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STATEMENT AS OF SEPTEMBER 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 [ 1,833,910,562 |...ovoveceieirieiricrienes v 1,833,910,562 |............ 1,653, 183,481
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiieietceeececee ettt s s s seses [eesneteteseneenssesesienenenennne [ereenenenesnsnesesesesenennsesenns |oereseeseneneenene s sesaeeenes (1 0
2.2 COMMON SEOCKS ...vuvetieeieeisiaetceeecsee ettt eneens [eeeesesecseneceees 3,225,179 [ [ 3,225,179 oo 5,099,935
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt [ 206,575,000 [....cvoviereieieereririceeins o 206,575,000 |....cccoveneee 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 ($ ....(169,484,671) ), cash equivalents
T J—— 592,600,000 ) and short-term
investments ($ ... 2,835,530 ) oo e 425,950,868 |........cvvveerrieirieirienies [ 425,950,868 |.............. (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 60,896,681 |.....oceeeeeeerrrccicernees [ereeirieirnes 60,896,681 |.........c..... 63,765,236
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 5,584,552 |...coviiirnne 771,353 | 4,813,199 | 2,646,152
10. Securities lending reinvested collateral assets . .. 114,799,602 |.. .. 114,799,602 |.. 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 2,650,942,444 2,650,171,091 |............ 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 [ 15,238,663 |.....ooocveererienee 12,558 | 15,226,105 |....ccccvveneee 13,521,183
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 162,319,063 |...coovvrvrene. 1,241,282 ..o 161,077,781 |...cocvevne 127,701,979
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ................ 147,955,518
earned but unbilled Premiums) ..........cccceeveieviiiieereeceeeee e [oeeeeeeeeeens 147,955,518 oo o 147,955,518 |..oooveeeee. 130,272,270
15.3 Accrued retrospective premiums ($ ..o 556,112 ) and
contracts subject to redetermination ($ ............... 173,172,603 ) ... | 178,728,715 | e 173,728,715 .o 139,683,503
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 29,779,502 |..eovoeeeeeeeeeeeeeeeeeeee o 29,779,502 |.cooovernn 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 uninsSured plans .............cccccueveveieeeevereieinns forerercrenenne 376,411,890 |.....cco0e0.. 39,977,271 | 336,434,619 |............... 346,114,925
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 5,800,077 | e 5,800,077 |.coooveenne. 22,067,441
18.2 Net deferred tax asset ............cccceuvennnee . 109,105,241 |.. .. ...89,300,113 |.. ...57,159,342
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,675,629 |eeceeiceeereeeees [ 1,675,629 |..cccvevnnnne 1,675,629
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(8 e IR OSSOSO U PU R PEPSPTTUPRURTRTEN NUTSTPRORPRPOO 17,442,329 | 17,442,329 | [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 .................ccoceveeriieiiiees oo o [ (1 A 203,926,445
24. Healthcare ($ ocoooeeenne. 104,879,926 ) and other amounts receivable ...... [..c.cccoeeeunns 180,478,098 |................ 75,598,172 |.....oeve. 104,879,926 |................. 94,796,131
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 330,533,477 |.ccvevernee 88,093,806 |......cco.c.... 242,439,670 |............... 228,687,418
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 4,201,410,645 |.............. 242,941,899 |............ 3,958,468,746 |........... 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) 4,201,410,645 242,941,899 3,958,468,746 3,100,983, 104
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Investments in corporate-owned life insurance .......ccccooooovovvoeeeefoerevciiins 241,645,736 |..coooeeeeeeeeeeeeeeeeeeeeees o 241,645,736 |................ 227,692,495
2502. Other miscellaneous accounts receivable .........ccccooovooiieieeceeeeeeeeees o 4,493,195 |...cocooveeee 3,736,972 |oeeeeien 756,223 |.cooeeie 628,467
2503. Bluecard receivables ... e 37,711 | 37,711 | 366,457
2598. Summary of remaining write-ins for Line 25 from overflow page 84,356,834 |... 84,356,834 |... 20 ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 330,533,477 88,093,806 242,439,670 228,687,418




STATEMENT AS OF SEPTEMBER 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 61,856,100 reinsurance ceded) ........[.cccceunne 1,016,445,924 |................. 31,066,749 |........... 1,047,512,674 |................ 994,750,933
2. Accrued medical incentive pool and bonus amounts ...............cccceeveveveueeeeesfoereeeinnencns 75,890,454 | e 75,890,454 |..cccoovee. 79,263,935
3. Unpaid claims adjustment EXPENSES ..........ccccuriviriruereieeinisesisereiereee s e 24,838,352 ..o o 24,838,352 |..ocvevennes 26,057,642
4. Aggregate health policy reserves, including the liability of
$ 2,973,014 for medical loss ratio rebate per the Public
HEAIh SEIVICE ACE ...ttt 93,530,606 |....cvceeeeeeeeirieieieeeeens [ 93,530,606 |........co..... 55,435,655
5. Aggregate life POIICY MESEIVES .........ccoviiiiiiiueieieiiiieerisieieieie et ottt oeieentes e senenenes [eeetee et e (1 OO 0
6. Property/casualty unearned premium FMESEIVE .........ceciuiiiiiiriiriienieesieesieese e oo e (1 0
7. Aggregate health Claim rESEIVES ...........ocuoveveieueiiiiiiieeieiee et oeseee s ettt (1 OO 0
8.  Premiums received in @dVANCE ..........ccooveoeeeeeeeeeeeeeeeeeee e eeeeeeeee e 425,929,206 |....cooeeeeeeeeeeeeeeeeee v 425,929,206 |................. 53,182,373
9. General expenses due or accrued . 117,751,549 |ovceeeeeeeees o 117,751,549 ... 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 ..............ccceceeeeriririeieieeeeeereseseeeee e 27,224,080 ..o e 27,224,080 |................ 38,069,448
12.  Amounts withheld or retained for the account of others............cccoccoeeeececceeforeeeeieenns 14,341,881 | o 14,341,881 |...cocovee 45,835,259
13.  Remittances and items Not @llocated .............occeeureririccicinieceeeeeeeees o 43,220,608 |....coovovviieiriccees [ 43,220,608 |.......ccocenv.. 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 ..............c..ccceeevvvereverees oo, 114,436,632 ..o o 114,436,632 |.......cocvvveeeeee 0
16, DEIVALIVES ...o.voveeiececeieteeeeeeeee ettt s s e e s s s s fet ettt st te e te et nennnns [reeseneneenene e e e eneneeenans [oetesesenent et (1 0
17, Payable fOr SECUMLIES .......oovoveieeeieieieeiieieiete e et 31,213,808 |...eeeecceeees [ 31,213,808 |......cccvvee 8,466,542
18. Payable for securities lending . 114,799,602 |....ooeeeeeeeeeeeeeeeee o 114,799,602 |.....c..c......... 72,724,060
19. Funds held under reinsurance treaties (with §  .....ccoooiiiiis
authorized reinsurers, $ ..o unauthorized
reinsurers and $ certified reinsurers).
20. Reinsurance in unauthorized and certified ($  .....ocooooiiiiiiiiiiiie
COMPANIES ...ttt et eaeas s st sesesesesssss s sesesesesessansssssesesesssena|eseseseneassessssesenenenennnssenes |oeeseneseesnesesessesesenenennnes [oeseseseenenenesesseeeseseeeas (1 0
21. Net adjustments in assets and liabilities due to foreign exchange rates .......[....ccooiiiiiiis o (1 OO 0
22. Liability for amounts held under uninsured plans .............ccocoeveveveuceeeeeeeeeeeoerrseieeens 234,755,710 |voeeeeeeeeeeeeeeeeees e 234,755,710 |oeeeeene. 115,103,480
23. Aggregate write-ins for other liabilities (including $ .......cccc.o.... 35,488,989
CUITEINE) ottt ee e e e s eseeeses e e s e s eseees e e snseseses s e snsesesesssnsnsnsesesennnnaeeseseserecnenns 58,058,298 |.....ccoeoirreeeeen (V1 58,058,298 |................ 108,713,660
24. Total liabilities (LINES 110 23) ....c.cvviiieriririreccieieieeecieise e e 2,392,436,710 |.ccoviinnne 31,066,749 |........... 2,423,503,460 |............ 1,760,359,595
25. Aggregate write-ins for special surplus funds ..........cccoeeeeeerenennneeeeeeee o D 0.0 G B DA0.0 SN S 1,553,748 ..o 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 1,136,875,708 |............... 942,155,993
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
33. 1,534,965,286 |............ 1,340,623,509
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 3,958,468, 746 3,100,983, 104
DETAILS OF WRITE-INS
2301.  Escheat 17abilities ... e 35,839,821 | o 35,839,821 | 39,533,928
2302. Other accrued expenses — NON trade ........cocooooveveieveveecicciceceeeeccceeeeee e e 14,732,017 oo o 14,732,017 | 13,658,207
2303.  Performance gUaranty ... e 7,486,460 |....oooiieieeeeeee e 7,486,460 |........c.co...... 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) 58,058,298 0 58,058,298 108,713,660
2501. Deferred gain on sale-leaseback transactions ...........cccooovvviccvccces i XXX e | DO TN R 1,553,748 |....coovee. 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 SEPTEMBER 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. MeMDBET MONENS ..ottt nenes [reneesieeenenns XXX Joeveeieie 21,660,958 |.....ccovvevne. 23,712,998 |.....cccconnee. 31,631,604
2. Net premium income (including $ .....ccccoovoviiiiiciiencns non-health
PrEMIUM INCOME).......vvvieieeieieseieiiee et sessssssesese s sssse s ssssssesesesessans [oesesesisnsens DO S AU 7,104,604,373 |........... 6,971,309,006 |............ 9,236,280,911

3. Change in unearned premium reserves and reserve for rate credits............ |.occcoeeenen. D00 SN NS (28,252,383) .0 (16,536,772) | ..cecveeenne (18,096,727)

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

5. RISK TBVENUE ...oeeeiiiiceiciee et enns ontesnenennenes D O& CIINY T 363,410,796 |................ 329,711,455 |................ 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 7,439,762,786 |............ 7,284,483,689 |........... 9,663,101,593

Hospital and Medical:

9. Hospital/mediCal DENEFILS ............cccevieiieeeeeeeeeeetceee e es s eaenens [eresesssesesesieseseesenesssssnene |oesseieneens 4,479,490,154 |............ 4,482,080,646 |............ 5,945,387,197
10.  Other profeSSIONal SEIVICES ........c.ceieveveviiiicreierieieeeeeeeieseseesesesesesessseesesesens [oreererereeene e seseseeenene [eoeenenenenees 493,833,824 |............... 433,706,932 |............... 646,337,141
11, OULSIAE TEFEITAIS ......ouieieiiice e oo 162,820,574 |..........c.... 162,820,574 |.........co... 171,939,540 |....ccoooeve. 188,590,748
12.  Emergency room and OUE-Of-ArEa .............ocveveveueueueueereiereseseseaeseseseseseseseseas [oeseenenenesenes 35,398,209 |................ 483,731,484 |............... 406,748,328 |................ 698,056,876
13, PreSCrPLON ArUGS ...cooveviiieieiteteieieeeeie ettt bbb snnsens [ebesesnentseetenesneneseetenennes [oeeneseneenenns 677,465,763 |...ccovvvennee 895,906,779 |............ 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 @amMOUNtS ..........ccccceeveerrres [oerereiiiinnnieccie TR 131,138,173 |... ...84,160,005 |... 135,967,439
16.  Subtotal (LINES 910 15) ....ouiiuieieieieieiei e enseses [eeneeennseenees 188,218,783 |............ 6,418,479,972 |............ 6,474,542,230 |............ 8,735,739,221

Less:
17. Net reinsurance recoveries 265,682,721 |... 263,505,383 |... 350,629,565
18.  Total hospital and medical (Lines 16 MINUS 17) ........ooeueereerinirriseeeeens [rererereiinnnns 188,218,783 |............ 6,152,797,251 |........... 6,211,036,847 |............ 8,385, 109,656
19.  Non-health Claims (NEL) ....ooouiiiiii e [ [ [oer s [ree e
20. Claims adjustment expenses, including $ ............... 126,099,281 cost
CONLAINMENT EXPENSES .....oovvieeeiieetevceeeee ettt tesesss s sesesessesesssssesess [eeeseseenenesessssesesesenenennnes |oesesesesnenenes 220,879,378 |................ 179,516,586 |................ 308,987,451
21.  General adminiStrative EXPENSES ............cccoveeeveveveeeeeeeeeeeeeeeeeeeeeesesenenes [eeeesssssssssseseseseesssssesss |oosesseenenes 547,539,003 |............... 562,688,233 |............... 718,844,908
22. Increase in reserves for life and accident and health contracts
(iNCluding $ oo increase in reserves for life only) . [.....ccooccvcincinicincns v 2,990,166 |................ (1,304,642).....ccovvvnne. (1,833,857)
23. Total underwriting deductions (Lines 18 through 22)..............cocveveveueucccevecs e 188,218,783 |............ 6,924,205,798 |............ 6,951,937,024 |........... 9,411,108,158
24.  Net underwriting gain or (Ioss) (LINeS 8 MINUS 23) ......cceeerrirniceennniins oererrerieees D 0. SO R 515,556,988 |................ 332,546,665 |................ 251,993,435
25.  Netinvestment iNCOME €arNEM ...........c.oowioeeeeeeeeeeeeeeeeee e eeeeeeee e ereee oo eeens [oreeee e 85,414,649 |................ 46,553,076 |....cocovenn.. 67,996,600
26. Net realized capital gains (losses) less capital gains tax of
$ (7,584,230) oo (24,416,648)................ (24,283,284)................ (30,579,326)
27.  Net investment gains (105s€s) (LINES 25 PIUS 26) .......c.cveveverereererereirieneenes |oeerenneneeernnneneeeeen 0 v 60,998,001 |....ocvvvennee. 22,269,792 |.ccoovvirnenns 37,417,274
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ...
(amount charged off $ 881,881 )i feeeereer e [ (681,881)]...ccevevcerennnee (601,150) v (771,084)
29. Aggregate write-ins for other income or eXpenSses ...........ccccceererieierericienne 23,842,810 19,880,538 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 599,715,918 |............... 374,095,845 |................ 316,596,062
31. Federal and foreign income taxes iNCUMEd ...........cccvvrrereeerininnnneeieees [eeeeenenens D00 SR NS 166,391,745 |......cccvneee 72,244,259 | 45,356,132
32.  Netincome (loss) (Lines 30 minus 31) XXX 433,324,173 301,851,586 271,239,930
DETAILS OF WRITE-INS
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...........cccceee feovevivevennee XXX oot (U RN (1 T 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 0 0 0
0700, ettt nnee [oeteiseeeees XXX e o foeen fo
0702, ettt es s st [oeteiisenenenes XXX v froeeeereneneeneieisenenesnsesines orereneneneeneseseneneseeseessenees [oeseeseesese e neees
0703, ettt nnee [oeteisieeeees XXX e o foeen fo
0798. Summary of remaining write-ins for Line 7 from overflow page ...........cccceeees fervvirienennes D 0. I S (O O [V 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX 0 0 0
1401.
1402.
1403
1498. Summary of remaining write-ins for Line 14 from overflow page ............c.c.. [oeveeeerinnnniccciincne (U RN (U RN (1 T 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.  Change in cash surrender value of investment in corporate-owned life
TNSUFANCE ..ttt sttt es s ssesetes [ortteeieretneneeiebenennenesenne |oeberesnenenees 15,503,646 |..........cco.... 16,908,016 |.......cconcc. 22,679,427
2902.  Miscel[aneous iNCOME (EXPENSE) ....cceeoieveiivieererereieieeee et veteteeses e eseneieaes [esesesesssesesesesessensnenesens |oreseresesesnnnas 8,339,164 |..ocvovees 2,972,522 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 23,842,810 19,880,538 27,956,437




STATEMENT AS OF SEPTEMBER 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 433,324,173 |..ooooee 301,851,586 |....cccceevnve 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 $ ................... 3,937,848 ..o 14,813,809 |....cccceueee. (33,313,023).....cccvenene (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 42,149,961 |..cccooeneee 18,767,070 .o 8,819,458
39.  Change in NONAAMItLEA @SSELS ..........c.ceiieiiiiiieictctceceeeee ettt es s es s sessn s s enans [eeeseneneneeaes (30,342,006)|.............. (118,563,891)].....cc..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:
45,1 PRI TN ..ottt eeni e 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 .........c.iuiieiiicieiiiie ettt [rosninaininens (271,200,000 [-...ecvoreerierieieeieieieiens oo
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ........c.cvvvveviveeeeeieieieeeteteteae e [eeeeeeeneeeenes 5,595,840 |.coooiririene (377,939) [ (503,918)
48. Net change in capital & SUrplUS (LINES 34 10 47) ......coovovveviiieerceeeeieeeeeieese et [ereeenesieiniens 194,341,777 o 168,363,803 |.......c.c..c 335,700,807
49. Capital and surplus end of reporting period (Line 33 plus 48) 1,534,965,286 1,173,286,505 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 (377,939) e (377,939) e (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) 5,595,840 (377,939) (503,918)




STATEMENT AS OF SEPTEMBER 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 7,398,455,826 |............ 7,184,710,480 |............ 9,124,622,351
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 80,932,133 [...oovvine 50,250,203 |...coccurienee 69,824,967
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 363,410,796 329,711,455 444,917,409
4. TOtal (LINES 110 3) oottt 7,842,798, 755 7,564,672,138 9,639,364, 727
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 6,124,454 055 |............ 5,908,868,962 |............ 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 deducCtions ...............cccccveveveveveecceeeieienens oeeeeeeeencens 629,627,978 |......cceee.... 552,589,233 |....ccovneee 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 $ ............... (7,584,230) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 142,540, 151 49,388,449 50,931,774
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 6,896,622, 184 6,510,846,644 9,084,826,356
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 946,176,571 1,053,825,494 554,538,371
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 457,253,536
12.2 Stocks .............. 2,207,514
12.3 Mortgage loans ... .... 319,500 |..
12.4 REAI ESEAE ......eecececeiieiecciceeie ettt es et e nsese st ennsnsesesnsssnnnnnesennsnnansoerernennenenicnennennennenerns 0 [ 0
12.5 Oher iNVESIEA @SSELS ......cuvuiuiiiiiiieieie ettt [rosesenesanneneees 1,672,640 |....oooovvnene 8,569,696
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccoeees |oeveeeeenennnnnns (1,406) ..o (102,120)].....ovceceeeeene (72,966)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 22,747,266 529,846 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveverceieieeeeeeee et esesn e [oevesesennnas 672,379,792 |.coooveene 468,777,972 |.cooevene 525,777,735
13. Cost of investments acquired (long-term only):
LT = T TSSO ROTIURORR 834,237,017 ..o 723,546,055 |.....covvevne 840,152,329
1312 SEOCKS ...ttt [oetenn s 702,059 ..o 577,350 | 465,351
13.3 MOMGAGE [OBNS .....ueeireiieeirii ittt [oesssinensnens 130,595,000 |....ccvvevnecee 39,770,000 |.......cccnue.e. 66,280,000
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......c.cviiiiiiiirieieeie ettt nns [eosesinesaenenenes 1,523,091 | 307,154 [ 400,106
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 44,697,889 57,287,276 28,469,243
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 1,011,755,056 821,487,835 935,767,029
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 (339,375,264) (352,709,863) (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 Dividends t0 SLOCKNOIAETS ..........ccuiuiiieiiieieeicie ettt naeseniens | [rneesineeinens 271,200,000 ..o (U R 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 262,022,304 (121,794,229) (151,007,841)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (9,177,696) (121,794,229) 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.cocevuee. 597,623,611 |....ccco.cc.. 579,321,402 |............... 193,541,236
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAT ...ttt sniens [eesesinenenes (171,672,743)|.............. (365,213,979)|...c.c.u.... (365,213,979)
19.2 End of period (Line 18 plus Line 19.1) 425,950,868 214,107,423 (171,672,743)

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




EXHIBIT OF P

STATEMENT AS OF SEPTEMBER 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 (U O 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 | 0 oo (U O (U O 552,746 | 0
4. Third QUAET ......ccocevieiieiceeceeene [ 2,351,380 [...ccvernnne 90,336 |..oveeene 286,508 |.........c...... 70,157 |oeeernee 444209 |............. 239,200 |......cooe. 164,636 |.............. 294,194 |............ 232,923 | 0 oo (U O (U O 529,208 |.......ocvviveiiirens
5. Current Year 0
6. Current Year Member Months 21,660,958 725,791 2,623,307 628,728 4,082,981 2,200,015 1,470,904 2,653,445 2,286,109 0 0 0 4,989,678
Total Member Ambulatory Encounters for
Period:
7 Physician ..o s 8,207,138 [...cocvvee 316,265 |........... 1,530,552 |...cocuenee 713,583 | [ o 1,125,264 |........... 3,667,200 |.............. 854,265 [..oececeeeeiccces e [ o [
8. Non-Physician ........ccccceviiviiiiiieiiceins e 9,884,924 |.............. 245,515 |........... 1,225,379 |cceeee 727,890 |..cooeneeee 131,272 | 202,617 oo 843,145 |........... 4,503,956 |........... 2,005,150 [rveeeririeeiriririnins feorerirneieeeenie o [ [
9. Total 18,092,062 561,780 2,755,931 1,441,473 131,272 202,617 1,968,409 8,171,165 2,859,415 0 0 0 0 0
10. Hospital Patient Days Incurred 647,154 21,572 70,936 44,849 60,607 353,206 95,984
11.  Number of Inpatient Admissions 110,656 3,677 14,467 8,908 11,383 53,788 18,433
12.  Health Premiums Written (@) ................. |-... 7,375,734,824 |....... 355,869,686 |....1,427,588,802 |....... 131,145,982 |......... 22,382,865 |........ 55,127,527 |....1,123,320,661 |....3,165,434,628 |....... 942,341,384 | e [ [ 152,523,289 |...ovvccee
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 7,347,482,441 |....... 355,869,686 |....1,427,415,196 |....... 127,614,984 |......... 22,382,865 |........ 55,127,527 |....1,123,320,661 |....3,140,886,849 |....... 942,341,384 | e [ [ 152,523,289 |...ovveece
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care Services.........cccooeeviiiniieenceiea oo 6,359,388,820 |....... 259,586,862 |....1,188,699,515 |....... 102,724,501 |......... 15,895,019 |......... 44,299,419 |....1,039,835,783 |....2,675,995,906 |....... 639,037,838 |.....ceereeeenens [ e [ 393,313,977 |
18.  Amount Incurred for Provision of Health
Care Services 6,418,479,973 283,026,284 | 1,128,984,818 103,326,155 15,706,010 44,199,811 | 1,066,462,842 | 2,674,555,189 703,674,519 398,544,345
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $§  ............. 3,165,434,628




STATEMENT AS OF SEPTEMBER 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 4,297,625 92,995 4,433 2,925 6,851 4,404,829
0399999 Aggregate accounts not individually listed-covered 184,287,056 3,210,844 153,044 100,982 260,267 188,012,193
0499999 Subtotals 188,584,681 3,303,839 157,477 103,907 267,118 192,417,022
0599999 Unreported claims and other claim reserves 916,951,752

0699999 Total amounts withheld

0799999 Total claims unpaid

1,109,368,774

0899999 Accrued medical incentive pool and bonus amounts

75,890,454




STATEMENT AS OF SEPTEMBER 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 16,909,365 |.....ccocenveee. 241,778,891 | 3,754,944 |................ 53,714,532 |..cvvinen 20,664,309 |................. 34,197,194
2. Comprehensive (NOSPital @Nd MEAICAI) GIOUP .....c.c.ceiiiiieteteeeececeeee e te e st eae s ettt te s e s ae e s e st et et et et eaess s s st esesesessas s st e s et et esessssasasesesesesesessss s essesesesessssanas s foesesesenenenas 143,846,924 |............ 1,044,147,818 |.......co.e... 24,268,465 |................ 179,084,585 |................ 168,115,389 |............... 262,429,145
3. MEAICAIE SUPPIBIMIENT ...ttt [ 15,001,911 [oeiinnes 87,873,772 | 159,623 |.ocviiinen. 16,920,346 |....coovvneneen. 15,161,534 |..ccovienneen. 16,478,315
O T OSSOSO O PP SROSURRRN HUPOURORPRRORR 3,340,961 |.covoiennne 40,943,487 |....coovvvein 316,211 [ 4,056,132 |.ooocviecnnee 3,657,172 | 4,471,951
B VSION ONIY oottt bbbt e 847,999 |....ccceeenee. 10,706,393 |.oocvociecieicnnees 8,699 |...ccoovviine T84, 917 [ 856,698 |....ovvereinen 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 137,066,533 |........c...... 589,185,828 |......ccoovune. 8,788,965 |................ 135,183,345 |............... 145,855,498 |................ 125,193,718
T THHE XVIIT = IMEAICATE ..ottt e oottt 166,979,967 |............ 2,396,131,080 |....cocvvvrrcrneen. (CRIUR 770 ] R— 293,927,217 |.covernnee. 166,469,040 |............... 291,990, 189
LT 1 1=0 D Y o OO SP PRSPPSO ORI 162,042,202 |................ 546,137,754 |................. 19,894,013 | 214,391,048 |................ 171,936,215 v 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 16,437,479 |....coooeenve 382,409,998 |......cccvvnne 5,483,529 |.....ccccoeene. 87,327,031 .o 21,921,008 |.oovcereneen. 87,443,889
13, HEalth SUDLOLAI (LINES 110 12) ..uuuieuiiiiiieisciseiee ettt bbbttt [ 652,473,341 |............ 5,339,315,021 |....ccccocenee. 62,163,522 |...coovvnenee. 985,349,153 |...ccovvnveee 714,636,863 |............... 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 21,071,744 |................ 157,780,848 |....o.oveeicne [0 (V1 21,071,744 |............... 155,961,566
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 56,570,165 |..cccvreennee 77,941,490 | 47,807,003 |...coevenee 28,083,450 |...ccoeunenene 104,377,168 |................. 79,263,936
17. Totals (Lines 13 - 14 + 15 + 16) 687,971,762 5,259,475,663 109,970,525 1,013,432,603 797,942,287 918,053,304

(@) Excludes $ -oeevrerereecenns 1,625,506 loans or advances to providers not yet expensed.




STATEMENT AS OF SEPTEMBER 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 September 30, December 31,
SSAP# Page Line# 2023 2022

Net Income

(1) Community Insurance Company
state basis (Page 4, Line 32,
Columns 2 & 4) XXX XXX XXX $ 433,324,173  § 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 $ 433,324,173 § 271,239,930

Surplus

(5)  Community Insurance Company
state basis (Page 3, Line 33,
Columns 3 & 4) XXX XXX XXX  $1,534,965,286 $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 $1,534,965286 $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 SEPTEMBER 30, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

C. Accounting Policies
(1) No significant change.

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

(3) - (5) No significant change.

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

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

2. Accounting Changes and Corrections of Errors

Effective January 1, 2023, the Company adopted GAAP Accounting Standard Update (ASU)
Number 2020-11 and 2018-18, Targeted Improvements to the Accounting for Long-Duration
Contracts. The adoption of this new GAAP accounting guidance resulted in a reduction in
GAAP active life reserves for Medicare Supplement products, which were previously used
for statutory reporting purposes as the GAAP calculated reserves exceeded statutory reserve
minimums. These reserves are now below the reserves required under NAIC SAP, therefore,
the calculation for statutory active life reserves has been updated for these products to use the
prescribed two-year preliminary term methodology. The financial impact of moving from
the previous net level premium to the current two-year preliminary term method is
$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 SEPTEMBER 30, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

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 nine months ended September 30, 2023.

(3) The Company did not recognize OTTI on its loan-backed securities at September 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 $ (12,364,879)
12 Months or Longer $ (56,258,563)

N

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

1.  Lessthan 12 Months $ 326,522,909
12 Months or Longer $ 398,749,561

N

(5) The Company’s bond portfolio is sensitive to interest rate fluctuations, which impact
the fair value of individual securities. Unrealized losses on bonds were primarily
caused by the effects of the interest rate environment and the widening of credit
spreads on certain securities. The Company currently has the ability and intent to hold
these securities until their full cost can be recovered. Therefore, the Company does
not believe the unrealized losses represent an OTTI at September 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. $ 114,847,854

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 September 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 September 30, 2023.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Community Insurance Company
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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 September 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 September 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 September 30, 2023.
O. 5GI Securities
The Company has no 5GI Securities as of September 30, 2023.
P. Short Sales

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

Q. Prepayment Penalty and Acceleration Fees

| General Account |
(1) Number of CUSIPs 7
(2) Aggregate Amount of Investment Income $ (5,096)

R. Reporting Entity's Share of Cash Pool by Asset Type
The Company did not participate in a cash pool at September 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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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

9. Income Taxes

A.-F.

No significant change.

G.-H.

Not applicable.

I. Alternative Minimum Tax (AMT) Credit

On August 16, 2022, the U.S. government enacted the Inflation Reduction Act which
includes a new corporate alternative minimum tax (the "Corporate AMT") of 15% on the
adjusted financial statement of income ("AFSI") of corporations with average AFSI
exceeding $1.0 billion over a three-year period. The Corporate AMT is effective
beginning after December 31, 2022. The controlled group of corporations, of which the
Company is a member, has determined it is an applicable corporation for purposes of
determining if the Corporate AMT exceeds the regular federal income tax payable. The
controlled group has determined that it does not expect to be subject to the Corporate
AMT in 2023. The Company has determined that it would not be an applicable
corporation on a stand-alone basis, therefore it does not expect to be subject to the
Corporate AMT in 2023.

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

A. Nature of the Relationship
No significant change.

B. Significant Transactions for the Period
The following significant transactions took place between the Company and its affiliates:
The Board of Directors of the Company declared an ordinary dividend in the amount of
$271,200,000 on August 23, 2023. The Company paid the dividend to its parent
company, ATH Holding Company, LLC, on September 5, 2023.
The Company is a party to the Fair Market Value ("FMV") Services Attachment as
discussed in Note 10E of the 2022 Annual Statement which was amended to add BioPlus
Pharmacies as a medical service provider effective August 1, 2023.

C. Transactions with Related Parties who are not Reported on Schedule Y
No significant change.

D. Amounts Due to or from Related Parties
At September 30, 2023, the Company reported no amounts due from affiliates and
$114,436,632 due to affiliates. The payable balance represents intercompany transactions

that will be settled in accordance with the settlement terms of the intercompany
agreement.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

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 $209,462,634. The Company calculated this amount in
accordance with current FHLBC capital stock.
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STATEMENT AS OF SEPTEMBER 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 209,462,634
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 $ 219,145,194 § 261,350,764 $ —
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 September 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 SEPTEMBER 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 SEPTEMBER 30, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

(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 SEPTEMBER 30, 2023 OF THE Community Insurance Company
NOTES TO FINANCIAL STATEMENTS

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 September 30, 2023 the fair value of securities loaned was $112,132,891 and the
carrying value of securities loaned was $118,422,702.

(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 September 30, 2023, there were no wash sales involving securities with an NAIC
designation of 3 or below or unrated.

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.

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
Industrial and misc $ — §$ 61,032,479 $ 9,491,349 § — $ 70,523,828
Bank loans — 657,959 4,561,967 — 5,219,926
Hybrid securities — 245,808 — — 245,808
Total bonds $ — $ 61,936,246 $14,053,316 $ — $ 75,989,562
Common stock
Industrial and misc $ 17,105 $ 207,272 '$ 3,000,802 $ — $ 3,225,179
Total common stocks $ 17,105 $ 207,272 '$ 3,000,802 $ — $ 3,225,179
Short-term invested assets
Industrial and misc $ — $ 236,602 $ — — $ 236,602
Total short-term invested
assets $ — $ 236,602 $ — — § 236,602
Cash equivalents
Industrial and miscellaneous money
market funds $585,000,000 $ — 3 — 8 —$ 585,000,000
Total cash equivalents $585,000,000 $ — — — $ 585,000,000
Total assets at fair value/NAV $585,017,105 $ 62,380,120 $17,054,118 $ — $ 664,451,343
(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 $9,075,501 $ — 8 — 3 — § (83,014) § 498,862 $ — $ — 3 — $ 9,491,349
Bank loans — 307,200 — 59 (26,656) 4,282,485 — (1,121) — 4,561,967
Common stock
Industrial
and misc 2,817,129 — — (30,323) 134,040 242,511 — (162,555) — 3,000,802
Other Long-Term Invested
Assets
Residual
tranches
securities 10,854,306 —  (10,854,306) — — — — — —
Total assets $22,746,936 $ 307,200 $(10,854,306) $ (30,264) $ 24,370 $5,023,858 $ — $ (163,676) $ — $17,054,118

(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 $1,708,228,658 $1,833,910,562 $ — $1,630,865,676 $77,362,982 $ — 3 —
Unaffiliated
common stock 3,225,179 3,225,179 17,105 207,272 3,000,802 — —
Cash equivalents 592,600,000 592,600,000 585,000,000 7,600,000 — — —
Short-term
investments 2,858,185 2,835,539 — 2,858,171 14 — —
Securities lending
collateral asset 114,847,854 114,799,602 — 114,847,854 — — —
Mortgage loans 179,902,204 206,575,000 — — 179,902,204 — —
Residual tranches
securities 12,282,751 12,282,751 — — 12,282,751 — —
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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 November 9, 2023 for the statutory
statement issued on November 10, 2023. There were no events occurring subsequent to
September 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)? Yes

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

a. Permanent ACA Risk Adjustment Program Assets

Assets
1. Premium adjustments receivable due to ACA Risk Adjustment (including high
risk pool payments) $ 11,918,943
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ 157,916

3. Premium adjustments payable due to ACA Risk Adjustment (including high risk
pool premiums) $ 32,938,335

Operations (Revenue & Expense)

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

collected) due to ACA Risk Adjustment $ (23,716,151)
5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) $ 158,038
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ —
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra
liability) $ _
3. Amounts receivable relating to uninsured plans for contributions for ACA
Reinsurance $ —
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance - not reported as
ceded premium $ —
5. Ceded reinsurance premiums payable due to ACA Reinsurance $ _

6. Liability for amounts held under uninsured plans contributions for ACA
Reinsurance $ —

Operations (Revenue & Expense)

7. Ceded reinsurance premiums due to ACA Reinsurance $ _
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or

expected payments $ _
9. ACA Reinsurance contributions - not reported as ceded premium $ _

c¢. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors $ _
Liabilities

2. Reserve for rate credits or policy experience rating refunds due to ACA Risk
Corridors $ —

Operations (Revenue & Expense)

3. Effect of ACA Risk Corridors on net premium income (paid/received) $ _

4. Effect of ACA Risk Corridors on change in reserves for rate credits $ —

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

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

a.  Permanent ACA Risk
Adjustment Program

1. Premium
adjustments
receivable
(including high
risk pool
payments) $ 5434340 $ — $1,458491 § — $3975849 $ — $3,987,907 $ — A $ 796375 S —

2. Premium
adjustments
(payable)
(including high
risk pool
premiums) $ — $16,495450 $ — $13,755,086 $ — $2,740364 $ — $(2740364) B $ — 8 —

3. Subtotal ACA
Permanent Risk
Adjustment
Program $ 5,434,340 $16,495,450 $1,458,491 $13,755,086 $ 3,975,849 $2,740,364 $ 3,987,907 $(2,740,364) $ 7,963,756 S —

b.  Transitional ACA
Reinsurance Program

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

2. Amounts
recoverable for
claims unpaid

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

receivable

relating to

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

4 Liabilities for
contributions
payable due to
ACA

Reinsurance - not
reported as ceded

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

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

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

c.  Temporary ACA Risk
Corridors Program

. Accrued
retrospective

premium $ — $ — $ — $ — $ — $ — — $ — 1 3 — 8 —

2. Reserve for rate
credits or policy
experience rating

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

3. Subtotal ACA
Risk Corridors

Program $ — 3 — 3 — 3 — 3 — 3 — 3 — 3 — $ — $ —
d. Total for ACA Risk
Sharing Provisions $ 5,434,340 $16,495,450 $1,458,491 $13,755,086 $ 3,975,849 $2,740,364 $ 3,987,907 $ (2,740,364) $ 7,963,756 $ —

Explanations of adjustments

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."

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

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

= Q m m g 0

Not applicable.

Not applicable.
J Not applicable.
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STATEMENT AS OF SEPTEMBER 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 $120,122,394 during 2023. This is approximately 12.7% of
unpaid claims and claim adjustment expenses, net of healthcare receivables, of
$944,110,943 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 September 30, 2023.
31. Anticipated Salvage and Subrogation

No significant change.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Community Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as reqUIred Dy the MOTEI AGE? .........c.c.ovoeceeueeeieeeeeceete et ee et te et e e eaet et eseessaeae et e s enssseaetesesenssseaesesesensnssaesesesassnssaesesesansnsssesesesansnssansssanns Yes [ X] No[ ]
If yes, has the report been filed With the dOMICITANY STALE? .........c.oiiiiiieieiceee ettt nens 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 F= (=N o] i =g Lo L RSPV RRR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M IMSUEI? ....oieoiectictie ettt eee et e et e e e s e a2 s ee e s e e e s e e e s e e e s ee 2 s e b2 s e e 2 see 2 s e 2 s e e 2 s e e 2 s e a2 s S e 2 s A2 e e e 2 e e e s e e e s e e e s S e e s e s s e b e s e e s h st s b s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......oovoviiiiiiiueieriiiei sttt besenas Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee 0001156039
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAT
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 05/23/2019
By what department or departments?
(@3 el D= o= i o T=T o Aoyl 1g T U =T o Lo PP PPR PSR
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1 Nol NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol N/AT X ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ...........vrueueieiiieeieieieieieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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16.

STATEMENT AS OF SEPTEMBER 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? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins Yes[ ] No[X]
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 agréE@MENLS.) ...........ccceeviiiiiriuereiiiieiiseiese et es et nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

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

Yes[ 1 No[X]

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

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.coiuiiiiiiiiieeeeee e

oL ee e

Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiicicccc e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiiiicncns Yes[ 1 No[ 1 NAT ]
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...114 847,854
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...114,799,602
16.3 Total payable for securities lending reported on the liability PAgE. .........ccceveveeecueueeeeeeeeceeteeeeeeeeecee ettt $ 114,799,602




17.3
17.4

STATEMENT AS OF SEPTEMBER 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? .................. 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. .o |
Ares Management LLC
Bain Capital Credit, LP .
BlackRock Financial Management ...
Loomis, Sayles & Company, LP
NB Alternatives Advisers LLC
Pacific Investment Management Company .
RACF Mor tgage
Western Asset Management
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?..........ccouoriirrieeeiirrree e Yes [ X1 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?..........c.ovvereccenennnseeeene Yes [ X1 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 .......oouoiiiiiiiceeeecee s 549300Z3CVOBETAMRTOS ........ CommisSion ....coooreeeeeeririenns NO.ooe
Securities Exchange
134852 ..o Bain Capital Credit, LP . WBYO5W751L9CPDJNO45S ........ CommisSSion ..c.ooeoeueeeeeeririennns NO.ooie
Securities Exchange
107105 .o BlackRock Financial Management ...........cccooommiiimnnnnccninnen 549300LVXY [VJKE13M84 ....... CommisSSion ..o.ooeeeueereeeririnenes NO.ooie
Securities Exchange
105377 .o Loomis, Sayles & Company, LP ... JIZPN2RX3UMNOY IDI313 ........ CommisSSion ...ooooeueueeeerrieene NO.ooe
Securities Exchange
149822 NB Alternatives Advisers LLC 549300DBQULCACTKIERS ........ Commission NO.ooie
Securities Exchange
104559 ..o Pacific Investment Management Company .........cccccoooniiircnncns 549300KGPYQZXGMYYN3S ........ CommisSion ....coooveueeeeririenns NO.ooie
Securities Exchange
CommisSSion ..c.ooeoeueeeeeeririennns NO.ooe
Securities Exchange
Commission ...

]

]

]



18.1
18.2

20.

21.

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

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 SGI SECUNLIES? ............o. 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 SECUIIES? ...........ci i 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? .............cccccoieiii. Yes[ ] No[X]

11.2.1



2.1

22

23

24

3.1

STATEMENT AS OF SEPTEMBER 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[ ]
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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=

2,140,553, 413

Aggregate Other
Aliens

Subtotal ...

Reporting Entity
Contributions for Employee

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

Totals (Direct Business)

XXX [2,144,638,151

3,063,884 ,418

3,165,434,628

...942,34

942,341,384

0 [1,123,320,661

1,123,320,661 |.

