 [0.000% 01/28/28 ........cevvvvrriiinnnniriiinnnns | nns . 04/03/2023 . | .eeneiieiiiieeeeeinieeeees e e 833 | 833 |iiiiiiiienns 829 | 769 |oiiiiinnnnns 59 [t 2 P [ PR (5] I PO [ PR 830 |evvrinienens (1 P I F F T PO 8 |. 01/28/2028 . |4.A FE ....
Jump Financial LLC Initial Term Loan  0.000%
.. 48138U-AB-3 [08/02/28 ......oeevivvnnniiiiiiiiineeiiinieneeeinn | s . 0472772023 . |J P Morgan .....eevvvvvennn Jovvnnnnnnniiiniinnns fooiinieiiiiinns [V [ [ N (U1 P (U (267) [cevnnnnnnnnnnne (U [0 A [ PR (70 ) PR [V PO 267 |oeeeeninnnns 267 |oeeeeiiiiinnnns 0 |. 08/02/2028 . |3.C FE ....
Jump Financial LLC Initial Term Loan  0.000% Redenption 0.0000
.. 48138U-AB-3 [08/02/28 .....coeevivvniiiiiiiiiinnieiiinieeeeinn | s L 0472772023 . | eeeeeeeiiiieeeeeeiieeeees i [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 08/02/2028 . |3.C FE ....
Cobham Ultra US Co-Borrower Facility B (USD)
..48266Y-AC-7 [0.000% 11/17/28 .. R IR . 04/01/2023 . . 11/17/2028 . |4.A FE ...
Cobham Ultra US Co-Borrower Facility B (USD)
.. 48266Y-AC-7 [0.000% 11/17/28 ...covvvveiiiiiiiiiiiiiiciiiieeees | s . 04/03/2023 . . 11/17/2028 . |4.C FE ....
OECONNECTION LLC INITIAL TERM LOAN  9.542%
L 48562R-AL-3 [09/24/26 ......evviiiiiiiiiiiiiiiiiieeiies | s . 04/01/2023 . |Direct ..oovviiiiiiiiiiiinn v e [V [ [ N (U1 P (U (LD (U (LD [ PR (161) |eveneeeennnnn [V PO 161 [ 161 [ 9,124 |. 09/24/2026 . [4.C FE ....
OECONNECTION LLC INITIAL TERM LOAN ~ 9.542% Redenption 0.0000
L 48562R-AL-3 [09/24/26 ......evviiiiiiiiiiiiiiiiiieeiies | s L 04/01/2023 . | eeeniieiiiieeeeeieieeeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V 23 [. 09/24/2026 . [4.B FE ....
KLOECKNER PENTAPLAST AMERICA Term Loan B
.. 49865N-AT-7 [0.000% 02/12/26 ......ceevvvveniiiiiiiniiinieiiiinns | s . 04/01/2023 . |J P Morgan .....eevvvvvvnnn Jovvnnnnnnniiiniinnns foonneieiiiiinns [V [ [ N (U1 P (U AR (3,899) |evveeniinnnns (U A (3,899) |vvveeniinenns (U P (3,899) |.eevvvnnnns [V O 3,899 |.......... 3,899 |t 2,164 |. 02/12/2026 . |4.B FE ....
US LBM Holdings LLC Initial Term Loan
..50179J-AB-4 [0.000% 12/09/27 .....cevvvvvveiiiiiiiiiiinieiiiinnn | s . 05/13/2023 . | BARCLAYS BANK PLC ....ooe |vvvenniiriiiiinens foeeeeneens (1,383) [oevvernnnnns (1,472) ..o (1,414) |ooeennnnns (1,283) |........... [RLZ) ] - (3 [0 PR (U (5570 F (U P (1,834) |.eevvvinns [V PO 451 |t 451 | 15,826 |. 12/09/2027 . |4.C FE ....
US LBM Holdings LLC Initial Term Loan Redenption 100.0000
..50179J-AB-4 [0.000% 12/09/27 .....oevvvvvniiiiiiiiniiinieiiiinnn | s . 04/03/2023 . | .eveneeeeeiniieeeeeeniineees i e L4700 [ 1470 [ 1412 1,281 | 142 2 e 0 e 144 |, [V PR 1,425 . 12/09/2027 . |4.C FE ....
LTI HOLDINGS INC INITIAL TERM LOAN  8.693%
..50217U-AS-6 |08/14/25 ... R IR . 04/21/2023 . .. (800)].. . 08/14/2025 . |4.C FE ....
LTI HOLDINGS INC INITIAL TERM LOAN  8.693%
..50217U-AS-6 [08/14/25 ...oevvviiiiiiiiiiiiiiiiiiieeeceiieeeeen | s L 0472172023 . | eeveeeeiiiiieeeeeieieeeees e e 00 e 0 [ 0 e 0 e 0 e 0 el 0 e {1 P [ (VI (VN P [ PO [V 14 ). 08/14/2025 . |4.C FE ....
Nielsen Consumer (fka Indy US) 2021 Repricing
..50217U-BB-2 [Dollar TL  8.928% 03/06/28 ........ccvvvunvvveee | unnnns . 05/24/2023 . |Bank of America ......... |occeeerriiiiiiiinnns fooniiiiiiiiinns [V [ [ N (U PO [V P [ P (U P [ F [ PR (X)) N [V PO X R 43 s 4,214 |. 03/06/2028 . [4.A FE ....
Nielsen Consumer (fka Indy US) 2021 Repricing Redemption 0.0000
..50217U-BB-2 [Dollar TL  8.928% 03/06/28 ........ccvvvuvvrees | unnnns L 05/24/2023 . | .eeneiiiiieeeeieiieeeees i [ [V [ [ N (U1 P [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 03/06/2028 . |4.A FE ....
Kraton Corporation fka DLC US Dollar Term
..50219N-AH-4 [Loan  0.000% 11/18/28 ......cevvvvvvvviiiinnnnns | nnnnns . 04/13/2023 . | Goldman Sachs & Co ...... |oecevveeiviriiinnnns Jovvunnnnnnnns (574 I PO [(CK) 1N F ({0 ({0 ()] T, (38) |evvennennnnns (U P (39) |eeveninanns [ PR (668) |.eveneeeennnnn [V PO 39 s 39 | 5,069 |. 11/18/2028 . |3.C FE ....
Kraton Corporation fka DLC US Dollar Term Redempt ion 100.0000
..50219N-AH-4 [Loan  0.000% 11/18/28 ......cevvvnvvviirinnnnns | nnnnns . 04/03/2023 . | .. U R RN 633 | (S T R 630 |..oceviinnnnns [V L (1 P [ PO L O [ PR [ 1 (VN P I [T PO 16 |. 11/18/2028 . |3.C FE ....

LAKELAND TOURS LLC Third Qut Term Loan
..51177R-AB-6 0.000% 09/01/25 ....eeveeviinvriiiiiiiiiiiiiiiiiis | eeeees . 04/11/2023 . [BARCLAYS BANK PLC ..o Joveeeviiiiiiiiiiies foveeiiiiiiinnn [ PN 0 Jooeeiiiiiiannn [ PN [ PPN 0 f.... [IR740] BT 0 feenns [IR740] BT 0 foreeeennns [SIR740] SO 0 Joueeeenns 1,977 fooveennn 1977 Jooiee. 4,370 |. 09/01/2025 . |5.C FE ....
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LAKELAND TOURS LLC Third Qut Term Loan Redemption 100.0000
..51177R-AB-6 | 0.000% 09/01/25 ....evvvvvvvvvrrrrrrnrnnnniinninnnns [ eeeeenn B P [V [V [V (VO 0 | (VO 0 | (VO 0 e (U O (VO 0 | [V 8 . 09/01/2025 . |5.C FE ....
Lakeshore Intermediate LLC Initial Term Loan
..51207K-AB-5 9.231% 09/29/28 ......ccovviiiiiiiiiiiiiiiiiiiiiii [ . 04/21/2023 . . 09/29/2028 . (4.B FE ....

..52729K-AP-1 | LEVEL 3 FINANCING INC ~ 0.000% 03/01/27 ..... |....... . 04/01/2023 . [Morgan Stanley . 03/01/2027 . |3.A FE ...

LIVE NATION ENTERTAINVENT INC TERM B4 LOAN

..53803H-AN-2 |0.000% 10/19/26 ~...eeveverrererercerenenenenes | oo . 04/13/2023 . [J P Morgan ................ , , , , , 1208 |. 10/19/2026 . |4.A FE ...
LIVE NATION ENTERTAINVENT INC TERM B4 LOAN Redenption

..53803H-AN-2 |0.000% 10/19/26 ~....evevevevrererercererenenenes | oo L 04/03/2023 . [ ceveviiieieieieieeae , , , , . 10/19/2026 . [4.A FE ...
MHI HOLDINGS LLC INITIAL TERM LOAN 10.193%

+55303Y-AC-7 | 00/21/26 .o | e . 04/20/2023 . [Bank of AMErica ....cocee |orveerevererererens foereennns 2,46 |............ 2,439 | 21,822 | FAIR:TA T O [ 165::))) [ 165::))) (L 21,683 |ovoverercenne (U (73— 762 [ooveeee. 11,542 |. 09/21/2026 . |4.B FE ...
MHI HOLDINGS LLC INITIAL TERM LOAN 10.193% Redenpt ion 100.0000

..55303Y-AC-7 |00/21/26 ... I . 04/03/2023 . | .. . 00/21/2026 . [4.B FE ...

Arcline FM Holdings

..55759V-AB-4 |0.000% 06/02/28 ........cceeeuuemreeriiiiiniaaaaaes | reeens . 04/01/2023 . [Piper Jeffries & Co ..c. |oeeeriviieeriiiiiis fooeeiiiiiiieeens (I OO [ PO [ PO [ O 0 foeeenne (106) |- 0 foeeeenne (106) |-evvveeannne 0 foreeeiiiinas (106) [--evveeeeennee 0 foeeiinns 106 |oooeeennnee 106 |..cconeeee (1,667) [. 06/02/2028 . |4.A FE ...
Arcline FM Holdings LLC New Te New Term Loan Redempt ion 0.0000

..55759V-AB-4 |0.000% 06/02/28 ........cceecuuumreeriaiiiniaeeaaes | eeeeens L 04/01/2023 . [ .eveeieiiiiiiiieeeiiiiiees [ [ (I O [ PO [ PO [ O 0 foeeeiiiiias [ O 0 forreeiiiiias [ O [ OO (I O (I O 0 foreeeiiiiiias (0 IO (4)|. 06/02/2028 . [4.B FE ....
MAGENTA BUYER LL TL 1L Initial Initial Term

..55910R-AB-9 |Loan  0.000% 04/22/28 .........cccuvreeriiccunns | eveeenn . 04/20/2023 . [RBC ..eeoeiiiiiiiieeiiiies feeeeeeiiieee e feeeeeeiiieees (I OO [ PO [ PO [ O 0 foeeenne (204) feeeeeeenns 0 foeeeenne (204) [eveeaeenns 0 foreeeiiiinas (204) [eeeeeeiis 0 foeeiinns 204 | 204 |.ooeeennnn. 10,707 |. 04/22/2028 . |4.B FE ....
MAGENTA BUYER LL TL 1L Initial Initial Term Redempt ion 0.0000

..55910R-AB-9 |Loan  0.000% 04/22/28 .........cccuuvreerivciunns | eveeenn L 04/20/2023 . [ .eveeiiiiiiiiiie s [ [ (I OO [ PO [ PO [ O 0 foeeeiiiiias [ O 0 forreeiiiiias [ O [ OO (I O (I IO 0 foreeeiiiiiias (0 IO 29 |. 04/22/2028 . |4.A FE ....
Maravai Intermediate Holdings, Tranche B Term

..56589P-AJ-4 |Loan  0.000% 10/19/27 ......eoeviiiiiinninnnnacs | aveeenn . 04/01/2023 . [Morgan Stanley ........... |oeeeiiiiiiniiiii foeeeennee (1,295) [oeeeeeneeeen (1,316) |- (1,315) |.eenes (1,291) |- 21) | (86) [oeeeevveeens 0 foeeeenne (107) |- [ OO (1,397) | 0 foeeiinns 102 | 102 [ 13,340 |. 10/19/2027 . |4.A FE ...
Maravai Intermediate Holdings, Tranche B Term Redempt ion 100.0000

..56589P-AJ-4 |Loan  0.000% 10/19/27 ......eoeviiiiiiininninacs | eveeens L 04/03/2023 . [ .evveiieiiiiiiiiee e [ feeen 1,816 10316 [ 1,315 [ 1,201 2T |8 0 24 | 0 fooeeieene 1,315 [oeeeiiiins (I IO L I RO L I ST 34 |. 10/19/2027 . |4.A FE ....
Weld North Education LLC 2021 Term Loan

..57165K-AB-2 |0.000% 12/21/27 ...eevieiiiiiiiiiiiiiieeeeeis [ eeeens . 04/18/2023 . . (147) .. . 12/21/2027 . |4.A FE ...
Weld North Education LLC 2021 Term Loan

..57165K-AB-2 |0.000% 12/21/27 ...eevieiiiiiiiiiiiiiieeeeeis [ eeeens L 04/18/2023 . [ eveeiiiiiiiiiieeeeiiiiees [ [ 0 e 0 e 0 e 0 o0 0 0 e [ O [ OO (I O (I IO 0 foreeeiiiiiias (0 IO 32 |. 12/21/2027 . |4.C FE ....
Amentum Govt Srves Hldgs Tranche 3 Term Loan

L.57776D-AE-3 |9.552% 02/01/29 ....evveiiiiiiiiiiieecciiieeeeees [ eeeeees . 04/18/2023 . [J P Morgan ......cocecuvne foereeiiiiiiiniiiie feeeeeene (1,989) [oeeeenneen (2,082) |eeveeennnne (2,081) oo [ O 0 foeeenne (162) |- 0 foeeeenne [RL72] R [ OO (2,193) |- 0 foeeiinns 204 | 204 foeeeennnes 8,539 |. 02/01/2029 . [4.A FE ....
Amentum Govt Srvcs Hldgs Tranche 3 Term Loan Redemption 100.0000

L.57776D-AE-3 |9.552% 02/01/29 ....evveiiiiiiiiiiieiiiiiiieeeees [ eeeeees L 04/03/2023 . [ .evvveieiiiiiiiiieeeiiiees [ e 2,052 foeeeiiennes 2,082 |oeeeeennnne 2,081 [ [ O 0 foeeeiiiiias [ O 0 forreeiiiiias [ O 0 fooeeieene 2,031 | (O O 20 | 20 | 6 . 02/01/2029 . |4.A FE ....
MED PARENTCO LP INITIAL TERM L INITIAL TERM

..58401D-AC-8 |LOAN ~ 9.788% 08/03/26 ........cccerecuuemenernacs | wveeens . 06/01/2023 . [HSBC ....eeeeeeeeeeieiiiees [eeeeeiiiiieeeeiin feeeeeeiiieees (I OO [ PO [ PO [ O [ OO (K7 0 fooeeeene (K7 [ OO [RZ] R (O O K23 R K73 R 6,078 |. 08/03/2026 . |4.C FE ....
MED PARENTCO LP INITIAL TERM L INITIAL TERM Redenption 0.0000

..58401D-AC-8 |LOAN ~ 9.788% 08/03/26 ........cccervcuvemrnernaes | eveeens . 06/01/2023 . | .. . 08/03/2026 . |4.C FE ....
CINCINNATI BELL Term B-2 Loan 8.

..58404K-AH-8 | T1/17/28 oo [ e . 04/01/2023 . [Piper Jeffries & Co ... |oeeerriiieeeiiiiiis foreeiiiiiiienens (I OO [ PO [ PO [ O [ OO (86) [oeeeevveeens 0 fooeeeeenne (86) [oeeevvennns [ OO (€131 IO (O O 86 | 86 |.....occunen 4,476 |. 11/17/2028 . |4.A FE ...
CINCINNATI BELL Term B-2 Loan  8.428% Redenption 0.0000

..58404K-AH-8 | 11/17/28 ..o [ e L 04/01/2023 . [ .eveeieiiiiiiiiie s [ [ (I OO [ PO [ PO [ O 0 foeeeiiiiias (O IO [ OO [ O [ OO (I O (I IO [ OO (O PO 0 . 11/17/2028 . |4.A FE ....
Creation Technologies Inc Initial Term Loan

..58503U-AC-7 |0.000% 09/23/28 ........ceevvveeeeiiiinieeeieiiins | eeeens . 04/27/2023 . [Direct ...cceveeiieiiiiins feeeeeiiieieeeii [ (1,456) |..cccnnneee (1,711) [eeeenees (1,506) |-...cevenes (1,377) |eeeee (144) [ [R5 R 0 foeeeenne (302) ferveeeeeannnns [ OO (1,679) [oeeeeeeins 0 foeeiinns 222 eeeeenne 272 R 17,418 |. 09/23/2028 . |4.B FE ....
Creation Technologies Inc Initial Term Loan Redemption 100.0000

..58503U-AC-7 |0.000% 09/23/28 ........eevveeeeeiiiinieeeeeiiins | eeeeens L 04/03/2023 . [ .evvveieiiiiiiiiieeeiiiees [ e 1,711 |, 1,711 Joeeee 1,506 [oeeeeernnnnen 1,377 foeeenne 144 |l 8 oo 0 fooeeeene 72 R 0 fooeeieene 1,529 [ooeeiiiinns 0 foeeiinns 182 | 182 | 44 . 09/23/2028 . |4.C FE ...
HAYWARD ACQUISITION CORP Initial Term Loan

..59170B-AH-8 | (2021)  0.000% 05/14/28 ........cccuvvmreeeeacnn | wveeenn . 04/21/2023 . [UBS Securities INC ..... [eeeeiiicieiiiriie foeeeennee (1,298) [oeeeeenenen (1,332) [ceeeeeannnne (1,320) |- (1,278) |- (44) [eeveennnne () R 0 fooeeeeene (70) [eeeeiinens 0 fooeeeeene (1,348) |- (O O 55 | L7 RO 6,082 |. 05/14/2028 . |3.C FE ....
HAYWARD ACQUISITION CORP Initial Term Loan Redempt ion 100.0000

..59170B-AH-8 | (2021)  0.000% 05/14/28 ........cccuvvmreereccnn | eeeens L 04/03/2023 . [ .evveeieiiiiiiiiee s [ e 1,332 [ 1,832 [t 1,320 [l 1,278 e 44 | (O IO [ OO L7 R 0 fooeeieene 1,322 foeeeiiiins (O O 10 foeeeiiins [V O 15 |. 05/14/2028 . |4.B FE ....
The Michaels Companies Inc Ter Term B Loan

..59408U-AB-3 |9.788% 04/07/28 ....oeeeiiiuiuiiieiiiiiiieeeeeiiis | eeees . 04/20/2023 . [BNP Paribas Securities ...0 .. (483)].. . 04/07/2028 . |4.A FE ....
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The Michaels Companies Inc Ter Term B Loan Redempt ion 0.0000
..59408U-AB-3 [9.788% 04/07/28 .....covvvvvviiiiiiiiniiieneiciiinn | s L 04/20/2023 . | eeeeieeiiiieeeeeeiieeees e [ [V [ [ N (U1 P [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 04/07/2028 .|3.C FE ....
MILANO ACQUISITION CORP. Term Loan  9.529%
..59909T-AC-8 [08/17/27 ..evviivviiiiiiiiiiiineeecviieeeeceiiiin | s . 04/13/2023 . |J P Morgan ....ooevvvvvvnnn Jvvvnnnnniiiinnnns fovnnnns (764,766) |......... (821,225) |......... (813,013) |......... (772,978) |....... (42,197) |.eeeees (2150 [V RO (42,683) |..cceeeeennnnn [V A (815,662) |..evvvnnnnnnens [V P 50,89 |........ 50,896 |ouevuiiiiiinnnnns 0 |. 08/17/2027 .|4.A FE ....
MILANO ACQUISITION CORP. Term Loan  9.529% Redempt ion 100.0000
..59909T-AC-8 [08/17/27 ..evvviviiiiiiiiiiiiiiieecceiieeeeceiiin | s L 04/13/2023 . | eeeeeeeiiiieeeeeieieeeees i fee (£ T DI 3,11 |l (3,086) |............ (2,928) [..vvvnnnnne (148) [evvvvvvnnnnnns (1] R 0 s (149) |vvvveriinnnns [ SRR (3,078) [cvvvvvvvvnnnnns (VO (2 (<)) PO 0 |. 08/17/2027 .|4.A FE ....
MILANO ACQUISITION CORP. Term Loan  9.545%
..59909T-AC-8 [08/17/27 .evvviiviiiiieiiiiiieeeeceiiieececeinin | s . 04/13/2023 . |J P Morgan ....cevvnvvveens Jvvvnnnnniniiiinnnns Jovnnnnnns 764,766 |........... 821,225 |........... 813,013 |..evuennnns 772,978 |......... L7 (o7 E 108 [oeiiiiiinnnns (U PR 42,305 |.oociiiinnnnnns (U 815,284 . 08/17/2027 . |4.A FE ...
MILANO ACQUISITION CORP. Term Loan  9.545% Redempt ion 100.0000
..59909T-AC-8 [08/17/27 ..evvviviviiiiiiiiiiieeeceiiieeeecciiiin | s . 04/03/2023 . | .. . e 311 3,066 |.............2,928 |.... .3,078 |.. . 08/17/2027 . |4.A FE ...
NATIONAL CIN
..63530V-AJ-7 [0.000% 06/15/25 ......ceevvvveniiiiiiniinieiiiinnn | s . 06/21/2023 . | JPMorgan Chase ........... |oeeeerreviivnninnns fooenennens 25,716 oo 79,308 |............ 20,188 |ovevennnnnns 20,188 |oveeeniiiinns [ PO (1 P [ PO {1 P (U P 20,188 . 06/15/2025 . |6. FE .....
NATIONAL MENTOR HOLDINGS 2021 Refinancing
..63689E-AS-4 [Term C Loan  0.000% 02/17/28 . O [ . 04/21/2023 . | Goldman Sachs & Co ...... . 02/17/2028 . |5.A FE ...
NATIONAL MENTOR HOLDINGS 2021 Refinancing
..63689E-AT-2 [Term B Loan  0.000% 02/17/28 .......ccevvuvees | uunnnns . 04/01/2023 . | Goldman Sachs & Co ...... . 02/17/2028 . |4.B FE ....
NATIONAL MENTOR HOLDINGS 2021 Refinancing Redenption 100.0000
..63680E-AT-2 [Term B Loan  0.000% 02/17/28 .......ccovvvvees | uunnnns . 04/01/2023 . | eeenneieiiiiieeeeeieieeeees e e 148 | 148 | 146 | 105 |ovveeiienns L7 R (VN P [ R L7 F [ PR ALY PN (VN P 2 | 2 | 18 |. 02/17/2028 . |4.C FE ....
AIMBRIDGE ACQUISITION CO INC 2019 INCREMENTAL
..65343U-AC-6 | TERM LOAN ~ 8.900% 02/02/26 .........cevvunvvveee | unnnns . 0472172023 . |J P Morgan ....ceevvvvvennn Jovvnnnnnniiiniinnns fooenieeiiiiis [V [ [ N (U PO 0 e [£57 ) O (U P (57 O [ PR (92) |oevvvninenees [V PO (72 F [ F 4,879 |. 02/02/2026 . |4.A FE ....
AIMBRIDGE ACQUISITION CO INC 2019 INCREMENTAL Redempt ion 0.0000
..65343U-AC-6 | TERM LOAN ~ 8.900% 02/02/26 .........cevvunvveeee | unnnns . 0472172023 . | eeeneeeiiiie e .0 L0 . 02/02/2026 . |4.C FE ....
..65343U-AC-6 |NEXUS BUYER LLC TERM LOAN  9.260% 10/30/26 |....... . 04/01/2023 . |Piper Jeffries & Co .... |.... .0 L0 . . 10/30/2026 . |4.C FE ....
Redemption 0.0000
..65343U-AC-6 |NEXUS BUYER LLC TERM LOAN  9.260% 10/30/26 |....... L 04/01/2023 . | .evniiiiiiiinieeiiiiinnees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 14 |. 10/30/2026 . |4.C FE ....
THE NORDAM GROUP LLC INITIAL TERM LOAN
..65557P-AD-6 | 11.038% 04/04/26 .... [ . 04/04/2023 . | JPMorgan Chase ... . 04/04/2026 . |4.C FE ....
THE NORDAM GROUP LLC INITIAL TERM LOAN Redemption .
..65557P-AD-6 | 11.038% 04/04/26 .....cceeeevereieeeeeeeieeeeeeenn | s . 04/05/2028 . | .eeeniiiiiiii e B s . 04/04/2026 . |4.C FE ....
Victory Capital Holdings Inc 2021 Incremental
..67526K-AC-3 [Term Loan  0.000% 11/30/28 ......ccevvvueeeeeee | unnnns . 04/01/2023 . | BARCLAYS BANK PLC ....coe |eevmeeeeeemniines foeeeeeeeeniins [V [ PO [ PO (U1 PP 0 Joeeeeees (12) e 0 Joveeeeees (12) e (1 PO (12) |oeeeeneeeees (VI PO 12 | 12 | 2,487 |. 11/30/2028 . |3.B FE ....
BioScrip Inc Term B Loan 2021  0.000%
L.B8572C-AC-2 [10/22/28 ..o eeeen | s . 05/10/2023 . |BNP Paribas Securities |o.....ooeeeeeriinns fooeereeeemnnnns [V [ PO [ PO (U1 PP 0 Joeeeeees (R0 ) R (1 P (R0 ) T (1 PO (R0 (VI PO L VA L1 T 6,286 |. 10/22/2028 . |3.C FE ....
BioScrip Inc Term B Loan 2021  0.000% Redenpt ion 0.0000
L.B8572C-AC-2 [10/22/28 ..o | s L 05/10/2023 . | .eenniiiiiiiieeeeiiininnees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 16 |. 10/22/2028 . |3.C FE ....
Aegion Corporation Initial Ter Initial Term
..68627B-AF-2 [Loan 10.080% 03/30/28 ......oeeeeevvuieeeeennns | s . 05/18/2023 . |Morgan Stanley .......ccee |oeeeeieeeemmnniines fooeeeeeeenins [V [ PO [ PO (U1 PP (U (359) |+ eeeeeenens (U (359) |+eeeerenens [ PO (RIS [ PO 359 [oeiieennnn 359 |eeeeinnnns 15,177 |. 03/30/2028 . [4.A FE ....
Aegion Corporation Initial Ter Initial Term Redempt ion 100.0000
..68627B-AF-2 [Loan 10.080% 03/30/28 ......ceeeevevuieeeecnnns | s L 05/18/2023 . | .eveniiiiiiiiinieiiiiineees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 0 |. 03/30/2028 . |4.B FE ....
Medline Borrower LP Initial Dollar Term Loan
..68764J-AB-7 [0.000% 10/15/28 ....cceevrreiieeeiniiieeeeeennees | s . 04/01/2023 . |Bank of America . 10/15/2028 . |4.A FE ....
Medline Borrower LP Initial Dol lar Term Loan Redempt ion
..68764J-AB-7 [0.000% 10/15/28 .....ceevrreeeeeeinniaeeeeeennees | s . 04/03/2028 . | .eeeiiiiiiii i s s B s . 10/15/2028 . |4.A FE ....
Vertex Aerospace Services Corp Initial Term
..69291L-AB-2 [Loan  0.000% 11/10/28 .....cevvreieieeemrnieees | s . 04/01/2023 . |RBC wevvvneeeeeniieeeeeeee s . 11/10/2028 . |4.A FE ...
Vertex Aerospace Services Corp Initial Term Redemption
..69291L-AB-2 [Loan  0.000% 11/10/28 ....ccevmruiieeeemriieees | s L 04/01/2028 . | .eeeiiiiiiiinieeiiiiineees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 7 |- 11/10/2028 . |4.A FE ....
PMHC 11 Inc First Lien Term Loan  9.523%
..B9B46E-AG-2 [02/03/29 ..ceevrneieeiieiie e eeeeeneeeee | s . 04/21/2023 . |Direct ..oeeeeeeiiiieieees Jeeeeeeeeeens e 1,515,682 |........ 1,753,011 |........ 1,516,684 |........... 362,828 |.......... 6,991 |ooeeennns 2,646 |ocovrnnnnnnnns [V 9,637 |eeeeiiins (U 1,518,785 |..eeeeeeeennnn 0 feeeeenn (8,108) | (3,103) |-evvennnnnne 17,279 |. 02/03/2029 . |4.C FE ....
PMHC 11 Inc First Lien Term Loan 9.523% Redempt ion 94.6810
..B9346E-AG-2 [02/03/29 ..ieirruuiiiiiiiiiiiaiierirniaereeneennaees | ees . 04/28/2023 .| .. ..3,873 .... 4,090 ....3,589 [.... L0 ] .3,589 |.. .. 284 . 02/03/2029 . |4.C FE ....
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PACKAGING COORDINATORS MIDCO Term Loan B
..69515E-AH-5 [9.038% 09/14/27 ...oevvvniiiiiiiiiiiiiiiiiineeeees | s . 04/19/2023 . |Piper Jeffries & Co ... |oveerrviiirnninnns fooenennnns (1,859) [oeereenne (1,928) |oeevennnnnns (1,899) |.evveeiiiiiinnnns (U1 P (U (A1) O (U (A1) ) R (U P (2,116) |ovveneeeinnnnn [V PO Y/ . P R 0 |. 09/14/2027 .|4.C FE ....
PACKAGING COORDINATORS MIDCO Term Loan B Redenption 100.0000
..69515E-AH-5 [9.088% 09/14/27 ..ovvvvniiiiiiiiiiiiiiiiiieeeeen | s . 04/03/2023 . | .eeeneeeeiiiiieeeeeeniiineees i e 1,928 [ooiiiiennnns 1,928 e 1,899 | (U1 P [ PO (1 P [ PO {1 P [V PR 1,899 | [V PO A 29 | 0 |. 09/14/2027 .|4.C FE ....
Proofpoint Inc Initial Term Lo Initial Term
..70451IN-AB-2 [Loan  0.000% 06/09/28 .........ccevvvvrvvirnnnnns | uunnnns . 04/01/2023 . |Bank of America ......... |occeeerriiiiiiiinnns fooniiiiiiiiins [V [ [ N (U1 P (U (314) | (U (314) | [ PR (ALY R [V P 34 |t 314 | 10,654 |. 06/09/2028 . |4.A FE ....
Proofpoint Inc Initial Term Lo Initial Term Redempt ion 0.0000
..70451IN-AB-2 [Loan  0.000% 06/09/28 .........ccevvvvrrvirnnnnns | unnnns L 04/01/2023 . | eeennieiiiiiieeeeeeiieeeees | [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (1 P [ PO [V 27 |. 06/09/2028 . |4.C FE ....
CMI MARKETING INC Refinancing Term Loan
L TOATTB-AE-2 [5.774% 03/23/28 ....covvvvniiiiiiiieiiiiiiiiiieees | s . 05/18/2023 . |BNP Paribas Securities |o....cooooevvviinnns fooviiiiiiiinnnns [V [ [ N (U1 P [ P (A D) . (U PO (A D) . [ PR (WA D) [V PO AT PP YA I PO 7,151 |. 03/23/2028 . |4.B FE ....
CMI MARKETING INC Refinancing Term Loan Redenption 0.0000
L TOATTB-AE-2 [5.774% 03/23/28 ....cevvvvniiiiiiiiiiiiiiiiiinees | s L 05/18/2023 . | .eeniiiiiiieeieeiinieeeees e [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V 18 |. 03/23/2028 . |4.B FE ....
Pediatric Associates Hldg Co Initial Term
..70533D-AF-7 [Loan  0.000% 02/10/29 .......cccvvvvunvvvrrinnnnn | unnnns . 04/13/2023 . |Morgan Stanley ... . 02/10/2029 . |4.B FE ....
Pediatric Associates Hldg Co Initial Term Redempt ion
..70533D-AF-7 [Loan  0.000% 02/10/29 .......cccvvvvenvvvrrinnnnn | unnnns . 04/13/2023 . | eeeeeeeiiii e . 02/10/2029 . |4.B FE ....
Ivanti Software Inc Incremental Term Loan
L T1601H-AB-2 [9.193% 12/01/27 oovvveeiiiiiiiiiiiiiiiiiiineeeees | s . 04/14/2023 . |Piper Jeffries & Co ... |oevevrvrrivnninnns fooeniriiiiiinnnns 3 [ [T [T R I L R [ (0] R [ R [CS) ) PO [ (T) ]eeevvnieenens [V PO 10 [ 10 [ooriiiinnnnns 3,487 |. 12/01/2027 .|4.B FE ....
Ivanti Software Inc Incremental Term Loan Redemption 100.0000
L T1601H-AB-2 [9.193% 12/01/27 oovvveeiiiiiiiiiiiiiiiiiineeeees | s L 04/14/2023 . | eeeeneeeiiiieeeeeiiiieeees v e (<) 1 S () 1) E (€)1 A [£) ] AP () ) SR (1 P [ R [ PO [ (<) 1 FE (VN P [ PO [V N 9 |. 12/01/2027 . |4.C FE ....
Petco Health and WelIness Comp Term Loan B
.. 7T1601H-AB-2 [8.788% 02/25/28 ......ovvvvivnnniiiiiiniiiniiiiinn | s . 04/20/2023 . |Barclays ......ccoevviviinn Jovvnnniiiiiiiiinnns foeeneeiiiiis [V [ [ N (U1 P (U [224) ) (U (221) |oeveeinnnes [ PR [224) ] R [V PO 21 |t 21 | 0 |. 02/25/2028 .|3.B FE ....
ZELIS PAYMENTS BUYER INC Incremental Term
.. T1677TH-AL-9 [Loan  8.670% 09/30/26 .......eeeevvvenivvrrinnnnn | unnnns . 04/01/2023 . |Citicorp .uvvuvrvvirnnnnns . 09/30/2026 . |4.B FE ....
ZELIS PAYVENTS BUYER INC Incremental Term Redenption
.. T1677TH-AL-9 [Loan  8.670% 09/30/26 .......ceevvvvenvvriiinnnn | unnnns . 04/01/2023 . | .eeenieiiiie e . 09/30/2026 . |4.B FE ....
Bally's Corp Term B Facility Loan 0.000%
..71911K-AC-8 [08/07/28 ... N [ . 04/01/2023 . | Goldman Sachs & Co . 08/07/2028 .|4.B FE ....
Bally's Corp Term B Facility Loan 0.000% Redenption
L T1911K-AC-8 [ 08/07/28 ... ccccviiin | s . 04/01/2023 . | .eeeneieeiiie e . 08/07/2028 .|3.B FE ....
ION TRADING FINANCE LIMITED Initial Dol lar
.. T2431H-AD-2 [Term Loan 2021  0.000% 03/26/28 ........ccevvn | uunnnns . 04/01/2023 . |UBS Securities Inc ..... |occoeerrriiivnninnns fooerinnnns (1,353) [ooeeerennne (1,462) |oeevennnnnns (1,458) |.eevennnnnns (1,390) |+evvennnnnns (69) |vuenns [ (U [RRE) ) A (U P (1,504) |.covvnnnnnns [V PO 150 |oveeeeenns 150 [oooiiiiiiiiins 0 |. 03/26/2028 .|3.B FE ....
ION TRADING FINANCE LIMITED Initial Dollar Redenption 100.0000
.. T2431H-AD-2 [Term Loan 2021  0.000% 03/26/28 ........cccevn | uunnnns L 04/03/2023 . | .eveneieiiiiiieeeeeeeiieeees i e 1,462 [oooiiiinnnnns 1,462 |oeevennnnnnns 1,458 |oeeeiinne 1,390 |oeeiiininne [CI° 1 PR (1 P [ PO (SIS [V PR 1,459 | (VN P I F T PO 0 |. 03/26/2028 . |4.C FE ....
PLAYCORE INC FIRST LIEN TERM LOAN  8.943%
L T2811H-AC-4 [09/18/24 oevveniiiiiiiiiiiiiiieeeceiieeeen | s . 04/01/2023 . | Goldman Sachs & Co ...... |oeeevvevieriivnnnns Jovnunnnnnnnns (853) |ovvveniininns (862) |.evvvvennnnnns [£:7:5) 1 F (844) |..ovvvnnnnnnns (U (978) [oevnievinnnnns (U (978) [oevnrevinnnnns (U P (1,822) |+evvvvnneens [V PO 968 |...oouunnnns 968 |..euiiiinnn 6,809 |. 09/18/2024 . |4.A FE ....
PLAYCORE INC FIRST LIEN TERM LOAN  8.943% Redemption 100.0000
L T2811H-AC-4 [09/18/24 oevveeiiiiiiiiieiiiciieeeceiieeen | s . 04/03/2023 . | .. o e ...846 |.. . 09/18/2024 . |4.A FE ....
PLAYPOWER INC. Initial Term Loan  0.000% Societe Generale Sec Co
L T281N-AU-9 [05/08/26 ovveeiviiiiiiieciiiiececcenieeeeenn | s L 04/01/2023 . | eeveneiiiiiiieeeeeeeiieeees i e (796) [.ooevvvnnnnn (1,17) [oeeeerne (1,100) [o.erevennnnns (857) |-evvvvnnnns (VL0 - (5671) [ounnrevinnnnns (U (808) [oeveererrnnnnns (U P (1,666) |.vveneeeennnnn [V PO 870 [ooviieinnnnn 870 |oeernnnns 11,015 . 05/08/2026 . [5.A FE ....
PLAYPOWER INC. Initial Term Loan  0.000% Redemption 100.0000
L T281N-AU-9 [05/08/26 ovveeiviiiiiiieiiiiien e eeeenn | s . 04/03/2023 . | .eeeneieeiiiiieeeeeeiniiineees v e 1,17 | 117 fons 1,100 [oooevieeennnnnns 857 |ivviinnnnns LY L O (U PO P [V PR 1,105 [oeiiiiinnnnn [V PO L LI R L L 0 |. 05/08/2026 . |5.A FE ....
CROSS FINANCIAL CORP. Term B-1 Loan  0.000%
L T3044E-AB-0 [ 09/15/27 evvveiiiiiiiiiiiieiciieeeceiieeeeen | s . 04/14/2023 . |J P Morgan .....eevvvvvnnn Jovvnnnnnnniiiniinnes fooeneiiiiiiinns 2 [ 2 [ 2 [ 2 s [V P [ (U P [ [ PR (42) ]eeveninnes [V PO LT R L3 F 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 evvvniiiiiiiiiiiiiiiiieeeceiieeen | s L 04/14/2023 . | eeeeeeeeiiiieeeeeiiiieeees i e ()1 . () 1) F— (23] A ()] . [ PO {1 P [ PO {1 P [ (3] (VN P [ PO [V N 8 |. 09/15/2027 .|4.B FE ....
Ascend Performance Mtrls Ops Term Loan B
.. 73178E-AD-4 [0.000% 08/27/26 ........evvvuvvrriiinnniiieiiinnnns | vnns . 04/01/2023 . |Bank of America ......... |occoeerriiiiiiiinnns fooniiiiiiiiinns [V [ [ N (U1 PO (U (148) [oevnniiiinnnnns (U R (148) [oevnieiinnnnns [ PR (148) |vvveeeennnnn [V PO 148 | 48 [ 0 |. 08/27/2026 .|3.C FE ....
Ascend Performance Mtrls Ops Term Loan B Redempt ion 0.0000
.. 73178E-AD-4 [0.000% 08/27/26 .......cevvvuiiiviinnniiiiiinnnnns | nnnnns . 04/01/2028 . | .eeeiiiiiiiieeeeiiiiiieeees | e [ [ U PO [ U JU A [U 0 o (U [ P [ 0 Joveennenns J I [U [ 0 |. 08/27/2026 . |4.C FE ....