7,375,734,824

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 SEPTEMBER 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 ; - . . Anthem Partnership Holding
Ag:l::lal:l;::m:cce e 9 N - WeIIPmnlL:éqmsmon, Carelon Holdings I, Inc. Carelon H(Iorllt:mgsy Inc. SellCore, Inc. WellPoint Insurance WellPoint Holding Corp. Company, LLC
i , Inc. Seo Page 15.4for Subsidiary ifo See Pages 15.1 ';,,1,:'”" Subsidiary i (DE) Services, Inc. (DE) (IN)
See Page 15.9for Subsidiary Info
350781558 G2001 611459939 GOMO| || 11.3713086  GO120 204405193 G455 823030791 G0485 823027004 G049 U136 60353 36-4595641 cois0 2-3620996 G110
|
NAIC 13573
Associated Group, Inc. Anthem Life & Disability [ I I l
Insurance Company Carelon Holdings II, LLC i
9 Caml:‘n ﬁ;havu:-rEIcHeallh CarelonRx, Inc. Carelon Insights, Inc. CarsMore Health System Nash Holding
X oldings,
351202384 61350 20-5876774 G458 (DE) () See Page 15.6 for Subsidiary Info Company.LLC
823031778 G486 " (DE)
See Page 15.8for Subsidiary Info 82-3062245 G0491 823300542 G0494 I o EHC Benefits Agency, Inc.
83-0892028 G230 - (NY)
47-2272036 G0560
13-3934328 G1930
Anthem Financial, Inc.
(DE) CarelonRx Pharmacy, Inc.
31898945 61025 myNEXUS Holdings, Inc. Imaging Management NAIC 55093
47-3025203 60520 (DE) Holdings, LL.C. Empire HealthChoice
(DE) Assurance, Inc.
84-1811105 G0591 (NY)
| T 75-2619605 G0440
23-7391136 G1921
99% 1% 9
Carelon Global Solutions Carelon Global Soluti — Healthcare Subrogation myNEXUS Management, Inc.
arelon Global Solutions i Carelon Global Soluti Group, L.LC. b
Ireland Limited Puerto Rico, L.L.C. Camlonlg:g::lall-:ilaﬁoms alepo;\i"p';n; Ioﬂ:lons Carelon Global Solutions| (’I;E) (0E) Aspire Health, Inc.
(Ireland) (PR) srael Philiopines India LLP 84-1801030 60592 (DE) NAIC 95433
(Israel) 98-1490(582 ppines) (India) Anthem Southeast, Inc. 208136236 Empire HealthChoice
98-1724486 G497 66-0976533 G0499 03-1492098  G0489 010-237-709-000  G0488 90-1057454 Go231 HMO, Inc.
98-1397080 G0487 (NY)
32-0031791 G1601 Carelon Post Acute
s°'“‘(';’;' Ine. 13-3874803 1922
Carelon Global 9251%
Solutions U.S., Inc. 47-4671638 G0593
(IN)
87-2164713 G0498 [ 1 |
NAIC 95169 NAIC 71835 Carelon Insights IPA of ' )
ights [PA of " Carelon Medical Benefits
HealthKeepers, Inc. 1 An!hen_l H_ea;uh Plans of Southeast Services, Inc. myNEXUS NPHO of TEXAS New York, LLC HEP AP Holdings, Inc. Management, Inc.
(VA) Virginia, Inc. NY E) !
VA vA ) L)
541356687 61608 540357120 61605 55.0712303 107 81-4603181 G594 850541810 47-3953545 60461 16-3692630 coast
" HealthKeepers, Inc. is owned 92.51% by Anthem Southeast, Inc. and 7.49% I I
by UNICARE National Services, Inc. 4648% 5352%
Carelon Health Solutions, Inc. Applied Pathways LLC
(VA) (IL)
54-1237939 G1618 80-0531799 G0462
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STATEMENT AS OF SEPTEMBER 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 T T T T T 1
NAIC 15543 NAIC 95120 NAIC 12913 NAIC 52618 NAIC 53759 . .
Anthem Kentucky Managed Anthem Health Plans of Missouri Care, Incorporated Anthem Health Plans of Anthem Health Plans of New Wellpoint Corparation Fedseglal:t?;‘v:ﬂgem ELV Holding Company, LLC
Care Plan, Inc. Kentucky, Inc. (MO) Maine, Inc. Hampshire, Inc. See Page 167 for Subsidiary Info W) (IN)
47-0992859 G1710 61-1237516 G1700 20-5862801 G031 31-1705652 G1850 02-0510530 G1820 54.1739323 60601 264286154 60431 93-3287081
NAIC 95527
Designated Agent Company, Matthew Thornton Health
Inc. Plan, Inc.
(KY) (NH)
26-2544715 G1705 02-0494919 G182 [ T T I ]
" WellPoint Federal WellPoint Health :
NGS Federal, LLC TrustSolutions, LLC Corporation Solutions, Inc. NatlonaI‘Government
(IN) wi Services, Inc.
(IN) (IN) (IN)
81-5476630 G0449 431967924 G0433 47-2546820 G0446 81-287491  GO448
[ I I I I ]
NAIC 60217 NAIC 10345 NAIC 11011 .
Anthem Health Plans, Inc. Community Insurance Rocky Mountain Hospital The Elevance Health Thg Elevar!oe Health Carelon Digital
. . . - ompanies, Inc. Platforms, Inc.
(1)) Company and Medical Service, Inc. Companies of California, Inc. (IN) IN)
(CA) 49%
06-1475928 G1800 31-1440175 G1728 84-0747736 G1525 - o 351835818 G1454 841782311 60135
I
[ ]
NAIC 61069 NAIC 95473
Anthem Life Insurance HMO Colorado, Inc. Carelon Employment Govemment Healthcare
Company (co) Company, LLC Solutions LLC?
(IN) (IN) (DE) —
35-0980405 G1400 84-1017384 G1522
46-0613946 G0544 92-2511112

2Government Healthcare Solutions LLC. is a joint venture 49% owned by National
Govemment Services, Inc. and 51% owned by MKS2 LLC (non-affiliate)
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PART 1 - ORGANIZATIONAL CHART

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

46-5250294 G0299

20-06660644 G0300

ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED
ATH Holding Company, LLC BCBSA Licensee
(IN) Regulated Insurance Company
See Page 15 for Parent Info and "
See Pages 15.1 & 15.3 for Subsidiary Regulated BCBSA Licensee
Info
11-3713086 G0120
| 98% |
Himgsies, 10 GroupHokings I Frdom 8P o AP
(DE) §3-2158120 G0495 88-1706818 G0155

813493196 G0285 87-4518697 G140

Highland Intermediate IEC Group, Inc. d/bla
Holdings, LLC AmeriBen MAPR Global, LLC
(DE) (ID) (PR)

81-3487249 G0286 82-0497661  GO49%

66-0999355 G101

Highland Acquisition
H°""('[‘,9§ Le MAPR Capital, LLC
81-3471305 60287 (PR)
See Page 15.10 for Subsidiary Info
[ I I I I 66-0999240 G1145
Pasteur Medical Pasteur Medical Pasteur Medical Pasteur Medical Pasteur Medical
Group, LLC Management, LLC Miami Gardens, LLC BirdRoad,LLC Partners, LLC
(FL) (FL) (FL) (FL) (FL)
20-0610128 272810478 60292 331217936 271991772 26-0813665
[ | | I | 1
Pasteur Medical Pasteur Medical EasyScripts, Pasteur Medical Pasteur Medical Pasteur Medical
North Miami Beach, LLC Hialeah Gardens, LLC LLC Kendall, LLC Center, LLC Cutler Bay, LLC
(FL) (FL) (FL) (DE) (FL)
272651017 37-1668303 30-0478573 60293 47-3464152 20-2749389 27-1366915
Delivery Network, LLC
[ ] 20-0660775 G0296
EasyScripts EasyScripts EasyScripts
Westchester, LLC Hialeah, LLC Cutler Bay, LLC
(FL) (FL) (FL) I 1
46-0613819  G0302 26-2074996 G295 27-2844373 60301
HealthSun Physicians WellMax Health WellMax Health
Network, LLC Physicians Network, LLC Medical Centers, LLC
(FL) (FL) (FL)

20-0660563 G0297

HealthSun Physicians
Network |, LLC

46-3434016 G0298
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STATEMENT AS OF SEPTEMBER 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

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

11-3713086 G0120

BioPlus Parent, LLC

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 SEPTEMBER 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

Anthem Holding Corp.
(IN)

See Page 15 for Parent Info

61-145939 G0110

7]

WellPoint California
Services, Inc. DeCare Dental, LLC Cerulean Companies, Inc.
(DE) M
95-4640531 G0140
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
(CA) Inc. Health Insurance Company (MN) International, LLC Healthcare Plan of Georgia,
(CA) (MN) Inc.
95-3760980 G0200 952007752  G0368 95-4331852 G0360 41-1905556 G0512 02-0574609 G0514 (GA)
58-1638390 G0386
NAIC 97217
Blue Cross of California WellPoint Infomation DeCare Operations DeCare Dental Insurance DeCare Dental Networks, Greater Georgia Life
Partnership Plan, Inc. Technology Services, Inc. Ireland, Limited Ireland, Ltd. LLC Insurance Company
(CA) (Ireland) (Ireland) (MN)
20-2994048 G0210 45-2736438 G0220 58-1473042 G0387
6333934Q (IE) G0515 6403762C (IE)  G0517 73-1665525 G0516
- - 7 UNICARE National Services,
UniCare Specialty RightCHOICE Managed Inc.
Services, Inc. Care, Inc. (DE) Crossroads Acquisition Arcus Enterprises, Inc.
(DE) (DE) See Page 15.5 for Subsidiary Info Corp. (DE)
(DE)
77-0494551 G0180 47-0851593 G0260 95-4635507 G0170 20-0334650 G0420 95-4640529 G0392
—— |
, : , | I
AUMSIUM ISNervmes, Inc. WellPoint Dlental Services,| NAIC 95358 NAIC 78972 NAIC 1591?9 ) NAIC 54003 Caralon Resemrah Imo
() (SE") HMO Missour, Inc. HealthLink, Inc. Healthy Alliance Life V‘"IW"S'" cg"abm‘"e Blue Cross Blue Shield of o5
1L nsurance Company i
35.2120104 G731 95-4657170 60334 (L) w '"s"”"ag)"'“"a"y Ms&‘,’l')'s'"
37-1216698 G0261 431364135 G264 86-0257201 G262 39-0138065 G422 1-0365660 60393
47-5569628 G0429 |
St;te §pons|ored New England Research
ema'ef;, nc. NAIC 96475 Institutes, Inc.
HealthLink Administrators, Inc. MA
45-4071004 G0181 (MO) NAIC 95693 Claim Management 04_291950(9 ) 60398
Compcare Health Services| Services, Inc.
131616135 60265 Insurance(ﬁ;rporaﬂon (W)
01462554 G423 39-1413702 - G0434

Carelon Subrogation, LLC
(]

39-2013971 G0436
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STATEMENT AS OF SEPTEMBER 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 BCBSALcemshe
Regulated Insurance Company

Regulated BCBSA Licensee

UNICARE National Services, Inc.

See Page 15.4 for ParentInfo

95-4635507 G0170
7.49%
NAIC 95169 NAIC 80314 NAIC 11810
HealthKeepers, Inc. 4 Wellpoint Life and 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% |

Wellpoint Partnership
Plan,LLC
(IL)

36-3897080 G0251

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




L'ST
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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

Wellpoint Corporation

See Page 15.1 for ParentInfo

54-1739323 G0601
| %
NAIC 12586 NAIC 14073 NAIC 12354 NAIC 95832 NAIC 12229 .
Highland Investor
; s
Community Care Health Plan Wellpoint Washington, Inc. AMERIGROUP Community Wellpoint Maryland, Inc. AMGP Georgia Managed Holdings, LLC
of Nevada, Inc. (WA) Care of New Mexico, Inc. (MD) Care Company, Inc. (DE)

(V)

20-3317697 60620 213510384 60625 20-2073598 G0616 51-0387398 60605 06-1696189 60608 81-3493196 60285
[ I I 1

NAIC 95373 NAIC 14078 NAIC 15807 NAIC 12941
Wellpoint New Jersey, Inc. Wellpoint Insurance Wellpoint lowa, Inc. Wellpoint Tennessee, Inc.

(NJ) Company (1A) (TN)
22-3375292 G0604 45-2485907 G0628 47-3863197 G0632 20-4776597 G0622
NAIC 95314 NAIC 16574 NAIC 13726 NAIC 10767

Wellpoint Texas, Inc. HealthPlus HP, LLC Simply Healthcare Plans, Inc. Wellpoint Ohio, Inc.
(FL)
75-2603231 G0602 13-3865627 G0606 27-0945036 G0161 13-4212818 G0612
|
NAIC 10122 NAIC 10119 NAIC 12259 NAIC 16339
Alliance Care Management,
HealthSun Freedom Health, Inc. Optimum Amerigroup Pennsylvania,
(DE) Health Plans, Inc. (FL) Healthcare, Inc. Inc.
(FL) (FL) (PA)
84-2239629 G0589 20-0982649 G0288 41-2128275 G0690 20-1336412 G0694 82-3734368 G0638

25%

TriaDD NY, LLC dba
MyCompass
(NY)®

85-3592292 G059

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

6TriaDD NY, LLC dba MyCompass is 25% owned by Alliance Care Management, LLC
and the remaining 75% interest is owned by unaffiliated investors.
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

B(BSA Licensee
Regulated Insurance Company
ALL SUBSIDIARIES 100% OWNED AND LLC'S ARE CONTROLLED BY MEMBERS UNLESS OTHERWISE NOTED Scsedpoil ey
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)
471871128 G0562
FHC Health Systems,
Inc.
(VA)
54-1230110 G0563
|
|
Carelon Behavioral Care, Inc.|
Carelon Behavioral (DE)
Health, Inc. Beacon Health Holdings
(VA) 82-5334761 G0564 LLC
DE|
54-1414194 GO571 (DE)
80-0429754 G0565
[ I I ]
Carelon Behavioral NAIC 95799 NAIC 47025 :
Health of ValueOptions of Carelon Health of Carelon ?;:a}/r-‘zm Health Beacon Health Financing
California, Inc. Texas, Inc. Pennsylvania, Inc. (NYY) " LLC
(CA) (TX) (PA) (DE)
95-4297571 G0572 75-2749263  G0575 23-2918735 G0576 13-3934920 cos77 27-4607996 G0566
[
[ I [ ] Carelon Behavioral Health
. Beacon Plan Funding, LLC
NAIC 15448 Carelon Health Federal OPTIONS Health Living Complete Strategies, LLC (DE)
(;‘areljn Healtlh of Services, Inc. Care, Inc. Technologies, Inc. (MA)
lew Jersey, Inc. A MD y
) (VA) (DE) (WD) 4-3324848 0567 46-2507551 G569
46-2053405 G0578 45-4238555  G0579 54-1826967  GO0581 02-0581429 G0125
. 50% Carelon Behavioral Health
0% Strategies IPA, LLC
NY|
Massachusetts Behavioral )
Health :”::;mhp 45-5208205 G568
] (General Partnership)
04-3307857 G0584




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

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

See Page 15 for Parent Info

6'ST

49% 75% 50% 90%
i NAIC 14064 NAIC 16345 NAIC 14276
Wellpoint South NAIC 16298 NAIC 16168 4 NAIC 16145 .
Carolina, Inc. APC PASSE, LLC Amerigroup Distict of i EO Al Amerigroup Mississippi, Inc. Wellpoint Delaware, Inc. , ey O]
(sC) (AR) 13 Columbia, Inc. Louisiana, Inc." NS DE CCHA, LLC Kansas, Inc.
, Inc. LA) (co) (KS)
(oC) ( 81-4626605 G0660
92-3489706 G0680 82-3062789 68650 81-4131800 G0655 26-4674149 G0624 821800037 G670 o 821853423 60651 45-3358287 60631
50% ; 50%
50%
NAIC 16553 GRHealth Solutions, LLC ™ Al 15951
AMH Health, LLC® Momentum Health (PA) Community Care Health Plan of
?I:E)’ © Partners, LLC 10 Nebraska, Inc. 12
(NC) 84-4672692 G477
83-2435050 G0652 824684953 47-5456872 G0310
NAIC 16774 NAIC 12812
AMH Health Plans of Group Retiree Health Solutions,
Maine, Inc. Inc.
(ME) (PA)
84-4181695 60653 30-0326654 68478

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

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

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

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

1 GRHealth Solutions, LLC is a joint venture 50% owned by Anthem Partnership
Holding Company, LLC and 50% owned by Independence Blue Cross, LLC (non-
affiate)

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

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

14 Community Care Health Plan of Kansas, Inc. is a joint venture 90% owned by
Anthem Partnership Holding Company, LLC, 5% owned by Blue Cross and Blue Shield
of Kansas (non-affiliate) and 5% owned by Blue Cross and Blue Shield of Kansas City
(non-affiliate).
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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
(PR)
See Page 15.2 for Parentinfo

66-0999240 G1145

MAPR Holdings, LLC MSO Holdings, LLC
66-0999498 G1146 66-0645750 G107
[ 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) (PR) ! LLC (PR)
MMM Holdings, LLC (PR)
(PR) 66-1002779 G1147 66-0719637 G111 66-0884762 G1108 66-0865037 G1109 66-0947829 G1133
66-099260 G113 66-0964118 G110
66-0649625 G1103
5]% Caribbean Accountable [ 1 L L
Care,LLC Clinica Todo Salud i
Best Transportation 17 (PR) Castellana Physician Physician Group "‘:; o'toLLCu - Dental Services
of PRLLC Services, LLC Practices, LLC ibonito, Organization, LLC
(PR) 66-0787011 61112 (PR) PR) (PR) (PR)
66-0957393 G1148 66-0554720 G1114 66-0960976 G1115 66-0947900 G1134 66-0948046 G135
| I I I I ' .
NAIC 11157 NAIC 12534 NAIC 12178 Medical Dental Network " PHM Healthcare
MMM Contact, LLC MMM Healthcare, LLC MMM Multi Health, LLC PMC Medicare Choice, LLC Management, LLC PHM MultiSakid, LLC Solutions, Inc.
(PR) (PR) (PR) (PR) (PR)
66-1002717 G114 | eoosese00 G114 66-0653763 61105 660592131 61106 66-0823267 61102 fe-0867882 61117 660693134 G1116
[ I | | I | I | | 1
Centros de Medicina
Grupo Advantage del Primaria Advantage del Alianza Medicos del PHM MultiDisciplinary PHM IntraHos pital Advantage Medical Group, Centros Medicos Unidos Centro Medicina Familiar PHM Specialty Network, Grupo Advantage Metro,
Oeste, LLC Norte, LLC SurEste, LLC Clinic, LLC Physician Group, LLC LLC del Oeste, LLC del Norte, LLC LLC LLC
(PR) (PR) (PR) (PR) (PR) (PR) (PR) (PR) (PR) (PR)
66-0695527 G1118 66-0695526 G1119 66-0626908 G1120 66-0859950 G127 66-0864220 G1121 66-0693660 G1122 66-0530940 G125 66-0519243 G1126 66-0864171 G123 66-0927403 G124
[
[ | 77% 50%
15 Other investors are Asociacion De PHM Multidisciplinary PHM Multidisciplinary
Medicos Del Oeste, Inc. (13%) and Clinic Arecibo LLC Clinic Aguadilla LLC
Doctores Asociados Del Noroeste, Inc. (PR) (PR) Consorcio MultiSalud del Consorcio MultiSalud del
(10%). Ownership interest in Consorcio Oeste, Inc. 15 Norte, Inc. 16
MultiSalud del Oeste, Inc. is based on 66-0812014 G1128 66-0811976 G1129 (PR) (PR)
Eligible Beneficiaries per Primary Medical
Group. Ownership shall be revised annually I T ] 66-0909478 66-0942711

by the end of each year; provided that at
least 10% shall remain with each PMG.

PHM Multidisciplinary PHM Multidisciplinary PHM Multidisciplinary
16 Other 50% owned by ACO del Norte, Clinic Cabo RojoLLC Clinic Guayama LLC Clinic MaunaboLLC
LLC (non-affiliate) (PR) (PR) (PR)

66-0925853 G1130 66-0764408 G1131 66-0949111 G1132

17 Best Transportation of PR LLC is a joint
venture 51% owned by MMM
Transportation, LLC and 49% owned by
Best Transportation of PR LLC
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0671 ...|Elevance Health, Inc. .. 66-0693660 .. 0001156039 .. Advantage Medical Group, LLC PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. ..| 66-0626908 .. 0001156039 .. Alianza Medicos del SurEste, LLC .. . |PHM MultiSalud, LLC ... . | Ownership.. ..}.100.000 ...[Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 84-2239629 .. 0001156039 .. Alliance Care Management, LLC HealthPlus HP, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ...
AMERIGROUP Community Care of New Mexico, Inc.
. 0671 ...|Elevance Health, Inc. ...[20-2073598 .| ...counnnnnnn 0001156039 .. [ teeeeeieieeeiiiiiiiiieeeeeeeeees | rreeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |0 M IA........ Wel Ipoint Corporation ........ccccceeveeeeeennns Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. . [81-4131800 .. 0001156039 .. Amerigroup District of Columbia, Inc. ........ |..DC.....]....... IA........ Anthem Partnership Holding Company, LLC ... |Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. 45-4985009 .. 0001156039 .. Amerigroup IPA of New York, LLC ... .| CareMore, LLC .oooeveeeeeiieiieiiiiieeeeee Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ....|81-4626605 .. 0001156039 .. Amerigroup Mississippi, Inc. .......... Anthem Partnership Holding Company, LLC ... |Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. ... |82-3734368 .. 0001156039 .. Amerigroup Pennsylvania, Inc. .....ccccceeeeeens .|Wellpoint Corporation ... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ...|06-1696189 .. 0001156039 .. AMGP Georgia Managed Care Company, Inc. Wel Ipoint Corporation Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. ... |84-4181695 .. 0001156039 .. AMH Health Plans of Maine, Inc. ................ .| AVH Health, LLC Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .[83-2435050 .. | ...eeeeennnne. 0001156039 .. AMH Health, LLC ...oeveiiiiiiiiieiieee Anthem Partnership Holding Company, LLC ... |Ownership ..50.000 ....|Elevance Health, Inc.
Anthem Blue Cross Life and Health Insurance
. 0671 ...|Elevance Health, Inc. .. ..|95-4331852 .. 0001156039 .. Company Wel [Point California Services, Inc. ........ Ownership .100.000 ...|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. ..| 35-1898945 .. 0001156039 .. Anthem Financial, Inc. ... .. |Associated Group, Inc. .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ....|61-1237516 .. 0001156039 .. Anthem Health Plans of Kentucky, Inc. .| ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. ... |31-1705652 .. 0001156039 .. Anthem Health Plans of Maine, Inc. ..... ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ...[02-0510530 .. | .... 0001156039 .. Anthem Health Plans of New Hampshire, Inc. . ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. ... |54-0357120 .. 40003317 0001156039 .. Anthem Health Plans of Virginia, Inc. . Anthem Southeast, Inc. .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .. .106-1475928 .. .............. 0001156039 .. Anthem Health Plans, Inc. ................. .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 61-1459939 .. 0001156039 .. Anthem Holding Corp. .....ccccevvvnnees Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ... | 350781558 .. 0001156039 .. Anthem Insurance Companies, Inc. .. . ..|Elevance Health, Inc. ... Ownership.. ..}.100.000 ...|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. ... |47-0992859 .. 0001156039 .. Anthem Kentucky Managed Care Plan, Inc. ..... .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .| 20-5876774 .. 0001156039 .. Anthem Life & Disability Insurance Company . WelIPoint Acquisition, LLC ......ccccccunnneee OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Elevance Health, Inc. ..No
Rocky Mountain Hospital and Medical
. 0671 ...|Elevance Health, Inc. .. .135-0980405 .. 0001156039 .. Anthem Life Insurance Company ................... Service, Inc. ..coeevunnnnn Ownership .100.000 ...|Elevance Health, Inc. ... ... NO.
. 0671 ...|Elevance Health, Inc. .. 81-3974489 .. 0001156039 .. Anthem Partnership Holding Company, LLC ..... Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 32-0031791 .. 0001156039 .. Anthem Southeast, Inc. ... Elevance Health, Inc. ...cccovvvvivnniinnnennnns Ownership ..|Elevance Health, Inc. ... ..NO.
. 0671 ...|Elevance Health, Inc. . | 82-3062789 .. 0001156039 .. APC Passe, LLC . | Anthem Partnership Holding Company, LLC ... |Ownership.. ..|Elevance Health, Inc. .. No..
. 0671 ...|Elevance Health, Inc. .. 80-0531799 .. 0001156039 .. Applied Pathways, LLC .... Carelon Medical Benefits Management, Inc. |Ownership ..|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 80-0531799 .. 0001156039 .. Applied Pathways, LLC HEP AP Holdings, Inc. ....... Ownership ..|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. ..| 87-4518697 .. 0001156039 .. APR, LLC . |ATH Holding Company, LLC Ownership.. .|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. 95-4640529 .. 0001156039 .. Arcus Enterprises, Inc. Anthem Holding Corp. ........ Ownership .|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. .. 90-1057454 .. 0001156039 .. Aspire Health, Inc. ................ Nash Holding Company, LLC Ownership .|Elevance Health, Inc. ... ... No
. 0671 ...|Elevance Health, Inc. ..| 35-1292384 .. 0001156039 .. Associated Group, Inc. . | Anthem Insurance Companies, Inc .. | Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .. 11-3713086 .. 0001156039 .. ATH Holding Company, LLC ... Elevance Health, Inc. ...ccoovvvvivnneinnnennnns Ownership .|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. .. 35-2129194 .. 0001156039 .. AUMSI WM Services, Inc. ........ UNICARE Specialty Services, Inc. ............ Ownership .|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. 27-4607996 0001156039 .. Beacon Health Financing LLC .. |Beacon Health Holdings, LLC .. . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 80-0429754 0001156039 .. Beacon Health Holdings, LLC . |FHC Health Systems, Inc. .. . | Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 80-0427425 0001156039 .. Beacon Health Options Holdco, Inc. . |Carelon Behavioral Health Holdings, . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 47-1871128 0001156039 .. Beacon Health Vista Parent, Inc. .. |Beacon Health Options Holdco, Inc. . . | Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 46-2507551 0001156039 .. Beacon Plan Funding, LLC ... .. | Beacon Health Financing LLC . . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 66-0957393 0001156039 .. Best Transportation, LLC .. [MMM Transportation, LLC .... Ownership.. ..|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ..| 85-0609453 .. 0001156039 .. BioPlus Parent, LLC . |ATH Holding Company, LLC . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. .. 59-2920860 .. 0001156039 .. BioPlus Specialty Pharmacy Services, LLC .... |.. BioPlus Parent, LLC ............ . | Ownership .|Elevance Health, Inc. .. ... N0
Blue Cross Blue Shield Healthcare Plan of
. 0671 ...|Elevance Health, Inc. ......ccccceeeeeenis | oens 96962 ....|58-1638390 .. 0001156039 .. Georgia, INC. wevvvvevveeeiiiiiieiieeeeeeeeeeeeeeeeees .|Cerulean Companies, Inc. ......... Ownership .100.000 ...|Elevance Health, Inc. vl N0
. 0671 ...|Elevance Health, Inc. .......cccoeiiiiiis | oeee 54003 ....|39-0138065 .. 0001156039 .. Blue Cross Blue Shield of Wisconsin ........... .| Crossroads Acquisition Corp. ... Ownership .100.000 ...|Elevance Health, Inc. N0 e
. 0671 ...|Elevance Health, Inc. ....ccovvvveveeeees |evvvnvnns e 95-3760980 ..| .....cceee... 0001156039 .. Blue Cross of California .......cccceeveveeeennns Wel [Point California Services, Inc. ........ ONNErSNIP.cceeeeeeeeieeieiiieeeeeeeeeeee .100.000 ...|Elevance Health, Inc. .....cccccevvveveenns ... NO...... 0101
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Blue Cross of California Partnership Plan,
. 0671 ...|Elevance Health, Inc. ...ccccvvevivuveees | eeeiieees e 20-2994048 .| ..cceunnnnnnn. 0001156039 .. 3o Blue Cross of California .......cccoevvvuneennns OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, Inc. .. ..| 82-5334761 .. 0001156039 .. Carelon Behavioral Care, Inc. ......cooeeeeennns FHC Health Systems, Inc. . Ownership.. .100.000 ... |Elevance Health,
. 0671 ...|Elevance Health, Inc. 47-2272036 .. 0001156039 .. Carelon Behavioral Health Holdings, LLC . |Elevance Health, Inc. ..... Ownership.. .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, Inc. .. .| 13-39324920 0001156039 .. Carelon Behavioral Health IPA, Inc. ........... Carelon Behavioral Health, Inc. .............. Ownership.. .100.000 ... |Elevance Health,
Carelon Behavioral Health of California, Inc.
. 0671 ...|Elevance Health, Inc. ....ccovvvvvvvevevees | evvivinns e 95-4297571 .| evrrrrrrans 0001156039 .. [ teveeeieiiiiieieiiiiieeeeieeeees | e Carelon Behavioral Health, Inc. .............. Ownership .100.000 ...|Elevance Health, Inc. .....ccvvvvveeennns .. NO...... 0101
Carelon Behavioral Health Strategies IPA, LLC
. 0671 ...|Elevance Health, Inc. .. ..| 45-5208205 .. 0001156039 .. [ teeeeeieiiiieeiieiiieeeeeeeeeees | e Beacon Health Strategies LLC . . | Ownership.. .100.000 ...|Elevance Health, Inc. N0
. 0671 ...|Elevance Health, Inc. 04-3324848 .. 0001156039 .. Carelon Behavioral Health Strategies, LLC ... .. |Beacon Health Financing LLC Ownership.. .100.000 ...|Elevance Health, Inc. ...NO...
. 0671 ...|Elevance Health, Inc. 54-1414194 .. 0001156039 .. Carelon Behavioral Health, Inc. ..... . |FHC Health Systems, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc. ... No...
. 0671 ...|Elevance Health, Inc. 98-1492098 .. 0001156039 .. Carelon Digital Platforms Israel Ltd. . |Carelon Holdings I, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc. ...NO...
. 0671 ...|Elevance Health, Inc. .. ...|84-1782311 .. 0001156039 .. Carelon Digital Platforms, Inc .......ccccuuneee. ATH Holding Company, LLC .... Ownership.. .100.000 ...|Elevance Health, Inc. ... N0
. 0671 ...|Elevance Health, Inc. .. ..| 46-0613946 .. 0001156039 .. Carelon Employment Company, LLC. ............... The Elevance Health Companies, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc. ... No
. 0671 ...|Elevance Health, Inc. 98-1397080 .. 0001156039 .. Carelon Global Solutions India LLP . . |Carelon Holdings |, Ownership.. .99.000 ....|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. 98-1397080 .. 0001156039 .. Carelon Global Solutions India LLP . . . |Carelon Holdings |1, Ownership.. . 1.000 .... |Elevance Health, Inc. .. ...NO...
. 0671 ...|Elevance Health, Inc. .....cccooeveeeeeees | evvennees v e 0001156039 .. Carelon Global Solutions Ireland Limited .... . |Carelon Holdings |, Ownership.. 100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. .. ..| 98-1490582 .. 0001156039 .. Carelon Global Solutions Philippines, Inc. . Carelon Holdings |, Ownership.. .100.000 ...|Elevance Health, Inc. ..NO.
Carelon Global Solutions Puerto Rico, L.L.C.
. 0671 ...|Elevance Health, Inc. .. ...| 66-0976533 .. 0001156039 .. Carelon Holdings I, Inc. ..cccoeeeeeeeieieeenns Ownership.. .100.000 ...|Elevance Health, Inc. ... NO.
. 0671 ...|Elevance Health, Inc. .. ..| 87-2164713 .. 0001156039 .. Carelon Global Solutions U.S., Inc. Carelon Holdings |, Inc. .ooooeveveeeeeeeiennns Ownership.. .100.000 ...|Elevance Health, Inc. ..No
. 0671 ...|Elevance Health, Inc. ...cccovveveveveves | eveiiiees e 45-4238555 .. 0001156039 .. Carelon Health Federal Services, Inc. ........ Carelon Behavioral Health, Inc. .............. Ownership.. .100.000 ...|Elevance Health, Inc. ... NO.
. 0671 ...|Elevance Health, Inc. .. 15448 ....|46-2053405 .. 0001156039 .. Carelon Health of New Jersey, Inc. .... Carelon Behavioral Health, Inc. . | Ownership.. .100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. .. 47025 ... [23-2918735 .. 0001156039 .. Carelon Health of Pennsylvania, Inc. Carelon Behavioral Health, Inc. . | Ownership.. .100.000 ...|Elevance Health, Inc. .. ...NO...
. 0671 ...|Elevance Health, Inc. 54-1237939 .. 0001156039 .. Carelon Health Solutions, Inc. . | Southeast Services, Inc. . Ownership.. .100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. .. ...| 82-3030791 .. 0001156039 .. Carelon Holdings I, Elevance Health, Inc. ..... .... | Ownership.. .100.000 ...|Elevance Health, Inc. ... NO.
. 0671 ...|Elevance Health, Inc. .. ..| 82-3031178 .. 0001156039 .. Carelon Holdings Carelon Holdings |, Inc. «ooooeevveeeeeeiiennns Ownership.. .100.000 ...|Elevance Health, Inc. ... N0
. 0671 ...|Elevance Health, Inc. 82-3027094 .. 0001156039 .. Carelon Holdings, . . |Elevance Health, Inc. ..... Ownership.. .100.000 ...|Elevance Health, Inc. .. ...NO...
. 0671 ...|Elevance Health, Inc. 85-0541810 .. 0001156039 .. Carelon Insights IPA of New York, LLC . |Carelon Post Acute Solutions, Inc. Ownership.. .100.000 ...|Elevance Health, Inc. .. ... No...
. 0671 ...|Elevance Health, Inc. 82-3300542 .. 0001156039 .. Carelon Insights, Inc. ...ccoovviiiiiiininnnes . |Carelon Holdings, Inc. ............. . [Ownership.. .100.000 ...|Elevance Health, Inc. .. ...NO...
. 0671 ...|Elevance Health, Inc. .. ...| 36-3692630 .. 0001156039 .. Carelon Medical Benefits Management, Inc. ... Imaging Management Holdings, L.L.C .... | Ounership.. .100.000 ...|Elevance Health, Inc. N0
. 0671 ...|Elevance Health, Inc. .. ...| 47-4671638 .. 0001156039 .. Carelon Post Acute Solutions, Inc. ............ . myNEXUS Management, Inc. ........cccoceeeiiens Ownership.. .100.000 ...|Elevance Health, Inc. ....cccovvnrvvnnnnnnn. WNOL e
. 0671 ...|Elevance Health, Inc. .. ..| 51-0365660 .. 0001156039 .. Carelon Research, Inc. ......cccceeeeeeeeennnnnns LDE ] NIA....... Arcus Enterprises, Inc. ....ccccoeevunnnnnnnnn. Ownership.. .100.000 ...|Elevance Health, Inc. .....ccvvvvveeennns N0
Compcare Health Services Insurance
. 0671 ...|Elevance Health, Inc. .. ..| 39-2013971 .. 0001156039 .. Carelon Subrogation, LLC .. Corporation Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 47-3025203 .. 0001156039 .. CarelonRx Pharmacy, Inc. . |CarelonRx, Inc. Ownership.. .100.000 ...|Elevance Health, Inc. ..
. 0671 ...|Elevance Health, ...| 82-3062245 .. 0001156039 .. CarelonBx, Inc. ...ccceevenneee Carelon Holdings, Inc. . . [Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Heal th, ...| 86-2365191 .. 0001156039 .. CareMore Health IPA of New York, Inc. CareMore Health System .... . [Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, .. 92-0997812 .. 0001156039 .. Caremore Health of Arizona, Inc. ....... CareMore Health System .... . [Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, 95-4694706 .. 0001156039 .. CareMore Health Plan ......ccoovvevevnniiinneennnees .| CareMore Health System .... . [Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, ... |38-3795280 .. 0001156039 .. CareMore Health Plan of Arizona, Inc. CareMore Health System . . [Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, ..|26-4001602 .. 0001156039 .. CareMore Health Plan of Nevada .| CareMore Health System .... . [Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, ...| 271625392 .. 0001156039 .. CareMore Health Plan of Texas, Inc. ... CareMore Health System .... . [Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, ... 20-2076421 .. 0001156039 .. Carelore Health System ATH Holding Company, LLC . . | Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, ..| 32-0373216 .. 0001156039 .. CareMore, LLC CareMore Health System .... . [Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...[Elevance Heal th, 66-0787011 .. 0001156039 .. Caribbean Accountable Care, LLC . |MSO of Puerto Rico, LLC .| Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, ...| 66-0554720 .. 0001156039 .. Castellana Physician Services, LLC .... IPA Holdings, LLC ooeeeeeeeeeeeeieeeeeeeeeeeeeens Ownership.. .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, .[82-1853423 .. | .............. 0001156039 .. CCHA, LLC oo Anthem Partnership Holding Company, LLC ... | OWNership.........ccccouueummeuuueennnnnnnns ..50.000 ....|Elevance Health, Inc.
Centros de Medicina Primaria Advantage del
. 0671 ...[Elevance Health, Inc. ...ocoovvvvvniinns | evmiiins s 66-0695526 .. | .....ccoenn. 0001156039 .. | tooveieiirieiiieenieeeineane Norte, LLC ..uviiiiiiiiiiee e LPRL] NIA....... PHU MultiSalud, LLC .ooviiiiiiiiiiiiiciinene OWNErShIP..eeierieiieieiieeeiie e .100.000 ...|Elevance Health, Inc. ...cccoceviveennnes N0
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. 0671 ...|Elevance Health, Inc. .. 66-0519243 .. 0001156039 .. Centros Medicina Familiar del Norte, LLC .... PHM MultiSalud, LLC . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. 66-0530940 0001156039 .. Centros Medicos Unidos del Oeste, LLC .. .. |PHV MultiSalud, LLC ... . | Ownership.. ..}.100.000 ...[Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 58-2217138 0001156039 .. Cerulean Companies, Inc. ......... . | Anthem Holding Corp. ..... . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 39-1413702 0001156039 .. Claim Management Services, Inc. .. |Blue Cross Blue Shield of Wisconsin Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 66-0947829 0001156039 .. Clinica Todo Salud, LLC .. .. [MSO Holdings, LLC ... Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 66-0947900 0001156039 .. Clinica Todo Salud-Aibonito, LLC ..|Clinica Todo Salud, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..|66-0964118 .. 0001156039 .. Clinical Staff Solutions, LLC ...... .. |[MSO Holdings, LLC .. | Qunership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. . |45-3358287 .. 0001156039 .. Community Care Health Plan of Kansas, Inc. . .| Anthem Partnership Holding Company, LLC ... |Ownership ..90.000 ....|Elevance Health, Inc. ..
Community Care Health Plan of Louisiana, Inc.
. 0671 ...|Elevance Health, Inc. .. ... | 26-4674149 .. 0001156039 .. [ oeeeeeieeiieeeeeeeeeeeeeeereeees | et ..| Anthem Partnership Holding Company, LLC ... |Ownership ..75.000 ....|Elevance Health, Inc. ... N 0104 ..
. 0671 ...|Elevance Health, Inc. .. ... | 47-5456872 .. 0001156039 .. Community Care Health Plan of Nebraska, Inc .| Anthem Partnership Holding Company, LLC ... |Ownership ..95.000 ....|Elevance Health, Inc. ... W NOG 0110
. 0671 ...|Elevance Health, Inc. .. ... |20-3317697 .. 0001156039 .. Community Care Health Plan of Nevada, Inc. . ..|Wellpoint Corporation Ownership .100.000 ...|Elevance Health, Inc. ... e N0 e
. 0671 ...|Elevance Health, Inc. .. . | 31-1440175 .. 0001156039 .. Community Insurance Company ...................... .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... N0
Compcare Health Services Insurance
. 0671 ...|Elevance Health, Inc. . | 39-1462554 .. 0001156039 .. Corporation .. ..|Blue Cross Blue Shield of Wisconsin ........ Ownership.. .100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Consorcio MultiSalud del Norte, Inc. .. |Centros Medicina Familiar del Norte, LLC . |Ownership.. ..|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Consorcio MultiSalud del Oeste, Inc. .. |Centros Medicos Unidos del Oeste, LLC ...... |Ownership.. ..|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Crossroads Acquisition Corp .. | Anthem Holding Corp. Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 0001156039 .. DeCare Analytics, LLC .......... . | DeCare Dental, LLC . Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .. 0001156039 .. DeCare Dental Health International, LLC ...... DeCare Dental, LLC .... Ownership .|Elevance Health, Inc. ... ....NO
. 0671 ...|Elevance Health, Inc. ....cccoeeeeeveeees | evveennns v e 0001156039 .. DeCare Dental Insurance Ireland, Ltd. ........ DeCare Dental, LLC .... Ownership .|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. ..| 73-1665525 .. 0001156039 .. DeCare Dental Networks, LLC . |DeCare Dental, LLC . . | Ownership.. .|Elevance Health, Inc. ... NO..
. 0671 ...|Elevance Health, Inc. .. 01-0822645 .. 0001156039 .. DeCare Dental, LLC Anthem Holding Corp. .. . | Qunership .|Elevance Health, Inc. ... ... N0
. 0671 ...|Elevance Health, Inc. ......oooooiiiiiiiiis | evnnnnnns | e 0001156039 .. DeCare Operations Ireland, Limited DeCare Dental, LLC Ownership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..| 20-0660775 .. 0001156039 .. Delivery Network, LLC . [Highland Acquisition Holdings, LLC . . | Ownership.. .|Elevance Health, Inc. ... No..
. 0671 ...|Elevance Health, Inc. .. 66-0948046 .. 0001156039 .. Dental Services Organization, LLC .... Clinica Todo Salud, LLC Ownership .|Elevance Health, Inc. ... ... NO.
. 0671 ...|Elevance Health, Inc. .. 26-2544715 .. 0001156039 .. Designated Agent Company, Inc. . Anthem Health Plans of Kentucky, Inc. ..... Ownership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..| 45-3666871 .. 0001156039 .. Dogwood Pharmacy, LLC . |BioPlus Parent, LLC . | Ownership.. .|Elevance Health, Inc. .. NO..
. 0671 ...|Elevance Health, Inc. .. 27-2844373 .. 0001156039 .. EasyScripts Cutler Bay, LLC Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. .. 26-2974996 .. 0001156039 .. EasyScripts Hialeah, LLC ... Highland Acquisition Holdings, . | Ownership .|Elevance Health, Inc. ... ..No
. 0671 ...|Elevance Health, Inc. ..| 30-0478573 .. 0001156039 .. EasyScripts LLC . [Highland Acquisition Holdings, Ownership.. .|Elevance Heal th, ... No..
. 0671 ...|Elevance Health, Inc. .. 46-0613819 .. 0001156039 .. EasyScripts Westchester, LLC .... e |- Highland Acquisition Holdings, . | Ownership .|Elevance Heal th, ... No
. 0671 ...|Elevance Health, Inc. 13-3934328 .. 0001156039 .. EHC Benefits Agency, Inc. ....cceeeeeeeeennenns . Wel IPoint Holding Corp .......eevvvvvvvvvvvnnnns Ownership .|Elevance Health, Inc. ... N0
New York Stock Exchange
. 0671 ...[Elevance Health, Inc. .. 35-2145715 .. 0001156039 .. | (NYSE) ... |Elevance Health, Inc. ....... Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .. 93-3287081 .. 0001156039 .. ELV Holding Company, LLC ... ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .. ....|23-7391136 .. 0001156039 .. Empire HealthChoice Assurance, Inc. ........... .|WellPoint Holding Corp .......eevvvvvvvvvvnnnnnns Ownership .100.000 ...|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .. | 13-3874803 .. 0001156039 .. Empire HealthChoice HU0, Inc. ...... ..|Empire HealthChoice Assurance, Inc. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ..| 26-4286154 .. 0001156039 .. Federal Government Solutions, LLC . . | ATH Holding Company, LLC .. Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ..|54-1230110 .. 0001156039 .. FHC Health Systems, Inc. ... . |Beacon Health Vista Parent, Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. . |41-2128275 .. 0001156039 .. Freedom Health, Inc. ..|Wellpoint Corporation ...... Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 0001156039 .. Freedom SPV, Inc. . |ATH Holding Company, LLC Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 95-2907752 0001156039 .. Golden West Health Plan, Inc. ... .|WellPoint California Services, Inc. . | Ownership.. .100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. J IR 0001156039 .. Government Healthcare Solutions LLC . . [National Government Services, Inc. ..........|Ownership.. 49.000 ....|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. .. 84-4672692 .. 0001156039 .. GR Health Solutions LLC .. Anthem Partnership Holding Company, LLC ... |Ownership 50.000 ....|Elevance Health, Inc. .. ... N0
Blue Cross Blue Shield Healthcare Plan of
. 0671 ...|Elevance Health, Inc. ......ccccceeeeeenis | oens 97217 ....|58-1473042 .. 0001156039 .. Greater Georgia Life Insurance Company ....... ..|Georgia, Inc. ....ccceu..... Ownership .100.000 ...|Elevance Health, Inc. vl N0
. 0671 ...[Elevance Health, Inc. ......cccocvvvvieee | oenne 12812 ....|30-0326654 .. 0001156039 .. Group Retiree Health Solutions, Inc. .......... . .|GR Health Solutions LLC . Ownership .100.000 ...|Elevance Health, Inc. e NO e
. 0671 ...|Elevance Health, Inc. ....ccovvvveveeeees |evvvnvnns e 66-0695527 ..| ....ceeeveenn. 0001156039 .. Grupo Advantage del Oeste, LLC .................. PHM MultiSalud, LLC ..ooooveeeeeeeeeeeieeeeeeenns ONNErSNIP.cceeeeeeeeieeieiiieeeeeeeeeeee .100.000 ...|Elevance Health, Inc. .....cccccevvveveenns L NO e
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. 0671 ...|Elevance Health, Inc. .. 66-0927403 .. 0001156039 .. Grupo Advantage Metro, LLC . PHM MultiSalud, LLC . | Ownership ..|Elevance Health, Inc. ... ....No
. 0671 ...|Elevance Health, Inc. .182-1820099 .. 0001156039 .. Health Colorado, Inc. . ..|Carelon Behavioral Health, Inc. Ownership.. ..|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ..| 36-3897701 .. 0001156039 .. Health Ventures Partner, L.L.C. . |UNICARE National Services, Inc. Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ..| 20-8188236 .. 0001156039 .. Healthcare Subrogation Group, LLC . |Carelon Insights, Inc. ..... . | Ownership.. ..|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ... | 54-1356687 .. 0001156039 .. Heal thKeepers, Inc. . Anthem Southeast, Inc. ..... . | Ownership.. ..|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .. | 54-1356687 .. 0001156039 .. Heal thKeepers, Inc. .......... ..|UNICARE National Services, Inc. . | Ownership.. . |Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ..|43-1616135 .. 0001156039 .. HealthLink Administrators, Inc. .. |HealthLink, Inc. .....cccevvnneee . [Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ..|43-1364135 .. 0001156039 .. HealthLink, Inc. .. . |RightCHOICE Managed Care, Inc . [Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ... | 13-3865627 .. 0001156039 .. HealthPlus HP, LLC ..... .|Wellpoint Corporation ... Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ..|20-0982649 .. 0001156039 .. HealthSun Health Plans, Inc. . ..|Wellpoint Corporation ... . | Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. ..| 46-3434016 .. 0001156039 .. HealthSun Physicians Network |, LLC . .. |Heal thSun Physicians Network, LLC . | Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ..| 46-5250294 .. 0001156039 .. HealthSun Physicians Network, LLC ... .. [Delivery Network, LLC ............. Ownership.. .|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. . |86-0257201 .. 0001156039 .. Healthy Alliance Life Insurance Company .. ..|RightCHOICE Managed Care, Inc. . [Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. ..| 47-3953545 .. 0001156039 .. HEP AP Holdings, Inc. .... .. | Imaging Management Holdings, L.L.C. Ownership.. .|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. ..| 81-3471305 .. 0001156039 .. Highland Acquisition Holdings, LLC . [Highland Intermediate Holdings, LLC .. | Ownership.. .|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. .. 81-3487249 .. 0001156039 .. Highland Intermediate Holdings, LLC .... Highland Investor Holdings, LLC .............. Ownership ..|Elevance Health, Inc. ... e N0 e
. 0671 ...|Elevance Health, Inc. .. 81-3493196 .. 0001156039 .. Highland Investor Holdings, LLC ... ATH Holding Company, LLC .. Ownership ..|Elevance Health, Inc. ... vl N0 e
. 0671 ...|Elevance Health, Inc. .. 81-3493196 .. 0001156039 .. Highland Investor Holdings, LLC ... Wel Ipoint Corporation Ownership . |Elevance Health, Inc. ... N0 e
Rocky Mountain Hospital and Medical
. 0671 ...|Elevance Health, Inc. ....|84-1017384 .. 0001156039 .. HMO Colorado, INC. .eeeevvvveneeeieeiieceeieeeannes 00 IA........ Service, INC. woveeieeiieeee e Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. .. |37-1216698 .. 0001156039 .. HMO Missouri, Inc. ........... MO IA........ RightCHOICE Managed Care, Inc. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 83-2158120 .. 0001156039 .. IEC Group Holdings, Inc. ...NIA....... | ATH Holding Company, LLC .. Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 82-0497661 .. 0001156039 .. IEC Group, Inc. d/b/a AmeriBen . v | D] s NIA....... IEC Group Holdings, Inc. .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 75-2619605 .. 0001156039 .. Imaging Management Holdings, L.L.C. ........... DE.....[...... NIA....... ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 66-0884762 .. 0001156039 .. InHeal th Management, LLC ... . [MSO Holdings, LLC ... . | Ounership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...[Elevance Health, Inc. .. 66-0959260 .. 0001156039 .. IPA Holdings, LLC NSO Holdings, LLC ... . | Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 02-0581429 .. 0001156039 .. Living Complete Technologies, Inc. M....[... NIA....... Carelon Behavioral Health, Inc. .. .. | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. ..| 66-0999240 .. 0001156039 .. MAPR Capital, LLC ... . |MAPR Global, LLC . . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 66-0999355 .. 0001156039 .. MAPR Global, LLC APR, LLC Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. .. 66-0999498 .. 0001156039 .. MAPR Holdings, LLC ...oovvverieieniieciieeeiiens VAPR Capital, LLC Ounership .|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 04-3307857 .. 0001156039 .. Massachusetts Behavioral Health Partnership . |Carelon Behavioral Health, Inc. Ownership.. ..|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 04-3307857 .. 0001156039 .. Massachusetts Behavioral Health Partnership OPTIONS Health Care, Inc. .......... .. | Ownership ..|Elevance Health, Inc. ...
Anthem Health Plans of New Hampshire, Inc.
. 0671 ...|Elevance Health, Inc. .. .102-0494919 .. 0001156039 .. Matthew Thornton Health Plan, Inc. ............ I\ N IA........ Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 66-0823267 .. 0001156039 .. Medical Dental Network Management, LLC ....... PR NIA....... MM Holdings, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .| 20-5862801 .. 0001156039 .. Missouri Care, Incorporated .. .. No..... .| ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. 66-1002717 .. 0001156039 .. MW Contact, LLC . MM Holdings, LLC ... . | Ounership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...[Elevance Health, Inc. .. .|66-0588600 .. 0001156039 .. MW Heal thcare, LLC .... .. PR..... .|MWM Holdings, LLC ... . | Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 66-0649625 .. 0001156039 .. MW Holdings, LLC MAPR Holdings, LLC .... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. .|66-0653763 .. 0001156039 .. MM Multi Health, LLC . woee [Acccc... [MMM Holdings, LLC ... . | Ounership.. ..}.100.000 ...[Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 66-1002779 .. 0001156039 .. MW Transportation, LLC .... PR.....[...... NIA....... MSO Holdings, LLC ... .. | Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 82-4684953 .. 0001156039 .. Momentum Health Partners, LLC ... NC.....f.....t NIA....... Anthem Partnership Holding Company, LLC ... |Ownership ..50.000 ....|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 66-0645750 .. 0001156039 .. MSO Holdings, LLC ...NIA....... |MAPR Capital, LLC .. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...[Elevance Health, Inc. .. 66-0719637 .. 0001156039 .. MSO of Puerto Rico, LLC .. PRocc] e NIA....... NSO Holdings, LLC ... . | Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 84-1811105 .. 0001156039 .. myNEXUS Holdings, Inc. ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 84-1801030 .. 0001156039 .. myNEXUS Management, Inc. . | myNEXUS Holdings, Inc. ..... . [Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 81-4603181 .. 0001156039 .. myNEXUS NPHO of TEXAS .... Carelon Post Acute Solutions, Inc. . Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 83-0892028 .. 0001156039 .. Nash Holding Company, LLC DE.....[...... NIA....... ATH Holding Company, LLC ..........cceeeeeeeeens Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 35-1840597 .. 0001156039 .. National Government Services, Inc. .. 1T S NIA....... Federal Government Solutions, LLC ........... Ownership .100.000 ...|Elevance Health, Inc. ...
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. 0671 ...|Elevance Health, Inc. .. 04-2919509 .. 0001156039 .. New England Research Institute, Inc. ... Carelon Research, Inc. .......ccoeeeennns 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. ..|Wellpoint 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, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 20-2749389 0001156039 .. Pasteur Medical Center, LLC ..... .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 27-1366915 0001156039 .. Pasteur Medical Cutler Bay, LLC .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 20-0610128 0001156039 .. Pasteur Medical Group, LLC .... .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....N0..
. 0671 ...|Elevance Health, Inc. 37-1668303 0001156039 .. Pasteur Medical Hialeah Gardens, LLC .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 47-3464152 0001156039 .. Pasteur Medical Kendall, LLC ....... .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 27-2810478 0001156039 .. Pasteur Medical Management, LLC ... .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 33-1217936 0001156039 .. Pasteur Medical Miami Gardens, LLC .. .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....NO..
. 0671 ...|Elevance Health, Inc. 27-2651017 0001156039 .. Pasteur Medical North Miami Beach, LLC .. [Highland Acquisition Holdings, LLC . Ownership.. ..}.100.000 ...|Elevance Health, Inc. ....No..
. 0671 ...|Elevance Health, Inc. 26-0813665 0001156039 .. Pasteur Medical Partners, LLC .. [Highland Acquisition Holdings, LLC . 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 .... |.. . |PHV 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. ......cceeeeee .. | 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. .....cccvvvvvevennns N0
Rocky Mountain Hospital and Medical Service,
. 0671 ...|Elevance Health, Inc. .. . | 84-0747736 .. 0001156039 .. INC. teeeeeeee L CO0] e IA........ ATH Holding Company, LLC .. Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 46-2787212 .. 0001156039 .. Santa Barbara Specialty Pharmacy, LLC ........ LCAL s NIA....... BioPlus Parent, LLC Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 20-0473316 .. 0001156039 .. SellCore, INC. wevvevveeeiiiiiiieenes DE.....[..... NIA....... Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. . |27-0945036 .. 0001156039 .. Simply Healthcare Plans, Inc. ..|Wellpoint Corporation . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. ..| 55-0712302 .. 0001156039 .. Southeast Services, Inc. ... ...NIA....... | Anthem Southeast, Inc. . | Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 45-4071004 .. 0001156039 .. State Sponsored Services, Inc. . e [N NIA....... UNICARE Specialty Services, Inc. . Ownership .100.000 ...|Elevance Health, Inc. ...
The Elevance Health Companies of California,
. 0671 ...|Elevance Health, Inc. 45-5443372 .. 0001156039 .. INC. e CAoefeennn NIA....... ATH Holding Company, LLC .........ccceeeeeeeenns Ownership .100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 35-1835818 .. 0001156039 .. The Elevance Health Companies, Inc. .... 11T I NIA....... 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 UV P Federal Government Solutions, LLC ........... Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. .. | 84-1620480 .. 0001156039 .. UNICARE Health Plan of West Virginia, Inc. . |..W.....]....... IA........ UNICARE National Services, Inc. ..... . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. ..| 36-3899137 .. 0001156039 .. UNICARE Illinois Services, Inc. ... . |UNICARE National Services, Inc. Ownership.. ..}.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 95-4635507 .. 0001156039 .. UNICARE National Services, Inc. ...... Anthem Holding Corp. .....ceeeveveeees . | Ownership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 77-0494551 .. 0001156039 .. UNICARE Specialty Services, Inc. .. Anthem Holding Corp. .....ceevvevenees . | Qunership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .| 75-2749263 .. 0001156039 .. ValueOptions of Texas, Inc. .. .|Carelon Behavioral Health, Inc. Ownership.. ..1.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. .. 66-0865037 .. 0001156039 .. VITA CARE, LLC MSO Holdings, LLC . | Qunership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...[Elevance Health, Inc. .. 20-0660563 .. 0001156039 .. WelMax Health Medical Centers, LLC ........... Flooood] e NIA....... Delivery Network, LLC ... Ounership .100.000 ...|Elevance Health, Inc. ...
. 0671 ...|Elevance Health, Inc. .. 20-0660644 .. 0001156039 .. Vel IMax Health Physicians Network, LLC ....... LFL NIA....... Delivery Network, LLC ... Ownership .100.000 ...|Elevance Health, Inc. ...
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. 0671 ...|Elevance Health, Inc. .. 20-4405193 .. 0001156039 .. WellPoint Acquisition, LLC ..ocoveeeveeeeeeeeenns Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Health, Inc. ... .
. 0671 ...|Elevance Health, Inc. 95-4640531 0001156039 .. WellPoint California Services, Inc .. |Anthem Holding Corp. .. . | Ownership.. ..1.100.000 ...|Elevance Health, Inc.
. 0671 ...|Elevance Health, Inc. 54-1739323 0001156039 .. Wellpoint Corporation ....... .. | ATH Holding Company, LLC .. .. | Ownership.. ..}.100.000 ...|Elevance Health, Inc
. 0671 ...|Elevance Health, Inc. 82-1800037 0001156039 .. VWellpoint Delaware, Inc. ... .. | Anthem Partnership Holding Company, LLC ... |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 lpoint 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 .. WelIPoint Holding Corp ...... I Elevance Health, Inc. ...cccovvvvivnniinnnennnns Ownership .100.000 ...|Elevance Health, Inc. ..
WellPoint Information Technology Services,
. 0671 ...|Elevance Health, 45-2736438 .. 0001156039 .. INC. e Blue Cross of California .. Ownership .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, . | 45-2485907 .. 0001156039 .. Wellpoint Insurance Company .. Wel Ipoint Corporation Ownership .100.000 ... |Elevance Health
. 0671 ...|Elevance Heal th, 36-4595641 .. 0001156039 .. WellPoint Insurance Services, Inc. Elevance Health, Inc. ... Ownership .100.000 ...|Elevance Heal th,
. 0671 ...|Elevance Health, ....|47-3863197 .. 0001156039 .. Wellpoint lowa, Inc. ..ocoevvereeeeennniniis s ..|Wellpoint Corporation ... Ownership.. ..}.100.000 ... |Elevance Health
. 0671 ...|Elevance Health, ....|52-0913817 .. 0001156039 .. Wellpoint Life and Health Insurance Company .| UNICARE National Services, Inc. Ownership .100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, ... |51-0387398 .. 0001156039 .. Wellpoint Maryland, Inc. ... .|Wellpoint Corporation ... Ownership .100.000 ... |Elevance Health
. 0671 ...|Elevance Health, ... |22-3375292 .. 0001156039 .. Wellpoint New Jersey, Inc Wel Ipoint Corporation Ownership.. ..}.100.000 ...|Elevance Health,
. 0671 ...|Elevance Health, . [ 13-4212818 .. 0001156039 .. Wellpoint Ohio, Inc. ......... .|Wellpoint Corporation ... Ownership .100.000 ... |Elevance Health
. 0671 ...[Elevance Heal th, 36-3897080 .. 0001156039 .. Wellpoint Partnership Plan, LLC Health Ventures Partner, L.L.C. ..... . | Ownership ..75.000 ....|Elevance Health
. 0671 ...|Elevance Health, ..| 36-3897080 .. 0001156039 .. Vel lpoint Partnership Plan, LLC . |UNICARE Illinois Services, Inc. ..... .. | Ounership.. ..|Elevance Health
. 0671 ...|Elevance Health, 92-3489706 .. 0001156039 .. Vel lpoint South Carolina, Inc. Anthem Partnership Holding Company, LLC ... |Ownership .|Elevance Heal th,
. 0671 ...|Elevance Health, ... | 20-4776597 .. 0001156039 .. Wellpoint Tennessee, Inc. ..... .|Wellpoint Corporation ... Ownership .|Elevance Health
. 0671 ...|Elevance Health, ... | 75-2603231 .. 0001156039 .. Vel Ipoint Texas, Inc. .... Wel Ipoint Corporation Ownership.. .|Elevance Heal th,
. 0671 ...|Elevance Health, ...|27-3510384 .. | .... ... 10001156039 .. Wellpoint Washington, Inc. .|Wellpoint Corporation ... Ownership ..|Elevance Health
. 0671 ...|Elevance Health, . |47-5569628 .. | .............. 0001156039 .. Wisconsin Collaborative Insurance Company ... |.. Crossroads Acquisition Corp. .......ccccceuee. OWNErship..coeeeeeeeeee e .100.000 ...|Elevance Health,