STATEMENT AS OF JUNE 30, 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

€603

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
Jadex Inc fka Polymer Prces 2021 Term Loan
L. T3178E-AD-4 [ 10.174% 02/11/28 ..oevvviviiiiiiiiiiiiniieeeeiiinnn | s . 04/11/2023 . |Direct ..ooviviiiiiiiiiiins e e 633,242 |.......... 700,683 |........... 637,184 |........... 637,622 |......... 56,415 |...oouennnns 240 |......... 57,093 |oeevennnns (438) |vvvverrrnnnns (U N 637,184 |....ooennnnnnns [V PR (3,941)|......... (3,941) |vvvennnnnns 16,471 . 02/11/2028 . [4.C FE ....
Jadex Inc fka Polymer Prces 2021 Term Loan Redempt ion 100.0000
L. T3178E-AD-4 [ 10.174% 02/11/28 ..oevvviviiiiiiiiiiiiniieeeeiiinnn | s . 04/03/2023 . | .eeeneeeeiiiiieeeeeeniiineees i e 1,787 e 1,787 foeeriiinnnnns 1,625 |oeeinnne 1,627 |oveeennnns 144 o L R 146 | [ PO [V PR 1,625 |oovveiiens [V PO 162 |oveennnns |7 IO 42 [.02/11/2028 . [4.C FE ....
BOXER PARENT COMPANY INC 2021 Replacement
..74028H-AF-2 [Dollar Term L 0.000% 10/02/25 ..........cceves | cunnnns . 04/01/2023 . |Piper Jeffries & Co ... |oevevrirrivnninnns fooviiniiiiinnnnns [V [ [ N (U1 P (U (844) |vvvvvieennns (U (844) |vvvvvviinanns [ PR (844) [.oeevvvnnnnnnns [V P 844 .. 844 |....ooennnns 12,739 |. 10/02/2025 . |4.C FE ....
BOXER PARENT COMPANY INC 2021 Replacement Redenption 0.0000
..74028H-AF-2 [Dollar Term L 0.000% 10/02/25 ..........ccuues | cunnnns L 04/01/2023 . | eeennieiiiiiieeeeeeiieeeees | [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (1 P [ PO [V 37 |. 10/02/2025 . |4.C FE ....
Arcline FM Holdings LLC New Te Term B-5 Loan
L TA1120-AN-3 [ 7.299% 06/12/28 ..oovvveniiiiiiiiiiieceiiiieeeees | s . 04/01/2023 . |Barclays .......cccceeeeene s . 06/12/2028 . |3.B FE ....
Arcline FM Holdings LLC New Te Term B-5 Loan Redenption
L TA1120-AN-3 [ 7.299% 06/12/28 ..oovvveniiiiiiiiiiecciiineeeees | s . 04/03/2023 . | .eeeneeeiiiiiee e s s s s s s . 06/12/2028 . |3.B FE ....
NortonLifeLock Inc Initial Tranche B Term
.. T4142K-AF-6 [Loan  0.000% 01/28/29 .......ccevvvvenivirrinnnnn | nnnnns . 04/01/2023 . |Various ... . 01/28/2029 . |2.B FE ....
NortonLifeLock Inc Initial Tranche B Term Redemption .
.. T4142K-AF-6 [Loan  0.000% 01/28/29 .......ccevvvvenivirrinnnnn | nnnnns . 04/01/2023 . | .eeenieiiiie e . 01/28/2029 . |3.A FE ...
Foundational Education Grp Inc Initial Term
.. T4273J-AE-3 [Loan  0.000% 08/21/28 .......ccvvvvenvrrviinnnnns | unnnnns . 04/10/2023 . | Deutsche Bank ............ |oeeeveeiriiriiinnnns Jovnnnnnns 457,473 |..ooeeeenns 512,574 |........... 463,880 |........... 461,317 |........ 47,102 |oeeeenennnns 184 |......... 4723 |.......... 2,563 |iiiiiiinns (U 463,880 |.......coeeee. [V P (6,407) |........ (6,407) [ceevnnnnnnne 11,132 |. 08/21/2028 . |4.B FE ....
Foundational Education Grp Inc Initial Term Redempt ion 100.0000
.. T4273J-AE-3 [Loan  0.000% 08/21/28 .......ccvvvvevrriirnnnnns | uunnnns . 04/04/2023 . | .eeeniieiiiiiiieeeeeiniiineees v e 1,298 [ooiiiinnnnns 1,28 | 174 o 1,168 |............ LI PO [V PO LRI PO (1 P [V PR L L P [V PO 128 | 128 | 28 |. 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 . 04/01/2023 . |Bank of America ......... |occeeerriiiiiiiinnns fooniiiiiiiiins [V [ [ N (U1 P [V P [(C5) ) P (U P [(C5) ) P [ PR [(C5) ) P [V PO 65 | [ F 5,957 |. 08/13/2028 . [4.C FE ....
PRO MACH GROUP INC Initial Term Loan B Redenption 0.0000
L. T4273J-AF-0 [0.000% 08/13/28 .......cevvvvnviiiiinnniiniiinnnns | ens . 04/01/2023 . | .. . 08/13/2028 . |4.C FE ....
PROAMPAC LLC Incrementa
L TA2TAN-AG-8 [0.000% 11/20/25 .....evvvvvniniiiiiiiiiieiecciine | s . 04/28/2023 . |Bank of America ......... |occoeerririiiiiinins fooeiinnnns (2,860) [.evnnnnnnn (2,934) [ouvvnnnnnne (2,886) |.evvvnnieernnnnns (U1 P (U (SIS (U (SIS (U P (3,545) [cooveviinnnnnns [V PO 686 |............ 686 |.....unnnnn. 56,543 |. 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 04/03/2023 . | .eveneieiiiiiieeeeeeeiieeees i e 2,93 | 2,934 [.ooeinens 2,886 |.covvnnniiiiinns (U1 P [ PO T PO [ PO T P [V PR 2,889 [..ccovvnnnnnns [V PO 45 | 45 | 1 | 1172072025 . (4.C FE ....
PROJECT ALPHA INTERMEDIATE TERM LOAN B
.. T4339D-AB-4 [8.760% 04/26/24 ......evvvvviniiiiiiiiiiiiiiiiiinn | s . 04/21/2023 . |Morgan Stanley ......ccoee |oveveerviriivnninnns foeenennnns (2,883) |ceeverrnnns (2,913) [ovvnnnnnnne (2,848) |............ (2,849) [..oevvvnnnnns ()] AP (536) |-oevvvvnnnnnnns (U (540) |.oevvvnnnnnnnns (U P (3,389) |.eevvvnnnns [V PO 506 |...oounnnnns 506 |oeevrnnnnnnn 24,562 |. 04/26/2024 . [4.C FE ....
PROJECT ALPHA INTERVEDIATE TERM LOAN B Redenption 100.0000
.. T4339D-AB-4 [8.760% 04/26/24 ......evvvviiviiiiiiiiiiiniiiiinn | s . 04/03/2023 . | .eeeneieeiiiiieeeeeeiniiineees v e 2,913 [ 2,913 [oinins 2,848 | 2,849 [....oooeinnnnns L3 L L O [ R LT PO [V PR 2,864 |....coovnnnnnns [V PO 49 | 49 | 63 |. 04/26/2024 . |4.B FE ....
Quest Software US Holdings Inc Initial Term
.. 74834Y-AN-2 [Loan 2021  0.000% 01/20/28 .......cccvvvunvveees | unnnns . 04/20/2023 . |Morgan Stanley ......ccooe |ovevevieriivnninnns fooniiiiiiiiinnns [V [ [ N (U1 P (U AR (4,085) |evveennnnnne (U A (4,055) |...cceeennns (U P (4,085) |.eevvvennns [V O 4,055 |.......... 4,085 |ooeeennnnnns 15,862 |. 01/20/2028 . |4.C FE ....
QUIKRETE HOLDINGS INC INITIAL LOAN FIRST LIEN
L TA839X-AF-6 [ 7.943% 11/15/23 ..oovvvviiiiiiiiiiiiinieiiiiieeees s . 04/14/2023 . |Citicorp wuvuuevrvvinnnnnns s . 11/15/2023 . |3.C FE ....
QUIKRETE HOLDINGS INC INITIAL LOAN FIRST LIEN Redempt ion
L TA839X-AF-6 [ 7.943% 11/15/23 ..oovvvviiiiiiiiiiiiiniiiiiiieees s . 04/14/2023 . | .. . 11/15/2023 . |3.C FE ....
UPC FINANCING PART!
.. 74839X-AG-4 [0.000% 01/31/29 .....ovviiviniiiiiiiiiiieieiiiinnn | s . 04/28/2023 . |Bank of America ......... s . 01/31/2029 . |3.C FE ....
BROOKFIELD WEC HOLDINGS INC Initial Term Loan
..75001C-AB-0 [ (2020)  0.000% 08/01/25 ......cevvvvvvvrvnnnnes | uunnnns . 04/01/2023 . | Goldman Sachs & Co . 08/01/2025 . |3.C FE ....
BROOKFIELD WEC HOLDINGS INC Initial Term Loan Redenption
..75001C-AB-0 [ (2020)  0.000% 08/01/25 .......evvvvvvvvvvnnnnns | uunnnns . 04/01/2023 . | .eeeneieeiiie e . 08/01/2025 . |4.B FE ....
Mar Bidco S a r | Term Loan (USD)  9.420%
L. T504%E-AM-6 [ 04/20/28 ...ovvvriiiiiiiiiiiiiiieeeciieeeen | s . 04/20/2023 . | Goldman Sachs & Co . 04/20/2028 . |4.A FE ....
Mar Bidco S a r | Term Loan (USD)  9.420% Redemption
L. T5049E-AN-6 [ 04/20/28 ...ovvvniiiiiiiiiiiiiiiieecieeen | s L 04/20/2023 . | eeenieiiiiieeeeeiiieeees i [ [V [ [ N (U1 PO [ PO (1 P [ PO {1 P [ (VN (VN P [ PR [V N 4 |. 04/20/2028 . |4.C FE ....

AURIS LUXEMBOURG | Il SARL FACILITY B2
.. 75466D-8F-0 5.102% 07/24/25 .oooovvvvvieeiiiiiiiieiiiiiiiiiians | eeeees . 04/01/2023 . [Deutsche Bank ............ |oeeeiiiiiiiieiiiss foveieiinnnns (367) |oevvvennnn (415) |ooeeeiinnn (390) forvereeiaiiianns [ PPN 0 f...... (2,487) ). 0 feenns (2,487) ). 0 foreeeennns (2,876) f0eeeeennnnnes 0 Joueeeenns 2,509 |.......... 2,509 | 0 | 07/24/2025 . |4.C FE ....
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AURIS LUXEMBOURG |11 SARL FACILITY B2 Redemption 100.0000
.. 75466D-8F-0 [5.102% 07/24/25 ....cevvvvniiiiiiiiiiiiiiiiiineeees | s . 04/01/2023 . | evvviiiiiiiiiiiiiiiiniiiiinns e e [V [V [V (VO 0 | (VO 0 | (VO 0 e (U O (VO 0 | [V 0 |[. 07/24/2025 . |4.C FE ....
Runner Buyer Inc Term Loan B 0.000%
L. 75865H-AJ-7 | 10/13/28 .oovvvviiiiiiiiiiiiiiiiiiiiiicieeiieieeeeens [ . 04/20/2023 . |Barclays .....ccooeeeiiiies Joeveeeiniiiiininnnns o, (880) |............ (1,185) |.oeeeens [RIRTE) ) (841) |vvvreanns (334) |oeeeeees (126) [cevvvennnnnnnnn 0 s (460) [..vvvvnnnnnnnn [ SRR (1,302) |-oeeeeeeeeennn (VO 422 oot 422 |eeiiiiinas 12,008 |. 10/13/2028 . |4.C FE ....
Runner Buyer Inc Term Loan B 0.000% Redempt ion 100.0000
L T5865H-AJ-7 [10/13/28 .oevveiiiiiiiiiiiiiiiiiennccinieeeeen | s . 04/03/2023 . | evvvrriinninnininiiiniinnnnns e [ 1,185 ...l 1,185 |oeeiennnns LR TR PO, L3 I A 334 | (VO 0 e T A 0 e 1,476 [oneeiininnnns (VO [ O [ 41 (. 10/13/2028 . |4.C FE ....
NEW INSIGHT HOLDINGS INC TRANCHE B TERM LOAN
..76100L-AH-5 |10.693% 12/08/24 ...........ccoeeeiiiieiinins [ oes . 04/13/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeeniinins |oeeiiiiinnnnnns [V [V [V {1 0 fnns (3,381) |.oeeeeeeeens 0 s (3,381) |.eeeeeeeeens [ SRR (3,381) |-eeeeeeeeennn 0 . 12/08/2024 . [4.C FE ....
NEW INSIGHT HOLDINGS INC TRANCHE B TERM LOA Redemption 0.0000
..76100L-AH-5 |10.693% 12/08/24 .... O [P . 04/13/2023 . | .. . 12/08/2024 . (4.B FE ....

TITAN US FINCO LLC Initia .000%

L T6133U-AB=7 | 10/07/28 ...eoeeiiiiiieiiiiiiiieeeeciiiieeeeeeiis [ eeeees . 04/01/2023 . [Piper Jeffries & Co ... |oeeeeiiiuuriiiiiiii foriiiiiiiinnns (I O [V (O PO {1 0 Jeeeeennnn (K20 AT [V O (31) forvnnnnninnnnns [V O (K20 PP [V LI R 31 [ 0 |. 10/07/2028 . |3.C FE ....
TITAN US FINCO LLC Initial Term Loan  0.000% Redemption 0.0000

L T6133U-AB=7 | 10/07/28 ...ooeeiiiriiiiiiiiiiieeeeeiiiieeeeeeis [ eeeees L 04/0172023 . [ eveeeeeieiiiee s [ [ (I O [V (O PO (I O [V O, (O O [V O, (O O [V O (I N (VO 0 | [V 0 |. 10/07/2028 . |3.C FE ....
TELENET FINANCING USD LLC TERM LOAN AR

LT6171J-AB-7 | 7.158% 04/30/28 .......cvvvvieeeiiiniiieeeiiiiins [ eeeens . 06/17/2023 . [Bank of America ......... |occoiiiiieiiiiiins foriiiiiiiiinnns (I O [V (O PO {1 0 Jeeeeennnn (54) [oovvvnnnnnnnns [V O (54) [oovvnnnnnnnnns [V O (54) |ovvvvvnvnnnnnns [V 54 |, S IO 35,209 . 04/30/2028 . |2.C FE ....
Red Planet Borrower LLC Initial Term Loan

..76173F-AY-3 |9.288% 09/25/28 ........ceveviiciniiiiiniiiiiiinnees | eeeees . 04/20/2023 . [Morgan Stanley ........... |oceeeiiiiiiiiiiiiins foeiiiiiiiienns (I O [V (O PO (VO 0 Jeeeeennnn (6130 O [V O (6130 O [V O (56) [vvvvvrrrrnnnns [V L . 56 [ouvrrnnnnnn 7,362 |. 09/25/2028 . |4.A FE ....
Red Planet Borrower LLC Initial Term Loan Redemption 0.0000

..76173F-AY-3 |9.288% 09/25/28 ........ceveviiciiiiiiieiiiiiiiinens | eeeees L 04/20/2023 . [ eveeieeiiiieeeeiiees [ [ (I O [V (O PO (I O [V O, (O O [V O, (O O [V O (I N (VO 0 | [V 19 |. 09/25/2028 . |4.A FE ....
ROCKET SOFTWARE INC INITIAL TERM LOAN

L T7313D-AN-1 |9.443% 11/20/25 ...eovvveeiiiiiiiiiiccciiiieceees [ eeeees . 04/01/2023 . [RBC . 11/20/2025 . |4.C FE ....
ROCKET SOFTWARE INC INITIAL TERM LOAN

L T7313D-AN-1 |9.443% 11/20/25 ...oovvveeiiiiiiiieicciiiieceees [ eeeees . 04/01/2023 . | .. . 11/20/2025 . |4.C FE ....