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. .....coooiiiiiiiiiii et e e e e eesbeeens
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. .....cccomimmiiinniiniiiienniinene
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. .....ccocooiiiiiiiiiiii e
0106 ... Momentum Health Partners, LLC is a joint venture 50% owned by Anthem Partnership Holding Company, LLC and 50% owned by Blue Cross and Blue Shield of North Carolina, a non-affiliate. ...
0107 ... GR Health Solutions, LLC is a joint venture 50% owned by Anthem Partnership Holding Company, LLC and 50% owned by Independence Blue Cross, LLC, a non-affiliate. ..........
0108 Owned 50% by Centro Medicina Familiar del Norte, LLC and 50% by ACO del Norte, LLC, a non-affiliated entity. .............
0109 ... 83.33% owned by unaffiliated INVESTOIS .ooiiiiiiiiiiiiie et e e e e
0110 ... Community Care Health Plan of Nebraska, Inc. is a joint venture 95% owned by Anthem Partnership Holding Company, LLC and 5% owned by Blue Cross and Blue Shield of Nebraska, a non-affiliate. .......
0111 TriaDD NY , LLC dba MyCompass (NY) is owned 25% by Alliance Care Management, LLC and 75% DY MON=affiliates. ..ooiiiiiiiiiiiiieiiie ettt et e et e ebb e e st e e sbeesbeeeantee s
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
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 Anthem, Inc. ...
0114 ... Government Healthcare Solutions LLC. is a joint venture 49% owned by National Government Services, Inc. and 51% owned by MKS2 LLC (non-affiliate)




STATEMENT AS OF SEPTEMBER 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 N/A
Explanation:
Bar Code:

e ——— AR A A AR A
1 0 3 4 5 2 0 2 3 3 6 5 0 0 0 0 3
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STATEMENT AS OF SEPTEMBER 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 61,290,076 |................. 61,290,076 |....ocoovevercreicrciee [0 0
2505. Prepaid expenses 23,066,759 |...covovennn 23,066,759 | 0 [, 0
2597. Summary of remaining write-ins for Line 25 from overflow page 84,356,834 84,356,834 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 SEPTEMBER 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 PriOT YEAI .......c.coiuiiiiiiieieei et
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 (decrease)
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)

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

206,575,000

................. 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 PriOT YEAI .........oiiiiiiiiee ettt

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
881,173

60,896,681

....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 ..........ccoeiiiiiiiiiiiiiieceee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
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

12)

............ 1,658,283,412
834,939,076
6,724,533
21,445,582

647,956, 196
3,942,290
(12,096)

1,837,135,737

..(29,911,627)|...

............ 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 SEPTEMBER 30, 2023 OF THE Community Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted 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 [ 1,298,573,153 |.........c...c. 816,394,907 |...coccvvenvene 803,717,077 e 7,486,166 |............ 1,237,874,603 |........... 1,298,573,153 |............ 1,318,737,149 |............ 1,009,053,496
R Y (2 - SRS PRSTSTSTTRPRPRRY KRS 467,380,754 |...oovveennne 43,924,200 |.cooveiinnne. 80,328,287 |...ccvvvririiicnne 34,933 | 407,979,513 | 467,380,754 |...cvvveneee. 431,011,600 |................ 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 84,131,142 | 56,510,072 |..ceveeeneee 78,996,182 |..cooovreeeee 3,659,048 |.......coec... 83,710,547 |oveeene 84,131,142 .o 65,304,080 |.............. 119,601,862
L Y (@2 - OSSPSR UEPPRUSTTY SRR 39,505,962 |..cocvincne. 24,159,110 |ooieine. 35,145,318 | (286,797) ... 44,823,908 |....occuvvnvne. 39,505,962 |..cocverncne. 28,232,957 |...ccvveene 178,684,739
5. NAIC B () it b et b et n b [rr s 3,074,686 |.......ccvvnne. (108,019)]....covecvnnne 2,733,336 | 734,575 | 3,220,202 |.....coocveennee 3,074,686 |......ccveveeene 967,906 |....ccocuenvne 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 723,307 0 1,146,135 515,236 604,127 723,307 92,408 1,218,451
7. Total Bonds 1,893,389,004 940,880,270 1,002,066, 335 12,143,161 1,778,212,900 1,893,389,004 1,844,346,100 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 [0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 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 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [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 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,893,389,004 940,880,270 1,002,066, 335 12,143,161 1,778,212,900 1,893,389,004 1,844,346,100 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:
NAIC1 $ oo, 9,900,000 ; NAIC2 $ oeorerereeeeeeecean 0 ; NAIC3 $ oo, 0 NAIC4A $ oo 236,602 ; NAIC5 $  oooveeveererenn. 298,937 ; NAIC6 $.ooveereereerereerenn 0




STATEMENT AS OF SEPTEMBER 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 2,835,539 XXX 2,822,072 30,168 4,408
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 60,475,993 |.cooiienne 77,129,348
3. ACCTURN OF GISCOUNL .....teeierecteeeeee it e e eeeseseeeeeee e e eseseeeee e eseseeeeee a2 eseseseeee e e seseseeee e e seseeeeeeeaeseseseeee e e sesesesessansesesesessnnsnsnseen [oemanacicesessenanacaas 594,339 | 80,761
4. Unrealized valuation iNCrEASE (JECIEASE) .........c.ceieveviviueretieieieieeeeeeetetetesessasesesssesesesesesssss et ssesesesesessssssasssssesesesesessssasssasssesesens |eeeseneneenssesseeesennaens (SR ) (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 945 [ (32,305)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 69,285,426 |................ 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 L 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 2,835,539 | 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) 2,835,539 11,050,757
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 €qQUIVAIENES BCQUITET ...........oveveeeeeeeeceieei ettt ettt s ettt eseseseas s s s seseseseseassnssasssesesesnanas |oenseseees 11,089,125,219 |............ 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.ccueiieiiieeereretesieeeeteeetetetesesesee et st et esesesesesssses st ssesesesesessssasasssssssesesesesnsssssasane [oeseseeeseneeneneneseeeseeannens [V (773)
Total gain (I0SS) ON AISPOSAIS .......c.ceuiieieeeecececeeeie e te ettt et et a ettt et es e e s s s s et et et esessas s s sesesesesesnsssssasesesesesnanns |oeesesesesssenenesenes (2,351) |- (37,707)
Deduct consideration received 0N GISPOSAIS .............ccueiieveiiviueretceieiiee et e te et tesesee et e ettt ssss et esssesesesesessnesssssasesesesesnssanenas [eesesenens 10,600,566,883 |............ 9,621,912,130
Deduct amOortization O PrEMIUM ............c.ciiieiiiiitctetetceieee et e et et et eae e s et et e tete s et s sas et ss st e sesesesesess s esssesesesesessssssassseseseseseseananasans [oeseseseseneneeneneseseneeannens [0 0
Total foreign exchange change in book/adjusted Carrying VAIUE .............cooiiiiiiiiiiiie ettt [eeae s [0 0
Deduct current year’s other than temporary impairment reCOgNIZEA ............ccoiiiiiiiiiiiee e oo [0 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9) .......cococvovoveieveuieeiireieieieeeeeeeeseeeseieaeaeaes [oeeeeeeeenes 592,600,000 |.......ccocenve 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) 592,600,000 103,610,135
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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-10015 ... .. 0772772023 ..covvv | 5.820 45,000,000 . 80,360, 148
ANT-10017 .07/27/2023 ... ... 50,000,000 |. 93,106,375
ANT-10007 Sanata Maria . L09/27/2022 .o fernneeeiiiiieeeinnn 50080 [ 80,557,243
ANT-10002 . Nashville 09/01/2022 ... .. . 28,619,181
0599999 Mortgages in good standing - Commercial mortgages aII other 95,000,000 7,580,000 282,642,947
0899999. Total Mortgages in good standing 95,000,000 7,580,000 282,642,947
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
0 0 0

3299999. Total - Mortgages in the process of foreclosure

7,580,000 282,642,947

3399999 Totals 95,000,000

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 SEPTEMBER 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 0171672007 oo feeees B e 5,478 .... 2,853,413
. |Pathway Private Equity Investors 7, LP .| Irvine .... Pathway Capital Management ...04/29/2013 ... . ... 718,750 . ... 4,844,010 |....
2599999 Jomt Venture Interests - Other - Unaffiliated 0 84,228 0 7,697,423
ARES PRIVATE CREDIT SOLUTIONS Subordinated Notes  0.000% 04/09/33
04019A-AC-2 ..uuueus | ouuuutnniit e eeeseees | eeiiiiiieiiesiiesesssessissssssessesesssssssesees [seseeeiieiiiiiinnnn ‘Direct ................................................................ ‘ ................... |....12/31/2022 | ........................................... [ 623,577 |ooeieiiiiiiiiiieeiies [ 6,467,249 |....oooeiiiiiiiiiinnnn,
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 623,577 0 6,467,249 XXX
6099999. Total - Unaffiliated 0 707,805 0 14,164,672 XXX
6199999. Total - Affiliated 0 0 0 0 XXX

6299999 Totals

14,164,672

0 707, 805 0 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
Pathway Private Equity Fund XXII, LP ........ [Irvine ... .|Pathway Capital Management .. ....01/16/2007 ...|....07/31/2023 ... | eeuuviiriiinns Jorerennineininee [ Jeiiiiins oo fel0 e [ e 160,185 |..
. |Pathway Private Equity Investors 7, LP ...... Irvine Pathway Capital M t ...04/29/2013 ...]....09/30/2023 ... A 501,194
2599999. J0|nt Venture Interests - Other - Unaffiliated 0 0 0 0 0 0 0 0 661,379 0 0 0 0
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 661,379 0 0 0 0




1'€03

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

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

0 0 0 0 0 0 0 0 661,379 0 0 0 0




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

SCHEDULE D - PART 3

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

1 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Shares of Interest and strative
Identification Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-HC-8 ......... US TREASURY N B 3.375% 05/15/33 ...eeeeeiiieieiiieeeeeeeee e eeeeeee e e eeeenee e e eeennneeeennnnnees | cevvennnnnnnens [o0022.08/17/2023 ... Various .... 50,760,335 |. .... 54,025,000 |...
912820-HV-6 ......... US TREASURY N'B  5.000% 08/31/25 ......ccevuuiiiiiuunnniiiiiiiniiiiiiiiinnisiseeisnnsnesressnnnneeeees | seeeeeeennnnnes |2...09/19/2023 ... BMO Nesbitt Burns .... 2,835,563 [.....cciiiiiiiiinnnnns 2,840,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 53,595,898 56,865,000
000000-00-0 .........|REPUBLIC OF SENEGAL SERIES REGS  6.250% 05/23/33 .... D.. Piper Jeffries & Co .. ....(448,000) .
836205-BE-3 . ..|REPUBLIC OF SOUTH AFRICA  7.300% 04/20/52 . D.. JPMorgan Chase ... .. 178,374
900123-DG-2 . ..|REPUBLIC OF TURKEY  9.375% 01/19/33 D.. Bank Of New York\Barc London 212,500
M1487W-DG-7 . ..| ARAB REPUBLIC OF EGYPT SERIES SERIES REGS D.. CITIGROUP GBL MKTS .........
M81805-AU-3 . ..| STATE OF QATAR SERIES REGS  5.750% 01/20/42 D.. Citigroup Global Markets .
P3RY4G-AA-T7 . .| CORP FINANCIERA DE DESAR SERIES REGS D.. J P Morgan ..
V7691D-AX-4 REPUBLIC OF SENEGAL SERIES REGS  6.250% 05/23/33 Dvvvvvennnnns |....07/03/2023 ... Piper Jeffries

0309999959. "Subtotal - Bonds - All Other Governments

951,064

01F050-6A-9 .........
313200-D6-7 .........
313200-F2-4 .........
313200-HZ-9 .........
S137THA-MH-6 .........
3140LJ-DII-3 .
314008-36-4 .

FNMA TBA  5.000% 10/12/53

FHLMC POOL SD8225  3.000% 07/01/52 ..
FHLMC POOL SD8285  3.500% 01/01/53 ..
FHLMC POOL SD8348  5.000% 08/01/53 ..
FHLMC MULTIFAMILY STRUCTURED P SERIES K506 CLASS A2
.| FNVA POOL BS7316  5.070% 03/01/29 ...
FNMA POOL CB7098  5.000% 09/01/53 ...

Various

Citigroup Global Markets .

Morgan Stanley

Citigroup Global Markets ....

Wachovia Securities ..
Duncan Williams Inc.
Morgan Stanley ...

4,802,969 |.
.... 12,623,416 |.
..... 7,301,070 |.
.... 23,698,157 |.

4,528,036 |.

..... 5,000,000 |...
.... 14,796,678 |...
8,503,521 ...
... 24,799,444 ...
..... 1,000,000 |...
1,713,000 |.
..... 4,700,638 |...

0909999999. Subtotal - Bonds - U.S. Special Revenues

55,636,684

60,513,281

03

00109L-AA-1

00253X-AB-7 .
00790R-AB-0 .
00792F-AA-6 .
019736-AE-7 .
02005N-BF-6 . .
02406P-BB-5 .........
02530E-AG-9 .........
032177-AJ-6 .........
03666H-AF-8 .........
03674X-AS-5 .........
03690A-AH-9

038779-AB-0 .
03969A-AQ-3 .
03969Y-AC-2 .
04019A-AA-6 .
04019A-AB-4 . .
04288B-AB-6 .........
049362-AA-4 .........
05377R-HP-2 .........
058498-AX-4 .........
06051G-LH-0 .........
073685-AK-5 .........
08580B-AA-4 .........
095796-AE-8 .........
09739D-AD-2 .
09951L-AB-9 .
11136F-BL-4 . .
12008R-AP-2 .........

12116L-AE-9 .........

ADT SEC CORP SERIES 144A  4.125% 08/01/29
.| AMERICAN AIRLINES AADVAN SERIES 144A
..| ADVANCED DRAINAGE SYSTEM SERIES 144A
..| AFFIRM INC SERIES 2023-B CLASS A 144A
..| ALLISON TRANSMISSION INC SERIES 144A
| ALLY FINANCIAL INC  5.750% 11/20/25
AMERICAN AXLE & MFG INC ~ 5.000% 10/01/29 ..
AMERICAN CREDIT ACCEPTANCE RE SERIES 2023-3 CLASS D 144A
AMSTED INDUSTRIES SERIES 144A  4.625% 05/15/30
ANTARES HOLDINGS SERIES 144A  7.950% 08/11/28
ANTERO RESOURCES CORP SERIES 144A  5.375% 03/01/30

ANTERO RESOURCES MIDSTRE SERIES 144A

..| ARBYS FUNDING LLC SERIES 2020-1A CLASS A2 144A
..| ARDAGH PKG FIN HLDGS USA SERIES 144A
.. | ARDAGH METAL PACKAGING SERIES 144A

..| ARES PRIVATE CREDIT SOLUTIONS Class A
.| ARES PRIVATE CREDIT SOLUTIONS Class B

ARSENAL AIC PARENT LLC SERIES 144A

ATLAS LUXCO 4 ALL UNI SERIES 144A  4.625% 06/01/28
AVIS BUDGET RENTAL CAR FUNDIN SERIES 2023-8A CLASS C 144A

BALL CORP  3.125% 09/15/31

BANK OF AVERICA CORP  5.288% 04/25/34 .

BEACON ROOFING SUPPLY IN SERIES 144A
BERRY PETROLEUM CO LLC SERIES 144A
BLUE RACER MID LLC FINAM SERIES 144A

..|BOISE CASCADE COMPANY SERIES 144A  4.875% 07/01/30 ...
..|BOOZ ALLEN HAMILTON INC SERIES 144A
.| BROADCOM INC SERIES 144A  3.469% 04/15/34

BUILDERS FIRSTSOURCE INC SERIES 144A
BURFORD CAPITAL GLBL FIN SERIES 144A

MarketAxess Corporation

Citigroup Global Markets .
Citigroup Global Markets .
Bony/Barclays Capital Inc

BOFA SECLRITIES, INC. ..
Morgan Stanley Co LLC

BOFA SECLRITIES, INC. .....

BMO Capital Markets ....
Morgan Stanley Co LLC ..

SMBC NIKKO SECURITIES AMERICA, ..

TRUIST SECLRITIES
Pershing

First Union Capital Markets
Citigroup Global Markets ....
Deutsche Bank Securities Inc

Direct ....
Direct ....
BOFA SECURITIES, INC. ..
BOFA SECLRITIES, INC. ..
Bank of America

BOFA SECLRITIES, INC. .....
Citigroup Global Markets .

BOFA SECLRITIES, INC. ..
Pershing
Various
Morgan Stanley Co LLC
BOFA SECURITIES, INC.
Bank of America .......

Citigroup Global Markets .
BOFA SECURITIES, INC. ....iiiiiiiiiiiiitteie et e s e e e

.1,580,000 |...
500,000 |...
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1248EP-CL-5 CCO HLDGS LLC CAP CORP SERIES 144A  4.500% 06/01/33 .....cevvmeieeeemnneiieeeeemnieeeeeeennineees | cevvevvvnnnnees |+e0...09/14/2023 ... UBS SECURITIES LLC ... .. 2,106,000 |. ..2,700,000 |.eeuniiieeennniaeeeennn... 36,113 [3.C FE ...
12513G-BF-5 CDW LLC CDW FINANCE ~ 3.250% 02/15/29 ......evviiiiiiiiiiiiiiiiiieecciiiineeeccvnineeeeevnnineeeees | ceeeeeeennnees [+0000.09/14/2023 ... L o RO RO~ £ 2811 ) I FPRPPNR: | 1101 I FOR < B - vl -SN
125581-GX-0 CIT GROUP INC ~ 6.125% 03/09/28 ......ceeeeeeenaeeeeemnnaeeeeemnnneeeeeennnneeeeeennnneeeeeennnnneeeees | sovveeeenninnes |en...09/14/2023 ... BOFA SECURITIES, INC. ..eeeeereieeeeeeene e e e eeenie e e e e eenn e e e e eeen s e e e eesnns s e e eennnaseeeennnnnnaes [eeeennnnnneeeernnnnaneeennnnnnneees Joernnnnneeeeennnnaneeeeens 081,448 | 380,000 |oveeeeiiiiniiieieeeeeennn.... 582 (2B FE
126307-AZ-0 CSC HOLDINGS LLC SERIES 144A  6.500% 02/01/29 ...eevvniiiiiiniiiiiiiiiiiiiecciiiineeeceivinneeees | eeeeeeeennneees [+0002.09/15/2023 ... BOFA SECURITIES, INC. ..iiiiiiiiniiiiiiiiie et ssrnni s e snsnnnees oesernnnnnsesnnnnnnnesnnnnnneees Joevnnnnnneeennnnnnnnnn 485,808 | n.570,000 |oveeeniiiiininniniinnnnn. 4,940 (4B FE ...
126307-BH-9 CSC HOLDINGS LLC SERIES 144A  4.500% 11/15/31 oerreenieiieiiieeeeeeeee e eeeeene e eeeennneeeees | ceveevvinnnees [+0022.09/14/2023 ... Citigroup Global Markets ......oo.eeoeioommeii e e e e ee e e e e e e e e eeennns [eeeennnnieeeeennnnaeeeennnnnaneeee Joernnnnnneeeennnnnneeeennn 898,187 |00 620,000 |eiiiiiiiiii e ..9,533 (4B FE Ll
126458-AE-8 CTR PARTNERSHIP CARETRST SERIES 144A  3.875% 06/30/28 .........covvvvvvvnenniniiiiiiiiiieiiiiinnees | eeeeeeeennnnees |+00...09/14/2023 ... BOFA SECLRITIES, INC. ..... . e <) B I T o -
15135B-AV-3 CENTENE CORP SERIES W1 3.375% 02/15/30 eevvueneeeeeennieeeeeeenneeeeeeenneeeeeenneeeeeeennnnnees | ceveeevnnnnnens |+ee...09/14/2023 ... BOFA SECLRITIES, INC. ........ 600,000 |....cevvvuneeeeennnnnnneen. 1,856 [2.CFE ..........
164110-AN-1 CHENIERE ENERGY PARTNERS SERIES W1 3.250% 01/31/32 ..evvveniiiiiiiiiiiiiiiiiiieccciviineeeeeenn | eeeeeeeeennnes |000..09/14/2023 ... Deutsche Bank Securities Inc ,000,000 foveuiiviinnnnnniniinnnnn....4,333 [2.C FE ...
16411R-AK-5 CHENIERE ENERGY INC SERIES W1  4.625% 10/15/28 ......ccevmmmiieeernnineeeeennneeeeeeennieeeeeenee | ceveevvvnnnnens |+02...09/14/2023 ... Morgan Stanley Co LLC ..
165167-DF-1 . ..| CHESAPEAKE ESCROW ISSUER SERIES 144A  5.500% 02/01/26 Various ......
171779-AL-5 . ..|CIENA CORP SERIES 144A  4.000% 01/31/30 .... J P Morgan .....
184496-AQ-0 . .| CLEAN HARBORS INC SERIES 144A  6.375% 02/01/31 . Morgan Stanley Co LLC .
212015-AT-8 CONTINENTAL RESOURCES SERIES 144A  5.750% 01/15/31 ..eeerrreeieeeeieiieeeeeeeeeeeeeeeneeeeeeee | eeveevvinenens |+0222.09/14/2023 ... Morgan Stanley Co LLC
21871N-AB-7 CORECIVIC INC ~ 8.250% 04/15/26 ....evvviviiiiniiiiiiiiiie i es s esnnninsneens | seeeeeeesnneees [+0000.09/14/2023 ... JEFFERIES LLC
22788C-AA-3 CROWDSTRIKE HOLDINGS INC ~ 3.000% 02/15/29 ...eevveeeeeeeeenneeeeeeenneeeeeeenneeeeeeennineeeeennn | ceveevvvnnnnnns [+ee...09/14/2023 ... Morgan Stanley Co LLC ..
228701-AG-3 CROWNROCK LP CROWNROCK F SERIES 144A  5.000% 05/01/29 .......ccevvvenviviiirniininiiiiniinneeiiinnns | eeeeeeeennnnees |0...09/14/2023 ... J P Morgan
23166M-AC-7 CUSHMAN & WAKEFIELD US SERIES 144A  8.875% 09/01/31 ..eevrreneieiiiiiiee e eeeeenieeeeeee | eeveevvinnnnns [+02.2.09/14/2023 ... BOFA SECLRITIES, INC. ..
23292H-AB-7 DLLAA LLC SERIES 2023-1A CLASS A2 144A  5.930% 07/20/26 ........cevvvvvvivinnnnniiiiiinnnnnennnns | eeeeeveennnnees |022.07/25/2023 ... Bony/Barclays Capital Inc ..
23311V-AK-3 DCP MIDSTREAM OPERATING ~ 3.250% 02/15/32 ..eevvveneeeienniieeeeeenieeeeeeeene e eeeenieeeeeeennes | cevvevennnnnees [+0e...09/14/2023 ... Morgan Stanley Co LLC
233450-AD-7 . ..[DT AUTO OWNER TRUST SERIES 2023-3A CLASS D 144A  7.120% 05/15/29 ....covvvnnvvviiiinniniiiiinnns | eeeeeenieeenns |20 0771172028 Citigroup Global Markets .
233853-AU-4 ......... |DAIMLER TRUCK FINAN NA SERIES 144A  5.500% 09/20/33 ... Chase ......cceevnnuaenes
237266-AJ-0 . ..| DARLING INGREDIENTS INC SERIES 144A  6.000% 06/15/30 .... BOFA SECLRITIES, INC. ..
24023A-AC-4 . ..|DC COMMERCIAL MORTGAGE TRUST SERIES 2023-DC CLASS B 144A  6.804% 09/12/40 Citigroup Global Markets .
25461L-AA-0 . .| DIRECTV HOLDINGS FING SERIES 144A  5.875% 08/15/27 .... Citigroup Global Markets .
25470X-BF-1 . .|DISH DBS CORP SERIES 144A  5.750% 12/01/28 ............ MarketAxess Corporation

26154D-AA-8
26884L-AL-3
26885B-AC-4
268858-AF-7
27034R-AA-1
280350-AB-8

29260F-AE-0 .
20362U-AD-6 .
303250-AF-1 .
33767D-AB-1 .
337738-BH-0 .