SBA SENIOR FINANCE

.. 78404X-AH-8 |LOAN B 7.193% 04/11/25 .vvevevieerererenenns | veenen . 04/01/2023 . [BArClays vovevevereerires foereereresieienenes [orerereresienenas 0 foorerereeriiens (U [ (| FT (] A 1,287 Joveeeeiennns [(J A 1,237 |oeeeiins (] PR 1,287 [oeereiine, (L) (1,287) |- (1,237) |- e 13,126 |. 04/11/2025 . |3.C FE ....
SBA SENIOR FINANCE 11 LLC INCREMENTAL TERM Redempt ion 0.0000

..78404X-AH-8 |LOAN B 7.193% 04/11/25 .vvevevieerererenenns | e L 04/01/2023 . [ ceveveeeeeeeieieenencniniee oeeerenisiseees [ 0 foorerereeriiens (U (1 (L (L1 O (U O (L1 PO (U (L 0 fooreeeenes (L1 FU (| PR (L1 F 34 |. 04/11/2025 . |3.C FE ....
SMG US Midco 2 Inc 2020 Refinancing Term Loan

.. 784530-AD-8 |FL  0.000% 01/23/25 ..vvvvererereirierenenes | verens . 04/11/2023 . [Piper Jeffries & €0 vove [orrerererirreeieies [rereriririenenns 0 foorerereeriiens (U (1 (| FT (| - (1,967) [+ (U A (1,967) [+ (L P [GIRL:14] (L P 1,167 [ 1,167 o 6,189 |. 01/23/2025 . [4.C FE ....
SWG US Midco 2 Inc 2020 Refinancing Term Loan Redempt ion 0.0000

.. 784530-AD-8 |FL  0.000% 01/23/25 ..eovveverenereerienenenes | verens L O4/11/2023 . [ ceveeeeeeeeeieieeenenniee oo [ 0 foorerereeriiens (U [ (U (L1 U (U O (L1 PO (U (L 0 fooreeeenes (L1 FU (| AR (L1 F 16 |. 01/23/2025 . [4.C FE ....
SSC TECHNOLOGIES TERM LOAN B3 7.443%

L TBABBD-BD-5 |03/01/25 ...vovvrireiiieieieieienee s | oo L 04/01/2023 . [RBC wvvvevvveverererenins oeeereresisienenes [oreresesieieienns 0 foorerereeriiens (U (1 (| F (| (0] I (L (20) |ovevenervenne (U (20) v (L1 FU 2 [ 20 [ 3,842 [ 03/01/2025 . |3.B FE ...
$SC EUROPEAN HOLDINGS SARL TERM LOAN B4

.. 7B466D-BE-3 |7.443% 03/01/25 ..vovvvrniiiieiereierenerinns | oo . 04/20/2023 . [RBC vvvuveeieierererenins foereerenesieieenes [erereienieieienns 0 foorerereeriiens (U [ (U (| A KT A (| P KC TN | KT A (L (39) ovveveeane ()] I 2,880 . 03/01/2025 .|3.B FE ....
SSC TECHNOLOGIES TERM LOAN B5  7.443%

L 78466D-BF-0 | 04/16/25 ....cvvveneiiieieieieeeee e | oo . 04/01/2023 . [Morgan Stanley .....cccee oeererererieeees [rereriririenenns 0 foorerereeriiens (U (1 (| F (| - (1,087) [+evvevrenene 0 | (1,087) [+evvevrennns (L P (1,087) |-veneveneeane (L P 1,067 [ooeeenene 1,067 |ovevvreennne 7,517 |. 04/16/2025 . [3.B FE ...
SSC TECHNOLOGIES TERM LOAN BS ~ 7.443% Redemption 0.0000

L 78466D-BF-0 | 04/16/25 .....vveereiieieieieieee s | oo L 04/01/2023 . [ cevevereeeeeeeeieicecniniee oeeereninieieees [ 0 foorerereeriiens (U (1 (U (L1 U (U O (L1 PO (U (L 0 fooreeeenes (L1 FU (| PR (L1 F 21 | 04/16/2025 . |3.B FE ....
SSAC TECHNOLOGIES INC Term Loan B-6  0.000%

..784660-BG-8 | 03/24/29 ... IR P . 04/01/2023 . |Piper Jeffries & Co ... |... . 03/24/2029 . [3.B FE ...
SS8C TECHNOLOGIES INC Term Loan B-6  0.000% Redempt ion 0.0000

.. 784660-BG-8 |03/24/29 ... | e L 04/01/2023 . [ cevevereeeeeeeeieicecniniee oeeereninieieees [ 0 foorerereeriiens (U (1 (L (L1 U (U O (L1 PO (U (L 0 fooreeeenes (L1 FU (| PR (L1 3 |. 03/24/2029 . 3.8 FE ...
SSAC TECHNOLOGIES INC Term Loan B-7  0.000%

L TBABBD-BH-6 |03/24/29 ... | e . 04/01/2023 . [Piper Jeffries & €0 veve [orrerererireeieres [rereriririenenns 0 foorerereeriiens (U (1 (| F [(J A [GL3D] P (U P (121) e (U [GL3D] S (L 121 | 121 [ 2,728 |. 03/24/2029 . [3.B FE ...
SS8C TECHNOLOGIES INC Term Loan B-7  0.000% Redemption 0.0000

L TBABBD-BH-6 |03/24/29 ... | e L 04/01/2023 . [ cevevereeeeeeeeieiencnenine oo [ 0 foorerererrirenns (U (1 (U (L1 O (L O (L1 PO (L (L 0 fooreeereenes (L1 FU (| AR (L1 5 |. 03/24/2029 . 3.8 FE ...

CWGS GROUP LLC Initial Term Loan  0.000%
..78466Y-AN-8 105/25/28 ....vvvviiiiiiiiiiiiiiiiiiiiiieiiiiiiiiens e . 04/01/2023 . [Goldman Sachs & 00 ...... |oeeeviiiveeiiiiiss foveeeiiiiniinnns [ PN 0 Jooeeeiiiiiannn [ PN [ PPN 0 forreeennn. (154) forveiaeinnnns [ PO (54) forveeaannnnns 0 foreeeinnns (54 foreeeeainnes 0 foeeeinnns 154 oo 154 e 9,628 |. 05/25/2028 . |4.B FE ....
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CIIGS GROUP LLC Initial Term Loan  0.000% Redenption 0.0000
.. T8466Y-AN-8 [05/25/28 ....oevvvniiiiiiiiiiiiiiiiiineccinies | s L 04/01/2023 . | eeenieeiiiieeeeeeiieeeees | [ [V [ [ N (U1 P [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V 25 [. 05/25/2028 . [3.C FE ....
SABRE GLBL INC 2021 Other Term B-2 Loan
.. 78571Y-BG-4 [0.000% 12/17/27 ...covvvviiiiiiiiiiniiiieiiinnnns | s . 04/11/2023 . |Bank of America ......... |occeeerrrriiiiiinnns fooviiiiiiiiinns [V [ [ N (U1 P [ P (K11 PO [V P (K11 PO [ PR (11 PP [V PO F1 I PO 31 | 4,133 |. 12/17/2027 . [4.B FE ....
SABRE GLBL INC 2021 Other Term B-2 Loan Redempt ion 0.0000
.. 78571Y-BG-4 [0.000% 12/17/27 ...covvvviiiiiiiiiiiiinieiiiniies | s L 04/1172023 . | eeeeeeeiiiieeeeiieeeees i [ [V [ [ N (U PO [ PO (1 P [ PO {1 P [ (VI (1 P [ PO [V 11| 12/17/2027 . |4.C FE ....
..78571Y-BH-2 [Sabre Inc Term Loan B 0.000% 06/30/28 ..... |....... . 04/01/2023 . |Morgan Stanley .......ccee |oeeveeeeeemmmninnes fooeeeeeeenins [V [ PO [ PO (U1 PP (U (1D ) A (U (1R D) A (1 PO [C1RD ] I [ PO [ I AU (o1 1 O PO 2,562 |. 06/30/2028 . [3.C FE ....
Redemption 0.0000
..78571Y-BH-2 [Sabre Inc Term Loan B 0.000% 06/30/28 ..... |....... . 04/01/2023 . | .. . 06/30/2028 . |3.C FE ....
CANYON BUYER INC INITIAL TERM INITIAL TERM
..80358T-AC-0 [LOAN  8.943% 01/26/25 ...cevvveeeeeeieniieeeeen | s . 04/22/2023 . | Scotia Capital ..oooeoeees |ovvnenieeeiniiiees feeeeeeees (1,100) [-eeeeeeenee (1,177) Joeeeeeee e (1,095) | (299,710) [0 e (1,640) [ceeeeeenennnn (U (1,640) [ceeeeeenennnn 0 Joeeeeees (2,735) |oeeeenneaeeens [V IO 1,635 |oeeees 1,635 |oeeieeeeee 4,270 |. 01/26/2025 . |4.C FE ....
CANYON BUYER INC INITIAL TERM INITIAL TERM Redenption 100.0000
..80358T-AC-0 [LOAN  8.943% 01/26/25 ...oevvveeeeeeeiiiieeeeen | s . 04/03/2028 . | .eeeniiiiiiiiiineiniiinineees e e 177 e ATT | 1,095 [t 0 o0 [t LT PP [ PO I PP [V PO 1,099 |ooveeieees (VI PO 78 | T PO 7 |- 01/26/2025 . |4.C FE ....
STANDARD AERO LIMITED INITIAL TERM B2 LOAN
..808620-AG-6 |0.000% 04/06/26 .......cevvuueeeeeemnnnaaeeeennnnaes | s . 04/20/2023 . |CItiCOrp wuvueveeeennnaees Joenmnieeeeeminiees feeeeeeennnns 855 |oeeiiiiiienns 887 e 867 |oveeeeeeeeennnnns (U1 PP (U (VA ) (U (VA ) (1 PO 688 |eeeeiiens [ PO 167 [ooeeeeennn 167 oo 2,219 |. 04/06/2026 . [3.C FE ....
STANDARD AERO LIMITED INITIAL TERM B2 LOAN Redenption 100.0000
..808620-AG-6 |0.000% 04/06/26 .......cevvuueeeeeemnnnaaeeeennnnaes | s L 04/20/2028 . | .eeeeiiiiiiiiineeniiininees e e [CL510) I (L5100 I PO (841) |oeeeeeeeeeeee (U1 PP (1 PO (1) |eeeeeeeeene (1 P (1) |eeeneeeeeene (1 PO (842) [-oeeeeennnns [ PO (18) |veeeaees [Q1:) ) 5 |. 04/06/2026 . |4.C FE ....
Light & Wonder Term B Loan  0.000% 04/07/29
..80875A-AT-8 | ... [ . 04/13/2023 . |J P Morgan . 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 . 04/03/2028 . | .eveiiiiiiiniineeniiiiieens e e 1,831 |oeeeis 1,831 |oeeeeies 1,812 | (U1 PP [ PO L PO [ PO L PO [V PO 1,814 | (VI PO L VA 17 foeeeees 41 |. 04/07/2029 . |3.C FE ....
Secure Acquisition Inc First Lien Closing
..81379%K-AC-2 [Date TL  0.000% 12/15/28 .....ccevvrrruieeeeennn | unnnns . 04/01/2023 . | BANK OF NOVA SCOTIA ... |oeeveeeeeeemniiees foeeeeeeeeniins [V [ PO [ PO (U1 PP 0 Joeeeeees (62) |+eveeneeeennes 0 Joveeeeees (62) |+eveenaeeeenns (1 PO (62) |+eeevnnneaeens (VI PO (<7 IO (-7 FO 0 | 12/15/2028 . |4.B FE ....
Secure Acquisition Inc First Lien Closing Redemption 0.0000
..81379%K-AC-2 [Date TL  0.000% 12/15/28 .....ccevvvrruieeeeennn | uunnnns L 04/01/2028 . | .eeeiiiiiiiinneeiiiiineees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 0 | 12/15/2028 . |4.C FE ....
SELECT MEDICAL CORP 2019 INCREMENTAL TERM
..816194-AV-6 [LOAN ~ 8.042% 03/06/25 ....evvveeeeennnneeeeennn | s . 04/11/2023 . |J P Morgan .ceeveeeeeeenn Joemmnieeeeeniiiieee feeeeeeeeeeins [V [ PO [ PO (U1 PP (U (854) |.eevvvennns (U (854) |.eevevennns (1 PO (854) [oeeeeennnnnns [ PO 854 |oeeeeninnnns 854 |...ooonennnns 7,635 |. 03/06/2025 . |3.C FE ....
SHAPE TECHNOLOGIES GROUP INC INITIAL TERM
..81946H-AB-5 [LOAN  8.273% 04/21/25 ..oovvveeieeeeiiieeeeeen | s . 04/01/2023 . |Various ......cceeeueeeeeenn Joemmmneeeeenniinnes foreeeeeeenins 2 [ PO [ PO (U1 PP (U (645) |.eeeeeennns (U (645) |-eeeeennnns (1 PO (LY F— [ PO 647 |eeernnnnnns 647 e 3,139 . 04/21/2025 . [4.C FE ....
SHAPE TECHNOLOGIES GROUP INC INITIAL TERM Redenpt ion 100.0000
..81946H-AB-5 [LOAN  8.273% 04/21/25 ..oovveeieeeeiiiiieeeeen | s L 04/01/2028 . | .evniiiiiiiinniniiiiineees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 4 |. 04/21/2025 . |4.C FE ....
MEDIAOCEAN LLC Term Loan B 0.000% 12/09/28
LB198IL-AC-2 [ eeviiiiiiiiii e | . 04/01/2023 . |Direct ..ooeeeeerniieieennn e . 12/09/2028 . |4.B FE ....
MEDIAOCEAN LLC Term Loan B 0.000% 12/09/28 Redemption 100.0000
LB198IL-AC-2 [ eeviiiiiiiiii e | . 04/03/2023 . | .. . 12/09/2028 . |4.B FE ....
B PR I, . 04/20/2023 . |Bank of AMErica ......... |oeeeeeeeeeemmninnns fooeeeeeeenins [V [ PO [ PO (U1 PP (U (166) [.neeeeeennnnnn (U [Q[CL5) ) (1 PO (166) |-vveeeeeeennan [ PO 166 |[.....coee.nn 166 |[o.oeeeeeeee 4,732 |. 07/27/2028 . [4.A FE ....
Viad Corp Initial Term Loan 0.000% 07/27/28 Redemption 0.0000
B PPN I, L 04/20/2023 . | .eeeiiiiiiiieeeciinineees s e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 11 |. 07/27/2028 . |4.B FE ....
The IMA Financial Group Inc Initial Term Loan
..B47T48E-AF-7 [0.000% 10/14/28 .....ceevreeeeeeeenniieeeeeeneees | s . 04/21/2023 . |Morgan Stanley ........cc. |oeeeveeiineeeennnins Jovniieeeeens (795) |oveveeeaeenns [E:1(0) 1 PO (806) [-vveeeeaennen (786) [ceneeeenee (V)] . (41) | 0 Joveeeeees (62) |+eveenaeeeenns (1 PO (848) |-eveeeeeennan (VI PO X ST IO 6,487 |. 10/14/2028 . |4.B FE ....
The IMA Financial Group Inc Initial Term Loan Redempt ion 100.0000
..B47T48E-AF-7 [0.000% 10/14/28 .....ceevreeeeeeeienieeeeeeennees | s . 04/03/2023 . | .eeeiiiiiiniieieiiinineees s e 810 [ooeeieeeiiennnns 810 |oeeeeeiieeennes 806 |oveueereeennnnnn 786 |oveeeeeeeenes 20 | (VI PO (1 PO 21 | (1 PO 807 |oeeeeeeeeens (VI PO 3 | I IO 11 |. 10/14/2028 . |4.C FE ....
Precision Medicine Group, LLC Amd No 1
..84762N-BP-5 |Refinancing DDTL ~ 0.000% 11/18/27 .......cccce | eunnnns . 04/01/2023 . |Direct .... . 11/18/2027 . |3.A FE ....
STAR US BIDCO LLC INITIAL TERM LOAN
..85519-AC-8 [08/03/27 eeveeeeeeeeeeee e eeeeeeeeeen | s . 05/09/2023 . |Bank of AMErica ......... |oeeeoeeeeemmmiinns foovereeeenins [V [ PO [ PO (U1 PP (1 PO (91) |oeeeeeeeeenes (1 PO (91) |eeeeeeeeenee (1 PO [CAD] [T (VI PO o1 I PO [ O 0 |. 03/03/2027 . |4.C FE ....
STAR US BIDCO LLC INITIAL TERM LOAN  9.788% Redempt ion 0.0000
..855191-AC-8 [08/03/27 ervuuieiiiinrnaieeeernineeeeenninnaeeee | ees . 05/09/2028 . | uuuiiiiiiinniiiiiiinniininns |oennnnneeernnnaaes feeneeeeeennnaans [ [UI PP [U PP [U PP (U T [V PP (U T [V PP [U 0 Joeemminaaeees [V AP (U T [ PP 0 |. 03/03/2027 . |4.C FE ....
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Sophos Holdings LLC DOLLAR TRANCHE TERM LOAN
..86875T-AB-3 |9.013% 01/16/27 .....vvvvvvirviininiinniniiiniiiiins [ eeeeenn . 04/14/2023 . | GOLDMAN SACHS .....oevvvee |oeveeniieiiiiiiinies oo, [V [V 0 foeenne (317,531) [oevvrnnnnnnnns (U (2100 ) (U (210 ) [V TR (480) [vvvvvrvvnnnnns (VO 480 fovvvvinnnns 480 [oovvennnnnns 12,422 |. 01/16/2027 .|4.B FE ....
Sophos Holdings LLC DOLLAR TRANCHE TERM LOAN Redemption 0.0000
..86875T-AB-3 |9.013% 01/16/27 .....vvvvvvvvrrvnniriiininiiniiniins oo L 0471472023 . | eeeneeeiiiiieeeeeiieeeees e [ [V [V (V2 (1,899) |.....oceeenn [V FUSURRRRR (VO [V ST (VN 0 e (U O (VO 0 | [V 32 |. 01/16/2027 . [4.B FE ....
SURGERY CENTER HOLDINGS INC TERM LOAN
..86880N-AX-1 |8.968% 08/31/26 ........eevvvvvvvvrrrnnnnnnnnnnnnnns [eeeeen . 04/01/2023 . | Various .....cceeevvvinnnnn foereeenneninenninnns foeeeiiiiiennnnnn, [V [V [V {1 0 fnns (1,536) |.oeeeeeeeennns 0 s (1,536) |.oeeeeeeeenns [ SRR (1,536) |-oeeeeeeeeennn [V 1,636 [ovvvenes 1,536 [ovvvvvnnnnns 14,211 |. 08/31/2026 . [4.C FE ....
SYMPLR SOFTWARE INC. Term Loan B 10.231%
LBT100H-AC-3 | 11/23/27 o [ . 04/01/2023 . |Piper Jeffries & Co ... |oeeeveeeereinininins |oeeeennnnnnins 928 foiiiiinns 1,047 |oveeviiiiiinnns 882 |......... (256,125) [cvvvvvnnnnnnnns 0 fnns (1,804) [ouvvvevnnnnnnns 0 s (1,804) [ouvvvennnnnnnns [V TR (788) [vvvvvvnnnnnnns [ 1,686 |.......... 1,686 |............ 10,978 |. 11/23/2027 . |4.C FE ....
SYMPLR SOFTWARE INC. Term Loan B 10.231% Redemption 100.0000
LBT100H-AC-3 | 11/23/27 o [ L 04/01/2023 . | eeeneeiiiiiiieeeeenieeeees i fee (1,047) [oeennnnnne (1,047) |ooeeeeees (882) |.evvvvrannns (K215 R 0 Jeeeeennnn 164 ..ol 0 s 164 ..ol [V TR (883) [cvvvvvvvrnnnns [V (164) [ovvvvvnnns (164) [oovvnnnnnnnnnnnnns 0 | 11/23/2027 . |4.CFE ....
ELO TOUCH SOLUTIONS INC TERM B LOAN  6.207%
872420-AB-4 | 12/07/25 .oooeveeiiiiiiiii [ . 04/01/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeneeiinins |oeeiiiiinennnnns [V [V [V (VO 0 s (445) |vvvveiinnnns (U (445) |.vvvveiinnnnns 0 | (7)) F [V M5 L7 T A 5,050 |. 12/07/2025 . [4.B FE ....
Team Heal th Holdings Inc Extended Term Loan
..87817J-AG-3 |0.000% 02/17/27 ...ovvvvrrmrnnnnnnnnnnnniniinininnnn [ eeeeen . 04/18/2023 . |Bank of America ......... |oeeeiieiiiiiiinins foeriiiininnnnnnn, [V [V [V (V2 0 s (349) |vvvvvvrnnnnns (U R (349) |vvvvvrrinnnns 0 | (7)1 I (VO 349 |l 349 |oeeiiiiens 3,148 |. 02/17/2027 . [5.A FE ....
Team Heal th Holdings Inc Extended Term Loan Redempt ion 0.0000
..87817J-AG-3 [0.000% 02/17/27 ...ccevvvvriiiiiiiiinieieeiinnnns | s B S P [V [V [V (VO 0 | (VO 0 | (VO 0 e (U O (VO 0 | [V 9 |. 02/17/2027 . [4.C FE ....
TEMPO ACQUISITION LLC Initial Term B-1 Loan

..88023H-AF7 |0.000% 08/31/28 ...ovveveeerererererennnsisinnns | verens . 05/20/2023 . [Morgan Stanley ... . 08/31/2028 . |3.C FE ....
TEMPO ACQUISITION LLC Initial Term B-1 Loan Redenption .