337932-AJ-6
344849-AA-2
34520N-AE-0

34520N-AH-3 ..
345370-DB-3 .

346232-AF-8
35042R-AA-4
35042R-AB-2

356710-BC-8 .
35910E-AA-2 .
361448-Bl-4 .

366651-AG-2

DREAM FINDERS HOMES INC SERIES 144A  8.250% 08/15/28
EQT CORP  5.000% 01/15/29
EQM MIDSTREAM PARTNERS L SERIES 10Y  5.500% 07/15/28 ....
EQM MIDSTREAM PARTNERS L SERIES 144A  6.000% 07/01/25 ...
EARTHSTONE ENERGY HOL SERIES 144A  8.000% 04/15/27
EDGEWELL PERSONAL CARE SERIES 144A  4.125% 04/01/29

..|ENDEAVOR ENERGY RESOURCES LP SERIES 144A  5.750% 01/30/28 .
..|ENTEGRIS INC SERIES 144A  3.625% 05/01/29 .
..|FAIR ISAAC CORP SERIES 144A  4.000% 06/15/28
..|FIRSTCASH INC SERIES 144A  4.625% 09/01/28 ...
.|FISERV INC ~ 5.625% 08/21/33 .......ccuvrenenns

FIRSTENERGY CORP SERIES C  5.100% 07/15/47 ...
FOOT LOCKER INC SERIES 144A  4.000% 10/01/29

FORD CREDIT AUTO LEASE TRUST SERIES 2023-B CLASS A4  5.870% 01/15/27 .
.. | FORD CREDIT AUTO LEASE TRUST SERIES 2023-B CLASS D 6.970% 06/15/28 ..
.| FORD MOTOR COMPANY ~ 6.100% 08/19/32

FORESTAR GROUP INC SERIES 144A  3.850% 05/15/26

FOUNDATION FINANCE TRUST SERIES 2023-2A CLASS A 144A  6.530% 06/15/49 ...
FOUNDATION FINANCE TRUST SERIES 2023-2A CLASS B 144A  6.970% 06/15/49 ...
..| FREEPORT MCMORAN C8G ~ 5.450% 03/15/43 ......ccoeummiiiiiiiiiiiieeeiiees
..|FRONTIER ISSUER LLC SERIES 202 SERIES 2023-1 CLASS A2
.| GATX CORP  6.050% 03/15/34 ..................

GARTNER INC SERIES 144A  3.625% 06/15/29

6.600% 08/20/53 .

BOFA SECLRITIES, INC. .....
Morgan Stanley Co LLC ..
Goldman Sachs & Co
BOFA SECLRITIES, INC. .....
BOFA SECLRITIES, INC. .....
Various
Goldman Sachs & Co
Various ...
Morgan Stanley Co LLC
MarketAxess Corporation
First Union Capital Markets
Pershing
Morgan Stanley Co LLC
Bony/Barclays Capital Inc ..
Bony/Barclays Capital Inc ..
Various
Morgan Stanley Co LLC ..
Goldman Sachs & Co
Goldman Sachs & Co ...
Various ..............
Goldman Sachs & Co
Bank of America ....
BOFA SECURITIES, INC. ..

468,941 |.
..599, 112 |.
.. 429,579 |.
.. 374,125 |.
..557,070 |.
2,752,023 |.
183,021 |.

619,921 |.
199,945 |.
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378272-B0-0 ......... GLENCORE FUNDING LLC SERIES 144A  6.500% 10/06/33 ......ccvvmmeeeeemnnneeeeernnneeeeeennneeeeeens | cevvvvnniinnnns foennid 09/28/2023 ..... Bank of America .. 4,765,364 |. .. 4,785,000 |...
37940X-AE-2 ......... GLOBAL PAYMENTS INC  1.200% 03/01/26 ..eevviiiiiiriniiiiiiiiiiieecceiin v ecevniinessennnes | eeeeeenninnenes fonnid 08/24/2023 ..... Citigroup Global Markets .
38869A-AB-3 ......... GRAPHIC PACKAGING INTERN SERIES 144A  3.500% 03/15/28 .....ceeeeeeeeieeeceeniieeeeeeniieeeeeeenn | cevvviniinenns e 09/14/2023 ..... Pershing ....
404121-Ad-4 ......... HCA INC  5.625% 09/01/28 ....cceevviiniiiiiiiiiiecccii e eennni e nnns | aeeeeenniineees o 09/14/2023 ..... J P Morgan ..
42806M-CE-7 ......... HERTZ VEHICLE FINANCING LLC SERIES 2023-4A CLASS A 144A  6.150% 03/25/30 ....ceveveeveneeeeee | vvvvvinnnnnnns Jonnnd 08/17/2023 ..... Various
428102-AE-7 ......... HESS MIDSTREAM OPERATION SERIES 144A  4.250% 02/15/30 ..cevvvvnniiiiiiniiiiiiiiiiiiinccviineeeee | eeeeeennieeens fonnd 09/14/2023 ..... Citigroup Global Markets . N
431318-AZ-7 ......... HILCORP ENERGY | HILCORP SERIES 144A  6.250% 04/15/32 ..coeeveeeiieeieeennieeeeeenneeeeeeennnees | evvvviniinnnns e 09/14/2023 ..... BOFA SECURITIES, INC. ..... 184,318 |.
432833-AF-8 ......... HILTON DOMESTIC OPERATIN SERIES Wi 4.875% 01/15/30 ...vvvvivininiiiiiiiiiniieiiiiiiiccccviinnees | eeeeeeniieeens ol 09/14/2023 ..... Morgan Stanley Co LLC 464,525 |.
432917-AC-6 ......... HILTON GRAND VACATIONS TRUST SERIES 2023-1A CLASS C 144A  6.940% 01/25/38 ....ccvvvveveeeennn | vevvvrnnnnnnns oennd 08/01/2023 ..... Deutsche Bank ... 99,984 |.
435765-AJ-1 ..|HOLLY NRG PRTNR FIN CORP SERIES 144A  6.375% 04/15/27 ... 09/14/2023 Morgan Stanley Co LLC .. 540,421 |.
436440-AN-3 . ..|HOLOGIC INC SERIES 144A  4.625% 02/01/28 ... 09/14/2023 Morgan Stanley Co LLC .. ..318,274 |.
44267D-AD-9 . .. |HOWARD HUGHES CORP SERIES 144A  5.375% 08/01/28 .. 09/14/2023 Morgan Stanley Co LLC ..... .. 228,200 |.
44328U-AF-3 ......... HPEFS EQUIPMENT TRUST SERIES 2023-2A CLASS D 144A  7.180% 07/21/31 . 09/19/2023 ..... First Union Capital Markets ...
45344L-AC-7 ......... CRESCENT ENERGY FINANCE SERIES 144A  9.250% 02/15/28 ...ovvvvniiiiininiiiiiiiiiiiicciiiiinneneennn | eeeeeeniieeens fonad 09/14/2023 ..... Citigroup Global Markets .
45687V-AB-2 ......... INGERSOLL RAND INC ~ 5.700% 08/14/33 ....eeeeeeeeieieeeeeeenee e e eeeenne e e e eeeene e e e eennneeeeeennnns | veeeenennnnins oeeens 08/08/2023 ..... Chase
46284V-AF-8 ......... IRON MOUNTAIN INC SERIES 144A  4.875% 09/15/29 .....ccevvvvniiiiiiiiiiiiiiiiiineeeciiiinneeeennnns | eeeeeeeennies foeeens 09/15/2023 ..... Various ...
466365-AD-5 ......... JACK IN THE BOX FUNDING LLC SERIES 2022-1A CLASS A2| 144A  3.445% 02/26/52 ...ccevvveneeeeeenn | vevvvinnneenns e 08/29/2023 ..... Various ...
46656N-AA-7 ......... JP MORGAN MORTGAGE TRUST SERIES 2023-DSC1 CLASS A1 144A  4.625% 07/25/63 ........cvvvvvvvinnn | covvvennnnenns fonnnd 08/16/2023 ..... J P Morgan N
47077W-AA-6 ......... JANE STREET GRP JSG FIN SERIES 144A  4.500% 11/15/29 09/14/2023 ..... Morgan Stanley Co LLC .. 608,925 |.
50077L-AT-3 KRAFT HEINZ FOODS CO  4.625% 01/30/29 09/14/2023 ..... Morgan Stanley Co LLC .. 612,373 |.
50168B-AE-8 . ..| LAD AUTO RECEIVABLES TRUST SERIES 2023-3A CLASS C 144A  6.430% 12/15/28 08/16/2023 Chase ......cceeuueees ..599,869 |.
501797-AW-4 . ..|L BRANDS INC SERIES 144A  6.625% 10/01/30 .... 09/14/2023 Goldman Sachs & Co ... ..725,588 |.
505742-AN-8 . ..| LADDER CAP FIN LLLP CORP SERIES 144A  4.250% 02/01/27 09/14/2023 Morgan Stanley Co LLC
55354G-AQ-3 ......... [MSCI INC SERIES 144A  3.250% 08/15/33 . JEFFERIES LLC .
55916A-AA-2 . ..|MAGIC MERGERCO INC SERIES 144A  5.250% 05/01/28 .. Various ......
57667J-AA-0 ......... MATCH GROUP HLD |1 LLC SERIES 144A  3.625% 10/01/31 ...oiiiiiiiiiiiiiiiiiiniiicciiinneccviienees | eeeeeeiiieeens ol 09/14/2023 ..... BOFA SECLRITIES,
588056-BB-6 ......... MERCER INTL INC SERIES Wl 5.125% 02/01/29 ....ceeemeeiieeiieeeieeeeceene e eeeee e eeeennneeees | cevvviniiinnnes feennid 09/14/2023 ..... BOFA SECURITIES,
603158-AA-4 ......... MINERALS TECHNOLOGIES IN SERIES 144A  5.000% 07/01/28 .......evvvviiiiinniiiiiiiiiiiieiiiniinees | eeeeeeniiieeens ol 09/18/2023 ..... Pershing
60510M-AT-5 ......... MISSION LANE CREDIT CARD MASTE SERIES 2023-B CLASS A 144A  7.790% 11/15/28 ...cevvvvveniieee | evvvvininieenns e 09/29/2023 ..... Chase ...
61747Y-FG-5 ......... MORGAN STANLEY ~ 5.424% 07/21/34 ...ovoiiiiiiiiiiiiiiiiiiceccvin v ennnnieeeenns | eeeeeenninneens [onnid 08/17/2023 ..... Various
624828-AA-0 MOZART DEBT MERGER SUB SERIES 144A  3.875% 04/01/29 ...cceeveeeiiiiiiiiiieieeeeeeeeeeeenneeeeee | cevvviniiinenns e 09/14/2023 ..... BOFA SECURITIES,

626738-AF-5 .
62879H-AA-8 .
62879H-AC-4 .
629209-AA-5 .
629377-C0-3 . .
637417-AS-5 .........
638962-AA-8 .........
64110L-AU-0 .........
64831H-AN-5 .........
651220-BB-1 .........
65249B-AA-T .........
65505P-AA-5 .........
668771-AL-2 .........
67021C-AU-1 .
674215-AL-2 .
674599-DC-6 . .
680665-AK-2 .........

..|NSTAR ELECTRIC CO
..| OASIS PETROLEUM INC SERIES
.| OCCIDENTAL PETROLEUM COR

..[MURPHY OIL USA INC SERIES
..|NB DIRECT LENDING Senior N
..|NB DIRECT LENDING Senior N
..|NMI HOLDINGS SERIES 144A

.|NRG ENERGY INC SERIES 144A

NNN REIT INC  5.600% 10/1
NCR ATLEOS ESCROW CORP SER
NETFLIX INC SERIES 144A

1440 3.750% 02/15/31 ........
otes Class A 4.000% 12/30/33
otes Class B 4.000% 12/30/33
7.375% 06/01/25 ....

3.375% 02/15/29
5/33
IES 144A  9.500% 04/01/29 ...
5.375% 11/16/29

NEW RESIDENTIAL MORTGAGE LOAN SERIES 2023-NQM1 CLASS A1A

NEWELL BRANDS INC ~ 4.875%
NEWS CORP SERIES 144A
NOBLE FINANCE |1 LLC SERIE!
NORTONLIFELOCK INC SERIES
5.600%

OLIN CORP  5.000% 02/01/3(

3.875% 05/15/29

06/01/25

S 144A  8.000% 04/15/30 ..
1440 7.125% 09/30/30 ..
10/01/28 ................
144A  6.375% 06/01/26 .
5.550% 03/15/26 .
0

144

0.000% 10/25/63 .

09/14/2023
09/27/2023
09/27/2023
09/14/2023
09/14/2023

...... 08/08/2023
...... 09/22/2023
...... 09/14/2023
...... 09/29/2023
...... 09/15/2023
...... 09/14/2023

...00/14/2023
...00/14/2023

09/18/2023
09/18/2023
09/14/2023

...... 09/14/2023

BOFA SECURITIES,
Direct .
Direct ....
BOFA SECURITIES,
BOFA SECURITIES,
Bank of America
J P Morgan
BOFA SECURITIES, INC ML US ....
Morgan Stanley
Various
WELLS FARGO SECURITIES .
Goldman Sachs & Co
Citigroup Global Markets .
Bank of America ....

Various
Pershing ..
Citigroup Global Markets .

225,214 |.
190,823 |.
1,999,280 |.
1,421,872 |.
1,682,235 |.
453,510 |.

190,000 |...

2,000,000 |.
1,440,000 |.
1,700,000 |.
500,000 |...
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682189-A0-8 ......... ON SEMICONDUCTOR CORP SERIES 144A  3.875% 09/01/28 .....eiveeeeiieeeeeeniieeeeeeneeeeeeennnnees | cevvviniiinenns e 09/14/2023 ..... BOFA SECLRITIES, INC. ..... 200,000 |-eeevenueieeieniiaeeeennen... 366 |3.B FE ...
7033P-AA-7 ......... PATTERN ENERGY OP LP PAT SERIES 144A  4.500% 08/15/28 ........evvvviiiiirniniiiiiiiiiiiiiiiiniines | eeeeeeniieeens il 09/14/2023 ..... Morgan Stanley Co LLC
T4166M-AE-6 ......... PRIME SECSRVC BRI FINANC SERIES 144A  6.250% 01/15/28 09/14/2023 ..... J P Morgan
74331G-AC-3 ......... PROGRESS RESIDENT IAL TRUST SERIES 2023-SFR2 CLASS B 144A  4.500% 10/17/28 ... 09/19/2023 ..... Goldman Sachs & Co
T4333E-AD-4 ......... PROGRESS RESIDENT IAL TRUST SERIES 2021-SFR4 CLASS D 144A  2.309% 05/17/38 . 09/07/2023 ..... First Union Capital Markets ...
74841C-AB-7 ......... QUICKEN LOANS LLC QUICKN SERIES 144A  3.875% 03/01/31 09/14/2023 ..... JEFFERIES LLC .
74965L-AA-9 ......... RLJ LODGING TRUST LP SERIES 144A  3.750% 07/01/26 .. 09/14/2023 ..... Morgan Stanley Co LLC .. 650,000 |...
75281A-BJ-7 ......... RANGE RESOURCES CORP  8.250% 01/15/29 09/14/2023 ..... Goldman Sachs & Co ,100,000 |...
75575R-AA-5 ......... READYCAP COMMERCIAL MORTGAG SERIES 2023-FL11 CLASS A 144A  8.042% 10/25/39 .. 09/25/2023 ... Interest Capitalization ..
78449C-AB-4 . ..|SMB PRIVATE EDUCATION LOAN TR SERIES 2022-C CLASS A1B 144A  7.039% 05/16/50 . 08/17/2023 LN
79546V-AL-0 . ..| SALLY HOLDINGS/SALLY CAP  5.625% 12/01/25 . 09/14/2023 Goldman Sachs & Co
812127-AA-6 . ..|SEALED AIR CORP SERIES 144A  6.125% 02/01/28 09/19/2023 Various .......cceen.
817565-CF-9 ......... SERVICE CORP INTL  3.375% 08/15/30 ....eeeeeeeiieeeeeenieeeeeenie e e e eeene e e e eeenne e e eennnnees | oeevvinniinnnns Joennid 09/14/2023 ..... Morgan Stanley Co LLC ..
81761L-AB-8 ......... SERVICE PROPERTIES TRUST ~ 5.500% 12/15/27 .evvvvnniiiiiiiiiiiiiiiiiiiniecciiinceccvninnesvnnniens | eeeeeenniieeens fonnid 09/14/2023 ..... Pershing ..
82453A-AA-5 ......... SHIFT4 PAYMENTS LLC FIN SERIES 144A  4.625% 11/01/26 ...cevvveeeeeieiiiieeeeceeeeeeeeeeieeeeee | eevvviniinenns e 09/14/2023 ..... Pershing ..
82967N-BJ-6 ......... SIRIUS XM RADIO INC SERIES 144A  4.000% 07/15/28 09/14/2023 ..... TRUIST SECURITIES
830867-AB-3 ......... DELTA AIR LINES SKYMILES SERIES 144A  4.750% 10/20/28 09/15/2023 ..... BOFA SECLRITIES, INC. ..
845467-AT-6 ......... SOUTHWESTERN ENERGY CO  4.750% 02/01/32 .... 09/14/2023 ..... Various N
85172F-AR-0 ......... SPRINGLEAF FINANCE CORP  5.375% 11/15/29 ... 09/14/2023 ..... JEFFERIES LLC . 447,902 |.
852060-AD-4 SPRINT CAPITAL CORP  6.875% 11/15/28 09/14/2023 ..... Citigroup Global Markets .... 659,093 |.
85236F-AA-1 . ..| SRM ESCROW ISSUER LLC SERIES 144A  6.000% 11/01/28 . 09/14/2023 Citigroup Global Markets . .. 475,065 |.
858912-AG-3 . ..| STERICYCLE INC SERIES 144A  3.875% 01/15/29 .. 09/18/2023 BOFA SECLRITIES, INC. ..789,102 |.
86614R-AN-7 . .| SUMMIT MATERIALS LLC FIN SERIES 144A  5.250% 01/15/29 09/14/2023 BOFA SECLRITIES, INC.

867456-AG-8 .
86745Y-AB-0 . .
87470L-AJ-0 .........
876128-BU-5 .........
880336-CZ-1 .........
88830M-AM-4 .........
89055F-AB-9 .........
893647-BR-7

90932L-AH-0 .
911365-B0-6 .
92328M-AC-7 .
92535U-AB-0 .
928668-BX-9 . .
95000U-3F-8 .........
958667-AC-1 .........
97064E-AA-6 .........
98262P-AA-9 .........
98379J-AA-3 .........
98877D-AE-5

98980B-AA-1 .
03746A-AA-8
14739L-AB-8 ...
335934-AT-2 ..
361680-AK-0 .
683715-AC-0 .
76774.-AB-3

.| ZIPRECRUITER INC SERIES 144A

..| SUNNOVA ENERGY CORP SERIES 144A 11.750% 10/01/28 ....
.|HEL10S ISSUER LLC SERIES 2023-B CLASS B 144A

TALLGRASS NRG PRTNR FIN SERIES 144A
TARGA RESOURCES PARTNERS ~ 4.000% 01
TENET HEALTHCARE CORP  4.875% 01/01
TITAN INERNATIONAL INC. SERIES Wl

TOPBUILD CORP SERIES 144A

TRANSDIGM INC SERIES 144A  6.750% O

..|UNITED AIRLINES INC SERIES 144A 4.
..|UNITED RENTALS NORTH AM SERIES 144A
..| VENTURE GLOBAL CALCASIEU SERIES 144A
..| VERTIV GROUP CORPORATION SERIES 144A
.| VOLKSWAGEN GROUP AMERICA SERIES 144A

WELLS FARGO & COMPANY MTN
WESTERN MIDSTREAM OPERAT
WILLIS ENGINE SECURITIZATION T SERIE
Wi INTERNATIONAL INC SERIES 144A 4
XPO ESCROW SUB LLC SERIES 144A
ZF NA CAPITAL SERIES 144A  7.125% O

5.557% 0

APACHE FINANCE CANADA

RITCHIE BROS AUCTIONEERS SERIES 144A

3.625% 03/15/29

4.300% 02/01/30

7.500% 11/15/27

5.000% 01/15/30
7.750% 12/15/29
..| CASCADES INC USA INC SERIES 144A 5
..|FIRST QUANTUM MINERALS L SERIES 144A
.| GFL ENVIRONVENTAL INC SERIES 144A

.. OPEN TEXT CORP SERIES 144A  3.875% 02/15/28 ..........

6.000% 12/31/30
/16/32 .
/26
7.000% 04/30/28 .

8/15/28
625% 04/15/29 .
6.000% 12/15/29 .
3.875% 11/01/33
4.125% 11/15/28
5.900% 09/12/33
7/25/34

S 2018-A CLASS A 144A
.500% 04/15/29 ..

4/14/30
.375% 01/15/28

6.875% 10/15/27
3.750% 08/01/25 .

6.750% 03/15/28 ...

5.600% 08/22/50 .

4.750% 09/15/43 ..

> > >

...... 09/14/2023
...... 09/14/2023
...... 09/14/2023
...... 09/14/2023
...... 09/15/2023
...... 09/14/2023
09/18/2023
09/14/2023
09/14/2023
09/14/2023
09/05/2023
08/15/2023
09/14/2023
07/25/2023
09/14/2023
09/14/2023
09/14/2023
09/14/2023
09/14/2023
09/14/2023
09/14/2023
09/15/2023
09/14/2023
09/15/2023

J P Morgan ..
SMBC NIKKO SECURITIES AMERICA,
Morgan Stanley Co LLC
BOFA SECLRITIES, INC. .....
Citigroup Global Markets .
BOFA SECLRITIES, INC. .....
BOFA SECLRITIES, INC. .....
Pershing ..
Various ...
Morgan Stanley Co LLC ..
Morgan Stanley Co LLC
J P Morgan .....
Morgan Stanley
Goldman Sachs & Co ...
BOFA SECLRITIES, INC. ..
Bank of America
Morgan Stanley Co LLC
BOFA SECURITIES, INC.
WELLS FARGO SECURITIES .
BOFA SECURITIES, INC.
Pershing
BOFA SECURITIES,
BOFA SECURITIES, INC.
BOFA SECURITIES, INC.
JEFFERIES LLC .
Various ...
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89346D-AH-0 TRANSALTA CORP  7.750% 11/15/29 ... 09/18/2023 BOFA SECLRITIES, INC. A FE
000000-00-0 . ..|EASY TACTIC LTD  7.500% 07/11/28 . 07/11/2023 Corporate Action 8,016 |. E ..
00135T-AD-6 . .| AIB GROUP PLC SERIES 144A  6.608% 09/13/29 09/06/2023 Morgan Stanley ... E ..

. 370,000 |.
| AERCAP IRELAND CAP GLOBA  3.300% 01/30/32 . .

00774M-AX-3 . . 09/14/2023 BOFA SECURITIES, INC. 322,002 E ..
02154C-AH-6 . .| ALTICE FINANCING SA SERIES 144A  5.750% 08/15/29 . 09/14/2023 Morgan Stanley Co LLC E ..
03938L-AS-3 . .| ARCELORMITTAL  6.750% 03/01/41 ..eevviiiieeiiiiiens 09/14/2023 JPMorgan .....coeunnnens E..

E ..

060335-AB-2 . ..|BANIJAY ENTERTAINMENT SERIES 144A  8.125% 05/01/29 .
143658-BR-2 ......... CARNIVAL CORP SERIES 144A  6.000% 05/01/29
22534P-AG-8 CREDIT AGRICOLE SA SERIES 144A  5.514% 07/05/33 ..
225401-AZ-1 . ..|UBS GROUP AG SERIES 144A  6.537% 08/12/33 ..........
23222L-AN-7 . .| CUTHATER LTD SERIES 2015-1A CLASS AR 144A  6.790% 01/15/29
251526-CK-3 DEUTSCHE BANK NY  3.035% 05/28/32

09/14/2023
09/14/2023
08/17/2023
09/14/2023
08/17/2023
08/17/2023

STIFEL, NICOLAUS AND COMPANY,
WELLS FARGO SECURITIES
Deutsche Bank
BOFA SECURITIES, INC.
Bank of America .
Deutsche Bank ....

A..
D..
D..
D..
D..
D..
D..
D..

m

m

mm

m

2,095,000 ...

20082H-AD-4 EMBRAER NETHERLANDS FINA SERIES 144A  7.000% 07/28/30 ... 07/25/2023 Morgan Stanley ..505,000 |... E
30251G-BE-6 . ..| FMG RESOURCES AUG 2006 SERIES 144A  6.125% 04/15/32 ... 09/14/2023 J P Morgan ..... 180,000 |.

460599-AC-7 . ..| INTERNATIONAL GAME TECH SERIES 144A  6.500% 02/15/25 . 09/14/2023 TRUIST SECURITIES .

54008P-All-3 . .. | LOCKWOOD GROVE CLO LTD SERIES 2014-1A CLASS A1RR 144A  6.783% 01/25/30 . 08/17/2023 Bank of America .

585470-AD-1 . ..|MELCO RESORTS FINANCE SERIES 144A  5.375% 12/04/29 . 09/14/2023 NOMURA SECURITIES .. .

62886H-BL-4 . .| NCL CORPORATION LTD SERIES 144A  8.375% 02/01/28 . 09/14/2023 Citigroup Global Markets . 1,500,000 |.

NEPTUNE ENERGY BONDCO SERIES 144A  6.625% 05/15/25 .
.. | PETRILEOS MEXICANOS SERIES WI ~ 6.750% 09/21/47
.| PETRILEOS MEXICANOS SERIES Wl ~ 6.350% 02/12/48 .

64073K-AA-1 .
716540-CC-4 .

09/18/2023
07/13/2023

Deutsche Bank Securities Inc
Piper Jeffries & Co ..

..400,000 |.
402,000 |.

716540-CL-4 . . 07/13/2023 Piper Jeffries & Co 105,000 |.
716540-D0-1 . .. | PETRILEOS MEXICANOS SERIES WI  7.690% 01/23/50 07/13/2023 Piper Jeffries & Co 41,000 |.
716540-DF-6 . ..|PETROLEOS MEXICANOS SERIES Wl 6.950% 01/28/60 ... 07/13/2023 Piper Jeffries & Co .. 40,000 |.
780153-BT-8 . .| ROYAL CARIBBEAN CRUISES SERIES 144A  7.250% 01/15/30 . 09/14/2023 BOFA SECURITIES, INC. 1,000,000 |.

'. SANDS CHINA LTD SERIES WI  5.650% 08/08/28 ...

80007R-AE-5 . . 07/10/2023 Various ... ..890,000 |.
80007R-AL-9 . ..| SANDS CHINA LTD SERIES WI ~ 4.875% 06/18/30 ... 09/14/2023 Pershing .. 230,000 |
803014-AB-5 . ..| SANTOS FINANCE LTD SERIES 144A  6.875% 09/19/33 .. 09/11/2023 Citigroup Global Markets . 350,000 |
817251-AK-9 . .| SENSATA TECHNOLOGIES BV SERIES 144A  4.000% 04/15/29 . 09/14/2023 BOFA SECLRITIES, INC. .. 560,000 |.

MMmMmMmMmMmMmMMmMmMmMmMmMmmmmm

84859B-AB-7 SPIRIT LOYALTY KY LTD IP SERIES 144A  8.000% 09/20/25 ......ooeveurieireneaiiiiieeeeiieeneeees | Do [ 09/14/2023 ..... Morgan Stanley Co LLC ..500,000 |...cceeeiiiiiiiiinnnnee....6,444 [3.CFE ..........

853254-CU-2 ......... | STANDARD CHARTERED PLC SERIES 144A  6.296% 07/06/34 ... JPMorgan Chase ... 470,000 |... E
88167A-A0-4 . ..| TEVA PHARMACEUTICAL INDU  5.125% 05/09/29 .... JEFFERIES LLC .... 1,800,000 |. E ..
91832V-AA-2 . .| VOC ESCROW LTD SERIES 144A  5.000% 02/15/28 .. WELLS FARGO SECURITIES . 1,000,000 |. E ..

92769X-AP-0 VIRGIN MEDIA SECURED FIN SERIES 144A  5.500% 05/15/29 ...

m

Morgan Stanley Co LLC .. ) 915,400 [ceeeueenieneineennennes 1,000,000 |...

WP WEOAWORNRORNWRWDWWDWAWLEN = - =SSR S W
OO WO TP O r>PO0OWOOTOOOOIIFTOTTITOTTOIOTOOI®O >
b T e B o B o e o i e B o e B B e e e B e o e e e B o e o e B e o e i e« B o e

98313R-AH-9 IIYNN MACAU LTD SERIES 144A  5.625% 08/26/28 .....cveveveeereerrenerueesueneneeneneeesseenessenes | Devovviervnens |ovenes 09/14/2023 ... Goldman Sachs & Co ... 262,470 |. ..300,000 |... E
WAR2AT-AC-2 . .| ENERGEAN ISRAEL FINANCE ~ 5.375% 03/30/28 ..... . 07/31/2023 Tax Free Exchange . ..170,000 |. 170,000 |. E ..
N15516-AG-7 BRASKEM NETHERLANDS SERIES REGS  7.250% 02/13/33 ...eveueivereiieuisierssiseenssienesiecsieneaienes .. R 07/12/2023 ... Bank of America .... e i feene 237,000 |. ..240,000 |... E..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 177,990,254 187,236,196

060505-FL-3 .........|BANK OF AVERICA CORP SERIES FF  5.875% Perpet. . JRTURURURIU RPN 09/14/2023 ... MarketAxess Corporation ..360,000 |... 2.BFE ..
05565A-5R-0 ......... BNP PARIBAS SERIES 144A  8.500% Perpet. .......... . |0 IRV A 09/14/2023 ... MITSUBISHI UFJ SECURITIES ... o , ..280,000 |... 2.CFE o
06738E-BG-9 ......... BARCLAYS PLC  8.000% PETPEt. .evevessesessssesssesessesestenestesessenessenessasenesseneasensaseneasanes Deoevrercnene foveand 09/18/2023 ..... MarketAXess COMPOFAtion ..e.esesesesessesersesesasessateestenestenestene st ese st ene st eb e abenearenearenes 250,000 AFE oo
1309999999. Subtotal - Bonds - Hybrid Securities 860,233 890,000 XXX
000000-00-0 ......... GENESIS CARE USA HOLDINGS INC DIP COMMITMENT  0.000% 06/01/24 ...euveveuevenereeneneeriniennnnns | eeveennennee fovenes 07/03/2023 ... Direct ..(375,352)|.

BL3562-50-3 ......... PHOENIX GUARANTOR INC ~ 0.000% 03/05/26 09/14/2023 ... Goldman Sachs & Co

BL2870-02-2 ......... NEXSTAR BROADCASTING INC ~ 0.000% 09/18/26 ... 09/19/2023 ... Goldman Sachs & Co ...

000000-00-0 ......... GARDA 1IORLD SECURITY CORP  0.000% 10/30/26 ... ...00/15/2023 ... Goldman Sachs & Co ...

000000-00-0 ......... SOTERA HEALTH HOLDINGS LLC ~ 0.000% 12/11/26 . Goldman Sachs & Co ...

000000-00-0 .........| ASIBRION LLC ~ 0.000% 12/23/26 .......cvevvnennen Goldman Sachs & Co

000000-00-0 .........| RANGE PARENT INC FIRST-UT NEW MONEY TERM LOAN  0.000% 02/28/27 . Direct ...

000000-00-0 .........|FIRST BRANDS ~ 0.000% 03/30/27 ....evervvnnnnes Goldman Sachs & Co

000000-00-0 ......... DEERFELD DAKOTA HOLDING LLC  0.000% 04/09/27 ...veuvveueueneeeneneeneneereseerenensenessenensenes | eeeeseienes |ovenes 09/14/2023 ... Goldman Sachs & Co ...

000000-00-0 ......... HIGHLINE AFTERMARKET ACQ  0.000% 11/09/27 ..eoueiueeueaueaueaneaneaneaneaneanenneaneaneaneenennennnens | sesesenienee |oeeeed 09/15/2023 ..... Goldnan Sachs & Co ...

000000-00-0 ......... ENERGIZER HOLDINGS INC  0.000% 12/22/27 .o.veveuveveneeeeneeienesienesiesesienesseseseesenessenessenens | eeeeneinnes |ouenes 09/15/2023 ... Goldman Sachs & Co ...

000000-00-0 ......... AMNINS GROUP INC  0.000% 02/19/28 ..uveeeeeeeeiiiieeeeeeiiieeeeeeiiieeeeeeiiiee e | eeeeiiiiieees o 09/14/2023 ..... Goldman Sachs & Co
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000000-00-0 ......... NIELSEN CONSUMER INC ~ 0.000% 03/06/28 ........euvvmmmmmmmmmmnninniiniiiiiiiiiiinnissnsnsssnsssssnnsnnnns | seeeeeeenennnns e 09/15/2023 ..... Goldman Sachs & Co ... 4BFE ...
000000-00-0 ......... EDELMAN FINANCIAL CENTER LLC ~ 0.000% 04/07/28 .......evvvvvvvvrrrnnnnnrrssissssssssssssssssnnsnnnnnns [ eeeeeeeaennnnns [ 09/14/2023 ... Goldman Sachs & Co ...
000000-00-0 ......... JAZZ FINANCING L TL 1L B 0.000% 04/22/28 .....coeeeeeeieiiiieeiiciiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ 09/15/2023 ... Goldman Sachs & Co ...

000000-00-0 ......... MAJORDRIVE HOLDINGS IV LLC  0.000% 06/01/28 .......evvieeeiiiiiiiiieiiiiiiiieeeiiiieeeeesiiieees | eeeeeiiieenes [onnd 09/14/2023 ..... Goldman Sachs & Co ...
000000-00-0 ......... Madison 1AQ LLC Initial Term Loan  0.000% 06/16/28 .........ccccuvimiiiiiiiiiiiiiiiiiiiieeeeiiis | eeeeiiieenns [ 09/14/2023 ..... Goldman Sachs & Co ... . K
000000-00-0 ......... INDIGO MERGER TL 1L B 0.000% 07/01/28 ......covviiiiiiiiiaiiiiiiiiieseiiiiiie e eeiiiees [ e |, 09/15/2023 ..... Goldman Sachs & Co ... .. 40,041 |.

000000-00-0 ......... ICON LUX SARL TL 1L B 0.000% 07/01/28
000000-00-0 ......... CROWN FINANCE US INC EXIT FIRST LEIN TERM LAON  0.000% 07/18/28 .
000000-00-0 ......... MPH ACQUISITION HOLDINGS LLC ~ 0.000% 09/01/28 ..
000000-00-0 . ..|KKR APPLE BIDCO LLC ~ 0.000% 09/22/28 ..........

...... 09/15/2023 ..... | Goldman Sachs & Co
...... 07/25/2023 .....[Direct
...... 09/14/2023 .....|Goldman Sachs & Co ...

160,709 |.
244,702 |.
239,375 |.

09/14/2023 Goldman Sachs & Co ..200,000 |.
000000-00-0 . ..| CLOUDERA INC 2021 Term Loan  0.000% 10/08/28 09/15/2023 Goldman Sachs & Co ..199,250 |.
000000-00-0 . ..|FERTITTA ENTERTAINMENT, LLC  0.000% 01/27/29 09/14/2023 Goldman Sachs & Co ..200,000 |.
000000-00-0 ......... 0SCAR ACQUISITIONCO LLC ~ 0.000% 04/29/29 .......evvvrrerrrernnrnrnrnnnsnsrssssnsssssssssssssssnsnnnnnes | seeeeeeenennens [ooeed 09/14/2023 ... Goldman Sachs & Co ... 200,750 |
000000-00-0 ......... VIRGIN MEDIA BRISTOL LLC  0.000% 03/31/31 ...evvviiiiiiiiiiiiiiiiiiiiene e eciiieeee s | eeeeeeiienees [eed 09/20/2023 ..... Goldman Sachs & Co ... 237,600 |.
00737R-AE-0 ......... ADTALEM GLOBAL ~ 0.000% 02/12/28 .........eeeeeieeiiiiiiiieeeceiieie e ieene e eenne e s eiennees | eeeeesiinnnees [eeeead 09/19/2023 ..... Goldman Sachs & Co ... U 200,700 |
03768D-AB-3 ......... APOLLO COMM REAL EST FIN INC INITIAL TERM LOAN ~ 8.195% 05/07/26 ......ccuvvvereeiiniiienniiies | eeeeeeiiieeees [ 09/15/2023 ..... Goldman Sachs & Co ... R 195,000 |.
04686R-AB-9 ......... athenahealth Group Inc Initial Term Loan  0.000% 01/27/29 ...cuuvveenieeniiiiiieiiieeiiieeiiieeee | eeeeveiiieiins foeees 09/15/2023 ..... Goldman Sachs & Co ... 198,500 |.
05349U-BN-1 ......... AVAYA INC INITIAL TR LN (EXIT FACILITY) ~ 0.000% 08/01/28 ........euvvmmmmmmmnnnnnnnnninninnninninn [ eereeenanennnns [ 07/31/2023 ..... Direct .... 13,719 |.
05549D-AK-4 ......... Aveanna Healthcare LLC 2021 Term Loan  0.000% 06/30/28 07/01/2023 ..... Direct ....
20716L-AG-1 Confluent Health LLC Term Loan B 0.000% 10/27/28 07/06/2023 ..... Tax Free Exchange ....

21870F-BA-6 .
24022K-AB-5 .

..| CORELOGIC INC TL 1L B 0.000% 04/14/28 ..............
.. | DCERT BUYER INC INITIAL TERM LOAN  9.631% 08/07/26 ....
.| GENESEE & WYOMING INC INITIAL TERM LOAN  7.652% 11/06/26

09/15/2023
09/14/2023

Goldman Sachs & Co
Goldman Sachs & Co

29102T-AB-8 . . 09/14/2023 Goldman Sachs & Co
34416D-AV-0 . ..|Focus Financial Partners LLC Incremental Term Loan 7.933% 06/24/28 Goldman Sachs & Co
39479U-AQ-6 . .| Greeneden U.S. Holdings I1,LLC New Dollar Term Loan 10.041% 11/30/27 . Goldman Sachs & Co

421300-AL-8 ......... Ascensus Holdings Inc  9.152% 05/19/28
440550-AD-7 ......... HORIZON PHARMA USA INC Initial Term Loan 7.570% 02/26/28 .

200,250 |.
200,250 |.

...... 09/18/2023 .....|Goldman Sachs & Co ...
...... 09/15/2023 ..... | Goldman Sachs & Co ...

50909T-AC-8 ......... MILANO ACQUISITION CORP. Term Loan  9.657% 08/17/27 .....ccevvvvviiiiiiiiiiiiiiiiiiiieciiiiieeees | eeeeeeiieeees [ 09/15/2023 ..... Goldman Sachs & Co ... 198,000 |.
66743U-AE-6 ......... Peraton Corp Initial Term Loan  9.181% 02/23/28 ....c.uviveuiieeieeiieeiiieeeeeeeeeeneeenineenns | cevveeniieniins Joeeees 09/15/2023 ..... Goldman Sachs & Co ... 250,625 |.
68764J-AB-7 ......... Medline Borrower LP Initial Dollar Term Loan  0.000% 10/15/28 ......cooovviiiiiiiniiiiiiiiininnns [ e 09/14/2023 ... Goldman Sachs & Co ... 200,458 |.
69291L-AB-2 Vertex Aerospace Services Corp Initial Term Loan 0.000% 11/10/28 .. 09/15/2028 ..... Goldman Sachs & Co ... 200,500 |.

T4028H-AE-S .
75865H-AH-1 .
84762N-BP-5 .

..|Precision Medicine Group, LLC Initial Term Loan  0.000% 11/18/27
..|Refficiency Holdings LLC Delay Initial Term Loan 0.000% 12/16/27 ..
..|Precision Medicine Group, LLC Amd No 1 Refinancing DDTL ~ 0.000% 11/18/27 .
87854H-AC-0 . ..|Harbor Freight Tools USA, Inc. Term Loan B (2021)  8.183% 10/19/27 ...
BL3281-62-5 . ..| AVENTUM GOVT SERVI HOLDGS LLC ~ 9.607% 01/29/27 ...
BL3576-59-4 ......... AUTOKINITON US HOLDINGS INC ~ 0.000% 04/06/28
BL3588-79-7 ......... MICHAELS COS INC TL 1L 0.000% 04/09/28 ....
BL3604-46-1 ......... BROWN GROUP HOLDING LLC ~ 0.000% 06/07/28 ..
G2300H-AB4 ......... COMET BIDCO LIMITED FACILITY B2 10.684% 10/06/24

07/06/2023
07/01/2023
07/03/2023
09/14/2023 Goldman Sachs & Co
09/15/2023 Goldman Sachs & Co
...... 09/14/2023 .....|Goldman Sachs & Co ...
...... 09/18/2023 .....|Goldman Sachs & Co ...
JUU AR 09/14/2023 ... Goldman Sachs & Co ...
........................................................................ 07/03/2023 .....|[Direct

Tax Free Exchange .
Various
Direct ....

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 8,914:193

9,011,915 0
2509999997. Total - Bonds - Part 3 297,948,326 315,536,392 1,935,132
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 297,948,326 315,536,392 1,935,132
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0
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STATEMENT AS OF SEPTEMBER 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-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
000000-00-0 ......... CINEWORLD PARENT LIMITED COMMON STOCK .....eeeeeeeeenieeeeeenieeeeeeenneeeeeeenneeeeeennnneeeeennn | cvvnnnennnnnnn Joennnd 08/02/2023 ..... BARCLAYS BANK PLC .... 8,923.000 .... 133,845
000000-00-0 ......... CINEWORLD GROUP PLC COMMON STOCK Boivviieeeees oo 07/19/2023 ..... Direct ... 12,546.000 ... 242,511
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 376,356 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 376,356 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 376,356 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 376,356 XXX 0 XXX
6009999999 - Totals 298,324,682 XXX 1,935,132 XXX
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STATEMENT AS OF SEPTEMBER 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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36176A-FG-9 | GNMA POOL 760067  4.000% 04/15/41 . . 09/01/2023 . | Paydoun ... .0 . 0 .658 |.. 0 e . 04/15/2041 . [1.A ........
..36176C-K2-0 | GNMA POOL 762013 ~ 4.000% 03/15/41 . . 09/01/2023 . | Paydoun ... .0 . 0 .M 0 . 03/15/2041 . [1.A ........
..36176M-UY-7 |GNMA POOL 770399  4.500% 06/15/41 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2041 . [1.A ........
..36177T-AG-2 | GNMA POOL 798106  3.500% 03/15/42 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2042 . [1.A ........
..36177X-RU-4 | GNMA POOL AA1399  3.500% 07/15/42 .......eeuun [eeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2042 . [1.A ........
..36178D-7H-8 | GNMA POOL AA6296  3.000% 04/15/43 .........cc. [.eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2043 . [1.A ........
..361790-3H-2 |GNMA |1 POOL MA2600  3.000% 02/20/45 ........ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/20/2045 . [1.A ........
..361790-F-4 |GNMA |1 POOL MA2446  4.000% 12/20/44 ........ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/20/2044 . (1.A ........
..361790-YR-6 |GNMA |1 POOL MA2520  3.000% 01/20/45 ........ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2045 . [1.A ........
..36179Q-YS-4 |GNMA 11 POOL MA2521  3.500% 01/20/45 09/01/2023 . |Paydown 0 0| 0| . 01/20/2045 . [1.A .
..36179R-4D-8 |GNMA 1 POOL MA3520  3.000% 03/20/46 09/01/2023 . |Paydown 0 0| 0| . 03/20/2046 . [1.A .
..36179R-7H-6 | GNMA |1 POOL MA3596  3.000% 04/20/46 09/01/2023 . |Paydown 0 0| 0| . 04/20/2046 . [1.A .
..36179R-F8-7 |GNMA |1 POOL MA2891  3.000% 06/20/45 ........ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/20/2045 . [1.A ........
..36179R-LN-7 |GNMA |1 POOL MA3033  3.000% 08/20/45 ........ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-LP-2 |GNMA |1 POOL MA3034  3.500% 08/20/45 ........ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-LQ-0 |GNMA |1 POOL MA3035  4.000% 08/20/45 ........ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2045 . [1.A ........
..36179R-S8-3 |GNMA |1 POOL MA3243  3.000% 11/20/45 ........ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/20/2045 . [1.A ........
..361798-5K-9 | GNMA POOL MA4450  3.000% 05/20/47 .....cceeenn [eeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/20/2047 . (1.A ........
..361795-B7-1 |GNMA POOL MA3662  3.000% 05/20/46 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/20/2046 . [1.A ........
..36179S-EG-8 | GNMA POOL MA3735 ~ 3.000% 06/20/46 ............ [....... . 09/01/2023 . | Paydoun ... 2| .0 . 0 0 . 06/20/2046 . [1.A ........
..361798-JS-7 | GNMA POOL MA3873  3.000% 08/20/46 . 09/01/2023 . |Paydown 150 0 0| 0| . 08/20/2046 . (1.
..361798-JT-5 |GNMA POOL MA3874  3.500% 08/20/46 . 09/01/2023 . |Paydown .(2,336) | 0 ..(2,336) 0| 0| . 08/20/2046 . (1.
..36179S-LR-6 |GNMA POOL MA3936  3.000% 09/20/46 . 09/01/2023 . |Paydown .16 | 0 ....16 0| 0| . 09/20/2046 . (1.
..361798-LS-4 | GNMA POOL MA3937  3.500% 09/20/46 . . |. 09/01/2023 . | Paydown (5,171) |. 0 . (5,171) 0| 0| . 09/20/2046 . (1.
..36179S-UN-5 | GNMA POOL MA4197  4.000% 01/20/47 . veeee.. |- 0970172023 . | Paydown (585) |. 0 . (585) 0| 0| . 01/20/2047 . (1.
..36179T-EY-7 |GNMA |1 POOL MA4651  3.000% 08/20/47 ........ [....... . 09/01/2023 . | Paydoun ... 202 ). .0 . 202 ... 0 0 . 08/20/2047 . (1.
..36179T-G4-1 |GNMA |1 POOL MA4719  3.500% 09/20/47 ........ [....... . 09/01/2023 . | Paydoun ... .. (1,156) | 0 e (1,156) | 0 0 . 09/20/2047 . (1.A ........
..36179T-LS-2 |GNMA |1 POOL MA4837  3.500% 11/20/47 ........ [....... . 09/01/2023 . | Paydoun ... 0 e (939) . 0 0 . 11/20/2047 . [1.A ........
..36179U-GB-2 |GNMA |1 POOL MA5594  3.500% 11/20/48 ........ [....... . 09/01/2023 . | Paydoun ... 0 el (482) ... 0 0 . 11/20/2048 . [1.A ........
..36179V-4V-9 | GNMA POOL MA7136  2.500% 01/20/51 ............ [....... . 09/01/2023 . | Paydoun ... . . 0 e (4,814) . 0 0 . 01/20/2061 . [1.A ........
..36179V-7E-4 | GNMA POOL MA7193  2.500% 02/20/51 .....cccccet [orennn . 09/01/2023 . | Paydoun ... 134,064 139,159 |.... 0 e (5,082) ... 0 0 . 02/20/2051 . [1.A ........
..36179W-BY-3 | GNMA POOL MA7255  2.500% 03/20/51 . 09/01/2023 . |Paydown ..132,970 ..138,005 |. 0 . (4,971) 0| 0| . 03/20/2051 . (1.
..36200M-2Y-8 | GNMA POOL 604791  5.500% 11/15/33 . 09/01/2023 . |Paydown .657 .637 |. 0 0| 0| . 11/15/2083 . (1.
..36200M-C3-5 | GNMA POOL 604090  6.000% 03/15/33 . 09/01/2023 . |Paydown 0 0| 0| . 03/15/2033 . (1.
..36200N-SL-6 | GNMA POOL 605423  5.000% 05/15/34 . 09/01/2023 . |Paydown 0 0| 0| . 05/15/2034 . (1.
..3620A2-TX-4 | GNMA POOL 717066  4.500% 05/15/39 . 09/01/2023 . |Paydown 0 0| 0| . 05/15/2039 . (1.
..3620A2-1I3-6 | GNMA POOL 717166  4.500% 06/15/39 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2039 . (1.
..3620A6-B4-8 | GNMA POOL 720159  4.500% 07/15/39 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2039 . [1.A ........
..3620A9-YX-3 |GNMA POOL 723526  4.500% 12/15/39 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2039 . [1.A ........
..3620A9-ZE-4 | GNMA POOL 723541  5.000% 12/15/39 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2039 . [1.A ........
..3620AA-R2-6 | GNMA POOL 724205  4.000% 08/15/39 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2039 . [1.A ........
..3620AB-4P-8 | GNMA POOL 725430  4.500% 11/15/39 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2039 . [1.A ........
..3620AC-6V-1 |GNMA POOL 726384  5.000% 10/15/39 .... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 10/15/2039 . [1.A ........
..3620AC-V8-4 | GNMA POOL 726139  4.500% 01/15/40 .... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 01/15/2040 . [1.A ........
..3620AD-6J-6 |GNMA POOL 727273  4.500% 12/15/39 . 09/01/2023 . |Paydown 0 0| 0| . 12/15/2039 . [1.A .
..3620AF-4li-4 | GNMA POOL 729037  5.000% 02/15/40 ... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 02/15/2040 . [1.A ........
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STATEMENT AS OF SEPTEMBER 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
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..3620AJ-XX-2 | GNMA POOL 731594  4.000% 11/15/40 ....cccceees [orrnnnn . 09/01/2023 . | Paydoun ... ... 446 ... 456 ... .. (10) ). .0 . 0 ... 446 ). 0 e . 11/15/2040 . [1.A ........
..3620AM-VR-0 | GNMA POOL 734224  4.500% 02/15/41 ......ooceee [oeennnn . 09/01/2023 . | Paydoun ... L 137 . .0 . 0 137 ) 0 . 02/15/2041 . [1.A ........
..3620AR-HU-8 | GNMA POOL 737443  4.500% 09/15/40 .......cceun [oerennn . 09/01/2023 . | Paydoun ... . T74 198 ... .0 . 0 0 . 09/15/2040 . [1.A ........
..3620AS-AL-3 | GNMA POOL 738111  4.000% 03/15/41 ............ [...ces . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..3620AT-EB-9 |GNMA POOL 739130  5.500% 01/15/39 .....eeevunn [ereennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/15/2039 . [1.A ........
..3620AV-X2-3 | GNMA POOL 741497 ~ 4.000% 12/15/40 .......cccc. [oernnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2040 . [1.A ........
..3620C0-Z9-2 |GNMA POOL 745168  5.000% 06/15/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2040 . [1.A ........
..3620C0-ZL-5 |GNMA POOL 745147  4.500% 06/15/40 ............ [.oeeeen . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2040 . [1.A ........
..3620C1-AZ-9 | GNMA POOL 745324  4.500% 07/15/40 .......cceun [eerennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2040 . [1.A ........
..3620C6-DE-2 | GNMA POOL 749901  4.500% 09/15/40 . 09/01/2023 . |Paydown 0 0| 0| . 09/15/2040 . 1.A .
..36210B-4H-5 |GNMA POOL 487824  4.500% 04/15/39 . 09/01/2023 . |Paydown 0 0| 0| . 04/15/2039 . [1.A .
..36210B-YF-6 | GNMA POOL 487710  4.500% 03/15/39 . 09/01/2023 . |Paydown 0 0| 0| . 03/15/2039 . [1.A .
..36211S-FB-8 | GNMA POOL 521362  5.500% 06/15/35 ......eevven [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2035 . [1.A ........
..36225A-ZL-7 |GNMA POOL 780747  6.500% 03/15/28 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2028 . [1.A ........
..36225B-X2-9 | GNMA POOL 781597  5.000% 05/15/33 .....ccccee [erennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2083 . [1.A ........
..36230M-VF-1 | GNMA POOL 753314  4.000% 12/15/40 ......cccoou [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2040 . (1.A ........
..36230N-US-2 | GNMA POOL 754193  4.500% 08/15/41 .......evuee [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2041 . [1.A ........
..36241K-BR-8 | GNMA POOL 781848  6.000% 10/15/34 .......oeves [oeennnn . 09/01/2023 . | Paydoun ... .0 . 0 . .. 0 . 10/15/2034 . [1.A ........
..36241K-DZ-8 | GNMA POOL 781920  5.500% 05/15/35 ......euuunn [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 ...612 |.. 0 . 05/15/2035 . [1.A ........
..36241K-GU-6 | GNMA POOL 782011  5.000% 12/15/35 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2035 . [1.A ........
..36241K-TS-7 |GNMA POOL 782361  5.500% 07/15/38 . 09/01/2023 . |Paydown 0 0| 0| . 07/15/2038 . (1.
..36241K-XW-3 | GNMA POOL 782493  5.000% 12/15/38 . 09/01/2023 . |Paydown 0 0| 0| . 12/15/2038 . (1.
..36241K-Z4-3 | GNMA POOL 782563  5.000% 02/15/39 . 09/01/2023 . |Paydown 0 0| 0| . 02/15/2039 . (1.
..36241L-4U-7 | GNMA POOL 783535  4.000% 02/15/42 . . |. 09/01/2023 . | Paydown 0 0| 0| . 02/15/2042 . (1.
..36241L-7B-6 |GNMA POOL 783590  4.500% 06/20/41 . . |- 09/01/2023 . | Paydown 0 0| 0| . 06/20/2041 . (1.
..36241L-L3-8 | GNMA POOL 783046  4.000% 08/15/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2040 . (1.
..36241L-P4-2 | GNMA POOL 783143  4.000% 10/15/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2040 . [1.A ........
..36241L-TT-3 |GNMA POOL 783262  4.500% 03/15/41 .....cccooun [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2041 . [1.A ........
..36290V-JX-3 | GNMA POOL 618678  6.000% 10/15/36 ......ccco. [.eeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2036 . [1.A ........
..36291D-4G-5 |GNMA POOL 625523  4.500% 07/15/39 ............ [..eces . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2039 . [1.A ........
.. 36292C-3R-3 | GNMA POOL 645308  5.500% 06/15/38 ............ [.eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2038 . [1.A ........
..36292D-Xi-7 | GNMA POOL 646093  5.000% 01/15/38 . 09/01/2023 . |Paydown 0 0| 0| . 01/15/2038 . (1.
..36294U-UN-2 | GNMA POOL 660388  3.500% 02/15/42 . 09/01/2023 . |Paydown 0 0| 0| . 02/15/2042 . (1.
..36295E-SA-6 | GNMA POOL 668413  6.000% 04/15/37 . 09/01/2023 . |Paydown 0 0| 0| . 04/15/2037 . (1.
..36205H-JT-8 | GNMA POOL 670874  4.000% 08/15/41 . 09/01/2023 . |Paydown 0 0| 0| . 08/15/2041 . (1.
.. 36295K-4D-2 | GNMA POOL 673220  6.000% 10/15/38 . 09/01/2023 . |Paydown 0 0| 0| . 10/15/2038 . (1.
.. 36295P-5U-2 | GNMA POOL 676859  5.000% 05/15/38 ............ ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2038 . (1.
.. 36295P-0P-0 | GNMA POOL 676462  6.000% 11/15/37 .....eevvves [oennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2037 . [1.A ........
..362950-N7-1 | GNMA POOL 677314  5.500% 09/15/38 .......cccc. [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2038 . [1.A ........
..36296D-GP-7 | GNMA POOL 687906  5.500% 09/15/38 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2038 . [1.A ........
..36296F-GT-4 | GNMA POOL 689710  6.500% 07/15/38 .....ceevves [eeennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2038 . [1.A ........
..362960-LQ-0 | GNMA POOL 697935  4.500% 03/15/39 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2039 . [1.A ........
..36296U-3V-0 |GNMA POOL 702012  5.000% 03/15/39 .... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 03/15/2039 . [1.A ........
..36296U-22-9 | GNMA POOL 701961  4.500% 06/15/39 . . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 06/15/2039 . [1.A ........
..36296U-73-7 |GNMA POOL 701962  4.500% 06/15/39 . 09/01/2023 . |Paydown 0 0| 0| . 06/15/2039 . [1.A .
..36296X-GS-7 | GNMA POOL 704109  6.000% 12/15/38 . . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 12/15/2038 . [1.A ........
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..36296X-YS-7 |GNMA POOL 704621  4.500% 07/15/39 ..covvveees | uunnnns . 09/01/2023 . | Paydown ... 0. (3] o0 ). . 07/15/2039 . |1.A ........
..36297D-NG-8 |GNMA POOL 708791  5.000% 05/15/39 .....coeeeee | unnnns . 09/01/2023 . | Paydown ... .0 w0 ] . 05/15/2039 . |1.A ........
..36297G-BH-2 |GNMA POOL 711140  4.500% 02/15/40 ......ccceee | eunnnns . 09/01/2023 . | Paydown ... 0. o0 ). . 02/15/2040 . |1.A ........
.. 36297H-RQ-3 | GNMA POOL 712495  4.500% 06/15/39 ........... |eeeenns . 09/01/2023 . | Paydown ... .0 w0 ] . 06/15/2039 . |1.A ........
..36297K-KZ-3 |GNMA POOL 714112  5.000% 08/15/39 ..eeevveeee | uunnnns . 09/01/2023 . | Paydown ... 0. o0 ). . 08/15/2039 . |1.A ........
..36297K-ZU-8 |GNMA POOL 714555  4.500% 06/15/39 .... P U . 09/01/2023 . | Paydown ... .0 .0 . 06/15/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-5
..38381B-C3-6 [CLASS PB  3.500% 11/20/47 ..oevvvvvvvivnnnnnnns | nnnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 11,700 |oeeeeennnnns 11,700 [oeeeennenee 1,732 | 11,720 [ooeeiiiiinnnnns 0 Jeeeeennnn () O (U P (20 F (U P 11,700 [.oooeevennnnnns (VN P [ PO [V 273 |. 11/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-023
..38381R-PZ-6 |CLASS KA~ 3.500% 10/20/48 ......ceevvvvvnneeennn | nnnnns . 09/01/2023 . |Paydonn ....cevunvvvriinnnnn fevvnninnnniiiniinns foveinnennn 7,697 [l 7,897 [ 7724 | T T e O e (1) [l O e (M) [l O el 7,897 [0 0 [0 178 [. 10/20/2048 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-23
..38381R-QH-5 |CLASS LE  3.500% 07/20/48 P ISR . 09/01/2023 . | Paydown ... . . ...498 |. 07/20/2048 . |1.A ........
..91282C-DK-4 |US TREASURY N B 1.250% 11/30/26 ..cevvveneeee | uunnens . 09/28/2023 . |Paribas ... . 7,611,816 .8,533,583 |.... .88,251 |. 11/30/2026 . [1.A ........
Bony/Barclays Capital
..91282C-FH-9 [US TREASURY N B 3.125% 08/31/27 ....ccvvvees | uunnnns . 09/27/2023 . | Inc [P IR R 21,710,914 |....... 23,090,000 |....... 22,558,750 |.......22,588,602 |.... . L72,904 o0 s 22,661,506 |...............0 |......(950,592)|...... (950,592) .. 777,067 |. 08/31/2027 . |1.A ........
..91282C-FN-6 |WI TREASURY SEC  4.250% 09/30/24 .. 08/10/2023 . | Various 4,628,289 ..4,680,000 ..4,687,194 | .4,686,312 |. .(2,085) |. ..(2,055) . . 4,684,257 (55,968) |.. . 09/30/2024 . |1.
..91282C-FU-0 |US TREASURY N B 4.125% 10/31/27 ..... . 09/27/2023 . | Chase .evveeeeeeeennunnaees Joovennnneeeennnnnns fonnns 11,175,291 |....... 11,460,000 |....... 11,547,741 |....... 11,545,658 |...ooeeeeeeenn 0 o (11,828) | .. (11,828) |... L0 |t 11,533,830 |. . ,540) |...... (358,540) . 10/31/2027 . |1.
0109999999. Subtotal - Bonds - U.S. Governments 45,966,098 48,569,788 48,211,977 48,228,704 0 17,985 17,985 0 48,246,690 0 (2,280,593) |  (2,280,593) XXX
ARAB REPUBLIC OF EGYPT SERIES REGS  3.875%
. 000000-00-0 [02/16/26 ......eeevvvvvnnneirirnnnnneeeiinnnnnenenns | Diviis . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 338,927 |..oeennnns 450,000 |........... 350,190 |........... 358,959 [.oiiiiiinnnns (U AR 16,502 |ovvveeniiiiens (U A 16,502 |ovvveeniiienns (U 374,462 |......covnnnnn. 0 f...... (35,535) |....... (35,535) [ 17,341 |. 02/16/2026 . |4.B FE ....
ARAB REPUBLIC OF EGYPT SERIES REGS  5.800%
. 000000-00-0 [09/30/27 .evvuvriiiiiiniieeeiiiiie e D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeevveverriinnnnns Jovunnnnns 278,804 |.......... 400,000 |........... 304,000 |.eeunnnnns 311,047 |oveneinnnne (U 8,989 |..nns (U 8,989 |..nnns (U 320,036 |..eevvunnnnnnns 0 f...... (41,232) |....... (41,2382) |.oevvennnnns 20,236 |. 09/30/2027 . |4.B FE ....
OMAN GOV INTERNTL BOND SERIES SERIES REGS
. 000000-00-0 [6.750% 10/28/27 .....ceevvvvnuniiriiiinieeeeennans D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 941,795 |.ooeennns 910,000 |.....eeeens 964,526 |........... 527,819 |........ 15,614 |........ (5,177) fervvninnnnnnnns (U . 10,437 [ooeeiiiiinnnnns (U 955,257 [.oeiviiiinnnnns 0 f...... (13,461) |....... (13,461) [cvunnnnnnnne 48,799 |. 10/28/2027 .|3.B FE ....
KINGDOM OF MOROCCO SERIES REGS SERIES REGS
. 000000-00-0 [2.375% 12/15/27 ..cevvvvvniiiiiiiiiieiiiiiiis D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvenrerriinnnnns Jovnnnnnns 652,560 |.......... 750,000 |........... 660,320 |...eeennnnd 651,783 |........ 16,309 |ooevennnns 9,212 | (U PR 25,521 |oiiiiiins (U N 677,303 |eevvrininns 0 f...... (24,743) |....... (24,743) |.oovvvnnnnns 11,826 . 12/15/2027 . [3.A FE ....
REPUBLIC OF SERBIA SERIES REGS  6.250%
. 000000-00-0 |05/26/28 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... |.... .... 200,000 .. 1,594 |..........1,5%4 . 05/26/2028 . |3.A FE ....
REPUBLIC OF
. 000000-00-0 {0.000% 07/31/30 D..... . 08/10/2023 . |Various ........cceeevvevenn Jovvnninineiinnninnns foenieenens 46,745 |oeeennn.n. 157,726 |............79,631 [............61,601 |.........28,433 |..........3,270 |.....cooeeennn0 eeennn 31,703 |ooeiiiiiinnnn 0 e 93,304 |0 [ (46,559) |....... (46,559) |..evvvvnnninnnnns 0 |. 07/31/2030 . |4.C FE ....
REPUBLIC OF ECUADOR SERIES 144 SERIES 144A
. 000000-00-0 |6.000% 07/31/30 D..... . 08/10/2023 . |Various ... 572,200 . (29,156) |....... (29,156) . 07/31/2030 . |4.C FE ....
REPUBLIC OF ANGOLA St
. 000000-00-0 [04/14/32 .cevvvvnniiiiiiiieiieiiii s D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevverirviinnnnns Jovnnnnnns 172,064 |.......... 200,000 |....eeee.. 177,600 [oeeeeniiiinnnnnns (U1 P [ P 689 |oveiiiiiiins (U P 689 |ovviiiiiiinns (U 178,289 |ovveeniiiiinnnn (U (6,225) |......... (6,225) |evvennnnnne 14,583 |. 04/14/2032 . |4.C FE ....
REPUBLIC OF ECUADOR SERIES 144 SERIES 144A
. 000000-00-0 |3.500% 07/31/35 D..... . 08/10/2023 . |Various ... .. 379,676 |........ 1,059,660 |...........396,394 |...........375,524 |......... 39,238 414,762 |.. . (35,086) |....... (35,086) . 07/31/2035 . |4.C FE ....
REPUBLIC OF ECUADOR
. 000000-00-0 [2.500% 07/31/40 ...evvvriiviinniiiiiiiiiieeeeens D..... . 08/10/2023 . |Various ........cceveevrenns fevvnnennenninnnnnns Jonenns 160,575 |........... 493,000 153,694 |........ 15,674 |oeeeeiinnnnn (1 P (U . 15,674 [ooeiiiiinnnnns (U 169,368 |.vvevniveinnnnn [ (8,793) |........ (8,793) . 07/31/2040 . |4.C FE
GOVT OF BERMUDA SERIES 144A SERIES 144A
..085209-AH-7 [3.375% 08/20/50 ...evvunniiiiiiiiiiieiiiiieees . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrviinnnnns Jovunnnnns 137,500 |.......... 200,000 206,189 0 (U R 206,099 |...covnnnnnns 0 f...... (68,599) |....... (68,599) . 08/20/2050 . |1.F FE ..
..105756-BB-5 |FED REPUBLIC OF BRAZIL  8.250% 01/20/34 .... . 08/10/2023 . |Various ........cceeeueeees .. 1,560,000 .1,750,369 0. o0 ). (266,327) |...... (266,327) . 01/20/2034 . |3.C FE ..
..105756-CA-6 |FED REPUBLIC OF BRAZIL ~ 4.500% 05/30/29 .... . 08/10/2023 . | Goldman Sachs & Co . 280,000 ..259,431 |. 0 0| . (28,074) . (28,074) |.. . 05/30/2029 . |3.C FE ..
..105756-CB-4 |FED REPUBLIC OF BRAZIL  4.750% 01/14/50 .... . 08/10/2023 . | Goldman Sachs & Co . ..237,902 |. 0 0| . . (39,016) |. (39,016) |.. . 01/14/2050 . |3.C FE ..
..105756-CC-2 |FED REPUBLIC OF BRAZIL ~ 3.875% 06/12/30 .... . 08/10/2023 . |Various ........ccceeeeernenn |oee . .0 o0 ).l 1,378,748 .. . (28,299) |....... (28,299) . 06/12/2030 . |3.C FE ...
..105756-CF-5 |FED REPUBLIC OF BRAZIL ~ 6.000% 10/20/33 .... |D..... . 08/10/2023 . | Goldman Sachs & Co ...... . 1,306,017 . 0 |... 0. ceer0 eeennnn. 1,319,998 .. (13,981) . 10/20/2033 . |3.C FE ...
..168863-DT-2 |REPUBLIC OF CHILE ~ 2.550% 07/27/33 .. . 08/10/2023 . | Goldman Sachs & Co .. 404,460 . 500,000 ..374,011 |. 0 0| .379,500 24,960 |.. . 07/27/2033 . |1.F FE ..
..168863-DU-9 [REPUBLIC OF CHILE  3.250% 09/21/71 . 08/10/2023 . | Goldman Sachs & Co .. 126,234 . 200,000 0. 0 0| 132,635 (6,401) | . (6,401) [.. . 09/21/2071 . |1.F FE ..
..168863-DW-5 |REPUBLIC OF CHILE  4.000% 01/31/52 .. . 08/10/2023 . | Goldman Sachs & Co .. 167,693 . 210,000 0 0 0| 172,448 .(4,755)|. (4,755) |.. . 01/31/2052 . |1.F FE ..
..168863-DX-3 |REPUBLIC OF CHILE  2.750% 01/31/27 .. . 08/10/2023 . | Goldman Sachs & Co .. 186,138 . 200,000 . 190,108 |. 0 0| 191,511 .(5,373) | (5,373) |.. . 01/31/2027 . |1.F FE ..
..195325-BK-0 [REPUBLIC OF COLOMBIA  7.375% 09/18/37 . . 08/10/2023 . | Goldman Sachs & Co .. 162,576 . 165,000 ..155,198 |. 0 0| .185,378 . (22,801) . (22,801) [.. . 09/18/2037 . |3.A FE ...
..195325-BM-6 |REPUBLIC OF COLOMBIA  6.125% 01/18/41 . . 08/10/2023 . | Goldman Sachs & Co .. 202,682 ..240,000 . ..190,906 |. 0 0| 197,748 ..4,935 |. 4,935 |.. . 01/18/2041 . |3.A FE ..
.. 195325-BR-5 |REPUBLIC OF COLOMBIA  5.625% 02/26/44 ....... . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 417,042 540,000 ..395,866 |.... .0 .. .0 .. .445,487 .. . (28,445) |....... (28,445) . 02/26/2044 . |3.A FE ..
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.. 195325-CU-7 |REPUBLIC OF COLOMBIA  5.000% 06/15/45 . 08/10/2023 . | Goldman Sachs & Co .. 284,764 ... 400,000 L0 .. 0. .. 909 o0 ). .265,609 |.. 19,155 |.... . 06/15/2045 . |3.A FE ...
.. 195325-DQ-5 |REPUBLIC OF COLOMBIA ~ 5.200% 05/15/49 . . 08/10/2023 . | Goldman Sachs & Co .. 143,104 . 200,000 136,400 0 0 0| .136,400 ..6,704 |. . 05/15/2049 . |3.A FE ...
.. 195325-DR-3 |REPUBLIC OF COLOMBIA  3.000% 01/30/30 . . 08/10/2023 . | Goldman Sachs & Co .. 820,053 ..1,022,000 866,998 . 627,108 |. 0 0| .886,049 . (65,99) |. . 01/30/2030 . |3.A FE ..
.. 195325-DZ-5 |REPUBLIC OF COLOMBIA  3.250% 04/22/32 . . 08/10/2023 . | Goldman Sachs & Co .. 178,654 . 232,725 ..170,849 |. 0 0| .233,137 . (54,483) |. . 04/22/2032 . |3.A FE ..
.. 195325-EA-9 [REPUBLIC OF COLOMBIA  4.125% 02/22/42 .. . 08/10/2023 . | Goldman Sachs & Co .. 191,989 229,245 ..181,950 |. 0 0| .231,674 . (39,686) |. . 02/22/2042 . |3.A FE ..
.. 195325-EF-8 |REPUBLIC OF COLOMBIA ~ 8.000% 04/20/33 . . 08/10/2023 . | Goldman Sachs & Co .. 303,772 . ..287,535 |. ..287,538 |. 0 0| .287,602 . 04/20/2033 . |3.A FE ..
..195325-EG-6 |REPUBLIC OF COLOMBIA  7.500% 02/02/34 . 08/10/2023 . | Goldman Sachs & Co .. 544,077 536,020 |.... 0. 0. .536,147 |.. . 02/02/2034 . |3.A FE ..
COSTA RICA GOVERNMENT SERIES 144A  6.550%
.. 221597-CR-6 [ 04/03/34 .o D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvueeeeeennnns Jounnnnns 434,842 |........... 430,000 |oeeeeennnns 430,000 |eeeennieeeennnnns (U1 PP [ PO (VI PO [ PO (VI PO (U 430,000 |.eeevnunnnns 0 . 04/03/2034 . |4.A FE
DOMINICAN REPUBLIC SERIES 144A  4.500%
. 25714P-ED-6 [ 01/30/30 .veueeeeeienieeeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvuueeeeeennnns Jounnnns 251,641 |........... 285,000 |eeeeennnns 298,455 |........... 242,501 |......... 53,437 |.....c..... (842) |.eeveeees (U P 52,595 |..coiiiiinnnnns (U 295,095 [...ceeevnnnnnns 0 |oeeenes (43,455) |....... (43,455) |............ 13,324 . 01/30/2030 . |3.C FE
DOMINICAN REPUBLIC SERIES 144A  5.875%
. 25T14P-EE-4 [ 01/30/60 ...eeeeeeeeeeeeeeeee e e D..... . 08/10/2023 . |Various ......ccceeeueeeeees foermmmnnneeeeennnns Jonnens 490,140 |.......... 630,000 |........... 617,447 |..ooeen..et 461,326 |....... 156,347 |oeeveeeens A7 | (U1 156,394 |..coovnnnnnnnns [V 617,720 |oeeeeeeeennnnn 0 |..... (127,580) |...... (127,580) |-evvvnnnnnes 38,452 |. 01/30/2060 . [3.C FE
DOMINICAN REPUBLIC SERIES 144A  5.500%
L 257T14P-EP-9 [ 02/22/29 ..o D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeeruuneeeeennnnns Jounenns 307,015 |........... 325,000 |........... 325,000 |........... 298,024 |........ 26,976 |eevvnnaennn (VI PO (U 26,976 |oeeeeeeeaennne (U 325,000 |eeerrunnaanns 0 |oeeenes (17,986) |....... (17,986) [.+-ueeeeeee 17,478 |. 02/22/2029 . |3.C FE
ABU DHABI GOVT INT L SERIES 14 SERIES 144A
..29135L-AJ-9 [3.875% 04/16/50 .. |D.. . 08/10/2023 . | Goldman Sachs & Co .. 196,193 ..240,000 ..230,726 |. ..231,180 |. .231,290 . (35,098) |. (35,08) |.. . 04/16/2050 . |1.C FE .
..302154-DIi-6 |EXPORT IMPORT BANK KOREA ~ 5.125% 01/11/33 . |D..... . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 203,454 ... 200,000 199,180 |.... 0 .199,218 |.. 4,236 ...l 4,236 . 01/11/2033 . |1.C FE .
EXPORT IMPORT BK INDIA SERIES SERIES REGS
..30216K-AC-6 |3.875% 02/01/28 ...evvvriiiiiiiiiiiiiiiiieeeeeees D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 187,994 |.......... 200,000 |......e.n. 179,076 |oeeeennnnn. 179,653 181,811 [t [V O 6,183 |.....unnn. 6,183 . 02/01/2028 . |2.C FE
UAE INT L GOVT BOND SERIES 144 SERIES 144A
L 3V424E-AE-2 [4.951% 07/07/52 ovvvveniiiiiiiiicecciiieeeees D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevverirriinnnnns Jovnnnnnns 194,468 |.......... 200,000 |.......... 200,000 |.....eeen. 200,000 |eeveeniiiinnne [ PO {1 P [ PO {1 P (U 200,000 |..ooeeeernnnnns (U (5,532) |-.ovnnnn (5,532) [-ununnnnnnn 10,920 |. 07/07/2052 . |1.D FE .
REPUBLIC OF GHANA SERIES 144A  6.375%
L 3TAA3G-AG-6 [ 02/11/27 v D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeveevereivnninins fooeiennens 93,044 |.......... 200,000 |.....eeeens 157,342 |..oooennnnns 75,400 |......... 81,942 | (1 P (U P 81,942 | (U 157,342 [oooeeeiiinnnnn 0 f...... (64,208) |....... (64,298) |...coeeeeeeennnn 0 |. 02/11/2027 .|6. FE .....
FIN DEPT GOVT SHARJAH SERIES 144A  6.500%
L 38381C-AE-2 [ 11/23/32 ovviiiiiiiiiiiie i D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 590,968 |........... 572,000 |....oeeenns 572,317 |ooviiiiiiiniene (U1 P 0 Jeeeeennnn WA D] (U PO (A D) . (U 572,246 |.....coevnnnnn. [V P 18,722 |uuenn.. 18,722 |oeeennnnnne 17,661 [. 11/23/2032 . [3.A FE ....
REPUBLIC OF GUATEMALA SERIES 144A  4.500%
.. 401494-AN-9 [05/03/26 ...evvvniiiiiiiiiieiiii e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 41,725 |........... 430,000 |......oeen. 446,555 |........... 412,820 (U . 28,090 |oveeniiiiinnns (U 440,909 [...evvviinnnnns 0 f...... (29,184) . 05/03/2026 . |3.B FE ....
KINGDOM OF JORDAN SERIES 144A  7.500%
..41809J-AB-1 |01/13/29 . 08/10/2023 . | Goldman Sachs & Co .. 291,662 290,000 286,537 |.... .0 w0 ] .286,675 |.. 4,987 ... . 01/13/2029 . |4.A FE ..
.. 445545-AF-3 |HUNGARY SERIES 144A  7.625% 03/29/41 . 08/10/2023 . | GOLDMAN SACHS ....... .. 426,560 ..382,000 . ..547,438 |. 0 0| .543,589 (117,029) |. . 03/29/2041 . |2.B FE ..
..445545-Al-8 |HUNGARY SERIES 144A  2.125% 09/22/31 .. . 08/10/2023 . | Goldman Sachs & Co .. 317,746 . 410,000 . N ..405,028 |. 0 0| .405,349 . (87,603) . . 09/22/2031 . |2.B FE ..
..445545-AR-7 |HUNGARY SERIES 144A  6.125% 05/22/28 ... D..... . 08/10/2023 . | Goldman Sachs & Co .. 861,427 |... 845,000 |... 854,945 |.... 0. 0 ] .854,866 |.. ....6,561 |.... . 05/22/2028 . |2.B FE ..
.. 445545-AS-5 |HUNGARY SERIES 144A  6.250% 09/22/32 ........ D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 403,414 |........... 395,000 |........... 392,433 0 (U 392,505 [..ooeeevennnnnn0 fenns 10,908 . 09/22/2032 . |2.B FE ..
INDIAN RAILWAY FINANCE SERIES SERIES REGS
.. 45434M-2A-9 [ 3.249% 02/13/30 ....eevvriiniiiiiiii s . 08/10/2023 . | Goldman Sachs & Co ...... |.... .... 790,000 824,468 |.......... 817,860 |.... .0 0 (127,813) . 02/13/2030 . |2.C FE ..
..455780-CD-6 |REPUBLIC OF INDONESIA  3.500% 01/11/28 ..... . 08/10/2023 . | Goldman Sachs & Co ...... ... 410,000 409,650 |...........409,632 |.... 0. o0 ). . (22,8%) . 01/11/2028 . |2.B FE ..
..455780-CT-1 |REPUBLIC OF INDONESIA  4.200% 10/15/50 ..... . 08/10/2023 . | Goldman Sachs & Co ...... |.... . 530,000 433,438 |...........253,147 |.... .0 w0 ] . 13,188 ...l . 10/15/2050 . |2.B FE ..
..455780-DK-9 |REPUBLIC OF INDONESIA  4.300% 03/31/52 . 08/10/2023 . | Goldman Sachs & Co .. 340,304 . 400,000 . ..343,661 |. 0 0| .344,170 (3,866) |- . (3,866) |.. . 03/31/2052 . |2.B FE ..
..455780-DN-3 |REPUBLIC OF INDONESIA ~ 4.650% 09/20/32 . 08/10/2023 . | Goldman Sachs & Co .. 939,984 . 960,000 ..948,923 |. 0 0| .949,487 .(9,508) |. (9,503) |.. . 09/20/2032 . |2.B FE ..
..455780-DR-4 |REPUBLIC OF INDONESIA  4.850% 01/11/33 ..... .. . 08/10/2023 . | Goldman Sachs & Co .. 796,696 . 800,000 0 0| 785,206 11,490 |. . 11,490 |.. . 01/11/2033 . |2.B FE ..
..470160-CA-8 | GOVERNMENT OF JAMAICA  6.750% 04/28/28 ..... D..... . 08/10/2023 . |Various ........ceevvevvenns foevvvnnininniinnnns Jovnens 1,502,640 |........ 1,440,000 .0 U 1,606,500 [....evvvvrnnnnn0 foeeee (103,860) |...... (103,860) . 04/28/2028 . |4.A FE ..
KOREA NATIONAL OIL CORP SERIES 144A  4.875%
..500650-AP-1 [04/03/28 .....evviviiiiiiiiieiiiiiinieeeeiiineeeens | Daniis . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevverirviinnnnns Jovnnnnnns 203,563 |........... 205,000 |...........204,641 |ocooiiiiiiinnnnns (U1 P [ R 2B | [ R AT (U R 204,665 |.......ceennnnn [ (1,102) |........ (1,102) . 04/03/2028 . |1.C FE ....
MAGYAR EXPORT IMPORT BAN SERIES 144A  6.125%
L.55977Y-AA-6 [ 12/04/27 .oovvviiiiiiiiiiiiiiiiiiiineeeceiiieeeeens | D . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 468,158 .... 470,000 .469,015 |.. ... (858)]........... (858) . 12/04/2027 . |2.C FE ....
MONGOLIA IN
..60937L-AE-5 |4.450% 07/07/31 D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevverirviinnnnns Jovnnnnnns 160,870 |.......... 200,000 |......eeen. 196,046 |...........154,044 |.........42,479 [............ 209 [....ccovvennnnO [ 42,688 [oeeieinnnnnn 0 oo 196,733 |.oooeeeennnns 0 f...... (35,863) |....... (35,863) |-..coeennnnnn 9,815 |. 07/07/2031 . |4.B FE ....
KINGDOM OF MOROCCO SERIES 144A SERIES 144A
..617726-AL-8 [3.000% 12/15/32 ..cevvvenvvviiiiiiniieiiininneeens | D . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 279,850 355,000 353,474 |.... .363,766 |.. . (73,916) |....... (73,916) . 12/15/2032 . |3.A FE ...
KINGDOM OF MOROCCO S
..617726-AN-4 [5.950% 03/08/28 .....ovvviiiiivnnnniiiiiiiiiniees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeiiiiiiiinnnns Jovunnnnns 899,203 |.......... 890,000 |.......... 889,886 |........ooceunnnns JU P U T 50 |iiiiiennnns U 50 |iiiiinnnnns [U 889,935 [...........nnns [ PP 9,267 |ueuunnnns 9,267 |.eeuunnnnns 22,947 |. 03/08/2028 . [3.A FE ....
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KINGDOM OF MOROCCO SERIES 144A  6.500%
..617726-AP-9 [09/08/33 ...evvvriiiiiiiiiieiiiii e D..... . 08/10/2023 . | Goldman Sachs & Co ...... 820,000 |........... 824,236 |.....evvnnniiinnn (U1 P 0 Jeeeeennnn (91) fervnnnnninnnnns (U PO [C1 ) PO 0 14,601 |............ 23,097 |. 09/08/2033 . |3.A FE ....
REPUBLIC OF NIGERIA SERIES 144A  8.375%
..65412J-AU-7 |03/24/29 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 380,000 383,245 |...........314,450 |........ 68,537 (31,321) . 03/24/2029 . |4.C FE ....
OMAN GOV IN
..68205L-AA-1 [4.875% 02/01/25 D..... . 08/10/2023 . | Goldman Sachs & Co ...... 265,000 269,100 |.... .0 w0 ] ...(5,69) [......... (5,695) . 02/01/2025 . |3.C FE ..
..698299-BM-5 |REPUBLIC OF PANAMA  4.500% 04/01/56 . .. |D.. . 08/10/2023 . | Goldman Sachs & Co . . 380,000 . 380,000 |. 0 0| (101,137) | (101,137) |.. . 04/01/2056 . |2.B FE ..
..698299-BS-2 |REPUBLIC OF PANAMA  4.500% 01/19/63 ......... . 08/10/2023 . | Goldman Sachs & Co ...... .. 200,000 |... 142,850 |.... .0 .0 eeennn 1,810 . 01/19/2063 . |2.B FE ..
..698299-BV-5 |REPUBLIC OF PANAMA  6.853% 03/28/54 ......... . 08/10/2023 . | Goldman Sachs & Co ...... 305,000 |oeeerennnns 305,000 0 0 |-eeeeeennn305,000 f.oneeeenennnn0 [ 9,726 |oeeueennn. 9,726 . 03/28/2054 . |2.C FE ..
REPUBLIC OF PARAGUAY SERIES 144A  5.400%
..699149-AH-3 | 03/30/50 . 08/10/2023 . | Goldman Sachs & Co ...... .... 200,000 230,776 |oeeeennnnnn 0. o0 228,852 |onenieeennnnn 0 [onnnll. (58,852) ... (58,852) . 03/30/2050 . |3.A FE ..
..715638-AP-7 [REPUBLIC OF PERU  8.750% 11/21/33 . . 08/10/2023 . | Goldman Sachs & Co ...... .... 680,000 ,133,185 |........ 1,060,548 .0 w0 ] 041,798 [ovvvvvvvnnnnnnn 0 [onnnll (189,819) | (189,819) . 11/21/2033 . |2.B FE ..
..715638-DF-6 |REPUBLIC OF PERU  2.783% 01/23/31 .... . 08/10/2023 . | Goldman Sachs & Co ...... . .. 1,030,000 ..858,436 |.... 0. o0 ). 869,110 |.. veeenn..5,504 . 01/23/2031 . |2.B FE ..
..715638-DQ-2 |REPUBLIC OF PERU  2.780% 12/01/60 . . 08/10/2023 . | Goldman Sachs & Co .. 165,556 ..265,000 |...........158,897 |......ccceeernnn 0 0 0| .159,291 . 12/01/2060 . |2.B FE ..
..715638-DU-3 [REPUBLIC OF PERU  3.000% 01/15/34 . . 08/10/2023 . | Goldman Sachs & Co .. 369,729 ..450,000 446,532 0 0| .446,697 . (76,968) |. . 01/15/2034 . |2.B FE ..
..715638-DW-9 [REPUBLIC OF PERU  3.600% 01/15/72 .... . 08/10/2023 . | Goldman Sachs & Co .. 108,864 . 165,000 |.......... 111,200 |....covvnnnnnnnnne N 0 0| 111,301 .(2,437)|. . 01/15/2072 . |2.B FE ..
..718286-BB-2 |REPUBLIC OF PHILIPPINES  7.750% 01/14/31 ... . 08/10/2023 . | Goldman Sachs & Co .. 164,566 . 140,000 ..192,373 |. 0 0| 188,705 . (24,139) . . 01/14/2031 . |2.B FE ..
..718286-BZ-9 |REPUBLIC OF PHILIPPINES  3.950% 01/20/40 ... . 08/10/2023 . | Goldman Sachs & Co .. 385,587 ..450,000 . N ..514,715 |. 0 0| .512,874 (127,287) |. . 01/20/2040 . |2.B FE ..
..731011-AW-2 |REPUBLIC OF POLAND  5.500% 04/04/53 ......... . 08/10/2023 . | Goldman Sachs & Co ,114,909 ,125,000 ,113,924 |.... 0. 0 e 1,113,977 .. 932 |.... . 04/04/2053 . |1.G FE ..
STATE OF QATAR SERIES 144A SERIES 144A
.. T4727P-BE-0 |4.400% 04/16/50 . 08/10/2023 . | Goldman Sachs & Co .. 230,404 . 260,000 . 260,000 |. . 260,000 |.. 0 0| . 260,000 . (29,59%) |....... (29,5%) |.. . 04/16/2050 . |1.D FE ..
..760942-AS-1 | REPUBLICA ORIENT URUG . . . 08/10/2023 . | Goldman Sachs & Co .. 400,392 ..330,000 ..493,680 |. ..467,978 |. 0 0| .462,272 .(61,880) . (61,880) |.. . 03/21/2036 . |2.B FE ..
..760942-BA-9 |REPUBLICA ORIENT URUGUAY  5.100% 06/18/50 . . 08/10/2023 . | Goldman Sachs & Co .. 223,820 ..230,000 ..217,4% |. .274,732 |. 0 0| .274,104 . (50,284) |. . 06/18/2050 . |2.B FE ..
..760942-BD-3 |REPUBLICA ORIENT URUGUAY  4.975% 04/20/55 .. . 08/10/2023 . | Goldman Sachs & Co 57,365 ...60,000 59,400 |...covvnnniinnne 0 0 0| 59,402 (2,087) | . 04/20/2085 . |2.B FE ..
..760942-BE-1 |REPUBLICA ORIENT URUGUAY  5.750% 10/28/34 .. . 08/10/2023 . | Goldman Sachs & Co .. 289,613 . 270,000 ..266,012 |. ..266,032 |.. 0 0| .266,194 23,418 |. . 10/28/2034 . |2.B FE ..
ROMANIA SERIES 144A SERIES 144A  6.000%
.. T7586R-AP-5 [05/25/34 . 08/10/2023 . | Goldman Sachs & Co 238,000 237,617 |...........237,630 |.... 0. o0 eeennnn.... 237,645 .. .(2,834) ... . 05/25/2034 . |2.C FE ...
..77586R-AQ-3 |ROMANIA SERIES 144A  6.625% 02/17/28 .. . 08/10/2023 . | Goldman Sachs & Co ,956,000 ,981,937 |. ] 0 0| 1,979,721 44,739 | . 02/17/2028 . |2.C FE ...
..77586R-AR-1 [ROMANIA SERIES 144A  7.125% 01/17/33 ........ |D..... . 08/10/2023 . | Goldman Sachs & Co 490,000 |... 486,727 |.... 0. o0 |eeennn....486,859 |.. . eeennnn32,673 ... . 01/17/2033 . |2.C FE ...
..77586R-AS-9 |ROMANIA SERIES 144A  7.625% 01/17/53 ........ D..... . 08/10/2023 . | Goldman Sachs & Co 268,000 |........... 266,561 0 (U R 266,568 |...........ea0 |oeeennnns 29,298 . 01/17/2053 . |2.C FE ...
ROMANIA SERIES REGS SERIES REGS  6.125%
L TT586T-AE-6 [01/22/44 .oovvveiiiiiiiiiiii i D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvenrerriinnnnns Jovnnnnnns 644,556 |.......... 660,000 |........... 864,204 |........... 848,404 |............... [V R (3,556) |..ceveeeennnn 0 (U 844,848 |............. 0 f..... (200,292) |...... (200,292) [...evvvnneen 42,89 |. 01/22/2044 . [2.C FE
REPUBLIC OF SERBIA SERIES 144A SERIES 144A
LB17477-AF-9 [2.125% 12/01/30 ovvvveniiiiiiiiicecciieees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeveenvereivnnnnnes foenns 1,042,347 |........ 1,365,000 |........ 1,101,236 |.......... 971,806 |....... 144,012 |......... 15,374 |oeeeiiiine 0 (U . 1,131,192 | 0 f...... (88,844) |....... (88,844) |............ 20,236 |. 12/01/2030 . |3.A FE ....
REPUBLIC OF SERBIA SERIES 144A  6.250%
LBIT477-AG-7 [05/26/28 oevveniieiiiieeeecee e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvuiieriinnnnns Jounnnn 1,240,570 |........ 1,240,000 |........ 1,242,662 |oooveeniiiinnnnns (U1 P 0 s (276) [cvvvvnnnnnnnnns 0 (U . 1,242,386 |..covvnnnnnnnns [ (1,815) |........ (1,815) [ouvvvnnnnne 42,625 |. 05/26/2028 . [3.A FE
REPUBLIC OF SERBIA SERIES 144A  6.500%
LBATATT-AH-5 [00/26/33 vvvviiiiiiiiii e . 08/10/2023 . | Goldman Sachs & Co ...... .. 200,014 .... 200,000 195,406 |.... .0 w0 ] .195,549 |.. L4465 . s . 09/26/2033 . |3.A FE ..
..836205-AT-1 |REPUBLIC OF SOUTH AFRICA  4.875% 04/14/26 .. . 08/10/2023 . |Various .............. .. 494,032 . 510,000 535,476 ..492,935 |. (2,687) 0 0| .522,326 . (28,294) |. (28,294) . 04/14/2026 . |3.C FE ..
..836205-A-4 |REPUBLIC OF SOUTH AFRICA  4.850% 09/27/27 .. . 08/10/2023 . | Goldman Sachs & Co .. 378,588 . 400,000 399,720 ..379,000 |. .28 0 0| .399,791 . (21,203) . (21,203) . 09/27/2027 . |3.C FE ..
..836205-AX-2 |REPUBLIC OF SOUTH AFRICA  5.650% 09/27/47 .. . 08/10/2023 . | Goldman Sachs & Co .. 145,696 . 200,000 190,950 ..146,420 |. ...98 0 0| 191,377 . (45,681) . (45,681) . 09/27/2047 . |3.C FE ..
..836205-AY-0 |REPUBLIC OF SOUTH AFRICA  5.875% 06/22/30 .. . 08/10/2023 . |Various ... .. 333,871 . 360,000 ..392,968 |. ..334,065 |. (1,845) 0 0| .384,347 . (50,476) |. (50,476) . 06/22/2030 . |3.C FE ..
..836205-BA-1 |REPUBLIC OF SOUTH AFRICA  4.850% 09/30/29 .. . 08/10/2023 . | Goldman Sachs & Co 1,272,959 .. 1,420,000 1,346,835 |. ..605,200 |. ..3,359 | 0 0| . 1,349,527 . (76,568) |. (76,568) . 09/30/2029 . |3.C FE ..
..836205-BB-9 |REPUBLIC OF SOUTH AFRICA  5.750% 09/30/49 .. . 08/10/2023 . | Goldman Sachs & Co .. 429,390 ..590,000 ..407,638 |. ..128,300 |. L0 0 0| .407,638 21,753 |. 21,753 . 09/30/2049 . |3.C FE ..
..836205-BC-7 |REPUBLIC OF SOUTH AFRICA  5.875% 04/20/32 .. . 08/10/2023 . | Goldman Sachs & Co . .. 180,744 . 200,000 . 180,700 |. . 180,000 |. . 904 |. 0 0| .182,047 (1,308) |- . (1,308) |.. . 04/20/2032 . |3.C FE ..
..836205-BE-3 |REPUBLIC OF SOUTH AFRICA  7.300% 04/20/52 .. . 08/10/2023 . | Goldman Sachs & Co ...... .. 710,940 .. 820,000 722,184 |.... 0] .. 290 |. .0 0. 122,474 | L (11,534) |....... (11,534) . 04/20/2052 . |3.C FE ..
REPUBLIC OF POLAND SERIES EMTN  5.500%
.. 857524-AD-4 [ 11/16/27 ..ovviiiiiiiiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevverirviinnnnns Jovnnnnnns 579,753 |...euunns 570,000 |.....eeenns 567,838 |.......... 567,886 |.....oovrrinnnn0 foninninnns 238 | 0 (U R 568,124 |...oovennnnnnns [V P 11,629 . 11/16/2027 . |1.G FE ....
REPUBLIC OF POLAND SERIES EMTN  5.750%
L.B57524-AE-2 [ 11/16/32 evvvniiiiiiiiiiiiiiii e . 08/10/2023 . | Goldman Sachs & Co . 426,121 ... 405,000 ... 400,760 |...........400,799 |.... .0 .0 .400,998 |. 25,123 |.... . 11/16/2032 . |1.G FE ..
..900123-CK-4 [REPUBLIC OF .875% . . 08/10/2023 . | Goldman Sachs & Co ..690,773 . 750,000 . ..670,362 |. 0 0| 742,329 . (51,556) |. . 10/09/2026 . |4.C FE ..
..900123-CL-2 |REPUBLIC OF TURKEY  6.000% 03/25/27 . .. |D.. . 08/10/2023 . | Goldman Sachs & Co .. 288,478 ..305,000 ..217,854 |. 0 0| .313,384 . (24,906) |. . 03/25/2027 . |4.C FE ..
..900123-CY-4 [REPUBLIC OF TURKEY  5.250% 03/13/30 ......... D..... . 08/10/2023 . | Goldman Sachs & Co .. 247,028 290,000 ..282,725 .0 .. .0 .. .257,350 |.. . (10,322) . 03/13/2030 . |4.C FE ..
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..900123-DG-2 |REPUBLIC OF TURKEY  9.375% 01/19/33 ......... D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvueeeeeennnns Jounnnnns 209,428 |.......... 200,000 |oeeerennnns 212,500 |..eeeernnieaeenes (U1 PP 0 Joeeeeees (22} PO (1 P (2} PO (U 212,471 oo [V PO (3,043) |......... (3,043) |evvennnns 1,302 |. 01/19/2033 . |4.C FE ....
UNITED MEXICAN STATES SERIES MTNA  7.500%
..910860-AN-8 [ 04/08/33 .....eeeeeeeeeee e e e . 08/10/2023 . | Goldman Sachs & Co ...... . .... 130,000 137,150 |...........137,091 [.... (297) |. . ....136,794 |.. verr.. 10,366 ..8,288 |. 04/08/2033 . [2.B FE
..910860-AV-0 [UNITED MEXICAN STATES ~ 6.050% 01/11/40 . 08/10/2023 . | Goldman Sachs & Co .. 841,033 . 840,000 ..1,066,800 |. 1,054,739 |.. .(5,559) |. ..(5,559) .1,049,180 .(208,147) |. .55,479 |. 01/11/2040 . |2.B FE
UNITED MEXICAN STATES SERIES GMTN  5.750%
..910860-AZ-1 [10/12/10 ..eviiiiiiiiiiiiii e . 08/10/2023 . | Goldman Sachs & Co ...... .. 254,304 290,000 ..344,868 |.... e (25)). .0 . .344,843 |.. . (90,539) |....... (90,539) . 10/12/2110 . |2.B FE
..91087B-AE-0 |[UNITED MEXICAN STATES  3.750% 01/11/28 . 08/10/2023 . | Goldman Sachs & Co . .. 551,186 . 580,000 ..572,676 |. 0 L (22,317) |. (22,317) |.. . 01/11/2028 . |2.B FE
..91087B-AU-4 [UNITED MEXICAN STATES  5.400% 02/09/28 . 08/10/2023 . | Goldman Sachs & Co ...... . . eeeenn... 875,000 .0 8,271 5,27 . 02/09/2028 . |2.B FE
..91087B-AV-2 [UNITED MEXICAN STATES  6.350% 02/09/35 . 08/10/2023 . | Goldman Sachs & Co ...... |oeceevuusreeeennnnns |ovnenn... 281,888 [ooeeiiiee 270,000 0 Joveeeeeeeeena 15 el 0 o 269,022 |0 | 12,866 |........ 12,866 . 02/09/2035 . |2.B FE
ARAB REPUBLIC OF EGYPT SERIES REGS  8.500%
L AM2612-89-4 [O1/31/47 e D..... . 08/10/2023 . |Various ......cceeveueeeeees foermmmnnneeeennnns Jonnnns 226,320 |.eoeennn. 400,000 |..eeeennnns 437,150 |........... 265,870 |....... 170,318 [ooeeeeeinennnns (VI PO (U1 170,318 [ooeeeeinnnnnees (U 436,188 |..covvunnnnnens 0 |..... (209,868) |...... (209,868) |............ 35,322 |. 01/31/2047 . [4.C FE ....
REPUBLIC OF NIGERIA SERIES REGS  7.875%
. AM4B70-15-5 [ 02/16/32 .eveeeeeeeeeee e D..... . 08/10/2023 . |Various ......ccceeeueeeeees foermmmnnneeeeennnns Jonnens 470,261 |........... 550,000 |eeeeennnns 452,225 |........... 393,071 |......... 58,227 |oeeereieaaeens (VI PO (U PR 58,227 |.eveeeiinns (U 451,298 |..ooeeeennnnnns [V PO 18,963 |........ 18,963 |...coeeeeeee 43,072 |. 02/16/2032 . |4.C FE ....
OMAN GOV INTERNTL BOND SERIES REGS  5.375%
L AM7129-26-6 [ 03/08/27 ....eeeeeeeeeeee e e D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeeruuneeeeennnnns Jounenns 453,532 |.......... 460,000 |........... 461,150 |..eeennnnns 195,564 |.......... 5,991 [ (R 172 ) [V 5,829 |eeiiiiiiens (U 460,873 (7,341) |eeeeee 16,089 |. 03/08/2027 . [3.B FE ....
KINGDOM OF BAHRAIN SERIES REGS  6.750%
..AP0583-12-4 |09/20/29 ... U 1V . 08/10/2023 . | Goldman Sachs & Co ...... .. 200,896 .. 200,000 219,060 |.......... 198,600 |........ 16,166 |.. 213,617 |.. (12,721) . 09/20/2029 . |4.A FE ...
ISLAMIC REP OF PAKISTAN SERIES REGS  6.875%
. AQ2330-77-9 [ 12/05/27 .o D..... . 08/10/2023 . |Various ......cceeveueeeeees foermmmnnneeeennnns Jonnnns 332,202 |..coeennnn 600,000 |........... 478,290 |........... 231,792 |....... 246,498 |...ooeeennnnenn (VI PO (U1 246,498 |......oeunnnnnn (U 478,290 |eevrennens 0 |..... (146,088) |...... (146,088) |............ 28,531 |. 12/05/2027 . |5.C FE ....
REPUBLIC OF NIGERIA SERIES REGS  7.696%
..AR3678-80-2 |02/23/38 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 155,832 .. 200,000 201,280 |...........135,480 . 65,721 .201,201 (45,369) . 02/23/2038 . |4.C FE ....
STATE OF QA .
L AST975-80-2 | .eviiiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & CO ...cc. |eeeveuneeeeennnns Jovnnnns 527,369 |eeevennnnn 540,000 |........... 689,013 |eeveennnes 679,442 [..oeevveeeeen 0 et (2,139) [0 e (2,139) |eeeeeeeeeee (U 677,302 (149,933) |............ 22,275 |. 04/23/2048 . [1.D FE ....
UKRAINE GOVERNMENT SERIES REGS ~ 8.994%
L AV2667-46-8 [02/01/26 ....oeeeeeeeeeeeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & €O ..cevv |vvveunreeeemnnnnes foreeeeeens 60,368 |.......... 200,000 |eeeennnnnns 36,788 |oeevunnnnnns 41,500 |ooeeeeneieeeen O oo 0 | 4,713 (CAK)N 0 Joeeeeees 36,788 581 | 23,581 |eeeiiiiieieeees 0 |. 02/01/2026 . |6. FE .....
STATE OF QATAR SERIES REGS  4.817% 03/14/49
LAXBA23-15-4 | D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeevruuieeeeennnnns Jounnen 1,071,953 |........ 1,140,000 |........ 1,330,389 |........ 1,822,213 |ooeeiiies (U P (2,843) |evveeeeeenee (U P (2,843) |eveeneeeenee (U 1,319,370 |oeeeeeeennnn 0 |..... (247,416) |...... (247,416) |.eeveennnnen 50,338 |. 03/14/2049 . |1.D FE ....
REPUBLIC OF GHANA SERIES REGS ~ 8.125%
L AX7531-83-0 [ 08/26/32 eeereeieeeiee e D..... . 08/10/2023 . |Various ......cceeveueeeeees foermmmnnneeeennnns Jonnnns 174,960 |.......... 380,000 |.eeeennnns 240,218 |........... 134,425 |....... 105,793 |oveeeeeeennnnn (VI PO (U1 105,793 [oeieeeennnnns (U 240,218 |eeereieees 0 |oeeenes (65,258) |....... (65,258) |-eevvveneeeennns 0 |. 03/26/2032 . |6. FE .....
OMAN GOV INTERNTL BOND SERIES SERIES REGS
..AZ8054-46-4 [6.000% 08/01/29 .....ccevrmmieieeemnnaaeeeeenennns D..... . 08/10/2023 . | Goldman Sachs & CO ...... |eeeveuereeeeennnns Jounenns 474131 |o...ee..et 470,000 |oeeerennnns 490,210 |........... 471,083 |......... 13,962 |........ (1,198) [oeeeeeinnnnnn (U 12,764 |ocoeeeeeennnnns (U 483,817 |ooeveees [V PO (9,686) |........ (9,686) [...ceeeenee 29,218 |. 08/01/2029 . |3.B FE ....
INSTITUTO COSTARRICENSE SERIES REGS  6.750%
LBR7276-15-6 [ 10/07/31 ..o D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvuueeeeeennnns Jounnnns 195,864 |.......... 200,000 |oeeerennnns 198,400 |oveeeereeeennnnns (U1 PP (1 PO 35 | (1 I 35 |eeeeeiaeees (U 198,435 |[...covvnnnnnnns [V PO (2,571) |oueennns (2,571) |eeeenes 4,763 |. 10/07/2031 . |4.A FE ....
STATE OF MINAS GERAIS SERIES R SERIES REGS
..G13201-AA-9 [5.333% 02/15/28 ....cevereieeeeeeee e D..... . 08/10/2023 . |Various ......ccceeeueeeeees foermmmnnneeeeennnns Jonnens 573,347 |eeeennnnnn 585,000 |........... 628,196 |........... 567,889 |........ 46,646 |......... (3,241) |veeeeeeee (U P 43,405 |..ccovnnnnnnnns (U 611,293 |.oovreiees 0 |oeeenes (37,946) |....... (37,946) |..eeevnnnnnn 31,025 |. 02/15/2028 . |3.C FE ....
OMAN GOV INTERNTL BOND SERIES REGS ~ 4.750%
L. LW3BY7-95-3 [06/15/26 .....ceeeeeeeneeeeeennee e e eeeene e D..... . 08/10/2023 . |Various ......cceeveueeeeees foermmmnnneeeennnns Jonnnns 390,556 |.......... 400,000 |..eeeennnns 391,638 |.......... 386,077 |oeeeeennnn 8,743 | 853 |oeeiiiiins (U1 N 9,596 |eeevrinnannns (U 395,672 [...cceevnnnnnns [V PO (5,116) |........ (5,116) [c.eeneenee 12,614 |. 06/15/2026 . |3.B FE ....
ARAB REPUBLIC OF EGYPT SERIES SERIES REGS
. M1487W-BP-9 [5.875% 06/11/25 ..oeeeeeeeeeiie e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 315,29 |...oeennnn 370,000 |oeeeeennnns 349,692 |........... 325,227 |...en.... 19,744 |.......... 5,497 |eeeeiies (U PR 25,241 |ooeeiiiins (U 350,468 |.......eneeen 0 |oeeenes (35,172) |....... (35,172) |+ eeeeeennnnn 14,673 |. 06/11/2025 . |4.B FE ....
ARAB REPUBLIC OF EGYPT SERIES REGS  7.500%
L MA487W-BR-5 [01/31/27 e D..... . 08/10/2023 . |Various ......cceeveueeeeees foermmmnnneeeennnns Jonnnns 584,261 |.......... 770,000 |........... 803,789 |eevuunnnns 679,9% |....... 102,514 |........ (2,184) |eeeeeenee (U1 100,330 [oeeueeeennnnns (U 780,326 |eevrrnnanns 0 |..... (196,066) |...... (196,066) |............ 59,99 |. 01/31/2027 . [4.C FE ....
ARAB REPUBLIC OF EGYPT SERIES SERIES REGS
L M1487W-CX-1 [8.700% 03/01/49 .....oeeeeeeeeeeeeeee e D..... . 08/10/2023 . |Various ......ccceeeueeeeees foermmmnnneeeeennnns Jonnens 573,699 |........ 1,020,000 |.......... 74,770 |eeeeeennnes 382,398 |........ 84,747 |eereeen (VI PO (U 84,747 |oveeeeeeeenne [V 714,600 |oeeeeeeeeennnnn 0 |..... (140,901) |...... (140,901) |-eeveennnnes 67,586 |. 03/01/2049 . |4.B FE ....
ARAB REPUBLIC OF EGYPT SERIES REGS  7.600%
L M1487W-CY-9 [08/01/29 .o D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 732,822 |........ 1,070,000 |.......... 888,796 |........... 373,546 |...cevvnnnnnnns [ PO (VI PO [ PO (VI PO [V 888,796 |..uuieeeeennnnn 0 |..... (155,974) |...... (155,974) |....coeeeenn 77,483 |. 03/01/2029 . |4.B FE ....
ARAB REPUBLIC OF EGYPT SERIES SERIES REGS
. M1487W-DF-9 [8.875% 05/29/50 ...eevueeeeeeeneeeeeeeniee e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 113,826 |.......... 200,000 |oeeeeennnns 155,750 |oeeeeeeneeeennns (U1 PP 0 Joeeeeees 192 | 0 Joveeeeees 192 | (U 155,942 [...coovnnnnnnns 0 |oeeenes (42,116) |....... (42,116) [c..eeeeeeee 12,573 |. 05/29/2050 . |4.B FE ....
ARAB REPUBLIC OF EGYPT SERIES SERIES REGS
L M1487W-DG-7 |7.625% 05/29/32 ...eeeeeeeeeeeeene e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 245,256 |.......... 400,000 |..ceeennnns 283,750 |.oeeeernneeaeenes (U1 PP (U1 1,853 |oeeeeieieeees [V 1,853 |oveeeieieeenes (U 285,603 |.eevrnunnns 0 |oeeenes (40,347) |....... (40,347) |.eeeevnnnnnn 13,979 |. 05/29/2032 . |4.B FE ....
DUBAI GOVT INT L BONDS SERIES EMTN  5.250%
L M52168-AM-9 [ 01/30/43 ..eeeeeeeeee e D..... . 08/10/2023 . | GOLDMAN SACHS ...eevveeee Joevmmnnneeeeennies Jenens 374,156 |.......... 400,000 |..eeeennnns 463,000 |..eeunnnnns 457,877 |oeeeeaeeeeenee (U (1,160) [oeeeeeennnnnn (U (1,160) [oneeeeennnnnn (U 456,717 |eeeneeees 0 |oeeenns (82,561) |....... (82,561) [cvuunenee 21,817 |. 01/30/2043 . |[1.E Z .....
KINGDOM OF JORDAN SERIES REGS  6.125%
. M5269U-AG-9 [01/29/26 ..vneeiieiiiiie e e e D..... . 08/10/2023 . | Goldman Sachs & €0 ...... |oeeeveuiseeeemnnnnns Jounnnnnns 456,205 |.......... 460,000 |........... 496,133 |........... 453,971 |......... 25,69 |........ (3,738) | cvvennaraeees [UI PO 21,957 [ieeininniaens [U N 475,928 [....coovnnnnnns 0 |oueeens (19,723) )....... (19,723) [.oevvvennnns 29,349 |. 01/29/2026 . [4.A FE ....
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KINGDOM OF JORDAN SERIES REGS  5.750%
. ME269U-AH-7 [ 01/31/27 evviiiiiiiii i D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 194,882 |.......... 200,000 |......eeen. 212,179 [.oooeeeeens 192,260 |........ 16,120 |........ (1,178) o, (U A 14,946 |..ooevnnnnnnne (U R 207,207 |oeeevnnnnns 0 f...... (12,329) |....... (12,326) ..o 11,947 |. 01/31/2027 . |4.A FE ...
KINGDOM OF JORDAN SERIES REGS SERIES REGS
.. M5269U-AJ-3 [ 7.375% 10/10/47 D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 176,644 .... 200,000 217,900 |...........171,242 |......... 45,944 |.. ... (175) ). ... 217,01 . (40,367) |....... (40,367) . 10/10/2047 . |4.A FE ....
SAUDI INTERNATIONAL .
L. MB320U-AD-1 [10/26/26 ....evvvvvvininiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevirriinnnnns Jovnnnnnns 492,939 |........... 520,000 |....ceeenns 546,001 |........... 535,310 [...ccvvnnnnnnns 0 s (2,388) |.oeveeeeeeennnn 0 v (2,388) [evviiiiiiinnnnn 0 e 532,922 |oiiiiiiinnnn 0 f...... (39,983) |....... (39,983) ..o 13,520 |. 10/26/2026 . |1.E FE ....
SAUDI INTERNATIONAL BOND SERIES REGS ~ 4.625%
.MB320U-AF-6 [ 10/04/47 ..evvviiiiiiiiiiiiiiie s D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvervrriinnnnns Jovunnnnns 393,305 |....oeenn. 460,000 |........... 544,859 |........... 541,622 [...ccovvnnnnnns 0 fnns (1,303) |-eeeeeeeeens (U . (1,303) |-eeeeeeeeens (U R 540,318 |...oovennnns 0 f..... (147,014) |...... (147,014) |............ 18,320 |. 10/04/2047 . |1.E FE ....
SAUDI INTERNATIONAL BOND SERIES REGS ~ 5.000%
.. MB320U-AJ-8 [04/17/49 .oevvniiiiiiiiiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 378,962 |........... 420,000 |....ceeenns 496,465 |........... 492,093 [o.eiiiiinnnnns 0 s (985) |+vvvvrrrrnnnnns (U (985) |+vvvvrrrennnnns (U R 491,109 |.oooveennnnnnns 0 f..... (112,147) |...... (112,147) ...l 17,325 |. 04/17/2049 . |[1.E FE ....
SAUDI INTERNATIONAL BOND SERIES REGS  4.375%
..MB320U-AT-6 [ 04/16/29 .....evviiiiiiniiiiiiiiiiii e D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oecevveevieriinnnnns Jounnnn 1,431,089 |........ 1,470,000 |........ 1,697,850 |........ 1,657,877 [ooeiiiiiinnnns [V RO (17,377) |evvvvvvinnnnns (U - (17,377) |evevvvvvvenans (U . 1,640,500 |oveenieiinnnnn 0 f..... (209,411) |...... (209,411) |............ 53,236 |. 04/16/2029 . [1.E FE ....
KINGDOM OF BAHRIAN SERIES REGS SERIES REGS
..M63633-BX-4 [7.375% 056/14/30 ..covvvnniiiiiiiiiieiiiiieeees D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevirriinnnnns Jovnnnnnns 345,730 |.eeeuennns 335,000 |........... 376,038 |..eeunnnnns 340,072 |......... 29,598 |........ (2,401) |eeeeeeees (U . 20,197 | (U 367,269 |.oeevvunnnnns 0 f...... (21,539) |....... (21,539) |...oeenn 18,530 |. 05/14/2030 . |4.A FE ....
OMAN GOV INTERNTL BOND SERIES REGS  5.625%
L M75242-BH-5 [01/17/48 .o D..... . 08/10/2023 . |Goldman Sachs & Co ...... |.ecevveviiriinnnnns Jovnnnn 1,143,581 |........ 1,175,000 |........ 1,106,638 |........... 422,625 |ooiiiiinnnnns [ PO (1 P [ PO {1 P (U . 1,106,638 |.......cennnnn. [V PR 36,943 |......... 36,943 |............ 62,142 |. 01/17/2048 . |3.B FE ....
OMAN GOV INTERNTL BOND SERIES REGS  5.625%
L M75242-BJ-1 [01/17/28 .o D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 888,762 |........... 895,000 |........... 903,333 |oeevunnnnns 221,864 |........ 12,838 [ovvvvnnnes (668) [..vvvenennnnnns (U . 12,170 [ooeeiiiiinnnnns (U 900,274 |..oovvennns 0 f...... (11,512) |....... (11,512) |eeveeeens 35,276 |. 01/17/2028 .|3.B FE ....