..88023H-AF7 |0.000% 08/31/28 ...vvveveeeverererereenririnins | verenn L 04/03/2023 . [ cevevereeeeieieieeinennns feeeenenereeees [ 2,638 [ooererennne 2,638 [oeeririnne 2,632 [orerrernnne 2,632 [orvrrrierenne (L1 O (U O (| PR (L1 FU (] PR 2,632 |ooeeerieienns (L1 FU [ AR [ 75 P 33 |. 08/31/2028 . |3.C FE ....
THOR INDUSTRIES INC Term B-1 USD Loan

..B8516D-AB-9 |9.246% 11/01/25 ...eevvereeeiieriieeeieieesiens [ eeveee . 04/27/2023 . [J P MOTGAN oo oo [ (9,141) |oveveienne (9,210) [oevveenee (9,118) |ovveneeene [CIRL:72]) U (L P (€3] — (| (€3] — (| (9,239) [eevvvennee (L1 FU 1: 1 I <1 2,863 | 11/01/2025 . |3.B FE ....
THOR INDUSTRIES INC Term B-1 USD Loan Redemption 100.0000

..88516D-AB-9 |9.246% 11/01/25 ...vvevevverererereeseresieieiens | oo L 04/03/2023 . [ cevueeereeeeieieieeeennns e [ 9,210 [ooveverennnen 9,210 [oevrerinne CIRIT: TN I 9,162 |ovvrerrnenen (L1 U 3 s (| AR K I U (] PR 9,166 [covvveeenee (L1 FU 73 F 7 3 115 |. 11/01/2025 . |3.A FE ...
SPECIALTY BUILDING PRODUCTS Initial Term Loan

..88834F-AB-9 |0.000% 10/05/28 ....oovevevvrererererennririnnns | verenes . 04/14/2023 . | Goldman Sachs & €0 ..ve. |oveeeverervererens [orereeeereeieens (L1 P | P [ (| FT (| (59) |ovveneeenens (| (5] P (] A ()] (L1 FU 59 |oovreeennn [T A 10,519 |. 10/05/2028 . |4.B FE ...
SPECIALTY BUILDING PRODUCTS Initial Term Loan Redempt ion 0.0000

..88834F-AB-9 |0.000% 10/05/28 ....oevevevvrerererereenririnnns | verenes . 04/14/2023 . | .. . 10/05/2028 . |4.C FE ....
Cloudera Inc. Initia .

1 B9256C-AC-1 | 08/10/28 ...vovevevreveeereeiseeieieieieneeenes | oo . 04/21/2023 . [ J P MOFGAN vovvevenievees [oeeieierieieinies [eerieenieieens (L1 | P [ (| FT [(J A (M7) ferveerieins (U A (M7) e (| A (M7) [erveerieiene (L LRV LR PO 6,349 |. 08/10/2028 . |4.C FE ....
INEOS US FINANCE LLC 2028 Dol lar Term Loan

..89334G-AZ-7 |0.000% 11/03/28 ....vvevrverireeririererinieninies [ e . 04/20/2023 . |Barclays ... . 11/03/2028 . |3.B FE ...
INEOS US FINANCE LLC 2028 Dol lar Term Loan Redempt ion .

..89334G-AZ-7 0.000% 11/03/28 ..evvveveveererererereenserinnns | verens L 04/20/2023 . [ cevuveeeeeeeeieieeenrnies e [ (L1 | P (|1 (| FT (| PR (L FU (| PR (L1 FU | (L1 I (L1 FU (| PR (L1 F 20 | 11/03/2028 . |3.B FE ....
TRANSDIGH INC Tranche H Term Loan  0.000%

+89364M-BU-7 |02/28/27 . [ e . 04/01/2023 . [BArclays .eovevevvrervre |oereeenineninens feerieenieennns (L1 | P (| A (728,577) | vveveeenne (U A [€220) T (U P [€220] T (| A [€220] T (L 727 | 727 | 0 |. 02/28/2027 . |3.C FE ...
TRANSDIGH INC Tranche H Term Loan  0.000% Redempt ion 0.0000

< BIZBMBU-T |02/28/27 .. | e L 04/01/2023 . [ cevevereeeeeeeeieicecniniee oeeereninieieees [ 0 foorerereeriiens | P [(J (2,967) |+vevvrvenennne (| PR (L FU (| PR (L1 FU | (L1 I (L1 FU (| PR (L1 0 |. 02/28/2027 . |3.C FE ...
TRANSDIGH INC Tranche | Term Loan  0.000%

..BI3BUM-BZ-6 | 08/24/26 ...vevvnieeeeeeieie e [ e . 04/21/2023 . |Bank Of AMErica ..oocovee |oereereririerirens [oerieereeeens (L1 | P (|1 (| F (L A (312) |-everiiine (U P (312) |+eeereinne (| A (312) |- (L 312 o 312 [ 0 |. 08/24/2026 . |3.C FE ....
Project Ruby Ultimate Prnt Crp First Lien

..89705D-AG-7 |Term Loan B 8.448% 03/08/28 ......ccevvereruer [ervee . 04/26/2023 . | Goldman Sachs & €0 ..ve. |oveeevereeierirens [orereererieieens (L1 | P (|1 (| F (| (G141 R (| (G141 R (] A (G141 R (L1 FU LLAN LA 2,173 |. 03/08/2028 . |3.B FE ....
Project Ruby Ultimate Prnt Crp First Lien Redempt ion 100.0000

..897050-AG-7 |Term Loan B 8.448% 03/08/28 ......ccorvrvres | verene L 04/03/2023 . [ cevuveeereeieieieieeneninins [oereeenenisieees [ 431 | 53 429 [ 408 [ 21 feoeiei (L FT (| P P S (] A 429 [ (L1 FU P20 I P2 F 6 |. 03/08/2028 . |4.B FE ...
Sparta U.S. Holdco LLC Initial Term Loan

.-90290H-AP-7 | 0.000% 04/30/28 ......vevereeveneerenerienesienenies [ e . 04/13/2023 . | Goldman Sachs & Co ...... . 04/30/2028 . |4.B FE ...
Sparta U.S. Holdco LLC Initial Term Loan Redemption 100.0000

. 90290H-AP-7 | 0.000% 04/30/28 .....vveveeeneererereneneenrns | verens L 04/03/2023 . [ ceveveeereeeeieieieenenenens e [ % I [ T (2 I (770 {130 I (L FU (| A L3N (| A [V (L1 FU K kI P 18 |. 04/30/2028 . [4.A FE ...

..90200P-AN-4 |US RENAL CARE INC Term B 5.000% 06/14/26 . |....... . 04/20/2023 . [ CIHICOMP wvvveververeriaies |oerieierieerines [eeeieeseeeens (U (P (] [\ P [(J A (L1 P [(J A (L1 P | P (L1 (L1 I [ A (U1 A 8,512 |. 06/14/2026 . |5.A FE ...