STATE OF QATAR SERIES REGS  5.750% 01/20/42

..M81805-AU-3 | ... D..... . 08/10/2023 . [Goldman Sachs & Co ...... .. 216,240 .... 200,000 218,250 |.... =0 | .218,201 . (1,961)|........ (1,961) . 01/20/2042 . |1.B FE ....
REP! .800%

..MB2152-AA-3 | 01/15/28 oo D..... . 08/10/2023 . [Various .........ccccvvveens feeremniiinineiennins foeeeennns 796,405 |........... 860,625 |........... 797,025 |........... 274,275 |........ 10,184 |.......... 4,381 [ 0 foreeeen 14,565 |..ocvveeennn 0 foeeeenns 806,459 |......cceennnn 0 [...... (10,054) |....... (10,054) |..eevvneen 37,625 |. 01/15/2028 . [4.C Z .....
REPUBLIC OF IRAQ SERIES REGS ~ 5.800%

..M82152-AA-3 | 01/15/28 ... D..... . 07/15/2023 . [Various ... ... 95,625 ...95,625 ...88,588 |............30,475 |.... ..89,513 |.. .6,112 |.........6,112 . 01/15/2028 . [4.C Z .....

..MB489S-AD-9 D..... . 08/10/2023 . [Goldman Sachs & Co ...... [ceeevviireieieniis foeeeens 287,076 |.......... 300,000 |........... 318,045 |........... 310,050 |.uvvveinnnnn 0 foeeeen (1,766) [cvvvvreennnnns 0 s (1,766) [cvvvereennnns 0 foeeeenns 308,285 [...evvveeennns 0 [...... (21,209) |....... (21,200) |...vveeeennn 6,825 |. 06/02/2026 . |1.C FE ....
STATE OF QATAR SERIES REGS ~ 4.500% 04/23/28

S MBABIS-AH-0 | e D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeneninnins |oeeees 1,102,929 |........ 1,110,000 |........ 1,277,665 |........ 1,223,484 |....oeeeeee. 0 fon (12,501) |- 0 fo.n (12,501) |- 0 foueeees 1,210,983 [ooeeeeeninns 0 [..... (108,054) |...... (108,054) |............ 40,376 |. 04/23/2028 . [1.C FE ....
STATE OF QATAR SERIES REGS ~ 4.000% 03/14/29

..M8489S-AL-1 | ... D..... . 08/10/2023 . [Goldman Sachs & Co ...... N F 1,088,584 |........ 1,120,000 |........ 1,265,040 |........ 1,243,888 [...............0 | (11,663) | L (11,663) [0 | 1,232,225 |.. ... (143,641) ... (143,641) . 03/14/2029 . |1.C FE ....
KIN

..M87012-AC-0 | 10/12/28 D..... . 08/10/2023 . [Goldman Sachs & Co ...... [ceeevviireieieniis foeeeens 310,482 |.......... 300,000 |........... 351,315 ... 301,564 |......... 34,621 |......... (3,438) | 0 foeeees 31,183 [ 0 foeeeenns 332,746 |oveeeeennnnns 0 [...... (22,264) |....... (22,264) |............ 17,617 (. 10/12/2028 . |4.A FE ...
DOMINICAN REPUBLIC SERIES REGS ~ 7.450%

..P3579E-AY-3 D..... . 08/10/2023 . [Various ... ..1,322,486 |........ 1,340,000 |........ 1,269,441 1,018,573 |........ 78,672 |.. w0 0 e 78672 [0 1,267,246 |.. .55,240 |.........55,240 . 04/30/2044 . |3.B FE ....

..P3579E-BK-2 D..... . 08/10/2023 . [Various .........ccocvvveees feeremniiiniienennins foeeeennns 938,919 [........... 930,000 |........ 1,068,069 |........... 938,445 |........ 68,301 [....... (14,706) |....vvveeeen 0 foreeeen 53,59 [oveiiiiiinnns 0 foeeeenns 992,040 [ovoeeeeiunnnnns 0 [...... (53,121) ... (83,121) |.uvveeennnn 66,602 |. 01/29/2026 . |3.B FE ....

..P3579E-CB-1 D..... . 08/10/2023 . [Goldman Sachs & Co ...... .. 285,39 292,000 284,262 |.... =0 | .284,817 |.. .. 578 |.... .. 578 . 07/19/2028 . |3.B FE ....

..P3579E-CF-2 | 01/30/30 l D..... . 08/10/2023 . [Goldman Sachs & Co ...... [ceeevviireieieniis foeeeens 623,087 |.......... 706,000 |........... 624,892 |........... 585,696 [........ 43,000 |..........5,154 [0 | 48,154 [0 L 633,850 [....veveiennnn 0 [...... (10,763) |....... (10,763) |..nveen 33,006 |. 01/30/2030 . [3.C FE ....
DOMINICAN REPUBLIC SERIES REGS ~ 5.875%

..P3579E-0G-0 | 01/30/60 ..eevveeniiiiiiieiiiiiiicee e D..... . 08/10/2023 . [Various .........ccccveveees feeremiiiinininennins foeeeennns 297,997 |.......... 380,000 |........... 290,810 |vvviiieiiinns [V IO 0 foreiianns P27 S 0 foreeeans P27 S 0 foeeeenns 201,032 [ooeeeeiiinnes (U FOP 6,95 |......... 6,965 [............ 11,731 (. 01/30/2060 . |3.C FE ....
DOMINICAN REPUBLIC SERIES REGS ~ 4.875%

..P3579E-CH-8 | 09/23/32 ..vvvvviiiiiiiiiiieiee e D..... . 08/10/2023 . [Goldman Sachs & Co ...... [ceeeviiiirieeieniis foeeeens 249,374 |........... 290,000 |........... 229,100 [....e..nnn. 229,720 fovvevieeinnnns 0 foreeeenns 2,640 [oooeiiiinnns 0 foeeeenns 2,640 [oooeeiiiiinnnns 0 foeeeenns 232,361 [oeeieiiiiis [\ IO 17,013 |........ 17,018 [oeeeennis 12,606 (. 09/23/2032 . |3.C FE ....
DOMINICAN REPUBLIC SERIES REGS  5.500%

.P3BTOE-CP-0 | 02/22/29 ..ot D..... . 08/10/2023 . [Goldman Sachs & Co ...... |ceeeeviiiveeeiennin foeeeens 672,384 |.......... 712,000 |.......... 657,700 |........... 133,856 |..vvvveeiennns 0 foreeeenns 3,187 [ 0 foeeeenns 3,187 [ 0 foreeeenns 661,486 |........oeeeenn [\ IO 10,898 |........ 10,898 |............ 22,917 |. 02/22/2029 . (3.B FE ....
COSTA RICA GOVERNMENT SERIES R SERIES REGS

..P36Y9P-GE-1 | 4.375% 04/30/25 .oevvveieiiiiiiiiieeei D..... . 08/10/2023 . [Various .........coceeveens foereeniininiiinninn foeees 1,182,803 |........ 1,215,000 |........ 1,176,360 |........ 1,162,952 |......... 29,198 |.......... 5,677 [oveeiaeinnns 0 forreeens 34,875 | 0 foeeees 1,197,827 [ooveeeenis 0 [...... (15,025) |....... (15,025) |............ 41,934 . 04/30/2025 . |4.A FE ...
COSTA RICA GOVERNMENT SERIES R SERIES REGS

..P369P-GH-4 | 7.000% 04/04/44 ....oooveviiiiiiiiiiiiiiiiees D..... . 08/10/2023 . [Goldman Sachs & Co ...... [ceeeeviireieieniis foeeeens 239,640 |........... 240,000 |........... 185,475 |........... 185,475 |...veveeennns 0 foreeeieiiinns (U IO [V O (U IO 0 foeeeenns 185,475 |.ovvieeenns [V O 54,165 |......... 54,165 |......oc..n. 14,467 |. 04/04/2044 . |4.A FE ....

CORP FINANCIERA DE DESAR SERIES REGS  5.250%
..P3RIAG-AA-T | 07/15/29 tioviiiiiiiiiiiiiiiiieiiiieeee D..... . 08/10/2023 . [Goldman Sachs & C0 ...... |oeeeeeiiveeiiiniien Joveeennnn 212,940 |.......... 220,000 |........... 214,940 [oiiiiiininnns [ PPN 0 foreeiinnns 29 | [ O 29 | 0 forreeenns 214,969 |....oooonnnnes 0 ... (2,028)f........ (2,028) ). 930 |. 07/15/2029 . |3.C FE ....
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REPUBLIC OF GUATEMALA SERIES REGS  4.875%
.PSO1SV-AE-6 [02/13/28 ..eevvniiiiiiiiiiiieiiii e D..... . 08/10/2023 . |Various ........cceeeevrenns foevvvnnnenniinnnnns Jonnnns 459,384 |.......... 480,000 |........... 529,002 |........... 461,589 |......... 52,793 |........ (3,874) |.oeeeeeeees (U PR 48,919 | (U R 510,509 |..oovvenninnns 0 f...... (51,125) |....... (51,125) |.oevvennenns 23,465 |. 02/13/2028 . 3.C FE ....
REPUBLIC OF GUATEMALA SERIES REGS  6.125%
..P5015V-AJ-5 [06/01/50 ... D..... . 08/10/2023 . |Various ... ..401,181 430,000 489,607 |...........404,008 |......... 83,246 ... (697) ] .486,647 |.. . (85,466) |....... (85,466) . 06/01/2050 . |3.C FE ....
REPUBLIC OF .
L P75744-RB-1 [08/11/44 .evveiiiiiiiiiiiiii D..... . 08/10/2023 . |Various ........cceveevrenns fevvnnennenninnnnnns Jonenns 375,800 |[.......... 400,000 |........... 512,400 |........... 384,316 |....... 121,063 |........ (1,892) |.oeveeeeeeeennn 0 [ 119,171 0 s 503,487 |..cevuiiinnns 0 f..... (127,687) |...... (127,687) |............ 24,603 |. 08/11/2044 .13.B FE ....
REPUBLIC OF PARAGUAY SERIES REGS  5.000%
P75744-AD-7 [04/15/26 ...ovvvniiiiiiiiiiiiiiii e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvervrriinnnnns Jovunnnnns 195,928 |.......... 200,000 |.....eeenns 221,780 |ovevennnnns 198,949 |......... 13,034 |........ (2,167) [euvvnnnnnnnnnns (U . 10,867 |oovvvvvennnnnns (U R 209,817 |.oevvveniens 0 f...... (13,889) |....... (13,889) [cuvvnrennne 8,306 |. 04/15/2026 . |3.B FE ....
REPUBLIC OF ECUADOR SERIES REGS ~ 6.000%
..P80540-BA-0 [07/31/30 wevvvviiiiiiiiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 238,884 |.......... 510,000 |........en. 335,067 |........... 287,548 |......... 57,912 | (VN P (U PR 57,912 | (U 345,460 |.....ovvvennnns 0 f..... (106,576) |...... (106,576) |............ 29,240 |. 07/31/2030 . [4.C FE ....
REPUBLIC OF ECUADOR SERIES REG SERIES REGS
..P80540-BC-6 |3.500% 07/31/35 .evvvvniiiiiiiiiieiiiiieeeees D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 136,124 |.......... 380,000 |......eeen. 127,015 |oeeeennnns 127,015 [ooeiiiiinnnnns [ PO (1 P [ PO {1 P (U 127,015 | [V O 9,109 |ovuennnns 9,109 |.eeeennnnns 10,017 |. 07/31/2035 . [4.C FE ....
REPUBLIC OF ANGOLA SERIES REGS  9.500%
..QJB558-35-8 [ 11/12/25 ..ovvvviiiiiiiiiiiiiiii e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevirriinnnnns Jovnnnnnns 983,391 |.......... 980,000 |........ 1,013,811 [........... 962,667 |......... 51,144 | {1 P (U PR 51,144 | (U . 1,013,811 [oovveiininnnns 0 f...... (30,420) |....... (30,420) |....cevnenn 70,342 |. 11/12/2025 . |4.C FE ....
REPUBLIC OF CAMEROON SERIES REGS ~ 9.500%
L.QJ7814-66-9 [ 11/19/25 ..ovvvvniiiiiiiiiiiiiii D..... . 08/10/2023 . |Various .......cceveevvenns foevvnnnnenniinnnnns Jonnes 447,143 445,289 |........ 37,604 |........ (7,374) |eeeeeeeeen (U P 30,230 |.oeiernnnnnnns (U 475,519 [oooiiiiinnnnnns 0 f...... (28,376) |....... (28,376) [cevunnnnnnen 32,168 |. 11/19/2025 . |4.C FE ....
REPUBLIC OF ANGOLA SERIES REGS  9.375%
L V21735-AB-7 [05/08/48 ...evvviiiiiiiiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 422,583 354,843 [ooiiiiiinnnns [ PO (VN P [ PO {1 P (U 354,843 |.....covvnnnnns [V P 67,740 |........ 67,740 |oevunnnnnn. 32,365 |. 05/08/2048 . [4.C FE
REPUBLIC OF ANGOLA SERIES REGS  8.250%
L V21735-AC-5 [05/09/28 ovvvvviiiiiiiiiiceieii e D..... . 08/10/2023 . |Various ........cceeeeernenn |oeee . 1,168,056 ..836,084 01,061,999 |...............0 [....... 106,057 |....... 106,057 . 05/09/2028 . |4.C FE
..V25125-BD-2 | IVORY COAST SERIES REGS  5.750% 12/31/32 ... |D..... . 08/10/2023 . | Goldman Sachs & Co ...... . . 187,180 198,296 |.....oeeeeennnn0 [eeeen.. (15,668) |....... (15,668) . 12/31/2032 . |3.C FE
Redemption 100.0000
..V25125-BD-2 | IVORY COAST SERIES REGS  5.750% 12/31/32 ... |D..... L 07/01/2023 . | eevniiiiiiiiieiiiiiiinenees e e 10,500 |..eeeennnnnn 10,500 [............ 10,490 |oeevennnnnnns 9,905 [...ceeeeeeee 588 |eeeriiiieeens (VI PO (1 P 588 |oeeeneeeeeenes 0 Joeeeeees 10,493 |oeveniees (VI PO A P YA PP 604 |. 12/31/2032 . |3.C FE
REPUBLIC OF NIGERIA SERIES REGS  7.625%
L VBA2A3-BI-3 [ 11/28/47 e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 146,420 |.......... 200,000 |o.eerennns 140,000 |oeeeunnnnes 128,324 |........ 11,990 |oveeeeeens AL (U 12,286 |[oooeeeeeenennns [V 140,610 [..oeeeevnnnnnns [V IO 5,810 |oeeeennnns 5,810 [coeeeeeenee 10,844 |. 11/28/2047 . |4.C FE
KINGDOM OF MOROCCO SERIES REGS ~ 5.500%
LVB3TIV=AB-6 [ 12/11/42 o D..... . 08/10/2023 . | Goldman Sachs & CO ...cc. |eeeveuneeeeennnns Jovnnnns 346,380 |.......... 400,000 |..eeeennnns 419,260 |........... 171,425 |........ 71,957 |veerennnns (581) [oeueeeeeenennnn (U 71,376 |oveeeeeeeennne (U 414,661 |..ooovennnneens 0 |oeeenes (68,281) |....... (68,281) [c.uueeeenee 14,847 |. 12/11/2042 . |3.A FE
REPUBLIC OF ANGOLA SERIES REGS SERIES REGS
..V5S1AS-AB-6 [8.000% 11/26/29 ......ccevmmeieeeeeeneeeeeeennas . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 441,308 .... 510,000 515,024 |...........446,536 . 68,488 |... ....515,024 |.. L (78,715) |....... (78,715) . 11/26/2029 . |4.C FE
..V73789-AD-7 | IVORY COAST SERIES REGS  6.375% 03/03/28 ... . 08/10/2023 . | Goldman Sachs & Co .. 998,019 .. 1,030,000 .. 1,047,805 |. . 801,614 |. ..44,566 .1,037,680 . (39,662) |. (39,662) |.. . 03/03/2028 . |3.C FE
..V73789-AW-5 | IVORY COAST SERIES REGS  6.125% 06/15/33 ... . 08/10/2023 . |Various .......cceeeueeeeenn |oee .. 770,774 .... 880,000 872,906 |.......... 781,000 . 90,731 ..871,732 |.. (100,957) |...... (100,957) . 06/15/2033 . |3.C FE
REPUBLIC OF SENEGAL SERIES REGS  6.250%
L V7691D-AX=4 [ 05/23/33 ... D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 972,938 |........ 1,160,000 |........... 999,000 |........... 494,400 |........ 58,367 |..........3,679 |ceereiiereenn0 oeeenne 62,046 |oeeeuniieaennne (U 1,004,445 |..cooneennneens 0 |oeeenes (31,507) |....... (31,507) [ovnueeeenee 35,063 |. 05/23/2033 . |4.A FE
UKRAINE GOVERNMENT SERIES REGS ~ 9.750%
..X58005-M6-5 | 11/01/30 D..... . 08/10/2023 . |Various ... 420,000 L 77,910 f............90,510 |.... .. (12,600) |... ..77,910 |.. 45,843 |.... . 11/01/2030 . |5.A FE
..X68005-UJ-8 |UKRAINE GOVERNMENT ~ 7.750% 09/01/26 ... D..... . 08/10/2023 . |Various ... .... 300,000 ...53,963 |............60,000 |.... .. (6,038) [... ..53,963 |.. 33,263 |.... . 09/01/2026 . |5.A FE
UKRAINE GOVERNMENT SERIES REGS  7.750%
.. X68005-UK-5 |09/01/27 D..... . 08/10/2023 . | Goldman Sachs & Co ...... |.... .... 200,000 0| ..(4,338) [... ...22,306 |.... 0 |. 09/01/2027 . |5.A FE
..X7330Z-FG-2 |CROATIA SERIES REGS  6.000% 01/26/24 T R . 08/10/2023 . | GOLDMAN SACHS ............ .... 270,000 .. (7,967) |. . (7,967) |... . (6,417) ... . 01/26/2024 . |2.A FE
DEVT BANK OF MONGOLIA SERIES REGS ~ 7.250%
..Y2056P-AA-4 | 10/23/23 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... |.... .... 200,000 214,780 |.......... 177,100 |......... 26,319 .. (2,603) |. . 23,716 |... .. 200,816 |.. ... (926) [.... . 10/23/2023 . |4.B FE
REPUBLIC OF
..Y20721-AE-9 [8.500% 10/12/35 D..... . 08/10/2023 . | Goldman Sachs & CO ...cc. |eeeveuneeeeennnns Jovnnnns 424,090 |...oeennnnn 330,000 |eeerennnns 524,288 |........... 495,545 |.....cceennnnnn (U (6,413) |evveeeaaenee (U (6,413) |eveeeeaeenes (U 489,132 [..oceeeennnnnns 0 |oeeenes (65,043) |....... (65,043) |...cevnnnnnn 23,531 . 10/12/2035 . [2.B FE ....
REPUBLIC OF INDONESIA SERIES R SERIES REGS
..Y20721-AL-3 [7.750% 01/17/38 D..... . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 285,975 230,000 349,025 |...........334,517 [.... ...(3,247) |. ..(3,247) |... .331,270 |.. . (45,29) |....... (45,295) . 01/17/2038 .|2.B FE ....
REPUBLIC OF [INDONESI
..Y20721-B0-1 [4.350% 01/08/27 .eeeeeeeeeeeeaeeeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeeruuneeeeennnnns Jounenns 225,911 |oeeeeennnns 230,000 |eeerennnns 256,117 |oeeeennnnes 246,515 [..oceeennnnnnns (U P (2,442) [.eeeeennnes (U A (2,442) [.eeeeennnnes (U 244,073 |.ooeeeennnnnnns 0 |oeeenes (18,162) |....... (18,162) [...ueveeeeee 11,006 |. 01/08/2027 . [2.B FE ....
ISLAMIC REP OF PAKISTAN SERIES REGS ~ 8.250%
L. Y2835J-AC-2 [09/30/25 ..eeeeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeeruuneeeeennnnns Jounenns 443,100 |.......... 700,000 |........... 649,136 |........... 335,349 |....... 313,787 |oeeeeeeeennnnn (VI PO (U 313,787 |oeeeieeeeenee (U 649,136 |.eeevuennnnnnns 0 |..... (206,0836) |...... (206,036) |-.evvnnnnnen 50,371 |. 09/30/2025 . |5.C FE ....
PNG GOVT INTL BOND SERIES REGS SERIES REGS
..Y67265-AP-6 |8.375% 10/04/28 .....eeieeeeieeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & Co ...... |.... 240,000 260,200 |.... ...(1,325) |. . (29,834) |....... (29,834) . 10/04/2028 . |4.C FE ..
..Y6972H-LP-9 [REPUBLIC OF PHILIPPINES  4.200% 03/29/47 ... |D..... . 08/10/2023 . | Goldman Sachs & Co ...... |.... .... 200,000 174,500 |.... 232 |. .. (4,750)]........ (4,750) . 03/29/2047 . |2.B FE ..
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REPUBLIC OF KAZAKHSTAN SERIES REGS ~ 6.500%
LYT2T6L-DF-2 |07/21/45 .oooooeeiieii (D . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeenenninnns |oeeeenes 352,377 |eeeeennns 330,000 |........... 487,443 |........... 475,672 [oevnnnnnnnnnen 0 fnns (2,627) |eeeeeeeeen 0 s (2,627) |eeeeeeeeens 0 s 473,044 |ooeviiiiinnnnns 0 f..... (120,667) |...... (120,667) |....evveeees 22,820 |. 07/21/2045 . |2.C FE ....
SOCIALIST REP OF VIETNAM SERIES REGS
.. YO3B4R-AA-8 | 11/19/24 ... (D . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 195,616 .... 200,000 .... 217,000 |.......... 196,800 |........ 10,656 . (2,412) ). ...8,244 |... .206,044 |.. .(9,428) |.........(9,428) . 11/19/2024 . 3.A FE ....
ABU DHABI G
.. ZR7470-32-4 |3.125% 09/30/49 D..... . 08/10/2023 . | Goldman Sachs & Co ..o |eveeeeeeeeeeeeieens |oveeeens 418,540 |........... 590,000 |........... 456,825 |........... 457,627 [.coovnnnnnnnn. 0 Joeeeeennn 1,439 |oveveeenennes 0 Joeeeeennn 1,439 |ovevveenennes 0 Joeeeeens 459,066 |.........c.... 0 f...... (40,52) |....... (40,526) |............ 16,082 |. 09/30/2049 . |[1.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 84,834,192 94,837,767 92,222,819 61,238,170 4,640,785 (98,002) 27,689 4,515,094 0 91,367,955 0 (6,533,763) |  (6,533,763) 4,045,585 XXX XXX
Raymond James &
.. 452153-CP-2 |ILLINOIS ST SERIES A 5.000% 03/01/28 ...... |....... . 09/27/2023 . Asiociates ................ | ............................. 332,906 |........... 320,000 |........... 337,104 |........... 335,525 |.iiiiiiiiinnns 0 ooeenns (2,047) | 0 ooeenns (2,047) oo [ PP 333,478 |............... 0 [eeeeeeee (572) ... (572) |.evveeennnes 17,244 |. 03/01/2028 . [1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 332,906 320,000 337,104 335,525 0 (2,047) 0 (2,047) 0 333,478 0 (572) (572) 17,244 XXX XXX
..64966K-YX-5 |NEW YORK NY  5.000% 08/01/24 .........euvnuueee . |- 07/31/2023 . [Morgan Stanley ........... |oeeeeeeeeeiviinnnns founnee 3,002,160 |........ 3,000,000 |........ 3,410,400 |........ 3,027,984 |........eeeee. [V R (27,984) |..cooeeeeeenns [V R (27,984) |..cooeeeenenns [V R 3,000,000 |...coeereennns [V R 2,160 |..eeeeeeee 2,160 |........... 150,417 |. 08/01/2024 . 1.C FE ....
..840550-EV-8 |S TX CMNTY CLG DIST  5.000% 08/15/29 ........ .. 07/31/2023 . | Morgan Stanley ........c.. |oveeeeeeeereevenenes founnns 1,435,445 |........ 1,435,000 |........ 1,621,679 |........ 1,449,214 |.oovvvvveenens 0 fens (13,386) |.eevverrnnnnns [ O (13,386) |.ovvverennnnns 0 fooeeennn 1,435,828 |.....ovvveenes 0 fooennnne (383) [ovvvvnnnns (383) |.eveerennnes 69,159 |. 08/15/2029 . |1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 4,437,605 4,435,000 5,082,079 4,477,198 0 (41,370) 0 (41,370) 0 4,435,828 0 1,777 1,771 219,576 XXX XXX
..01F050-6A-9 |FNMA TBA  5.000% 10/12/53 ....eevvvvvvvvvvvnnnns [ eeeenn . 09/06/2023 . | Various ......cceeevviiiinnn Joereeeeniininnnnnnns Joeeens 4,802,664 |........ 5,000,000 |........ 4,802,969 [.....ovvvuninnnnn {1 [V FUSURRRRR (VO 0 | (VN 0 fnns 4,802,969 |........ovvnnns 0 [ennnnnne (305) [vvvvrnnnns (305) |+vvveerrrnnnnnnns 0 | 10/12/2053 . |1.A ........
BIRMINGHAM AL SPL CARE FACS FI  5.000%
..090929-GN-4 | 06/01/33 .eevvvviiiiiiiiiiiiiiiiiiieiieeceeieeeeeeees [ . 09/27/2023 . | Sterne, Agee, & Leach .. |........ccceeeeiins |oees 2,810,024 |........ 2,800,000 |........ 3,121,524 |........ 2,890,507 [oeuvuninnnnnns [V RO (27,077) |eevvvvvennnnnns 0 |ens (27,077) |cevvvvvvnnnnnns 0 fnns 2,863,430 [..eevvvrinnnns 0 f...... (53,406) |....... (53,406) |........... 115,889 |. 06/01/2033 . [1.E FE .
BUNCOMBE CNTY NC LTD OBLIG  5.000% 06/01/30 National Financial
L 120625-DS-6 [ eevvvnnieeiiie e | s . 07/31/2023 . | Services ......ccvvvvuvnns Joeveeeeeeeninnnnnnns |oeeees 1,013,810 |........ 1,000,000 |........ 1,117,340 |........ 1,018,865 |............... 0 fnns (7,697) [covvennnnnnnnns 0 s (7,697) [covvvnnnnnnnnns 0 fnns 1,011,167 |oevvverinnnnns [V 2,643 . 06/01/2030 . (1.B FE .
CHICAGO ILL MIDNAY ARPT REV  5.000% 01/01/30 First Union Capital
B L £ L U [P . 07/31/2023 . |Markets ... ..4,509,315 |........ 4,500,000 |........ 4,861,755 |........ 4,544,566 [...............0 |....... (25,939) |. 2 (25,939) |veeiiiiiinnnl 0 [, 4,518,627 |.. .(9,312) |.... ...244,375 |. 01/01/2030 . [1.F FE .
FAN
.. 20754N-AB-1 |8.038% 05/25/42 ...ceeeeeeeeeeeieeeieeieeeeeeeee [ . 09/25/2023 . |Paydoun ........oooeiiiiiins |oeeiiiiiinin e 106,159 [........... 106,159 |.......... 107,787 [oueeennneee 31,744 |l 0 fnns (1,628) [covvvvnnnnnnns 0 s (1,628) [cuvvvvnnnnnnns 0 s 106,159 |...oooeeeeens (VO 0 | [V 3,541 |. 05/25/2042 . |1.G FE .
FANNIE MAE CAS SERIES 2023-R02 CLASS 1M1 144A
..20755A-AB-8 |7.588% 01/25/43 09/25/2023 . | Paydoun . 89,003 89,003 89,358 |. 0. ... (356) | 0 . (356) 0| 89,003 2,400 |. 01/25/2043 .
..271371-VB-9 | EAST CAROLINA NC NIV 5.000% 10/01/32 07/31/2023 . | Gol dman . 2,030, 164 ..2,025,000 ..2,215,978 |. .2,042,458 |. .. (13,619) |. 0 0| . 2,028,839 .84,656 |. 10/01/2032 .
..31283H-6C-4 |FHLMC GOLD POOL GO1767  6.500% 12/01/32 .... |[....... . 09/01/2023 . |Paydoun .......cooeveeiiiins foeviiiiniieiees e 1,805 |.oooeeens 1,805 |oevvvinnnns 1,839 [ovevennnnnnn 1,827 o, .0 . 0 ...1,805 |.. . 12/01/2032 .
..31283H-7E-9 | FHLMC GOLD POOL GO1793  6.000% 03/01/35 .... |....... . 09/01/2023 . | Paydoun ... ...2n 211 214 .0 . 0 21 . 03/01/2035 .
..31287X-CT-1 |FHLMC GOLD POOL C70082  6.500% 08/01/32 .... |....... . 09/01/2023 . | Paydoun ... .. 761 LT .0 . 0 ...761 . 08/01/2032 .
..3128K0-E8-2 |FHLMC GOLD POOL A40159  5.500% 11/01/35 ... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 11/01/2035 .
..3128K1-ET-4 |FHLMC GOLD POOL A41046  5.500% 12/01/35 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 12/01/2035 .
..3128K1-T7-8 |FHLMC GOLD POOL A41462  6.000% 01/01/36 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 01/01/2036 .
..3128K3-ZIi-0 |FHLMC GOLD POOL A43457  5.500% 03/01/36 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2036 .
..3128K4-JT-3 | FHLMC GOLD POOL A43874  5.500% 03/01/36 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2036 .
..3128K4-KZ-7 |FHLMC GOLD POOL A43912  5.500% 03/01/36 .. 09/01/2023 . |Paydown 0 0| . 03/01/2036 .
..3128K9-PS-7 |FHLMC GOLD POOL A48533  6.000% 05/01/36 .. 09/01/2023 . |Paydown 0 0| . 05/01/2036 .
..3128KF-BZ-2 | FHLMC GOLD POOL A52756  6.000% 08/01/36 .. 09/01/2023 . |Paydown 0 0| . 08/01/2036 .
..3128KG-AC-2 |FHLMC GOLD POOL A53603  6.000% 11/01/36 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 11/01/2036 .
..3128KQ-4X-1 |FHLMC GOLD POOL A60838  6.000% 05/01/37 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 05/01/2037 .
..3128KQ-B2-1 |FHLMC GOLD POOL A60057 ~ 5.500% 05/01/37 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 05/01/2037 .
..3128KV-A9-6 | FHLMC GOLD POOL A64532  6.000% 08/01/37 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 08/01/2037 .
..3128L7-D2-0 |FHLMC GOLD POOL A73721  6.000% 03/01/38 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2038 .
..3128L7-FR-3 |FHLMC GOLD POOL A73776  5.500% 03/01/38 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2038 .
..3128L7-PN-1 |FHLMC GOLD POOL A74029  6.500% 03/01/38 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2038 .
..3128LX-AE-0 |FHLMC GOLD POOL GO1805  4.500% 04/01/35 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 04/01/2035 .
..3128LX-AU-4 |FHLMC GOLD POOL GO1819  5.000% 06/01/35 .. 09/01/2023 . |Paydown 0 0| . 06/01/2035 .
..3128LX-AY-6 |FHLMC GOLD POOL GO1823  6.000% 05/01/35 .. 09/01/2023 . |Paydown 0 0| . 05/01/2035 .
..3128LX-EM-8 | FHLMC GOLD POOL GO1940  5.000% 10/01/35 .. 09/01/2023 . |Paydown 0 0| . 10/01/2035 .
..3128LX-UH-1 |FHLMC GOLD POOL G02384  6.000% 11/01/36 .. . 09/01/2023 . | Paydown 0 0 . 11/01/2036 .
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..3128M4-JJ-3 |FHLMC GIANT POOL GO2665 5.500% 03/01/37 ... |....... . 09/01/2023 . | Paydoun ... ... 482 ...485 |.... .0 . 0 ....482 |.. 0 e . 03/01/2087 . [1.A ........
..3128M4-K6-9 | FHLMC GIANT POOL GO2717  5.500% 02/01/37 ... |....... . 09/01/2023 . | Paydoun ... .. 329 .0 . 0 ....329 |.. 0 . 02/01/2037 . [1.A ........
..3128M4-8B-0 |FHLMC GIANT POOL G02914 ~ 5.500% 04/01/37 ... |....... . 09/01/2023 . | Paydoun ... . N | I S .0 . 0 113 0 . 04/01/2087 . [1.A ........
..3128M5-NP-1 | FHLMC GOLD POOL GO3698  6.000% 12/01/37 .... |....... . 09/01/2023 . | Paydoun ... .. 256 ...260 |.... .0 . 0 ... 256 |.. 0 . 12/01/2037 . [1.A ........
..3128M5-NU-0 | FHLMC GOLD POOL GO3703  5.500% 12/01/37 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2087 . [1.A ........
..3128M5-06-0 |FHLMC GOLD POOL GO3777  5.000% 11/01/36 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172036 . [1.A ........
..3128M5-U7-3 | FHLMC GOLD POOL GO3906  6.000% 12/01/35 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A ........
..3128M6-LB-2 | FHLMC GIANT POOL GO4522  5.000% 06/01/38 ... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2038 . [1.A ........
..3128M7-40-6 | FHLMC POOL G05931  4.500% 07/01/40 .......... [.ceenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2040 . [1.A ........
..3128M7-DJ-2 | FHLMC POOL G05205  5.000% 01/01/39 .. 09/01/2023 . |Paydown 0 0| 0| . 01/01/2039 . [1.A .
..3128M7-U-6 | FHLMC POOL GO5759  5.500% 01/01/39 .. 09/01/2023 . |Paydown 0 0| 0| . 01/01/2039 . [1.A .
..312818-GS-7 | FHLMC GOLD POOL G06209  5.500% 05/01/40 09/01/2023 . |Paydown 0 0| 0| . 05/01/2040 . [1.A .
..3128MA-BR-9 | FHLMC GOLD POOL GO7848  3.500% 04/01/44 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2044 . [1.A ........
..3128MJ-AG-5 |FHLMC GOLD POOL GO8006  6.000% 08/01/34 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2034 . [1.A ........
..3128MJ-DE-7 |FHLMC GOLD POOL GO8100  5.500% 12/01/35 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2035 . [1.A ........
..3128MJ-EN-6 | FHLMC GOLD POOL GO8140  6.000% 07/01/36 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2036 . [1.A ........
..3128MJ-N-1 | FHLMC GOLD POOL G08268  5.000% 05/01/38 ... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2038 . [1.A ........
..3128MJ-JX-9 | FHLMC GOLD POOL GO8277  5.000% 07/01/38 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2038 . [1.A ........
..3128MJ-PG-9 | FHLMC GOLD POOL GO8422  4.500% 10/01/40 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2040 . [1.A ........
..3128MJ-R3-6 | FHLMC GOLD POOL GO8505 ~ 3.000% 09/01/42 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2042 . [1.A ........
..3128MlJ-TB-6 | FHLMC GOLD POOL GO8545  3.500% 09/01/43 09/01/2023 . |Paydown 0 0| 0| . 09/01/2043 . (1.
..3128P7-K3-6 | FHLMC POOL C91214  5.000% 08/01/28 .. 09/01/2023 . |Paydown 0 0| 0| . 08/01/2028 . (1.
..3128PS-C0-8 |FHLMC GOLD POOL J12779  4.000% 08/01/25 09/01/2023 . |Paydown 0 0| 0| . 08/01/2025 . (1.
..3128PV-M6-4 |FHLMC GOLD POOL J15781  4.000% 06/01/26 .. . |. 09/01/2023 . | Paydown 0 0| 0| . 06/01/2026 . (1.
..3128PY-T3-8 |FHLMC GOLD POOL J18670  3.000% 04/01/27 . |- 09/01/2023 . | Paydown 0 0| 0| . 04/01/2027 . (1.
..312926-25-4 | FHLMC POOL C00785  6.500% 06/01/29 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2029 . (1.
..31292G-ZF-6 | FHLMC POOL C00742  6.500% 04/01/29 .....evvvee [eeennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2029 . [1.A ........
..312926-22-2 | FHLMC POOL C00760  6.500% 05/01/29 .. O PRTeN . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
.. 312024-J5-4 | FHLMC GOLD POOL C01184  6.500% 06/01/31 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2031 . [1.A ........
..31202H-IIM-2 | FHLMC GOLD POOL C01552  5.500% 05/01/33 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..312930-AN-0 | FHLMC GOLD POOL A83613  5.500% 12/01/38 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2038 . [1.A ........
..312931-YW-2 |FHLMC POOL A85225  4.500% 03/01/39 09/01/2023 . |Paydown 0 0| 0| . 03/01/2039 . (1.
..312032-GV-2 | FHLMC GOLD POOL A85612  4.500% 04/01/39 .. 09/01/2023 . |Paydown 0 0| 0| . 04/01/2039 . (1.
..312032-M0-6 | FHLMC GOLD POOL A85767  5.000% 04/01/39 .. 09/01/2023 . |Paydown 0 0| 0| . 04/01/2039 . (1.
..312033-N8-3 | FHLMC GOLD POOL A86715  4.500% 06/01/39 .. 09/01/2023 . |Paydown 0 0| 0| . 06/01/2039 . (1.
..312033-25-6 | FHLMC GOLD POOL A87064  4.000% 06/01/39 .. 09/01/2023 . |Paydown 0 0| 0| . 06/01/2039 . (1.
..312034-CG-5 |FHLMC POOL A87271  5.500% 07/01/39 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2039 . (1.
..312034-YD-8 | FHLMC POOL A87908  4.500% 08/01/39 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..312035-GE-3 | FHLMC POOL A88297  4.500% 09/01/39 .. U IR . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2039 . [1.A ........
..312035-JA-8 |FHLMC POOL A88357  4.500% 09/01/39 ......... [..eenn . 09/01/2023 . | Paydoun ... .0 . 0 . .. 0 . 09/01/2039 . [1.A ........
..312036-U2-1 |FHLMC GOLD POOL A89601  4.500% 11/01/39 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 .48 .. 0 . 11/01/2039 . [1.A ........
..312038-0K-2 | FHLMC GOLD POOL A90458  4.500% 01/01/40 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..312939-JJ-1 |FHLMC POOL A91165  5.000% 02/01/40 .......... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 02/01/2040 . [1.A ........
..312039-RF-0 |FHLMC POOL A91386  4.500% 03/01/40 .......... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 03/01/2040 . [1.A ........
..312930-A5-2 | FHLMC GOLD POOL C26328  6.500% 05/01/29 09/01/2023 . |Paydown 0 0| 0| . 05/01/2029 . [1.A .
..312930-XR-9 | FHLMC GOLD POOL C26988  6.500% 05/01/29 .... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 05/01/2029 . [1.A ........
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..312930-XX-6 |FHLMC GOLD POOL C26994  6.500% 05/01/29 .... |....... . 09/01/2023 . | Paydoun ... 1 .0 . 0 0 e . 05/01/2029 . [1.A ........
.. 31293R-CC-3 |FHLMC GOLD POOL C27267  6.500% 06/01/29 .... |....... . 09/01/2023 . | Paydoun ... 1 .0 . 0 0 4 1.06/01/2029 . [1.A ........
..312938-DR-7 |FHLMC GOLD POOL C28212  6.500% 06/01/29 .... |....... . 09/01/2023 . | Paydoun ... L3 .0 . 0 0 . 06/01/2029 . [1.A ........
..312035-EP-0 |FHLMC GOLD POOL C28242  6.500% 06/01/29 .... |....... . 09/01/2023 . | Paydoun ... 2 .0 . 0 0 . 06/01/2029 . [1.A ........
..312935-F6-1 |FHLMC GOLD POOL C28289  6.500% 07/01/29 .... |....... . 09/01/2023 . | Paydoun ... 3 .0 . 0 0 . 07/01/2029 . [1.A ........
..31293T-FC-6 |FHLMC GOLD POOL C29163  6.500% 07/01/29 .... |....... . 09/01/2023 . | Paydoun ... 1 .0 . 0 0 . 07/01/2029 . [1.A ........
..31203T-HZ-3 |FHLMC POOL 29248  6.500% 08/01/29 .......coee [eennnn . 09/01/2023 . | Paydoun ... 1 .0 . 0 0 . 08/01/2029 . [1.A ........
..31293Y-L6-1 |FHLMC POOL C33049  7.500% 12/01/29 ........... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2029 . [1.A ........
..312941-3B-1 |FHLMC POOL A93494  4.000% 08/01/40 ........eew [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2040 . [1.A ........
..312042-E2-7 |FHLMC GOLD POOL A93753  5.000% 08/01/40 09/01/2023 . |Paydown 0 0| 0| . 08/01/2040 . [1.A .
..312042-EV-3 | FHLMC POOL A93748  4.000% 09/01/40 .. 09/01/2023 . |Paydown 0 0| 0| . 09/01/2040 . [1.A .
..312042-U7-8 | FHLMC POOL A94206  4.500% 10/01/40 .. 09/01/2023 . |Paydown 0 0| 0| . 10/01/2040 . [1.A .
..312043-3i-1 | FHLMC POOL A95313  4.500% 12/01/40 .. [ IR . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2040 . [1.A ........
..312043-D0-3 |FHLMC POOL A94611  4.500% 10/01/40 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2040 . [1.A ........
..312043-UJ-0 |FHLMC POOL A95085 4.000% 11/01/40 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172040 . [1.A ........
..312043-ZX-4 |FHLMC GOLD POOL A95258  4.000% 11/01/40 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172040 . [1.A ........
..312944-KX-8 |FHLMC POOL A95710  4.000% 12/01/40 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2040 . [1.A ........
..312044-LP-4 |FHLMC POOL A95734  4.000% 12/01/40 ......eevvs [oeennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2040 . (1.A ........
..312045-30-8 | FHLMC POOL A97096  4.000% 02/01/41 .. U RO . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2041 . [1.A ........
..312045-3N-6 | FHLMC POOL A97105  3.500% 02/01/41 .......cc. [.oennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2041 . [1.A ........
..312946-QT-6 | FHLMC POOL A97666  4.500% 03/01/41 .. 09/01/2023 . |Paydown 0 0| 0| . 03/01/2041 . (1.
..31296L-FT-3 |FHLMC GOLD POOL A11978  5.500% 08/01/33 .. 09/01/2023 . |Paydown 0 0| 0| . 08/01/2033 . (1.
..31206N-C0-8 | FHLMC GOLD POOL A13679  6.000% 09/01/33 .. 09/01/2023 . |Paydown 0 0| 0| . 09/01/2033 . (1.
..31206N-W2-9 | FHLMC GOLD POOL A14265  6.000% 10/01/33 .. . |. 09/01/2023 . | Paydown 0 0| 0| . 10/01/2033 . (1.
..31296P-YM-8 | FHLMC GOLD POOL A15216  5.500% 10/01/33 .. . |- 09/01/2023 . | Paydown 0 0| 0| . 10/01/2033 . (1.
..31297B-LR-1 |FHLMC GOLD POOL A23936  6.000% 07/01/34 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2034 . (1.
..31207C-NH-9 | FHLMC GOLD POOL A24892  6.000% 07/01/34 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2034 . [1.A ........
..31297C-RA-0 | FHLMC GOLD POOL A24981  6.000% 07/01/34 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2034 . (1.A ........
..31297C-YZ-7 |FHLMC GOLD POOL A25228  6.000% 08/01/34 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2034 . [1.A ........
..31297E-DL-7 |FHLMC GOLD POOL A26407  6.000% 09/01/34 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31297E-72-2 |FHLMC GOLD POOL A27060  6.000% 09/01/34 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31297F-G5-6 | FHLMC GOLD POOL A27420  6.000% 10/01/34 .. 09/01/2023 . |Paydown 0 0| 0| . 10/01/2034 . (1.
..31297N-MM-5 | FHLMC GOLD POOL A33064 09/01/2023 . |Paydown 0 0| 0| . 01/01/2082 . (1.
..312978-Xli-0 | FHLMC GOLD POOL A36993 . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2035 . (1.
..31297U-BG-4 |FHLMC GOLD POOL A38139  5.500% 10/01/35 .. 09/01/2023 . |Paydown 0 0| 0| . 10/01/2035 . (1.
..31297U-T6-7 |FHLMC GOLD POOL A38673  5.500% 10/01/35 .. 09/01/2023 . |Paydown 0 0| 0| . 10/01/2035 . (1.
..31307H-BT-3 |FHLMC GOLD POOL J28150  3.000% 05/01/29 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2029 . (1.
..31307J-H9-7 |FHLMC GOLD POOL J29256  3.000% 07/01/29 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2029 . [1.A ........
..313200-G5-4 |FHLMC POOL ZA6520  4.000% 04/01/49 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2049 . [1.A ........
..3132AE-J9-8 | FHLMC POOL ZT2088  4.500% 06/01/49 .......... [....... . 09/01/2023 . | Paydoun ... ...23,265 .0 . 0 0 . 06/01/2049 . [1.A ........
..313205-3K-6 | FHLMC POOL SB8002  3.000% 08/01/34 .......... [....... . 09/01/2023 . | Paydoun ... ... 35,514 .0 . 0 0 . 08/01/2034 . [1.A ........
..313206-5N-8 | FHLMC POOL SB8053  2.500% 07/01/35 .. . 09/01/2023 . | Paydoun ... 172,722 .0 . 0 0 . 07/01/2035 . [1.A ........
..3132DM-7L-3 | FHLMC POOL SD0899  2.000% 02/01/52 .. . |- 09/01/2023 . |Paydoun ... .. 118,765 .0 . 0 0 . 02/01/2052 . [1.A ........
.. 3132DN-52-2 | FHLMC POOL $D1764  5.000% 10/01/52 .. . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 10/01/2052 . [1.A ........
.. 3132DN-AN-3 | FHLMC POOL SD0913  2.500% 02/01/52 09/01/2023 . |Paydown 0 0| 0| . 02/01/2052 . [1.A .
..3132DN-F8-1 |FHLMC POOL SD1091  2.000% 05/01/52 .. . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 05/01/2052 . [1.A ........
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.. 3132DN-HY-2 | FHLMC POOL SD1147 ~ 2.000% 02/01/52 .. . 09/01/2023 . |Paydoun ......coooeeiiiiiins v e 9,186 ....9,186 ..1,860 | .0 . 1,860 |... 0 ...9,186 |.. 0 e . 02/01/2052 . [1.A ........
..31320P-EP-9 | FHLMC POOL SD1942  5.000% 12/01/52 ... . 09/01/2023 . | Paydoun ... ... 40,127 ...40,127 ... 877 | .0 . 677 ... 0 ..40,127 |.. 0 . 12/01/2082 . [1.A ........
..31320P-UZ-9 | FHLMC POOL SD2400  6.000% 02/01/53 .. . 09/01/2023 . | Paydoun ... ... 75,149 ... (2,601) | 0 el (2,601) ... 0 .. 75,149 |.. 0 . 02/01/2053 . [1.A ........
..313200-AD-8 | FHLMC POOL SD2704  5.000% 04/01/63 .. . 09/01/2023 . | Paydoun ... .0 . 0 ..36,044 |.. 0 . 04/01/2083 . [1.A ........
..31320Q-FD-3 |FHLMC POOL SD2864  3.000% 03/01/52 .. . 09/01/2023 . | Paydoun ... .0 . 0 .284,167 |.. 0 . 03/01/2052 . [1.A ........
..31320V-30-6 | FHLMC POOL SDB007 ~ 4.500% 08/01/49 .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2049 . [1.A ........
..3132DV-L6-0 |FHLMC POOL SD7549  2.000% 01/01/52 .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2052 . [1.A ........
..3132DV-MC-6 | FHLMC POOL SD7555  3.000% 08/01/52 .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2052 . [1.A ........
..313200-CU-5 |FHLMC POOL SD8183  2.500% 12/01/51 .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2051 . [1.A ........
..31320W-D6-7 | FHLMC POOL SD8225  3.000% 07/01/52 09/01/2023 . |Paydown 0 0| 0| . 07/01/2052 . [1.A .
..3132DW-DT-7 |FHLMC POOL SD8214  3.500% 05/01/52 09/01/2023 . |Paydown 0 0| 0| . 05/01/2052 . [1.A .
..3132DW-ER-0 | FHLMC POOL SD8244  4.000% 09/01/52 09/01/2023 . |Paydown K 0 0| 0| . 09/01/2052 . [1.A .
..31320W-HZ-9 | FHLMC POOL SD8348  5.000% 08/01/53 .. . 09/01/2023 . | Paydoun ... 154,931 148,019 |.... .0 . 0 0 . 08/01/2053 . [1.A ........
..3132GF-VU-8 | FHLMC POOL 002427  4.500% 08/01/41 ......oevun [oeennnn . 09/01/2023 . | Paydoun ... .1,228 1,278 | .0 . 0 0 . 08/01/2041 . [1.A ........
..3132GF-VX-2 |FHLMC POOL Q02430  4.000% 08/01/41 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3132GF-WA-1 | FHLMC POOL 002441  4.000% 08/01/41 .......... [..eeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..31326J-U3-1 |FHLMC POOL Q03602  4.500% 09/01/41 .. [N PR . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2041 . [1.A ........
..31326M-AW-2 | FHLMC GOLD POOL Q05721  4.000% 01/01/42 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2042 . [1.A ........
..31326R-27-7 |FHLMC POOL Q06786  3.500% 03/01/42 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2042 . [1.A ........
..31326U-G2-4 | FHLMC POOL 008917  3.500% 06/01/42 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2042 . [1.A ........
.. 3132HN-KP-3 | FHLMC POOL Q12102  3.000% 10/01/42 .. 09/01/2023 . |Paydown 0 0| 0| . 10/01/2042 . [1.A .
.. 3132HR-CC-2 | FHLMC POOL 014567  3.000% 01/01/43 .. 09/01/2023 . |Paydown 0 0| 0| . 01/01/2043 . [1.A .
..3132J6-28-9 [FHLIC GOLD POOL Q15769 3.000% 02/01/43 ... . 09/01/2023 . |Paydoun ... 0] 0] 0| . 02/01/2043 . |1.A ...
FREDDIE MAC GOLD POOL 030470  4.000%
L31320L-QY-2 [ 12/01/44 o . 09/01/2023 . | Paydoun ... .0 . .0 . 0 . 12/01/2044 . [1.A ........
..3132WF-RS-0 | FHLMC POOL 042296  3.000% 08/01/46 09/01/2023 . |Paydown 0 0| 0| . 08/01/2046 . [1.A .
..31320F-V0-9 | FHLMC POOL 042422  3.000% 08/01/46 .. [ ORI . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..313211G-YB-7 | FHLMC POOL 043405  3.000% 10/01/46 ........... [.eeeeen . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2046 . [1.A ........
..3132WH-JP-1 | FHLMC GOLD POOL Q43869  3.000% 10/01/46 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2046 . [1.A ........
..3132XC-SE-6 | FHLMC POOL G67717 ~ 4.000% 11/01/48 .......... [..oeen . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172048 . [1.A ........
..31335A-CS-5 |FHLMC GOLD POOL G60081  4.000% 06/01/45 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2045 . [1.A ........
..31336B-CZ-7 |FHLMC GOLD POOL G60988  3.000% 05/01/47 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2047 . [1.A ........
..31335B-1IX-0 |FHLMC GOLD POOL G61562  4.500% 11/01/46 .... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 11/01/2046 . [1.A ........
..3133A1-CC-4 |FHLMC POOL 0A6367  3.000% 01/01/50 .......... . |- 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2050 . [1.A ........
..3133A6-JS-1 | FHLMC POOL 0B0273  2.500% 06/01/50 .. 09/01/2023 . |Paydown 0 0| 0| . 06/01/2050 . [1.A .
.. 3133AN-SN-5 | FHLMC POOL 0C4125  2.000% 07/01/51 09/01/2023 . |Paydown 0 0| 0| . 07/01/2061 . [1.A .
..3133AS-EH-2 | FHLMC POOL QC7336  2.000% 09/01/51 09/01/2023 . |Paydown 0 0| 0| . 09/01/2051 . [1.A .
..3133A8-RR-6 | FHLMC POOL 0C7696  2.000% 09/01/51 .......... [.oeeenn . 09/01/2023 . | Paydoun ... . .0 . 0 0 . 09/01/2051 . [1.A ........
..3133AY-VR-8 |FHLMC POOL QD2424  2.000% 12/01/51 ........... [....... . 09/01/2023 . | Paydoun ... . 102,866 |.... .0 . 0 0 . 12/01/2051 . [1.A ........
..3133B0-NC-3 | FHLMC POOL 0D3087 ~ 2.000% 12/01/51 ....cccoe [ennns . 09/01/2023 . | Paydoun ... ...28,310 |.... .0 . 0 0 . 12/01/2061 . [1.A ........
..3133BB-GE-3 |FHLMC POOL QE1997  4.000% 05/01/52 ....eevvves [eeennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2052 . [1.A ........
..3133KM-JE-6 | FHLMC POOL RA5661  2.000% 07/01/51 .. [ [P . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2061 . [1.A ........
..3133KN-A9-4 | FHLMC POOL RA6332  2.000% 11/01/51 ....cccce [eennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172051 . [1.A ........
..3133KN-W3-3 | FHLMC POOL RAB966  2.000% 03/01/52 .......... [....o.n . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2052 . [1.A ........
..31368H-JS-3 | FNMA POOL 190273  7.000% 08/01/26 ........ccee [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2026 . [1.A ........
..31371L-DX-4 |FNMA POOL 254918  4.500% 09/01/33 ......eevvve [oennnn . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 09/01/2033 . [1.A ........
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..31371L-FY-0 |FNMA POOL 254983  5.500% 12/01/33 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 e . 12/01/2033 . [1.A ........
..31371L-QY-8 |FNMA POOL 255271  5.000% 06/01/24 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2024 . [1.A ........
.. 31371M-5N-3 | FNMA POOL 256553  6.000% 01/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2087 . [1.A ........
..31371M-CF-2 | FNMA POOL 255770  5.500% 07/01/35 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2035 . [1.A ........
..31371M-Y9-2 | FNMA POOL 256436  6.000% 10/01/36 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2036 . [1.A ........
..31371N-FP-5 | FNMA POOL 256774  7.000% 06/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..31371N-GG-4 | FNMA POOL 256799  5.500% 07/01/37 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2087 . [1.A ........
..31371N-GU-3 | FNMA POOL 256811  7.000% 07/01/37 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2037 . [1.A ........