Redemption 100.0000
..90290P-AN-4 | US RENAL CARE INC Term B 5.000% 06/14/26 . |....... . 04/03/2023 . [ ..eviiiiiiiiiiiiiieiiiiiiiees [ [ 1,016 | 1,016 |............ 1,010 [oeeeeeennnes LRI 437 | 0 |oeeiiiiiane 0 fooeeennne [X T4 0 fooeeennnee 1,010 [oeeeeennnnnee 0 |oeeiiiiinne 5 | 5 | 22 |. 06/14/2026 . |5.A FE ....
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CASTLE US HOLDING CORPORATION Incremental
..90290P-AQ-7 [Term Loan ~ 9.193% 01/29/27 ...eevevevviivenne | ceenes . 04/01/2023 . |Bank 0f AMErica .cccvvee |overeerrereesenens [oerieriiiiniens [ AR (| TR (| (| A (L A (283) |- 0 [ (283) |- (| P [25)] (L A 283 e 283 e 4,694 |. 01/29/2027 . |4.B FE ....
CASTLE US HOLDING CORPORATION Incremental Redenption 0.0000
..90290P-AQ-7 [Term Loan ~ 9.193% 01/29/27 ...eevevevveivenne | ceenes L 04/01/2023 . | ceeeiieeeeeeeeeeeees e [ [ AR (| TR (| (| A (| P (L A (| P (L A (| S (L A (L AR (| P (L A 10 |. 01/29/2027 . |4.C FE ...
UBER TECHNOLOGIES INC 2023 Refinancing Term
..90351J-AH-7 [Loan ~ 0.000% 02/28/30 .....ecvevevereerverienns | coeenes . 04/21/2023 . |Morgan Stanley .....ccceee |oveveerereneniens foeveniene (1,648) |.ovenneee (1,669) [.coeevee. (1,665) |-vvrvevinnne (| A 0 [ (A7) [eeriiiiine 0 [ (A7) [eeeriiiine 0 [ (1,712) | e (L A (-7 N (7 0 . 02/28/2030 . 3.B FE ....
UBER TECHNOLOGIES INC 2023 Ref inancing Term Redenption 100.0000
..90351J-AH-7 [Loan  0.000% 02/28/30 .....ecveveveruerverienns | covenes L 04/08/2023 . | cevveeieieeeeeeeeeeees e oo 1,669 [ooovereeenne 1,669 |vrerreene 1,665 [ovvreerirrienens (| A (| P (L A (| P (L A (| P 1,665 [oovirvinnnen (L AR 7 4 [ 6 . 02/28/2030 . 3.B FE ....
CLAROS MORTGAGE TRUST INC TERM Term B-1 Loan
..90385K-AK7 [ 9.746% 08/09/26 ......evevvrvererreenirnieniininns | ceees L 04/13/2028 . |J P MOFGaN .vveeveveees foveieienienieniens oo (L AR (| TR (| (| A (L A [ 0 [ [ ([ P (G 1) (L A (531 P [ A 23,133 |. 08/09/2026 . |3.C FE ...
CLAROS MORTGAGE TRUST INC TERM Term B-1 Loan Redenption 100.0000
..90385K-AK=7 [ 9.746% 08/09/26 ......eveveruererreenieniiniinnnns | ceees L 04/08/2023 . | e e oo 2,506 |ererriene 2,508 . 08/09/2026 . |4.A FE ...
MAGENTA BUYER LL TL 1L Initial Term Loan
..90932R-AJ-3 [ 10.042% 05/08/28 .....eevvrvereeneeninriiniininnens | ceeees . 04/01/2023 . |Morgan Stanley ... e (2,267) | (2,789) ... . 05/03/2028 . |4.B FE ...
MAGENTA BUYER LL TL 1L Initial Term Loan Redenption
..90932R-AJ-3 [ 10.042% 05/08/28 .....eovvrvereeneenirrirninninnens | ceeees L 04/08/2023 . | cevveeieeieeeeeeeeeeees e oo 2,739 |ovirinnnn 2,789 o 2,404 | (| A (| P (] (| P (] (| P 2,413 e (L A 327 oo 327 | 53 |. 05/03/2028 . [4.B FE ....
Univar Solutions USA Inc INTERNATIONAL TERM
..91335P-AJ-8 [LOAN B 8.062% 11/28/25 ..o.eevveveeeveieines [ e . 04/01/2028 . |RBC .uvvveeeniiriiniiniens forerienrenienienens [oerenieienens (L AR (| TR (LN R (258,994) |.vvvveinne 0 [ (1,549) |- [\ P (1,549) |- 0 [ (1,549) [onvenne [ A 1,549 |ooveeens 1,549 [oiiiiine 5,723 |. 11/28/2025 . |4.C FE ....
Univar Solutions USA Inc INTERNATIONAL TERM Redenption 0.0000
..91335P-AJ-8 [LOAN B 8.062% 11/28/25 ..oevevvenveeeveieines [ e L 04/01/2028 . | ceveeieieieeeeeeeeees e [ (L AR (| TR (L F (1,258) [.vveeene (| P (L A (| P (L A (| S (L A (L AR (| P (L AR 8 . 11/28/2025 . [4.C FE ....
UPLAND SOFTWARE INC INITIAL TERM LOAN
.. 91544B-AC—1 [ 8.942% 06/27/26 ....oevenveeeeeeeieiieiesienies | e . 04/01/2023 . |Piper Jeffries & 00 .. |oveverererieniens fooveiiiinies (L AR (| TR (| A (| A (L A (764) [ovoevienne 0 foeriis (€3] ([ P (764) |oveeereeenn (L A 764 | 764 o 6,154 |. 06/27/2026 . |4.B FE ....
UPLAND SOFTWARE INC INITIAL TERM LOAN Redempt ion 0.0000
.. 91544B-AC-1 [ 8.942% 06/27/26 ....cvenveveeeeeieeiieiesienies | e . 04/01/2023 . | .. . 06/27/2026 . |4.B FE ...
UPSTREAM NENCO INC Incrementa
..91678H-AF-9 [Lein)  0.000% 11/20/26 ....vevvrverevnernnninnes | covenes L 04/21/2028 . |HSBC evevvveeeniiniinienns forerienienienieniens oo (L AR (| TR (| (| A (U O (1) P 0 [ (<1 P (| P (] (L A [ A L 3 0 . 11/20/2026 . [4.B FE ....
UPSTREAM NEWCO INC Incremental Tr Ln (First Redenption 0.0000
..91678H-AF-9 [Lein)  0.000% 11/20/26 ....eevvrverurnernnnnnen | covenes L 04/21/2028 . | ceveeieceeeeeeeeeeees o [ (L AR (| TR (| A (| A 0 [ (L A (| P (L A (| S (L A (L AR (| P (L AR 0 . 11/20/2026 . [4.B FE ....
Oryx Midstrm Srvcs Permian Bsn Initial Term
..91889C-AB-4 [Loan  0.000% 09/29/28 .......ccvrurrvrvrinnens | coens . 04/18/2023 . | Goldman Sachs & €0 ..coev |oveeerververierens foereiriiniene [C713) N (965) [overeereenee (960) [..vvveene (943) [evvveenn (] F— ()] P 0 [ (69) [evvvereren 0 [ (1,012) |ovevereens (L A [ AN 66 |eererieenne 11,494 |. 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 ......cccvrurrervrinnins | coens L 04/08/2023 . | ceveeeeieeneeeeeeees e [ 965 | 965 [ 960 |oveeereeneennn L R [ P 12 | ([ P LI AR (| P [y A (L AR 7 4 [ 23 |. 09/29/2028 . [3.C FE ....
Setanta Aircraft Leasing Desig Term Loan B
. 92532M-AE-5 [0.000% 11/02/28 ....vvvvereineiniinienienienenee | ceees . 04/14/2023 . | Goldman Sachs & €0 ..covv |oveververeereerens [oeveerieiinies (L AR (| TR (| A (| A (U O (6 I 0 [ (6 IR (| P (L) A (L A ki 35 [ 0 . 11/02/2028 . [2.B FE ....
IIP CPP HOLDINGS LLC INITIAL TERM LOAN
..92037J-AN-5 [ 9.049% 04/25/25 ... | e . 04/18/2023 . |Morgan Stanley .....cccees |overeerrereneniens foereriiiinies (L AR (| TR (| (| A (L A [ERDY A 0 [ [EADY A ([ P (301) |oveeeeeeens (L A L A 301 [ 17,156 |. 04/25/2025 . |5.A FE ...
IiP CPP HOLDINGS LLC INITIAL TERM LOAN Redempt ion 0.0000
..92037J-AN-5 [ 9.049% 04/25/25 ... | e . 04/18/2023 . | .. . 04/25/2025 . |5.A FE ...
Azalea Topco Inc Amendmen
. O4847D-AG-6 [ 10.010% 12/22/25 ....eveveeiinirniininiininens [ e . 04/20/2023 . |J P MOFGaN .eveuvenveies foveiesieneenieniens oo (L AR (| TR (| A (| A (L A (164) [ 0 [ (164) [ ([ P (164) |ovevereens (L A 164 [ooreienen 164 [oveerene 13,501 |. 12/22/2025 . |4.B FE ...
Azalea Topco Inc Amendment No.3 Term Loan Redempt ion 0.0000
. Q4847D-AG-6 [ 10.010% 12/22/25 ...eveveeiiniiniiiiniinnnens | e L 04/20/2023 . | ceeeeiieeneeeeeeeeees e [ (L AR (| TR (| A (| A 0 [ (L A (| P (L A (| S (L A (L AR (| P (L A 34 | 12/22/2025 . [4.B FE ....
ICU Medical Inc Tranche B Term Loan  0.000%
L 4935R-AE-3 [ 12/15/28 ...veuvireiieieiee e | e . 04/22/2023 . |Wells Fargo ...oovevvere fovevveruenenenens frevennens (3,620) |-vveunne (3,689) [ (3,684) |- (3,578) |-eveenne (G111 P (L A 0 foeriis (106) |- 0 [ (3,685) [cenverennnn (L A (-7 N (7 R 1,046 . 12/15/2028 . [3.B FE ....
ICU Medical Inc Tranche B Term Loan  0.000% Redemption 100.0000
L 4935R-AE-3 [ 12/15/28 ...veuvireeieieee e | e L 08/30/2023 . | cuveeeieeieeeeeeeeeeees e oo 3,689 |vrrrinnnn 3,689 |oivrerenne 3,684 |vrerene 3,578 |ererrinnne 06 v (L A 0 [ 106 [ (| P 3,685 |ovevreriiiens (L AR 7 4 [ 5 |. 12/15/2028 . |3.C FE ...
Wheel Pros Inc Initial Term Lo Initial Term
..96289E-AG-4 [Loan  0.000% 04/23/28 ......evvvrerrvrvnnnns | coees . 04/14/2023 . | Deutsche Bank .......cccce |oveveervereneniens foeveriniens (G R (1,059) [ccoeeeee (1,048) |- (722) |- (326) [ [GFL) ] T 0 [ (446) | 0 [ (G [5:1)) (L A 446 [ HB o 9,406 |. 04/23/2028 . |5.C FE ...
liheel Pros Inc Initial Term Lo Initial Term Redenption 100.0000
..96289E-AG-4 [Loan  0.000% 04/23/28 ......ocvevrvriviinninnins | conenes . 04/08/2028 . | ceviiiiiiiiiicicieis e [, 1,059 [oiierines 1,059 i 1,048 | 722 i 326 | 3 | [\ P 329 |viiiiinns [\ P 1,051 [ooiiiiiinne, [\ T [: ] P 8 |, 42 |. 04/23/2028 . [4.C FE ....
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Quikrete Holdings Inc Incremental Term Loan
9B289E-AG-4 [B-1  6.812% 06/12/28 ..ovveveeereierieiieies | e . 04/01/2023 . |Morgan Stanley .....cccces |oveveerrereneniens foereriiinies [ AR (| TR (| (| A (U O (€< I 0 [ (49) |-vveerinnne (| P [CL) ) P (L A 49 [t 49 | 2,809 |. 06/12/2028 . |4.C FE ...
Quikrete Holdings Inc Incremental Term Loan Redempt ion 0.0000
.9B289E-AG-4 [B-1  6.812% 06/12/28 ..ovveuveeereieiieiienies | e L 04/01/2023 . | ceeeiieeeeeeeeeeeees e [ [ AR (| TR (| (| A (| P (L A (| P (L A (| S (L A (L AR (| P (L AR 7 |- 06/12/2028 . 3.B FE ....
WILLIAM MORRIS ENDEAVOR ENTERT TERM B1 LOAN
.. 9B925H-AF-9  [8.028% 05/10/25 ...veuververveveierrenienienienies | ceeees . 04/01/2023 . |Bank 0f AMErica ....cccee |oveveereererenens freveniens (1,541) oo (1,560) [oevveeeee (1,509) |-voveeeee (1,394) [ 0 foeris (125) |- (L A (125) |- (L O (1,519) |- (L) F (7]) (22 T 7,067 . 05/10/2025 . [4.C FE ...
WILLIAM MORRIS ENDEAVOR ENTERT TERM B1 LOAN Redenption 100.0000
.. 9B925H-AF-9  [8.023% 05/10/25 ...veuvenverveieieverienienienies | ceeees L 04/08/2023 . | cevveeieieeeeeeeeeeees e oo 1,560 [veeereeenne 1,560 |oeveeeneenen 1,509 [orvererrinnne 1,39 |oriiiinne 0 [ 125 [ 0 [ 125 [ (| P 1,519 | (L A L5 I 4 o 19 |. 05/10/2025 . |4.C FE ...
AIT Worldwide Logistics Hldgs Initial Term
..O7246F-AH-9 [Loan  9.943% 04/01/28 ..oovvvuvrevrevnininins | ceens . 04/13/2023 . | GOLDMAN SACHS ....vevveve fovevevervenieniens oo (CG5 ) A (790) [vveveinene (788) [ (72} RO (60) |- (€2 R (L A (148) [ (L] P (120 T (L A 124 [ooeenn 124 e 14,333 [. 04/01/2028 . [4.B FE ...
AIT Vor Idwide Logistics Hldgs Initial Term Redenption 100.0000
.. O7246F-AH-9 [Loan  9.943% 04/01/28 ..oovvvvvrevrevnvninins | ceeees L 04/08/2023 . | ceveeieeeeeneeeeeeees e oo 790 foreriiiininne 790 [oveiiiiiinene L T PR 728 e [V (L A [(J P [V FORR (| P 788 oo (L AR P2 P 2 [ 34 |. 04/01/2028 . [4.B FE ....
UNIVAR USA INC TERM B5 LOAN ~ 7.538% 11/15/26
L OBA23E-AGT | ettt [ e . 04/20/2023 . |Wells Fargo ...coccevvere foveveereesenenens freverieiinens [ AR [ P (| (| A (L] P (1) ([ P (£ ) (| P (0] P (L AR 7 [ 7 [ 998 |. 11/15/2026 . |3.B FE ....
UNIVAR USA INC TERM B5 LOAN ~ 7.538% 11/15/26 Redempt ion 100.0000
L OBA23E-AGT | vttt [ e L 04/03/2023 . [ .vvveiiieiinieiieeeeiee [ [ 239 e 289 forriiiiiens 289 [ 289 [ (| P (L A (| P (L A (| P 239 e (L AR (L PR (L1 FUT 3 |. 11/15/2026 . 3.B FE ...
MITCHELL INTERNATIONAL, INC Initial Term Loan
..98932T-AF-0 [ 0.000% 09/30/28 .....eeveuververeeereriesienienne | ceeees . 04/01/2023 . | Goldman Sachs & €0 ..covv |oveverververeerens [oevreriiiinies [ AR (| TR (| (| A [ R (1,909) [+ (| (1,909) [-vveviinee 0 [ (1,109) |+vevevens [ A 1,909 [oovennne 1,909 [ovevene 17,959 |. 09/30/2028 . |4.C FE ....
MITCHELL INTERNATIONAL, INC Initial Term Loan Redemption 0.0000
..98932T-AF-0 [ 0.000% 09/30/28 .....eeveuverveveeereriesienienns | ceeees . 04/01/2023 . | .. JER PSR R [ AR (| TR (| (| A (| P (L A (| P (L A (| S (L A (L AR (| P (L A 47 |. 09/30/2028 . |4.B FE ....
CENTURYLINK INC TERM B LOAN  7.674% 03/15/27
2BIOOOT-BU-3 | vttt [ eevees . 04/27/2023 . |Barclays ..coeeveeriens foveveenrenenenens foeveneienens (L AR [ P (| A (| A (U O (€20 T 0 [ (€20 T (| P (27) | (L A 27 e I R 9,481 |. 03/15/2027 . |4.B FE ...
CENTURYLINK INC TERM B LOAN  7.674% 03/15/27 Redempt ion 0.0000
2BIOOOT-BU-3 | vvevenerenereieieie e [ e L 04/01/2023 . | eeevveeieeiieeeieineinies [oerieenieeines [ (L AR (| TR (| A (| A 0 [ (L A (| P (L A (| S (L A (L AR (L PR (L1 FRTRN 30 | 03/15/2027 . |3.C FE ....
NORTHRIVER MIDSTREAM FINANCE INITIAL TERM B
..C4127D-AB-4 [LOAN ~ 5.646% 09/28/25 ....ccvvveverververienies | ceeenes . 04/21/2023 . |Wells Fargo ... . 09/28/2025 . |3.B FE ...
NORTHRIVER MIDSTREAM FINANCE INITIAL TERM B Redempt ion .
..C4127D-AB-4 [LOAN ~ 5.646% 09/28/25 .....cvevververuerierienies | ceeenes L 04/21/2028 . | cevieieieee e . 09/28/2025 . |3.B FE ...
Ensenble ROM LLC CLOSING DATE TERM LOAN
..CA97U-AB-8 [9.049% 07/24/26 ....evevvrereeiaiennnnnininiens | e . 04/01/2023 . | Goldman Sachs & €0 ..ccvv |oveverververeerens [oeveeriirines (L AR (| TR (| A (| A (L A (256) |- 0 foeriis (256) |- ([ P (256) [ (L A 256 [ooeeeinnne 256 |eeeriennns 17,178 |. 07/24/2026 . |4.C FE ...
Ensenble ROM LLC CLOSING DATE TERM LOAN Redenption 0.0000
..CA97U-AB-8 [9.049% 07/24/26 ....evvuviereeiaieninnnninnniens | e L 04/01/2028 . | ceveeieieieeeeeeeeees e [ (L AR (| TR (| A (| A (| P (L A (| P (L A (| S (L A (L AR (| P (L A 45 (. 07/24/2026 . [4.C FE ...
TK Elevator U.S. Newco Inc 2021 Additional
..D9000B-AD-4 [Facility B USD  8.602% 07/30/27 ...evvruvner | covenes . 04/18/2023 . |Various ....cceeeereerenee fovereeneenenenens foeveniens (2,236) |-veveennnne (2,321) |oevreenne (2,284)|......... (182,085) [..cvveennnne (| (1,585) |-vvvveinnee [ R (1,585) |-vvvieienee (L O (3,819) [oeveriinnn [ A 1,583 [ooovennne 1,583 [oreerernine 13,454 . 07/30/2027 . [4.A FE ....
TK Elevator U.S. Newco Inc 2021 Additional Redemption 100.0000
..D9000B-AD-4 [Facility B USD ~ 8.602% 07/30/27 ...cevvvrevrer | covenes . 04/03/2023 . | .. . 07/30/2027 . |4.A FE ...
NUMERICABLE US LLC USD TLB-14  0.000
. FB628D-AN-4  [08/15/28 ....evveeeiieieiieiesieeiesie s | ceeees . 04/01/2023 . |J P MOFGaN ..veuveveies foreeerieneenieniens oo (L AR (| TR (| A (| A (L A [E:725) ] 0 [ [€:725) ] ([ P [€:7257 ) P (L A 723 A 826 [oviviiiiins 0 . 08/15/2028 . [4.B FE ....
COMET BIDCO LIMITED FACILITY B2 10.476% Redenption 100.0000
..G2300H-AB=4 [ 10/08/24 ....ovveeeieiieeisiinieeeeeenenenes | e L 08/30/2023 . | cuveeeieeieeeeeeeeeeees e oo 4,375 e, 4,375 [ 3,650 |eereereenn 3,114 |, 1,282 | 4 [ 700 [oorvienee. 536 |oeereerirnienne (| P 3,650 [overrerieiens (L A 725 |oeiiinne 725 | 263 |. 10/06/2024 . |5.A FE ...
Global Business Travel Holding Initial Term
..G3931D-AB-8 [Loan  7.657% 08/13/25 ....eouvruerurrieninninnns | ceeees . 04/01/2023 . |Wells Fargo ...coccevveree foueveereesenenens foevereiinens (L AR (| TR (| A (| A [ R (G X)) RO (| (G X)) FU 0 [ (1,833) oo [ A 1,833 [oovennne 1,833 [oreiiiins 6,380 |. 08/13/2025 . |4.C FE ...
Global Business Travel Holding Initial Term Redemption 0.0000
..G3931D-AB-8 [Loan  7.657% 08/13/25 ....eouvreerurrueninninnns | ceeenes L 04/01/2023 . | ceveeieieeeeeeeeeeees e [ (L AR (| TR (| A (| A (| P (L AR (| P (L A (| S (L A (L AR (| P (L A 17 |. 08/13/2025 . |4.C FE ...
INEOS US FINANCE LLC 2030 Dol lar Term Loan
..GATEBP-AN-1 [ 0.000% 02/08/30 .....evvvrrerreeneeniesienienenee | ceeees . 04/18/2023 . |Barclays ..coeeereriens foveveerrenenenens foevenieienens [ AR (| TR (| AR (| A (U O (€21 P (1] (€21 I (| P (21 | (L A 20 | 20 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 ......ceeovrers | couenee . 05/10/2023 . |Mitsubishi Securities . |o..ccovevververiens foeveriiiininns [ AR (| TR (| AR (| A (L] P (€3] ([ P (€3] (| P (€3 P (L A 7 4 [ 287 |. 02/14/2025 . |3.C FE ...
PETVET CARE CENTERS LLC 2021 First Lien Redemption 0.0000
..G4770M-AH-7 [Replacement Te  0.000% 02/14/25 ....coovvvvrns | couens . 05/10/2023 . | .. . 02/14/2025 . |3.C FE ...
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Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
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VERITAS US INC TERM LOAN B 0.000% 09/01/25
CGIBATI-AN-O [ e [ . 04/11/2023 . |Morgan Stanley ......ccoee |oveveviiriiinninnns fooniiiiiiiiinns [V [ [ N (U1 P (U . (2,750) |oevveennaene (U . (2,750) |evveennnne (U P (2,750) |.eevvvnnnns [V O 2,750 |eeeennnns 2,750 |eiiiiiiiiiiiiens 0 |. 09/01/2025 . |4.C FE ....
VERITAS US INC TERM LOAN B 0.000% 09/01/25 Redemption 0.0000
L GIBATI-AN-0 [ eeveeeeeeeeie s | s L 04/1172023 . | eeeeieeiiiieeeeiieeees | [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 09/01/2025 . |4.C FE ....
VIRGIN MEDIA BRISTOL LLC Term Loan B 0.000%
..G9368P-BE-3 [01/10/29 ...evvviviiiiiiiiiiiiiiinieiiiiieneneien | s . 04/21/2023 . |Bank of America ......... |occeeerrriiiiiiinnns fooniiiiiiiiins [V [ [ N (U PO (U (7217 ) PR (U R (72157 ) PR [ PR (216) |evenneeennnnn [V PO 216 |oeeeininnnns 216 |oeeennnnnns 16,856 |[. 01/10/2029 . [3.C FE ....
ALTICE FINANCING S.A. 2022 Refinancing DIr
..LO178U-AM-8 [Facility ~ 0.000% 10/31/27 ...covvvvivvirnnnnnes | nnnnns . 04/20/2023 . | JPMorgan Chase ........... |oeeerrereivnninnns foeenennnns (1,257) [oeeeernnnne (1,283) |oeevennnnnns (R D PO (U1 P (U . (1,136) [onneiiinnnnns (U . (1,136) [oenniiiinnnnns (U P (2,367) |-eevvnnnenens [V 1,110 | LI (U 0 |. 10/31/2027 .|4.B FE ....
ALTICE FINANCING S.A. 2022 Refinancing DIr Redenption 100.0000
..LO178U-AM-8 |Facility  0.000% 10/31/27 [T [ . 04/17/2023 . | .. . 10/31/2027 . |4.B FE ....
TRANS UNION LLC 2021 Incrementa
..L1802P-AC-3 [Loan  0.000% 11/20/28 .......ccevvvevrrrirnnnnns | unnnns . 05/09/2023 . |BNP Paribas Securities |o...ccooovevvviinnns fooviiiiiiiinnnns [V [ [ N (U1 P [ P (21 P (U PO (21 P [ PR (41 P [V PO 2 | 21 | 4,677 |. 11/20/2028 . |4.C FE ....
TRANS UNION LLC 2021 Incremental Term B-6 Redenption 0.0000
..L1802P-AC-3 [Loan  0.000% 11/20/28 .......ccvvvvevrrivrnnnnns | unnnns L 05/09/2023 . | .eennieiiiiiieeeeeeiiieeees e [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (1 P [ PO [V 162 |. 11/20/2028 . |4.C FE ....
CURIUM BIDCO SARI FACILITY B USD  9.148%
.L2210T-AC-9 [06/26/26 .....vvvvvvrnnniiiiiiiiieieiiinieeeeeeinn | s . 0472172023 . |J P Morgan ....oeevvvvvennn Jovvnnnnnnniiiniinnns foeineiiiiiiins [V [ [ N (U1 P [ P [(0) ) (U PO (1)) [ PR [0} PR [V PO (V0 PO Y[ I (2,528) |. 06/26/2026 . |4.C FE ....
CURIUM BIDCO SARI FACILITY B USD  9.148% Redemption 100.0000
.L2210T-AC-9 [06/26/26 .....vvvvvvnnnniiiiiiiiieieccinineeeeinn | s . 04/01/2023 . | eeenneiiiiiiieeeeeieieeeees i feeeeein FAE T FZE T R 769 |.ooviiiiinns 759 |eviiiiins L V2 (VN P [ R 12 | (1 PR FZA T TP (1 P I F T PO (12)|. 06/26/2026 . |4.C FE ....
CURIUM BIDCO SARI Facility B (USD)  0.000%
LL2210T-AE-5 [ 10/27/27 wevveiiiiiiiiiiiiiiiiiieececvinieneeeenn | s . 04/01/2023 . |J P Morgan .....ocovvvvvnnn Jovvnnnnnniinnninnns fooenennens (1,330) [ounnrennnne (1,359) [.oovvvnnnnnn (1,302) |evvennnnnns (1,305) |+evveenienenne (U (424) |.oovvninne (U (424) |.oovvninnne (U P (1,729) | eevvns [V PO 398 |oiiininnnns 398 |..oeiiiiennns 1,572 |. 10/27/2027 . |4.C FE ....
CURILM BIDCO SARI Facility B (USD) ~ 0.000% Redenption 100.0000
LL2210T-AE-5 [ 10/27/27 wevviiiiiiiiiiiiiiiiiiiececvinieceeeien | s . 04/03/2023 . | .eeeneieeiiiiieeeeeeiniiineees v e 1,359 [ooiiiiiinnnns 1,359 [ooiiiiiennns 1,302 | 1,305 |oeeeiiniis [ PO T PO [ PO T P [V PR 1,308 [oeiiiiiinnnns [V PO (72 R L5 4 |. 10/27/2027 . |4.C FE ....
Spa US HoldCo Inc Facility B USD  0.000%
L L2968BE-AE-2 [03/12/28 oevveniiiiiiiiiiiciiieeceiieeeeen | s . 04/18/2023 . | GOLDMAN SACHS .... .. (631)].. . 03/12/2028 . |4.B FE ....
Spa US HoldCo Inc Facility B USD  0.000% Redemption
L L2968BE-AE-2 [03/12/28 oevveniiiiiiiiieiciii s | s L 04/18/2023 . | .eenniiiiiiiieeeeeeiiiieeees v e 00 L 0 [ 0 e 0 e 0 e 0 e 0 e 0 el 0 e (VI (VN P [ PO [V N 0 |. 03/12/2028 .|4.B FE ....
Focus Financial Partners LLC | US Term Loan
..L5000D-AD-9 [8.044% 06/16/28 .......ccevvvenrvvriiinininiiiinnnn | ennns . 04/17/2023 . |Direct ..ooviiiiiiiiiiiiins e e 182,930 |........... 184,034 |........... 182,276 |ouevennnnn. 163,465 |....covvnnnnnns [ PO 58 | R | L7 O (U 182,449 |[....coovnennnns [V PO 481 | 481 | 4,109 |. 06/16/2028 . |3.A FE ....
WILSONART INT'L HOLDING LLC Tranche E Term
..L5582B-AV-9 [Loan  0.000% 12/22/26 .......covvvvvvnnnvrinnnnn | nnnnns . 04/18/2023 . | Deutsche Bank ............ |oeeeeriiiiiiininnns fooenennens (<70 /1) I A (3,302) [..oevvvnnnnn (3,228) [.cveevvinnnnnnnnns (U1 P (U (<740 ) A (U (<740 ) . (U P (3,605) |.eevvvnnnnns [V PO 434 ... 434 | 0 | 12/22/2026 . |4.A FE ....
WILSONART INT'L HOLDING LLC Tranche E Term Redenption 100.0000
..L5582B-AV-9 [Loan  0.000% 12/22/26 .......covvvvvvnnninrinnnnn | nnnnns . 04/03/2023 . | .eeeneieeiiiiieeeeeeiniiineees v e 3,302 [eeiiiinne 3,302 [ooiiiinnnns 3,228 [.ooiiiiiiiiinns (U1 P [ PO 2 P [ PO -2 P [V PR 3,280 [oeeiiiiiinnnns [V PO 72 P T PO 0 | 12/22/2026 . |4.C FE ....
Thoughtworks Inc Initial Term Loan  0.000%
..L8908Y-AE-8 [03/20/28 ...ervvriiiiiiiiiiiiiiiiieeeciiieeeeen | s . 04/21/2023 . |Morgan Stanley ......ccoee |oveveiieriiinninnns foonniiiiiiiinns [V [ [ N (U1 P [ R [ 1 PO [ R [ PO [ [ (VN P LN L3 P 825 |. 03/20/2028 . |4.B FE ....
Thoughtworks Inc Initial Term Loan  0.000% Redemption 0.0000
..L8Y0BY-AE-8 [03/20/28 ...ervvriiiiiiiiiiiiiiiiineeecniieeeeen | s L 0472172023 . | eeeeeeeiiiieeeeeeiieeeees i [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 5 |. 03/20/2028 . |4.C FE ....
Sunshine Luxembourg VII SARL Facility B3 USD
..L9308U-AII-0 [9.288% 10/01/26 ...evvvvvvviniiiiiiiiniiiniecciiien | s . 04/01/2023 . | Goldman Sachs & Co ...... |.... . 10/01/2026 . |4.C FE ....
Sunshine Luxembourg VI1 SARL Facility B3 USD Redenption 0.0000
..L9308U-AII-0 [9.288% 10/01/26 ....vvvvvvvvneiiiiiiiiiineecciiien | s L 04/01/2023 . | eeeniieiiiieeeeeieieeeees | [ [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 10/01/2026 . |4.C FE ....
TRINSEO MATERIALS OPERATING 2018 Refinancing
..L9339L-AG-8 [Term Loan  0.000% 09/06/24 ........cevvvvuvnees | uunnnns . 04/20/2023 . |CIticorp wuuuvvvvvinnnnnnns Jovvnnnieiiiiiiinnes foeeieieiiiis [V [ [ N (U PO (U (256) |.oevvvnnnnnnns (U (256) |.oevvvnnnnnnns [ PR (256) [-ooevevvnnnnnns [V PO T 256 |ooiiiiiiins 919 |. 09/06/2024 . |4.A FE ....
TRINSEO MATERIALS OPERATING 2018 Ref inancing Redemption 0.0000
..L9339L-AG-8 [Term Loan  0.000% 09/06/24 ........cevvvvvvnnees | unnnns L 04/20/2023 . | eeeeieeiiiieeeeeeiieeees e [ [V [ [ N (U1 P [ PO {1 P [ PO {1 P [ (VI (VN P [ PO [V N 1 |. 09/06/2024 . [4.A FE ....
..L9901E-AE-7 |Zacapa LLC Term Loan B 0.000% 02/09/29 .... |....... . 04/01/2023 . |Morgan Stanley .......ccee |oeeveeeeeemmmninnes fooeeeeeeenins [V [ PO [ PO (U1 PP (U (V241 ) (U (V241 ) (1 PO (V241 ) TS [ PO 211 s 4 I PP (174) |. 02/09/2029 . |4.C FE ....
Redemption 0.0000
..L9901E-AE-7 |Zacapa LLC Term Loan B 0.000% 02/09/29 .... |....... . 04/01/2023 . | .. . 02/09/2029 . |4.C FE ....
Mavis Tire Express Srvcs TopCo Initial Term
..N2014A-AE-2 [Loan  0.000% 04/30/28 ......ceeeevvvuieeeeennns | s . 04/01/2023 . |Piper Jeffries & Co ... |oeeeeerreeemmninnns foeeeeeeens (1,615) [.oeeeennnens (1,669) |eeveennnnnn (1,661) [ (1,597) |eeeennes (7 (100) frnneeeennnnns (U (166) [.neeeeeennnnnn 0 Joeeeeees (1,762) |oveeeeeeeennn [ PO 148 | 148 | 9,674 |. 04/30/2028 . |4.B FE ....
Mavis Tire Express Srvcs TopCo Initial Term Redempt ion 100.0000
..N2014A-AE-2 [Loan  0.000% 04/30/28 .......ceeevevuiinierennnns | uunnens . 04/03/2028 . | uuuiiiiiinniiniiiiiniiiinns ferennnneeeennnnnes Jornaneaaeees 1,669 |eoeenieees 1,669 |ooveeeienes 1,661 [..ooennnnnns 1,597 |oeeieieenes 66 |eeiiiiiennnnn [V PP 0 Joeeeeennns [T (U N 1,663 |.ooeeeeeennnns [V PP [T T [ PP 25 |. 04/30/2028 . [3.C FE ....
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ROBERTSHAW US HOLDING CORP FKA INITIAL TERM Redemption 100.0000
..N8003H-AC-1 [LOAN FIRST LIEN 10.718% 02/28/25 ............. | eeunens . 04/03/2023 . | eeeeeiieiiiieeeeeinieneees e e £ T 541 | 2 I 493 [ooiiiiiinnnns A 2 [ 199 [nnns (168) [cvverevrnnnnns [ PR 324 [t [V PO 216 |oeeeenennnns 216 | 11 |. 02/28/2025 . |5.B FE ....
ROBERTSHAW US HOLDING CORP FKA INITIAL TERM
..N8003H-AC-1 [LOAN FIRST LIEN 10.718% 02/28/25 ............. | euunens . 05/09/2023 . | Tax Free Exchange ....... |oeeeeevrriviinnnnns Jovunnnnns 123,282 |oeeeennnnnn 205,471 |........... 123,282 |..ooeeeen 187,146 |........ 10,948 |ooeennnnnnns 855 |........ 75,666 |....... (63,863) [cunnnievernnnns (U 123,282 [.oooevinnennnns (1 P [ PO [V FO 4,285 |. 02/28/2025 . [5.B FE ....
STARFRUIT US HOLDCO LLC INITIAL DOLLAR TERM
..N8232N-AB-3 [LOAN  8.443% 09/20/25 ......coevvvvvvvinnnnnnnns | nnnnns . 04/13/2023 . |J P Morgan .....eevvvvvnnn Jovvnnninniiinninnns foeenennens (1,965) [ovvvvvennnns (1,989) |............ (1,927) ..o (1,932) [-vvnnnnnnnnnns (U . (1,102) fouvvvinnnnnnnns 0 s (1,102) fouvvvnnnnnnnns [ SRR (3,034) |.ccoeeeennns [V 1,068 |.......... 1,068 |........... 11,934 |. 09/20/2025 . |4.A FE ....
STARFRUIT US HOLDCO LLC INITIAL DOLLAR TERM Redenption 100.0000
..N8232N-AB-3 [LOAN  8.443% 09/20/25 ......covvvvnvrvviinnnnnnns | nnnnns L 04/01/2023 . | eeeenieiiiiieeeeeieiieeees i e 1,989 [oiiiiennnns 1,989 | 1,927 | 1,932 | [ PO LI P [ PO LI P [V PR 1,936 |ovvveenenns [V PO X LS T N 0 |[. 09/20/2025 . |4.A FE ....
Jazz Financing Lux S a r | Ini Initial Dollar
..N900OD-AH-0 [Term Loan ~ 0.000% 04/22/28 .......coeevvvvvnnns | unnnns . 04/01/2023 . | Goldman Sachs & Co ...... |oveveenvevrivnnnnnns foovnrieiiiiinnns [V [ [ N {1 0 s [RE10 ) (U (10 [ PR (151) fervrnniinnnnns [V PO 151 | 151 [ 9,369 |. 04/22/2028 . [4.B FE ....
Voyage Australia Pty Limited | Initial Term
..Q9489T-AB-5 [Loan B USD  8.755% 05/25/28 ........ccvvunvvveee | uunnnns . 05/10/2023 . |Morgan Stanley .......ccc. |oeeevveniiriiinnns Jovvnnnnnnnnns (641) |.ooeeeeens (659) |............ [(C) 1 A (626) |.evvvernnnns (3] R (47) [ervrnnnnnnnnnns 0 s (73) [ervvvnnnnnnnnns [V TR () IO [V L2 PO 58 | 13,206 |. 05/25/2028 . |3.C FE ....
Voyage Australia Pty Limited | Initial Term Redenption 100.0000
..Q9489T-AB-5 |Loan B USD  8.755% 05/25/28 ... N R . 04/03/2023 . | .. . 05/25/2028 . |3.C FE ....
OPEN TEXT CORPORATION Term Loan .
. 000000-00-0 [ 11/16/29 ...euvviiiiiniiniiiiiiiiie e A..... . 04/13/2023 . |RBC .evvvniviiiiniiiiiiinns v feeeeeeens (1,084) |............ (1,092) |............ (1,059) |......... (423,766) [...vvvnnnnnnnne (U (7 O 0 s (-7 [ SRR (1,482) oo [V 358 . 11/16/2029 . |3.A FE ....
OPEN TEXT CORPORATION Term Loan B 0.000% Redenption 100.0000
. 000000-00-0 [ 11/16/29 ...euvviiiiiiiiiiiiiiiiie e A..... L 04/03/2023 . | .eveneieiiiiiieeeeeeeiieeees i e 1,002 [oooiiiinnnnns 1,002 |oeeeeienns 1,059 |oeeeeiiiiiiiinnns (U1 P [ PO L O [ PO L O [V PR 1,060 [oeeeveinnnnnn [V PO 72 k<7 F 14 ). 11/16/2029 . |3.A FE ...
AIR CANADA Term Loan (2021)  0.000% 07/27/28
CAATBK-AG-2 [ eeeiieee e A..... . 04/14/2023 . |J P Morgan ...ccovvevvvenes Jovvvnnnnnniinnnns Jovninnnnnens (585) [ouvvrrurnnnnns (592) [-vvennnnnnnns (586) |+vvvverernnnns (5170 1 PO [ P (66) |..ceeeeeennns (U P (66) ..ceeeeeennns [V TR (654) |.eeveeeneens [V [CI° 1 P 69 | 4,892 . 07/27/2028 . 3.C FE ....
AIR CANADA Term Loan (2021)  0.000% 07/27/28 Redemption 100.0000
CAATBK-AG-2 [ eeeiieeee e A..... . 04/03/2023 . | eerneeieiiiieeeeeeiiieeeees i feeeeeiian L1 7/ L5172 586 |...ccovvnnnnnns 587 | [ PO (1 P [ PO {1 P [ PR 588 [ovvvvvrririnnns (VO 2 O L R 12 |. 07/27/2028 . |3.B FE ....
STARS GRP HLDS STARS GRP USD Term Loan
..N8233B-AC-6 [0.000% 07/10/25 D..... . 04/01/2023 . |BNP Paribas Securities ... (2,260) |... ...(2,284) |... .. (2,355)].. . 07/10/2025 . |2.C FE ....
STARS GRP HLDS STARS GRP USD Term Loan Redenption 100.0000
..N8233B-AC-6 [0.000% 07/10/25 ......ccvvvunniiiiiinnnnniiiiinnnnns D..... . 04/03/2028 . | .ueeiiiiiiiiiieeeeiiiiiineees i e 2,284 oo 2,284 [....oooenenns 2,219 |ooiiiinnnnns 2,280 |iiiiinnnnnnnns [U T [ I PP [U [ I PP (U 2,281 [t J I P 4 |, L3 P 0 |. 07/10/2025 . |2.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 7,468,172 8,326,208 7,431,183 (681,269) 419,600 (80,087) 464,480 (124,967) 0 7,321,743 0 146,423 146,423 2,907,346 XXX XXX
2509999997. Total - Bonds - Part 4 72,478,332 75,487,105 74,218,963 61,107,109 801,583 (98,488) 555,504 147,591 0 73,609,920 0 (1,094,511) |  (1,094,511) 4,204,092 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 72,478,332 75,487,105 74,218,963 61,107,109 801,583 (98,488) 555,504 147,591 0 73,609,920 0 (1,094,511) |  (1,094,511) 4,204,092 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 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
..015658-10-7 |ALGOMA STEEL GROUP INC ..eevviiiiiinnnniiiiinnnnns | ....... | 04/03/2023 . |Direct ..................... | ....... 66,289.000 |......... 516,157 |ooooiiiiiiiiiiinnins foeniiiinns 170,822 |........... 420,272 |...... (249,451) |ovvvvvvvnnnnns [ I PP 0 ... (249,451) [.vvvvnnnnnnnnn [U 170,822 |....oooeennnes 0 |.ooees 345,336 |....... 345,336 [..........ens 4,797 |...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 516,157 XXX 170,822 420,272 (249,451) 0 0 (249,451) 0 170,822 0 345,336 345,336 4,797 XXX XXX
5989999997. Total - Common Stocks - Part 4 516,157 XXX 170,822 420,272 (249,451) 0 0 (249,451) 0 170,822 0 345,336 345,336 4,797 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 516,157 XXX 170,822 420,272 (249,451) 0 0 (249,451) 0 170,822 0 345,336 345,336 4,797 XXX XXX
5999999999. Total - Preferred and Common Stocks 516,157 XXX 170,822 420,272 (249,451) 0 0 (249,451) 0 170,822 0 345,336 345,336 4,797 XXX XXX
6009999999 - Totals 72,994,489 XXX 74,389,785 61,527,381 552,132 (98,488) 555,504 (101,860) 0 73,780,742 0 (749,175) (749,175) 4,208,889 XXX XXX
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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
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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 26,684 26,684 .. 05/15/2041 ...
912810-QS-0 .........| UNITED STATES OF AMERICA BOND FIXED 3.75% 15/AUG/2041 USD 100 .... LA .. .. .. 08/15/2041
912810-RD-2 .........| UNITED STATES OF AMERICA BOND FIXED 3.75% 15/NOV/2043 USD 100 .... LA .. 77,923 |.. .. 77,923 11/15/2043
912810-SE-9 .........| UNITED STATES OF AMERICA BOND FIXED 3.375% 15/NOV/2048 USD 100 ... LA ...106,041 |.. ...106,041 |....... 11/15/2048
912810-SL-3 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 LA .. 02/15/2050 ...
912810-SS-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 1.A .. 11/15/2050
912810-8X-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 .. 1.A .. 11/15/2041
912810-TH-1 UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . 1.A .. 05/15/2042 ...
912810-TL-2 .........| UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2052 USD 100 LA .. 11/15/2052 ...
912828-3F-5 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 ... LA 11/15/2027
912828-3-8 .........| 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 .... LA 04/30/2025
912828-4N-7 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 .... LA .. 05/15/2028 ...
912828-6B-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 . LA .. 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/N0V/2025 USD 100 1.A .. 11/15/2025 ...
912828-P4-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/FEB/2026 USD 100 . 1.A .. 02/15/2026 ...
912828-75-2 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/JAN/2025 USD 100 . 1.A .. 01/31/2025 ...
912828-27-8 UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 . 1.A .. 01/31/2027
912828-29-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 .... LA .. 02/15/2030 ...
91282C-AL-5 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . LA 09/30/2027
91282C-AT-8 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/0CT/2025 USD 100 ... LA 10/31/2025
91282C-AV-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 .... LA 11/15/2030
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-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 .. LA .. 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-DC-2 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2026 USD 100 . 1.A .. 10/15/2026
91282C-DF-5 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 . 1.A .. 1073172028
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-DU-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 ... LA 01/31/2029
91282C-EB-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 .... LA 02/28/2029
91282C-ED-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/MAR/2025 USD 100 LA 03/15/2025
91282C-EM-9 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2029 USD 100 .... LA 04/30/2029
91282C-EP-2 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 .... LA .. 05/15/2032 ...
91282C-ET-4 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/MAY/2027 USD 100 .... LA .. 05/31/2027 ...
91282C-FH-9 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 . 1.A .. 08/31/2027
91282C-GE-5 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 ......cceeeveemeeeecennnnn |, . LA . 01/15/2026 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,030,766 2,030,766 XXX
0109999999. Total - U.S. Government Bonds 2,030,766 2,030,766 XXX
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
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
13606K-TZ-9 ......... L0 N . 136,465 |.. 136,718 03/08/2024
13606K-TZ-9 ... .387,407 |.. .388,126 03/08/2024
000000-00-0 .........| DEUTSCHE BANK SECURITIES INC. .. . .683,592 .. . 683,592 07/31/2023
000000-00-0 ......... DEUTSCHE BANK SECURITIES INC. .eeeeeeeeeeieeeeeeeee e e e e e e e e e e e e e .... 1,940,629 |.. .... 1,940,629 |....... 07/31/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 3,148,093 3,149,065 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,148,093 3,149,065 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 5,178,859 5,179,831 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 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 5,178,859 5,179,831 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 ......... L2 = L PP I . 728 e 455,728 . 11/02/2023 .......
000000-00-0 .........|[ PERSHING LLC .... . weeenn 11702/20283 ...
000000-00-0 .| PERSHING LLC . .. 1,293,753 |.. .. 1,293,753 |....... 11/02/2023 ...
000000-00-0 .| PERSHING LLC . 1,035,002 |.. 1,085,002 |....... 11/02/2023 ...
000000-00-0 .| MORGAN STANLEY . .. 12/28/2023 ...
000000-00-0 .| MORGAN STANLEY . .. 12/28/2023 ...
000000-00-0 .| SKANDANAVISKA ENSKILDA BANKEN .. ....... 12/15/2023 ...
000000-00-0 .........| SKANDANAVISKA ENSKILDA BANKEN ....646,844 |.. ....646,876 |....... 12/15/2023 ...
000000-00-0 .........| LA BANQUE POSTALE ... . 364,582 |.. . 364,582 09/13/2023
000000-00-0 .| LA BANQUE POSTALE ... . 1,085,002 |.. . 1,085,002 09/13/2023
000000-00-0 .| UBS AG LONDON ... .227,864 |.. . 227,864 1172172023
000000-00-0 .| UBS AG LONDON ... ....646,876 |.. ....646,876 |....... 11/27/2023 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/NOV/2023 USD 100 ... . 117,198 |.. ... 117,198 |....... 11/15/2023 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2024 USD 100 .. . veeen. 02/15/2024 ...
000000-00-0 ......... UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/MAR/2024 USD 100 .........cevvvuviiiiinnnnns , 898 |....... 03/15/2024 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 9,102,852 9,102,895 XXX
000000-00-0 ......... | ABN Amro Bank N.V. .ooooviiiiniiiiiiiiiiiiiiiiiiiniinniniicninnieniennennesnenens | i freieeiieens veesieesiees eeeiesieeiieeiaeenens 91,146 |ovveniiiiiiiiiiiieiina 91,146 |....... 07/03/2023 .......
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000000-00-0 .| AUSTRALIA NEW ZEALAND LONDON A T . v..... 07/03/2023 ...
000000-00-0 .| BANCO SANTANDER SA NY 07/03/2023
000000-00-0 ... .| CANADIAN IMPERIAL BANK TOR ... .. 07/03/2023
000000-00-0 ... .| DZ BANK AG NEW YORK .... 109,375 |.. ....109,375 |....... 07/03/2023 ...
000000-00-0 ... .| FIRST ABU DHABI BANK USA NV .. ... 136,718 |.. .... 136,718 |....... 07/03/2023 ...
000000-00-0 .| RABOBANK NETHERLANDS .. .. 182,291 |.. .. 182,291 |....... 07/03/2023 ...
000000-00-0 .| SVENSKA NY . .. 07/03/2023 ...
000000-00-0 .| ABN Amro Bank N.V. .. .. 07/03/2023 ...
000000-00-0 .| AUSTRALIA NEW ZEALAND LONDON .. ....... 07/03/2023 ...
000000-00-0 .| BANCO SANTANDER SA NY ....... ....258,751 |.. .... 258,751 |....... 07/03/2023 ...
000000-00-0 ... .| CANADIAN IMPERIAL BANK TOR ....517,501 |.. ....517,501 |....... 07/03/2023 ...
000000-00-0 ... .| DZ BANK AG NEW YORK .310,501 |.. .310,501 07/03/2023
000000-00-0 .| FIRST ABU DHABI BANK USA NV .. .388,126 |.. .388,126 07/03/2023
000000-00-0 ... .| RABOBANK NETHERLANDS .. 517,501 |.. .517,501 07/03/2023
000000-00-0 ... .| SVENSKA NY .. ....... 07/03/2023 ...
000000-00-0 ... .| BARCLAYS BANK PLC ... ....227,864 |.. .... 227,864 |....... 07/05/2023 ...
000000-00-0 .| NATL BANK CANADA . ... 410,155 |.. .... 410,155 |....... 07/07/2023
000000-00-0 .| NATL BANK CANADA . ....578,775 |.. ....5718,775 |....... 07/07/2023
000000-00-0 .| BARCLAYS BANK PLC ....646,876 |.. ....046,876 |....... 07/05/2023 ...
000000-00-0 .| NATL BANK CANADA . ,164,377 |.. ,164,377 |....... 07/07/2023
000000-00-0 .| NATL BANK CANADA . ,643,066 |.. ,643,066 |....... 07/07/2023
000000-00-0 ... .| RABOBANK LONDON ... . .. 07/12/2023 ...
000000-00-0 ... .| RABOBANK LONDON . 258,758 |.. . 259,867 07/12/2023
000000-00-0 .| MIZUHO BANK LIMITED NEW YORK ... .. 45,574 |.. .. 45,573 07/12/2023
000000-00-0 .| MIZUHO BANK LIMITED NEW YORK ... .129,379 |.. . 129,375 07/12/2023
000000-00-0 .| CREDIT AGRICOLE CIB, NY .... 182,309 |.. .... 182,291 |....... 08/01/2023
000000-00-0 ... .| CREDIT AGRICOLE CIB, NY ....517,552 |.. ....517,501 |....... 08/01/2023
000000-00-0 ... .| AUSTRALIA NEW ZEALAND LONDON ... 233,964 |.. .... 233,700 |....... 09/22/2023 ...
000000-00-0 ... .| AUSTRALIA NEW ZEALAND LONDON ....064,194 |.. ....663,444 |....... 09/22/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ....181,768 |.. ....179,845 |....... 07/20/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ....516,016 |.. ....510,558 |....... 07/20/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... 212,770 |.. ....269,808 |....... 07/17/2023
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co ... .. 174,358 |.. ....765,951 |....... 07/17/2023
000000-00-0 ... .| BARCLAYS NEW YORK ... . 255,164 |.. . 255,208 09/22/2023
000000-00-0 .| BARCLAYS NEW YORK ... 724,376 |.. . 724,502 09/22/2023
000000-00-0 .| MIZUHO BANK LIMITED NEW YORK ... 273,446 |.. . 273,437 07/14/2023
000000-00-0 .| MIZUHO BANK LIMITED NEW YORK ... 776,276 |.. . 776,252 07/14/2023
000000-00-0 ... .| BARCLAYS BANK PLC ... .. 89,863 |.. .. 89,864 09/29/2023
000000-00-0 ... .| BARCLAYS BANK PLC ... ... 255,110 |.. .... 255,113 |....... 09/29/2023 ...
000000-00-0 ... .| National Westminster Bank PLC ... 135,459 |.. .... 134,800 |....... 08/31/2023 ...
000000-00-0 .| National Westminster Bank PLC .. ... 384,551 [.. .... 382,679 |....... 08/31/2023 ...
000000-00-0 .| National Westminster Bank PLC .. ....135,480 |.. ....134,800 |....... 08/30/2023 ...
000000-00-0 .| National Westminster Bank PLC .. ... 384,609 |.. .... 382,679 |....... 08/30/2023 ...
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co ... ... 180,979 |.. ...179,810 |....... 08/18/2023
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co ... 08/18/2023
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... 08/17/2023
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co 08/17/2023
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD,NY ... 07/20/2023
000000-00-0 ... .| SUMITOMO MITSUI TRUST BANK LTD,NY ... 07/20/2023
000000-00-0 ... .| BARCLAYS BANK PLC .. .. . eee.n. 09/25/2023 ...
000000-00-0 ... .| BARCLAYS BANK PLC ... 382,909 [.. ... 382,572 |....... 09/25/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, LDN ... 225,077 |.. ... 224,554 |....... 09/19/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, ....638,965 |.. ....0637,481 |....... 09/19/2023 ...
000000-00-0 .| BARCLAYS NEW YORK ... ... 136,728 |.. ... 136,718 |....... 07/11/2023
000000-00-0 .| BARCLAYS NEW YORK ...388,138 |.. ... 388,126 |....... 07/11/2023
000000-00-0 .| MUFG Bank Ltd, New York Branch . .. .. 08/21/2023 ...
000000-00-0 ... .| MUFG Bank Ltd, New York Branch ... ... 258,723 |.. .. 08/21/2023 ...
000000-00-0 ... .| SVENSKA NY . .136,728 |.. 07/18/2023
000000-00-0 .| SVENSKA NY ... . 388,154 |.. .388,126 07/18/2023
000000-00-0 ... .| CIBC NY .. . 227,923 |.. . 227,864 10/13/2023
000000-00-0 ... .| CIBC NY .. ...647,043 |.. ...646,876 |....... 10/13/2023 ...
000000-00-0 ... .| OCBC NEW YORK ... .. 12/20/2023 ...
000000-00-0 .| OCBC NEW YORK .. 12/20/2023 ...
000000-00-0 .| OCBC NEW YORK .. . . weeenn 1171672023
000000-00-0 .| OCBC NEW YORK ... ... 439,914 |.. ... 439,876 |....... 11/16/2023
000000-00-0 .| BANK OF AMERICA NA ... 182,286 |.. .... 182,291 |....... 11/17/2023
000000-00-0 .| BANK OF AMERICA NA ....517,486 |.. ....517,501 |....... 11/17/2023
000000-00-0 ... .| BNP PARIBAS, NY ....136,718 |.. ... 136,718 |....... 09/08/2023 ...
000000-00-0 ... .| BNP PARIBAS, NY ... .388,126 |.. .388,126 09/08/2023
000000-00-0 .| BNP PARIBAS, NY ... .200,520 |.. .200,520 09/18/2023
000000-00-0 .| BNP PARIBAS, NY .569,251 |.. . 569,251 09/18/2023
000000-00-0 .| STATE STREET BANK AND TRUST .. ... 136,743 |.. ... 136,718 |....... 07/14/2023 ...
000000-00-0 ... .| STATE STREET BANK AND TRUST ....388,196 |.. .... 388,126 |....... 07/14/2023 ...
000000-00-0 ... .| SVENSKA NY 1. 227,925 |.. ... 227,864 |....... 10/31/2023 ...
000000-00-0 ... .| SVENSKA NY . ....647,050 |.. ....046,876 |....... 10/31/2023 ...
000000-00-0 | CIC NY ... .... 182,160 |.. .... 182,291 |....... 12/01/2023 ...
000000-00-0 | CICNY ... ... 517,129 .. ....517,501 |....... 12/01/2023 ...
000000-00-0 .| OCBC NEW YORK ... 182,136 |.. .... 182,291 |....... 12/08/2023 ...
000000-00-0 ... .| OCBC NEW YORK ... ....517,060 |.. ....517,501 |....... 12/08/2023 ...
000000-00-0 ... .| TORONTO DOMINION NY . . 455,728 |.. . 455,728 10/06/2023
000000-00-0 .| TORONTO DOMINION NY . . 1,293,753 |.. . 1,293,753 10/06/2023
000000-00-0 .| ROYAL BANK OF CANADA NY .... 319,149 |.. .319,010 09/20/2023
000000-00-0 .| ROYAL BANK OF CANADA NY .... .906,024 |.. .905,627 09/20/2023
000000-00-0 ... .| BANK OF MONTREAL CHICAGO ... 136,784 |.. .136,718 08/01/2023
000000-00-0 ... .| BANK OF MONTREAL CHICAGO ... ....388,312 |.. .... 388,126 |....... 08/01/2023
000000-00-0 ... .| BANK OF MONTREAL CHICAGO ... ....273,919 [.. ... 273,437 |....... 11/08/2023
000000-00-0 .| BANK OF MONTREAL CHICAGO L TT7,619 .. ... 776,252 |....... 11/08/2023
000000-00-0 .| ROYAL BANK OF CANADA NY . ... 136,742 |.. .... 136,718 |....... 07/20/2023 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . ....388,194 [.. .... 388,126 |....... 07/20/2023 ...
000000-00-0 ... .| TORONTO DOMINION NY ... 118,467 |.. .... 118,489 |....... 01/23/2024 ...
000000-00-0 ... .| TORONTO DOMINION NY . .336,311 |.. . 336,376 01/23/2024
000000-00-0 .| TORONTO DOMINION NY . . 227,897 |.. . 227,864 02/13/2024
000000-00-0 ......... TORONTO DOMINION NY et ....646,969 |.. ....646,876 |....... 02/13/2024 ...
9609999999. Subtotal - Cash (Schedule E Part 1 type) 32,174,741 ,141,020 XXX
018616-74-8 ... ALLIANCE BERNSTEIN GOVT FD ... . .. 18,229 |.. .. 18,229 |....... 07/03/2023 ...
018616-74-8 .........| ALLIANCE BERNSTEIN GOVT FD ... ..51,750 |.. .. 51,750 07/03/2023
261908-10-7 ......... DREYFUS TREASURY & AGENCY LEX ...ievvveniiiiiiiiiiiiiiii e .. 132,433 |.. .. 132,433 |....... 07/03/2023 ...
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261908-10-7 .........[ DREYFUS TREASURY & AGENCY LEX .. LA ... 375,959 |.. ....375,959 |....... 07/03/2023 ...
857492-70-6 .........| STATE STREET INST US GOVT FUND . 1,322 |.. 07/03/2023
857492-70-6 .........| STATE STREET INST US GOVT FUND . 3,752 |.. 07/03/2023
949921-12-6 .........| WELLS FARGO GOVT FD LEX ....136,718 |.. . vo.... 07/03/2028 ...
949921-12-6 .........| WELLS FARGO GOVT FD LEX ....388,126 |.. .... 388,126 |....... 07/03/2023 ...
09248U-70-0 TFDXX LEX BLACKROCK FED FUND ....136,718 |.. .... 136,718 |....... 07/03/2023 ...
09248U-70-0 TFDXX LEX BLACKROCK FED FUND ... 388,126 |.. ...388,126 |....... 07/03/2023 ...
31607A-70-3 FIDELITY INST GOVT LEX ..... .. 07/03/2023 ...
31607A-70-3 FIDELITY INSTITUITONAL GOVT . .. ....... 07/03/2023 ...
31607A-70-3 FIDELITY INST GOVT LEX ..... .. 129,375 |.. ..129,375 |....... 07/03/2023 ...
31607A-70-3 .........[ FIDELITY INSTITUITONAL GOVT . .. 07/03/2023 ...
3814101-27-3 ... .| Goldman Sachs Fin Square Govt Fd .... 07/03/2023
3814111-27-3 .........| Goldman Sachs Fin Square Govt Fd .... 07/03/2023
44330V-48-0 .........| HSBC US GOVT FUND LEX .... .. 07/03/2023
44330V-48-0 .........| HSBC US GOVT FUND LEX .... ....595,126 |.. ....595,126 |....... 07/03/2023 ...
524706-79-1 .........| WESTERN ASST GOV FD ... ... 273,437 |.. ... 273,437 |....... 07/03/2023 ...
524706-79-1 WESTERN ASST GOV FD ... 776,252 |.. ... 776,252 |....... 07/03/2023 ...
61747C-70-7 MS GOVT US . .. 07/03/2023 ...
61747C-70-7 MS GOVT US LEX . .. 07/03/2023 ...
61747C-70-7 MS GOVT US . .. 07/03/2023 ...
61747C-70-7 MS GOVT US LEX .... . .. . ....... 07/03/2023 ...
74926P-69-6 .........[ RBC US GOVT MONEY MKT FUND ... ...302,111 |.. ...302,111 |....... 07/03/2023 ...
74926P-69-6 .........[ RBC US GOVT MONEY MKT FUND ... .857,655 .. . 857,655 07/03/2023

BOFA SECLRITIES, INC .652,325 |.. .652,325 07/03/2023

NOMURA  SECURITIES ....9,115 |.. ....9,115 07/03/2023
...| RBC CAPITAL MKS ... ....455,728 |.. ... 455,728 |....... 07/03/2023 ...
...| TO PRIME SVCS ... ....227,864 |.. .... 227,864 |....... 07/03/2023 ...
...| TD PRIME SVCS ... ....408,912 |.. ....403,912 |....... 07/08/2023 ...
...| TO PRIME SVCS ....802,081 |[.. ....802,081 |....... 07/03/2023 ...
... | BANK OF MONTREAL, LONDON SCM USD . ....403,667 |.. ....403,667 |....... 07/03/2023 ...
...| BOFA SECLRITIES, INC ,861,866 |.. ,851,866 |....... 07/03/2023 ...
...| NOMURA SECLRITIES .. ...... 07/03/2023 ...
.| RBC CAPITAL MKS ... . 1,203,753 |.. .. 1,203,753 |....... 07/03/2023 ...

TD PRIME SVCS ... .646,876 |.. .646,876 07/03/2023

TD PRIME SVCS ... . 1,146,653 |.. . 1,146,653 07/03/2023

TD PRIME SVCS .2,277,005 |.. . 2,277,005 07/03/2023

... | BANK' OF MONTREAL, LONDON SCM USD . . 1,145,958 |.. . 1,145,958 07/03/2023
.| VIRTU AMERICAS LLC .. ..91,146 |.. ..91,146 07/05/2023

| VIRTU AVERICS LLC .

. ...258,751 |.. ... 258,751 |....... 07/05/2023 ...
...| UNITED OF OMAHA LIFE INSURANCE . .. 07/17/2023
...| UNITED OF OMAHA LIFE INSURANCE . .. 07/17/2023
...| UNITED OF OMAHA LIFE INSURANCE . .. 07/31/2028 ...
.| UNITED OF OMAHA LIFE INSURANCE . .. 0773172028 ...
ING BANK NV, LONDON BRANCH . .. . .. 08/04/2028 ...
ING FINANCIAL MARKETS LLC RPEQ ... .227,864 |.. .227,864 08/04/2023
ING FINANCIAL MARKETS LLC RPEQ ... .227,864 |.. .227,864 08/04/2023
ING FINANCIAL MARKETS LLC RPEQ ... .410,155 |.. .410,155 08/04/2023
ING FINANCIAL MARKETS LLC RPEQ ... .227,864 |.. .227,864 08/04/2023
ROYAL BANK CANADA TORONTO ... .683,592 |.. .683,592 08/04/2023
... | ROYAL BANK CANADA TORONTO .... ... 455,728 |.. ... 455,728 |....... 08/04/2023 ...
... | ROYAL BANK CANADA TORONTO ... ... 455,728 |.. ... 455,728 |....... 08/04/2023 ...
... | ROYAL BANK CANADA TORONTO . ... 455,728 |.. ... 455,728 |....... 08/04/2023 ...
.| ROYAL BANK CANADA TORONTO . 364,582 |.. 364,582 |....... 08/04/2023 ...
ING BANK NV, LONDON BRANCH ... ,371,378 |.. ,371,378 |....... 08/04/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . ....646,876 |.. ....646,876 |....... 08/04/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . ....646,876 |.. ....646,876 |....... 08/04/2023 ...
ING FINANCIAL MARKETS LLC RPEQ ... ... 1,164,377 |.. ... 1,164,377 |....... 08/04/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . .646,876 |.. .646,876 08/04/2023
ROYAL BANK CANADA TORONTO . 1,940,629 |.. . 1,940,629 08/04/2023
ROYAL BANK CANADA TORONTO .... . 1,293,753 |.. . 1,203,753 08/04/2023

.| ROYAL BANK CANADA TORONTO ...

. .. 08/04/2023 ...
.| ROYAL BANK CANADA TORONTO ...

.. 08/04/2028 ...

.. 1,203,783 |..

. .. 1,203,753 |..
.. 1,203,753 |..

.. 1,203,753 |..

>ooooomMmMMMMooDoDoDoOMmMMMmMMMMMMMMMMMMMmMomMmMMMMMoMMmM>>>>>>>>>>>>>>>>>>>>>> >

.| ROYAL BANK CANADA TORONTO ... .... 1,035,002 |.. .... 1,035,002 |....... 08/04/2023 .......
....................... UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/SEP/2023 USD 100 ... - R e e 14,815 ..., 00/15/2028 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 34,076,132 34,076,133 XXX
9999999999 - Totals 80,532,584 80,499,879 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ ... 1,7%,024  Book/Adjusted Carrying Value $ --eovovevevieieinns 7,775,819
2. Average balance for the year ~ Fair Value $ - .. 131,574,386 Book/Adjusted Carrying Value $ .. . 131,543,504
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § .......... 48,358,864 NAIC2 § ...ooooiiriin NAIC3 $ .o NAIC4 $ i NAIC5 $ .o NAICE $ oo
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STATEMENT AS OF JUNE 30, 2023 OF THE Community Insurance Company

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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STATEMENT AS OF JUNE 30, 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 0. (308,925,353)|........ (31,022,798)|...... (302,208,785)|..
150 E. 42nd Street, 39th
Wells Fargo ....ccoovvvviivenennns Floor, New York, NY 10017 .|........ ...0.000 [ooeooiiiiiie [V SRR [V (14,474,668)]........ (13,225,011)|........ (11,224,772)|..
303 Peachtree Street NE,
3rd Floor, Atlanta, GA
SunTrust Bank ......ccccceeeninnee. 30308 ..o o ...0.000 [ooeooiiiiiie [V ORI (V1N P 120,845 |.............. 113,755 | 104,021 |..
500 Ross Street, Suite
154-1320, Pittsburgh, PA
MelTon .o 15262 ..o o 100,000 [ [V ORI 0 fooine (1,171,140)].......... (742,741)|.......... (1,251,646)]..
4 New York Plaza, 13th
JP Morgan Chase .......cccoo... Floor, New York, NY 10004 .|........ ...0.000 [ovovoiiiiiie [V ORI [V 46,931,828 |.......... 90,523,918 |.......... 77,983,011 |..
8250 Woodfield Crossing
Federal Home Loan Bank Blvd, Indianapolis, IN
(Indianapolis) oo 46240 ..o o ...0.000 [ [V R [V R 2,119,734 |.......... 5,077,369 |.......... 8,000,860 |..
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 (275,398,754) 50,724,492 (228,597,311)
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 (275,398,754) 50,724,492 (228,597,311)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(275,398,754)

50,724,492

(228,597,311)
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STATEMENT AS OF JUNE 30, 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
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
...................... US TREASURY BOND REPURCHASE AGREEMENT ... ....iiiiiiessuisseeseennuaeeeennnusasaeennnnsseennnnnnssaseennnnnasaeennnnnnsseennnnnnsseeennnnnsssennnnnnnseesnnnnnnseseennnnnnneeennn | sovensnnnes [reeennnnnes 00/30/2028 toiiiiiinn Jovvnvnnnnnennnnnnnnneennnn. 5110 |oiinnnl . 07/03/2023 Loovvees |ovneenieeiniieneeeeeeenee2.8,000,000 oeeiveneinniiinininnneerneineeeees 1,186 ool 0
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 8,000,000 1,136 0
0109999999. Total - U.S. Government Bonds 8,000,000 1,136 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 8,000,000 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0
2459999999. Total - SVO Identified Funds 0 0
2469999999. Total - Affiliated Bank Loans 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0
2509999999. Total Bonds 8,000,000 0
94975H-29-6 ........ |WELLS FARGO ADV TR PL MM=INS TAXABLE TREASURY .. ...iiiiiuuuuniiiiiuuusiiiiiittisissiiesie s s s e eeuai s e s e eessas s e s e eesaa s e e s eesaasssseeesnnasssseesnnnssessesnnnnssssennnnnnnes | oeeennnnnes [sesernnnnns 06/30/2023 .....oevvn |evinnnniiiiiiiies 0.000 [oeeeiiiiiiiiiiiiis e [ 58,000,000 J..eevuiiiiiiinnnniiiiiiiinniriiennn O foiiiii e 0
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 58,000,000 0
25160K-20-7 ....... DEUTSCHE GOVT MVKT SER ...... . 06/23/2023 . ... 0.000 . 51,000,000 |.. . 208,463
381410-27-3 ....... GOLDMAN SACHS FIN SQ GOVT INSTITUTIONAL 06/29/2023 . ...0.000 |. . 58,000,000 |.. ..241,354
4812A0-36-7 ....... JPMORGAN PRIME MMKT FUND ... 03/31/2023 . ... 0.000 |. ..49,967,715 |.. ..633,855
524706-79-1 ....... WESTERN ASSET INST GOVT 06/30/2023 0.000 .... 50,000,000 |.. .. 171,623
608919-71-8 ....... FEDERATED GOVERNMENT OBLIGATI0 06/30/2023 0.000 .... 58,000,000 |.. 133,528
61747C-71-5 ....... [MORGAN STANLEY LIQ PRIME - IN 06/01/2023 . ...0.000 |. . 58,000,000 |.. . 209,080
40428X-10-7 ....... HSBC US GOVERNMENT MMKT ........... 06/29/2023 . ... 0.000 | . 58,000,000 |.. . 104,567
4812C0-67-0 . JP MORGAN TAXABLE GOVT AGENCY MMKT ... 06/30/2023 . ...0.000 |. . 58,000,000 |.. .0
61747C-70-7 . MORGAN STANLEY LIQ PRIME - IN TAXABLE TREASURY REPO MMKT . 05/31/2023 . ... 0.000 |. . 58,000,000 |.. .. 103,452
74926P-69-6 . US GOVT MONEY MKT 06/30/2023 . ...0.000 |. . 58,000,000 |.. .. 144,624
[ T 06/29/2023 .......... ... 58,000,000 |.. 123,822
614,967,715 0 2,074,368
680,967,715 1,136 2,074,368

8609999999

- Total Cash Equivalents
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