.. 31371N-JK-2 | FNMA POOL 256866  5.000% 08/01/27 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2027 . [1.A ........
..31371P-C5-7 |FNMA POOL 257592  5.000% 03/01/39 . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2039 . [1.A .
..31374T-EU-9 |FNMA POOL 323347  7.000% 09/01/28 . 09/01/2023 . |Paydown 0 0| 0| . 09/01/2028 . [1.A .
..31376K-RC-2 | FNMA POOL 357883  5.000% 05/01/35 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2035 . [1.A .
..31379U-5D-9 | FNMA POOL 430244  7.000% 06/01/28 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2028 . [1.A ........
..31384W-B9-0 | FNMA POOL 535664  7.000% 01/01/31 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 0170172031 . [1.A ........
..31385J-JC-3 |FNMA POOL 545759  6.500% 07/01/32 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2082 . [1.A ........
..31385X-A9-8 | FNMA POOL 555432  5.500% 05/01/33 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..31385X-AZ-0 |FNMA POOL 555424  5.500% 05/01/33 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..31385X-JIi-8 | FNMA POOL 555677  5.500% 07/01/33 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31389V-09-1 |FNMA POOL 636880  6.500% 04/01/32 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2032 . [1.A ........
..31389X-40-3 |FNMA POOL 639031  6.000% 04/01/32 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2082 . [1.A ........
..3138A2-A8-2 |FNMA POOL AH0930  4.000% 12/01/40 . 09/01/2023 . |Paydown 0 0| 0| . 12/01/2040 . (1.
..3138A2-BQ-1 |FNVA POOL AH0946  4.000% 12/01/40 . 09/01/2023 . |Paydown 0 0| 0| . 12/01/2040 . (1.
..3138A2-0F-9 | FNMA POOL AH1353  4.000% 01/01/41 . 09/01/2023 . |Paydown 0 0| 0| . 01/01/2041 . (1.
..3138A3-6V-4 |FNVA POOL AH2683  4.000% 01/01/41 . . |. 09/01/2023 . | Paydown 0 0| 0| . 01/01/2041 . (1.
..3138A4-F7-5 |FNMA POOL AH2889  5.000% 02/01/41 . . |- 09/01/2023 . | Paydown 0 0| 0| . 02/01/2041 . (1.
..3138A5-FZ-0 |FNVA POOL AH3783  4.000% 01/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2041 . (1.
..3138A5-JU-7 |FNMA POOL AH3874  4.500% 09/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2041 . [1.A ........
..3138A5-TV-4 |FNVA POOL AH4163  4.000% 01/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 0170172041 . [1.A ........
..3138A8-E7-7 |FNMA POOL AHB457  4.000% 03/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..3138A8-E9-3 |FNMA POOL AH6459  5.000% 03/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..3138AA-Y8-8 |FNMA POOL AH8834  4.500% 03/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..3138AA-YS-4 | FNVA POOL AH8820  4.500% 03/01/41 . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2041 . (1.
..3138AB-VX-4 |FNMA POOL AH9629  3.000% 04/01/27 . 09/01/2023 . |Paydown 0 0| 0| . 04/01/2027 . (1.
..3138AD-HS-7 |FNMA POOL A10240  4.500% 05/01/26 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2026 . (1.
..3138AE-4L-4 |FNMA POOL A11726  4.500% 05/01/41 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2041 . (1.
..3138AM-7A-7 | FNMA POOL A18088  4.000% 11/01/41 09/01/2023 . |Paydown 0 0| 0| . 1170172041 . (1.
..3138AM-DE-2 |FNMA POOL A17300  4.500% 08/01/41 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . (1.
..3138AM-UX-1 |FNMA POOL AI7797  4.000% 07/01/41 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2041 . [1.A ........
..3138AM-YS-8 | FNMA POOL A17920  4.000% 08/01/41 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3138AN-DY-6 | FNMA POOL A18218  4.000% 08/01/41 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3138AU-ES-2 |FNMA POOL AJ2844  3.500% 12/01/26 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2026 . [1.A ........
..3138AY-GV-5 |FNMA POOL AJB511  4.000% 12/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/72041 . [1.A ........
..3138E2-TJ-4 |FNMA POOL AH9552  3.500% 01/01/27 . . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 01/01/2027 . [1.A ........
..3138E3-BC-6 |FNMA POOL AJ9934  3.500% 03/01/42 .... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 03/01/2042 . [1.A ........
..3138E4-P4-7 |FNMA POOL AK0442  4.000% 01/01/42 . 09/01/2023 . |Paydown 0 0| 0| . 01/01/2042 . [1.A .
..3138E6-AB-2 | FNMA POOL AK1801 4.000% 01/01/42 ... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 01/01/2042 . [1.A ........
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..3138EA-E9-4 |FNMA POOL AK5559  4.000% 04/01/42 ... . 09/01/2023 . | Paydoun ... ... 5,407 ....5,833 |.... ... (426) | .0 . 0 .5,407 |.. 0 e . 04/01/2042 . [1.A ........
..3138EC-EV-1 |FNMA POOL AK7347  3.500% 03/01/42 .... . 09/01/2023 . | Paydoun ... L T419 ... (230) | .0 . 0 7,189 .. 0 . 03/01/2042 . [1.A ........
..3138EE-CZ-0 |FNMA POOL AK9087  3.500% 04/01/27 . . 09/01/2023 . | Paydoun ... .1,060 |.... . @2n). .0 . 0 .1,034 |.. 0 . 04/01/2027 . [1.A ........
..3138EG-GY-4 |FNVA POOL AL0214  5.000% 04/01/41 . . 09/01/2023 . | Paydoun ... . (19)). .0 . 0 0 . 04/01/2041 . [1.A ........
..3138EH-6R-8 |FNMA POOL AL1779  5.500% 12/01/38 . . 09/01/2023 . | Paydoun ... ... (50) | .0 . 0 0 . 12/01/2038 . [1.A ........
..3138EH-UB-3 |FNMA POOL AL1506  3.500% 12/01/26 . . 09/01/2023 . | Paydoun ... ... (181)]. .0 . 0 0 . 12/01/2026 . [1.A ........
..3138EJ-3G-1 |FNMA POOL AL2598  4.000% 10/01/42 . . 09/01/2023 . | Paydoun ... ... (788) . .0 . 0 0 . 10/01/2042 . [1.A ........
..3138EJ-SM-1 |FNMA POOL AL2323  5.500% 01/01/38 . . 09/01/2023 . | Paydoun ... ... (159) | .0 . 0 0 . 01/01/2038 . [1.A ........
..3138EJ-XR-4 |FNMA POOL AL2487  4.000% 06/01/42 . . 09/01/2023 . | Paydoun ... .. (1,89) ] .0 . 0 0 . 06/01/2042 . [1.A ........
..3138EK-FA-8 | FNVA POOL AL2860  3.000% 12/01/42 . 09/01/2023 . |Paydown (1,103) |. 0 0| 0| . 12/01/2042 . (1.A .
..3138EK-X2-6 | FNMA POOL AL3396  2.500% 03/01/28 . 09/01/2023 . |Paydown ... (210) ] 0 0| 0| . 03/01/2028 . [1.A .
..3138EP-C6-9 |FNMA POOL AL6392  3.500% 01/01/45 . 09/01/2023 . |Paydown (2,086) |. 0 0| 0| . 01/01/2045 . [1.A .
..3138EP-G8-1 |FNMA POOL AL6522  3.500% 03/01/45 ... . 09/01/2023 . | Paydoun ... ... (1,042) | .0 . 0 0 . 03/01/2045 . [1.A ........
..3138EP-LC-6 |FNVA POOL AL6622  4.500% 01/01/43 . . 09/01/2023 . | Paydoun ... . (2,311) ). .0 . 0 0 . 01/01/2043 . [1.A ........
..3138EQ-KH-4 |FNMA POOL AL7495  3.500% 10/01/45 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2045 . [1.A ........
..3138ER-J0-4 |FNMA POOL AL9270  4.000% 10/01/46 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2046 . [1.A ........
..3138ER-RT-9 |FNMA POOL AL9497  3.500% 07/01/46 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138ET-Yl-0 |FNMA POOL AL8824  3.500% 07/01/46 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138LU-RR-8 | FNMA POOL A04095  3.500% 05/01/42 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2042 . [1.A ........
..3138M3-6B-5 |FNMA POOL AP08B5  3.500% 07/01/42 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2042 . [1.A ........
..3138M6-AB-3 | FNMA POOL AP2701  3.500% 09/01/42 . 09/01/2023 . |Paydown 0 0| 0| . 09/01/2042 . (1.
..3138M6-TE-7 |FNMA POOL AP3248  4.000% 08/01/42 . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2042 . (1.
..3138MD-UJ-9 | FNMA POOL AP9584  3.000% 10/01/32 . 09/01/2023 . |Paydown 0 0| 0| . 10/01/2082 . (1.
..3138MK-30-7 |FNMA POOL AQ4406  3.500% 10/01/42 . . |. 09/01/2023 . | Paydown 0 0| 0| . 10/01/2042 . (1.
..3138NY-A7-0 |FNMA POOL AR1829  3.000% 02/01/43 . . |- 09/01/2023 . | Paydown 0 0| 0| . 02/01/2043 . (1.
..3138NY-FIi-0 | FNMA POOL AR1980  3.000% 02/01/43 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2043 . (1.
..3138W1-L0-8 |FNMA POOL AR3934  2.500% 03/01/28 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2028 . [1.A ........
..3138W4-T-3 | FNMA POOL AR6855  3.000% 02/01/43 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A ........
..313815-J7-4 | FNMA POOL AR7485  3.500% 03/01/43 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2043 . [1.A ........
..3138WA-6D-4 |FNVA POOL AS1767  4.000% 02/01/44 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2044 . (1.A ........
..3138lC-HZ-9 | FNMA POOL AS2947  4.000% 07/01/44 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2044 . [1.A ........
..3138WC-JZ-7 |FNMA POOL AS2979  3.000% 08/01/29 . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2029 . (1.
..3138WC-Z7-1 |FNMA POOL AS3465  3.000% 10/01/29 . 09/01/2023 . |Paydown 0 0| 0| . 10/01/2029 . (1.
..3138D-DR-9 | FNMA POOL AS3711  4.000% 11/01/44 . 09/01/2023 . |Paydown 0 0| 0| . 11/01/2044 . (1.
..3138IE-NC-9 |FNMA POOL AS4886  3.500% 05/01/45 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2045 . (1.
..3138WE-T9-0 |FNMA POOL AS5075  2.500% 05/01/30 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2030 . (1.
..3138IF-2R-6 | FNMA POOL AS6183  3.500% 11/01/45 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2045 . (1.
..3138WF-M3-7 |FNMA POOL AS5777  2.500% 09/01/30 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2030 . [1.A ........
..3138WG-UC-6 | FNMA POOL AS6878  3.000% 03/01/31 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2031 . [1.A ........
..3138WH-N7-3 | FNMA POOL AS7613  3.000% 07/01/46 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138WH-TT-9 | FNMA POOL AS7761  4.000% 08/01/46 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WH-TU-6 | FNMA POOL AS7762  4.000% 08/01/46 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WJ-MV-7 | FNMA POOL AS8471  3.000% 12/01/46 . . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 12/01/2046 . [1.A ........
..3138lJ-R3-4 | FNVA POOL AS8605 3.000% 01/01/32 . . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 01/01/2032 . [1.A ........
..3138WJ-TG-3 | FNMA POOL AS8650  3.000% 01/01/47 . 09/01/2023 . |Paydown 0 0| 0| . 01/01/2047 . [1.A .
..3138WK-RS-6 | FNMA POOL AS9496  2.500% 04/01/32 ... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 04/01/2082 . [1.A ........
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..3138WT-XP-6 | FNMA POOL AT6085 ~ 3.000% 05/01/43 . . 09/01/2023 . | Paydoun ... ... 15,991 ...15,991 ...16,093 |.... ... (102) | 0 e (102) | 0 0 e . 05/01/2043 . [1.A ........
..3138WV-SIi-2 | FNMA POOL AT7732  2.500% 07/01/28 . . 09/01/2023 . | Paydoun ... ...21,183 ...21,183 ...21,429 |.... ... (246) | 0 e (246) .. 0 0 . 07/01/2028 . [1.A ........
..3138X1-4B-9 | FNMA POOL AU2617  2.500% 08/01/28 . . 09/01/2023 . | Paydoun ... ... 45,088 ...45,088 ...45,862 |.... 0 e (T74) | 0 0 . 08/01/2028 . [1.A ........
..3138X1-AJ-5 |FNMA POOL AU1808  3.000% 08/01/43 . . 09/01/2023 . | Paydoun ... ... 47,066 ... 47,066 ... 45,733 |.... 0 e 1,334 0 0 . 08/01/2043 . [1.A ........
..3138X3-XL-1 |FNMA POOL AU4282  3.500% 09/01/43 ... . 09/01/2023 . | Paydoun ... ... 18,317 ...18,317 0 el (465) ... 0 0 . 09/01/2043 . [1.A ........
..3138X3-XS-6 | FNMA POOL AU4288  4.000% 09/01/43 .... . 09/01/2023 . | Paydoun ... ... 13,736 ... 13,736 0 e (B39) . 0 0 . 09/01/2043 . [1.A ........
..3138X3-ZN-5 |FNMA POOL AU4348  3.500% 07/01/43 . . 09/01/2023 . | Paydoun ... .. 38,687 ...38,687 .0 . . (408) ... 0 0 . 07/01/2043 . [1.A ........
..3138XR-KF-5 | FNMA POOL AW2093  3.000% 06/01/29 . . 09/01/2023 . | Paydoun ... ....2,822 .0 . (1) ). 0 0 . 06/01/2029 . [1.A ........
..3138Y7-X9-8 |FNMA POOL AX6103  3.500% 10/01/44 . . 09/01/2023 . | Paydoun ... ....8,140 .0 . . (220) )... 0 0 . 10/01/2044 . [1.A ........
..3138YB-50-2 | FNMA POOL AX9854  2.500% 03/01/30 . 09/01/2023 . |Paydown 3,222 0 .. (24) 0| 0| . 03/01/2030 . [1.A .
..3138YD-2v-0 |FNMA POOL AY0787  2.500% 03/01/30 . 09/01/2023 . |Paydown . 3,487 0 0| 0| . 03/01/2030 . [1.A .
..3138YF-CG-7 |FNMA POOL AY1870  3.500% 02/01/45 . 09/01/2023 . |Paydown 0 0| 0| . 02/01/2045 . [1.A .
..3138YK-SF-1 |FNMA POOL AY5917  2.500% 05/01/30 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2030 . [1.A ........
..31391B-VM-6 | FNVA POOL 662220  6.500% 11/01/32 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172032 . [1.A ........
..31391D-RC-9 | FNMA POOL 663883  6.500% 10/01/32 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2082 . [1.A ........
..31391U-TU-9 | FNMA POOL 677463  6.000% 01/01/33 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2033 . [1.A ........
..31400C-Ch-4 | FNMA POOL 683276  6.500% 02/01/33 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2083 . [1.A ........
..31401N-2L-2 |FNMA POOL 713679  5.000% 08/01/33 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31401Y-T9-6 | FNMA POOL 722476  6.000% 07/01/33 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31402C-4H-2 | FNMA POOL 725424  5.500% 04/01/34 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2034 . [1.A ........
..31402C-QJ-4 | FNMA POOL 725057  6.000% 01/01/34 . 09/01/2023 . |Paydown 0 0| 0| . 01/01/2034 . (1.
..31402C-TT-9 |FNMA POOL 725162  6.000% 02/01/34 . 09/01/2023 . |Paydown 0 0| 0| . 02/01/2034 . (1.
..31402E-2V-9 | FNMA POOL 727188  5.000% 08/01/33 . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2033 . (1.
..31402N-JM-1 | FNVA POOL 733868  6.000% 12/01/32 . . |. 09/01/2023 . | Paydown 0 0| 0| . 12/01/2032 . (1.
..314020-Y3-9 | FNMA POOL 735230  5.500% 02/01/35 . . |- 09/01/2023 . | Paydown 0 0| 0| . 02/01/2035 . (1.
..31402R-DF-3 | FNMA POOL 735502  6.000% 04/01/35 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2035 . (1.
..31402R-F8-7 |FNMA POOL 735591  5.000% 06/01/35 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2035 . [1.A ........
..31402R-RR-2 | FNMA POOL 735896  6.000% 09/01/35 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31402R-T4-1 |FNMA POOL 735971  5.500% 11/01/34 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2034 . [1.A ........
..31403C-6L-0 |FNMA POOL 745275 5.000% 02/01/36 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2036 . [1.A ........
..31403D-BD-0 |FNMA POOL 745336  5.000% 03/01/36 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2036 . [1.A ........
..31403D-BX-6 |FNMA POOL 745354  5.500% 03/01/36 . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2036 . (1.
..31403D-DX-4 |FNMA POOL 745418  5.500% 04/01/36 . 09/01/2023 . |Paydown 0 0| 0| . 04/01/2036 . (1.
..31403D-IIH-8 | FNMA POOL 745948  6.500% 10/01/36 . 09/01/2023 . |Paydown 0 0| 0| . 10/01/2036 . (1.
..31403F-HF-4 | FNMA POOL 747330  6.000% 10/01/33 . 09/01/2023 . |Paydown 0 0| 0| . 10/01/2033 . (1.
..31403F-NS-9 | FNMA POOL 747501  6.000% 11/01/33 . 09/01/2023 . |Paydown 0 0| 0| . 11/01/2033 . (1.
..31403K-ET-6 |FNMA POOL 750846  5.500% 01/01/34 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2034 . (1.
..31404E-DE-3 |FNMA POOL 766101  5.500% 02/01/34 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2034 . [1.A ........
..31404L-TH-3 |FNMA POOL 771952  6.000% 02/01/34 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2034 . [1.A ........
..31404S-FL-4 |FNVA POOL 776971  5.000% 04/01/34 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2034 . [1.A ........
..31404T-BM-4 | FNMA POOL 777744  6.000% 05/01/34 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2034 . [1.A ........
..31405P-6A-3 | FNMA POOL 795665  6.000% 02/01/35 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2035 . [1.A ........
..31405X-GS-6 | FNMA POOL 802209  6.000% 10/01/34 . . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 10/01/2034 . [1.A ........
..31406G-02-8 | FNMA POOL 809673  5.500% 02/01/35 ... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 02/01/2035 . [1.A ........
..31406G-RN-1 | FNMA POOL 809693  5.000% 02/01/35 . 09/01/2023 . |Paydown 0 0| 0| . 02/01/2035 . [1.A .
..31406U-LE-6 | FNMA POOL 820325 5.000% 08/01/35 ... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 08/01/2035 . [1.A ........
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..31407H-FQ-4 | FNMA POOL 830975 5.000% 08/01/35 . . 09/01/2023 . | Paydoun ... .1 .0 . 0 0 e . 08/01/2035 . [1.A ........
..31407J-DC-3 |FNMA POOL 831799  6.500% 09/01/36 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2036 . [1.A ........
..31407J-MC-3 |FNMA POOL 832055 5.000% 08/01/35 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2035 . [1.A ........
..31407K-H5-1 | FNMA POOL 832852  5.000% 09/01/35 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407K-RY-7 |FNMA POOL 833103  5.500% 09/01/35 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407N-CG-6 | FNMA POOL 835371  5.000% 09/01/35 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407N-P4-9 | FNMA POOL 835743  5.000% 09/01/35 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407Q-ND-4 | FNVA POOL 837488  5.000% 09/01/35 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407R-4F-8 |FNMA POOL 838822 5.000% 09/01/35 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2035 . [1.A ........
..31407V-YH-2 |FNVA POOL 842312  6.000% 07/01/31 . 09/01/2023 . |Paydown 0 0| 0| . 07/01/2031 . [1.A .
..31400X-SS-9 | FNMA POOL 881729  6.500% 03/01/36 . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2036 . [1.A .
..3140E0-ET-8 |FNMA POOL AZ7345  3.500% 11/01/45 . 09/01/2023 . |Paydown 0 0| 0| . 11/01/2045 . [1.A .
..3140EU-4V-8 | FNMA POOL BC0B35 ~ 4.000% 04/01/46 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2046 . [1.A ........
..3140EV-TB-3 |FNMA POOL BC1445  3.000% 07/01/46 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2046 . [1.A ........
..3140EW-XM-2 | FNMA POOL BC2483  3.000% 03/01/31 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2031 . [1.A ........
..3140EY-3H-2 | FNMA POOL BC4399  3.000% 03/01/31 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2031 . [1.A ........
..3140F0-GP-3 | FNMA POOL BC4705  2.500% 09/01/31 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2031 . [1.A ........
..3140F1-HS-4 | FNMA POOL BC5640  4.000% 06/01/46 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2046 . [1.A ........
..3140FG-DZ-9 |FNMA POOL BD8219  3.000% 09/01/46 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2046 . [1.A ........
..3140FG-GA-1 |FNVA POOL BD8292  3.000% 11/01/46 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172046 . [1.A ........
..3140FG-NP-0 | FNMA POOL BD8497  3.000% 12/01/46 . 09/01/2023 . |Paydown 0 0| 0| . 12/01/2046 . (1.
..3140FN-R2-2 | FNMA POOL BE3204  2.500% 03/01/32 . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2032 . (1.
..3140H6-KB-4 | FNMA POOL BJ4789  3.000% 02/01/33 . 09/01/2023 . |Paydown 0 0| 0| . 02/01/2033 . (1.
..3140H6-KC-2 | FNMA POOL BJ4790  3.000% 02/01/33 . . |. 09/01/2023 . | Paydown 0 0| 0| . 02/01/2033 . (1.
..3140H8-0D-0 |FNMA POOL BJ6751  4.000% 05/01/48 . . |- 09/01/2023 . | Paydown 0 0| 0| . 05/01/2048 . (1.
..3140HN-JL-7 | FNVA POOL BK8366  2.500% 12/01/35 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2035 . (1.
..3140J5-6X-2 | FNMA POOL BM1785  4.000% 08/01/47 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2047 . [1.A ........
..3140J8-6V-0 |FNVA POOL BM4483 ~ 4.000% 09/01/48 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2048 . [1.A ........
..3140J8-ER-0 | FNMA POOL BM3743  4.000% 03/01/47 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2047 . [1.A ........
..3140J8-JM-6 | FNMA POOL BM3867  4.000% 02/01/46 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2046 . [1.A ........
..3140J9-HB-0 |FNMA POOL BM4725 ~ 4.500% 06/01/44 ............ [..ceeen . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2044 . [1.A ........
..3140J9-HN-4 | FNVA POOL BM4736  3.500% 02/01/47 . 09/01/2023 . |Paydown 0 0| 0| . 02/01/2047 . (1.
..3140K2-P2-4 | FNMA POOL BO6740  2.000% 05/01/51 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2051 . (1.
..3140KA-M8-6 | FNMA POOL BP3082  3.000% 03/01/50 . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2050 . (1.
..3140KE-SF-6 | FNMA POOL BP6817  2.500% 05/01/50 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2050 . (1.
..3140M1-42-4 | FNVA POOL BU0B39  2.000% 09/01/51 . 09/01/2023 . |Paydown 0 0| 0| . 09/01/2051 . (1.
..3140M2-CK-6 | FNMA POOL BU0973  2.000% 11/01/51 ............ [ .oeeees . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2051 . (1.
..3140M9-VQ-7 |FNMA POOL BU7822 ~ 2.000% 12/01/51 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2061 . [1.A ........
..3140MA-KW-3 | FNMA POOL BUB408  2.000% 12/01/51 ............ [...c.es . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2051 . [1.A ........
..3140MF-32-4 | FNMA POOL BV2615  4.500% 07/01/52 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2052 . [1.A ........
..3140MV-AD-0 | FNMA POOL BV7203  3.500% 04/01/52 ......cccce [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2052 . [1.A ........
..3140MR-BA-4 | FNMA POOL BWO032 ~ 4.500% 07/01/52 ............ [....... . 09/01/2023 . | Paydoun ... . . .0 . 0 0 . 07/01/2052 . [1.A ........
..31400D-E5-9 |FNMA POOL CA5555  3.500% 04/01/50 ... . |- 09/01/2023 . |Paydoun ... ...51,044 ...55,256 |.... .0 . 0 0 . 04/01/2050 . [1.A ........
..3140QL-H4-1 | FNMA POOL CB1150  3.000% 07/01/51 . . |- 09/01/2023 . |Paydoun ... 176,542 159,440 |.... .0 . 0 0 . 07/01/2061 . [1.A ........
..31400L-MZ-6 |FNMA POOL CB1275  2.500% 08/01/51 . 09/01/2023 . |Paydown ..104,736 ..102,526 |. ..102,565 |. 0 0| 0| . 08/01/2051 . [1.A .
..3140QM-A9-5 |FNMA POOL CB1831 2.000% 10/01/51 ... . 09/01/2023 . | Paydoun ... ...63,171 ...63,842 |.... ..63,820 |.... 0. .0 . 0. . 10/01/2051 . [1.A ........
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..3140QM-HX-5 |FNMA POOL CB2045 2.500% 11/01/51 .... . 09/01/2023 . | Paydoun ... ... 78,378 ...78,378 ... 72,675 |.... .0 . . 0 ..78,378 |.. 0 e 1,349 |. 11/01/2051 . |[1.A ........
..31400P-Q0-3 |FNMA POOL CB4062  4.500% 07/01/52 .... . 09/01/2023 . | Paydoun ... .o 1,027 . 11,927 ... 11,843 | .0 . .84 ) 0 11,927 .. 0 . 07/01/2052 . [1.A ........
..3140X4-MX-1 | FNMA POOL FM1273  3.000% 01/01/47 ... . 09/01/2023 . | Paydoun ... 0 e (6,718) .. 0 .153,536 |.. 0 . 01/01/2047 . [1.A ........
..3140X6-0L-8 |FNMA POOL FM3158  4.000% 11/01/48 ... . 09/01/2023 . | Paydoun ... 0 e (B4 0 ...6,607 |.. 0 . 1170172048 . [1.A ........
..3140X7-KS-7 |FNMA POOL FM3904  4.000% 03/01/49 . . 09/01/2023 . | Paydoun ... .0 . 0 ..84,985 |.. 0 . 03/01/2049 . [1.A ........
..3140X8-XP-7 | FNMA POOL FM5185  3.500% 06/01/49 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2049 . [1.A ........
..3140X9-JB-2 |FNMA POOL FM5657  3.000% 12/01/50 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2050 . [1.A ........
..3140XA-3L-4 |FNVA POOL FM7102  3.500% 07/01/49 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2049 . (1.A ........
..3140XA-H5-4 | FNMA POOL FM6551  3.500% 06/01/49 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2049 . [1.A ........
..3140XA-PZ-9 | FNVA POOL FM6739  3.500% 06/01/49 . 09/01/2023 . |Paydown 0 0| 0| . 06/01/2049 . [1.A .
..3140XB-C6-5 |FNMA POOL FM7292  3.500% 05/01/50 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2050 . [1.A .
..3140XB-ZV-5 |FNMA POOL FM7955  2.000% 05/01/51 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2061 . [1.A .
..3140XC-BIi-7 | FNMA POOL FM8152  2.000% 07/01/51 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2051 . [1.A ........
..3140XC-RB-6 | FNMA POOL FM8581  2.000% 08/01/51 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2051 . [1.A ........
..3140XC-VX-3 |FNMA POOL FM8729  2.000% 09/01/51 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2051 . [1.A ........
..3140XD-SG-2 |FNMA POOL FM9518  2.500% 11/01/51 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172061 . [1.A ........
..3140XD-VJ-2 | FNMA POOL FM9616  2.500% 11/01/51 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172051 . [1.A ........
..3140XF-A3-5 |FNMA POOL FS0026  2.500% 11/01/51 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172061 . [1.A ........
..3140XF-GC-9 |FNMA POOL FS0194  2.500% 01/01/52 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2052 . [1.A ........
..3140XF-Y8-8 |FNMA POOL FS0734  2.000% 02/01/52 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2082 . [1.A ........
..3140XG-GI\-3 | FNMA POOL FS1112  2.000% 03/01/52 . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2052 . (1.
..3140XH-6X-0 |FNMA POOL FS2685  4.000% 08/01/52 . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2052 . (1.
..3140XJ-S2-0 |FNMA POOL FS3236  3.500% 06/01/52 . 09/01/2023 . |Paydown 0 0| 0| . 06/01/2052 . (1.
..3140XK-PW-4 | FNMA POOL FS4036  5.500% 03/01/83 . . |. 09/01/2023 . | Paydown 0 0| 0| . 03/01/2053 . (1.
..3140XK-V5-6 |FNMA POOL FS4235  2.500% 01/01/51 . . |- 09/01/2023 . | Paydown 0 0| 0| . 01/01/2051 . (1.
..31410E-MF-2 | FNMA POOL 886958  6.000% 06/01/36 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2036 . (1.
..31410F-25-3 |FNMA POOL 888285  6.500% 03/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2087 . [1.A ........
..31410F-Z9-9 | FNMA POOL 888268  6.000% 03/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2037 . [1.A ........
..31410K-K7-8 | FNMA POOL 889618  5.500% 05/01/38 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2038 . [1.A ........
..31410L-C4-2 |FNVA POOL 890201  4.500% 08/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..31410T-Y6-6 |FNMA POOL 897233  6.000% 10/01/36 . . 07/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2036 . [1.A ........
..31410V-VX-5 |FNMA POOL 898930  6.000% 08/01/36 . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2036 . (1.
..31410X-6R-2 | FNMA POOL 900980  6.000% 09/01/36 . 09/01/2023 . |Paydown 0 0| 0| . 09/01/2036 . (1.
..31411A-JT-3 | FNMA POOL 902174  6.000% 11/01/36 . 09/01/2023 . |Paydown 0 0| 0| . 11/01/2036 . (1.
..31411B-Cli-1 | FNMA POOL 902885  6.000% 12/01/36 . 09/01/2023 . |Paydown 0 0| 0| . 12/01/2036 . (1.
..31411F-RE-6 | FNMA POOL 906885 6.000% 12/01/36 . 09/01/2023 . |Paydown 0 0| 0| . 12/01/2036 . (1.
..31411J-RR-9 | FNMA POOL 909596  6.500% 02/01/37 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2087 . (1.
..31411L-BB-6 |FNMA POOL 910934  5.500% 02/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2037 . [1.A ........
..31411R-AK-4 | FNMA POOL 912710  5.000% 03/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2087 . [1.A ........
..31411R-GU-6 | FNMA POOL 912911  6.000% 06/01/37 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..314110-4N-4 | FNMA POOL 917129  6.000% 06/01/37 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2037 . [1.A ........
..31412A-DZ-4 |FNVA POOL 919120  6.000% 04/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2037 . [1.A ........
..31412E-2P-0 | FNMA POOL 923382  6.000% 06/01/37 . . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 06/01/2087 . [1.A ........
..314124-60-7 |FNVA POOL 926179  4.000% 07/01/24 . . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 07/01/2024 . (1.A ........
..31412L-B5-8 | FNMA POOL 928060  5.500% 02/01/37 . 09/01/2023 . |Paydown 0 0| 0| . 02/01/2087 . [1.A .
..31412N-UK-0 | FNMA POOL 930386  4.500% 01/01/39 ... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 01/01/2039 . [1.A ........
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..31412P-FL-0 |FNMA POOL 930871  5.000% 04/01/39 .... . 09/01/2023 . | Paydoun ... ....672 |.... e (29)). .0 . 0 ....643 |.. 0 e . 04/01/2039 . [1.A ........
..31412P-R6-0 | FNMA POOL 931209  4.500% 05/01/39 ... . 09/01/2023 . | Paydoun ... 12,468 |.... .. (807) | .0 . 0 11,660 |.. 0 . 05/01/2039 . [1.A ........
..31412P-YE-5 |FNMA POOL 931409  4.000% 06/01/24 .... . 09/01/2023 . | Paydoun ... 7Y B .0 . 0 ... 446 ). 0 . 06/01/2024 . [1.A ........
..314120-4X-4 | FNMA POOL 932438  4.000% 01/01/25 .... . 09/01/2023 . | Paydoun ... .1,3% |.... . .0 . 0 1,380 |.. 0 . 01/01/2025 . [1.A ........
..314120-GJ-2 | FNMA POOL 931801  5.000% 08/01/39 . . 09/01/2023 . | Paydoun ... 14,342 |.... ... (434) ). .0 . 0 13,908 |.. 0 . 08/01/2039 . [1.A ........
..314120-GV-5 |FNMA POOL 931812  4.500% 08/01/39 . . 09/01/2023 . | Paydoun ... ...862 |.... .. (20) ] .0 . 0 ...842 |.. 0 . 08/01/2039 . [1.A ........
..314120-H0-5 |FNMA POOL 931839  4.500% 08/01/39 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
L 31412R-L7-0 | FNMA POOL 932850  4.000% 12/01/40 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2040 . [1.A ........
..314128-XT-7 |FNMA POOL 933690  5.000% 06/01/39 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2039 . [1.A ........
..314128-XU-4 | FNMA POOL 933691  5.000% 06/01/39 . 09/01/2023 . |Paydown 0 0| 0| . 06/01/2039 . [1.A .
..314120-J9-2 | FNMA POOL 935088  4.500% 03/01/39 . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2039 . [1.A .
..314120-IIX-4 | FNMA POOL 935462  4.500% 06/01/39 . 09/01/2023 . |Paydown 0 0| 0| . 06/01/2039 . [1.A .
..31412Y-EC-2 |FNMA POOL 938531  5.500% 05/01/37 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2087 . [1.A ........
..314138-2N-0 | FNMA POOL 940981  6.000% 11/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172037 . [1.A ........
..31413C-FN-4 | FNMA POOL 941273  6.000% 07/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2087 . [1.A ........
..31413D-4Y-0 | FNVA POOL 942839  6.000% 08/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2037 . [1.A ........
..31413R-D6-0 |FNMA POOL 952925  6.000% 10/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2087 . [1.A ........
..31413R-GX-8 | FNMA POOL 953014  6.000% 10/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1070172037 . [1.A ........
..31413T-LW-0 |FNMA POOL 954941  6.500% 10/01/37 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2087 . [1.A ........
..31415A-WD-9 | FNMA POOL 981344  5.500% 07/01/38 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2038 . [1.A ........
..31415L-QY-6 |FNMA POOL 983471  5.500% 05/01/38 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2038 . (1.
..31415R-FA-7 | FNMA POOL 986761  5.500% 07/01/38 . 09/01/2023 . |Paydown 0 0| 0| . 07/01/2038 . (1.
..31416B-TA-6 | FNMA POOL 995245 5.000% 01/01/39 . 09/01/2023 . |Paydown 0 0| 0| . 01/01/2039 . (1.
..31416C-A4-8 | FNMA POOL 995627  5.000% 02/01/39 . . |. 09/01/2023 . | Paydown 0 0| 0| . 02/01/2039 . (1.
..31416C-JY-3 | FNMA POOL 995879  6.000% 04/01/39 . . |- 09/01/2023 . | Paydown 0 0| 0| . 04/01/2039 . (1.
..31416C-ME-3 | FNMA POOL 995957  5.000% 06/01/24 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2024 . (1.
..31416C-MF-0 | FNMA POOL 995958  5.500% 06/01/24 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2024 . [1.A ........
..31416C-MZ-6 | FNMA POOL 995976  6.000% 04/01/38 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2038 . [1.A ........
..31416H-VT-9 |FNMA POOL AA0625  4.500% 03/01/39 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2039 . [1.A ........
..31416L-GU-4 |FNMA POOL AA2910  4.500% 04/01/39 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..31416M-61-9 | FNMA POOL AA4484  5.000% 04/01/39 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2039 . [1.A ........
..31416N-E5-7 |FNMA POOL AA4655  4.000% 05/01/24 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2024 . (1.
..314160-A4-7 |FNMA POOL AA6326  4.000% 05/01/24 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2024 . (1.
..314165-KG-5 |FNVA POOL AA8394  5.000% 06/01/39 . 09/01/2023 . |Paydown 0 0| 0| . 06/01/2039 . (1.
..314168-79-5 |FNMA POOL AA8867  4.500% 04/01/24 . 09/01/2023 . |Paydown 0 0| 0| . 04/01/2024 . (1.
..31416T-AJ-8 | FNVA POOL AA9008  4.500% 08/01/39 . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2039 . (1.
..31416W-FG-2 | FNMA POOL AB1066  4.000% 05/01/25 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2025 . (1.
..31416W-LZ-3 |FNVA POOL AB1243  4.000% 07/01/25 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2025 . [1.A ........
..31416X-YZ-7 |FNVA POOL AB2527  4.000% 03/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2041 . [1.A ........
..31416Y-DT-2 | FNVA POOL AB2813  4.500% 04/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2041 . [1.A ........
..31416Y-U9-7 |FNMA POOL AB3307  4.000% 07/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2041 . [1.A ........
..31417A-JV-2 | FNMA POOL AB3875  4.000% 11/01/41 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172041 . [1.A ........
..31417D-CA-9 | FNMA POOL AB6364  2.500% 10/01/27 . . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 10/01/2027 . [1.A ........
..31417G-AT-3 |FNVA POOL AB9017 ~ 3.000% 04/01/43 . . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 04/01/2043 . [1.A ........
..31417G-F5-0 |FNMA POOL AB9187  3.000% 04/01/43 . 09/01/2023 . |Paydown 0 0| 0| . 04/01/2043 . [1.A .
..31417G-L9-5 |FNVA POOL AB9351 3.000% 05/01/43 ... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 05/01/2043 . [1.A ........
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..31417G-WT-9 | FNMA POOL AB9657  3.000% 06/01/28 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 e . 06/01/2028 . [1.A ........
..31417J-KM-1 | FNMA POOL AC0299  5.000% 01/01/34 .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2034 . [1.A ........
..31417K-SB-4 | FNMA POOL AC1413  4.500% 08/01/39 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..31417K-X6-9 | FNMA POOL AC1600  4.500% 08/01/29 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2029 . [1.A ........
..31417K-YD-3 |FNMA POOL AC1607  4.500% 08/01/39 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2039 . [1.A ........
..31417L-B4-6 | FNMA POOL AC1858  4.000% 09/01/39 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2039 . [1.A ........
..31417L-CP-8 | FNMA POOL AC1877  4.500% 09/01/39 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2039 . [1.A ........
..314170-YT-5 |FNMA POOL AC5221  4.500% 12/01/39 .....eevvves [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..31417S-AB-6 | FNMA POOL AC5401  5.000% 10/01/39 ............ [ ...t . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2039 . [1.A ........
..314178-H0-6 | FNMA POOL AC5638  4.500% 03/01/25 . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2025 . [1.A .
..314178-YQ-7 |FNMA POOL AC6118  4.500% 11/01/39 . 09/01/2023 . |Paydown 0 0| 0| . 11/01/2039 . [1.A .
..314178-YV-6 | FNVA POOL AC6123  4.000% 11/01/39 . 09/01/2023 . |Paydown 0 0| 0| . 11/01/2039 . [1.A .
..31417T-L6-3 |FNMA POOL AC6648  5.000% 12/01/39 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..31417T-NK-0 | FNMA POOL AC6693  4.500% 01/01/40 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..31417U-V2-8 | FNMA POOL AC7832  4.500% 12/01/39 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..31417V-N6-6 | FNMA POOL AC8512  4.500% 12/01/39 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..31417X-CT-4 | FNMA POOL AC9981  5.000% 02/01/40 . . 09/01/2023 . | Paydoun ... .0 . 0 . .. 0 . 02/01/2040 . [1.A ........
..31417Y-BQ-9 | FNVA POOL MA0046  4.000% 04/01/29 . . 09/01/2023 . | Paydoun ... .0 . 0 116 ) 0 . 04/01/2029 . [1.A ........
..31417Y-FN-4 | FNMA POOL MAO171  4.500% 09/01/29 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2029 . [1.A ........
..31417Y-LF-2 |FNVA POOL MAO0325  4.500% 01/01/40 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..31417Y-UN-5 | FNMA POOL MAO596  4.000% 12/01/25 . 09/01/2023 . |Paydown 0 0| 0| . 12/01/2025 . (1.
..31417Y-VJ-3 | FNMA POOL MAO616  4.000% 01/01/31 09/01/2023 . |Paydown 0 0| 0| . 01/01/2031 . (1.
..31417Y-ZA-8 | FNMA POOL MAO736  5.000% 05/01/41 . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2041 . (1.
..31418A-CH-9 | FNVA POOL MAO971  4.000% 02/01/42 . . |. 09/01/2023 . | Paydown 0 0| 0| . 02/01/2042 . (1.
..31418A-KN-7 | FNMA POOL MA1200  3.000% 10/01/32 . . |- 09/01/2023 . | Paydown 0 0| 0| . 10/01/2082 . (1.
..31418A-MW-5 |FNVA POOL MA1272  3.000% 12/01/42 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2042 . (1.
..31418A-Zi-1 |FNMA POOL MA1656  4.500% 11/01/43 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2043 . [1.A ........
..31418C-U7-7 |FNMA POOL MA3305  3.500% 03/01/48 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2048 . [1.A ........
..31418C-UH-5 |FNMA POOL MA3283  3.000% 02/01/33 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2083 . [1.A ........
..31418D-4X-7 |FNVA POOL MA4437  2.000% 10/01/51 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1070172051 . [1.A ........
..31418D-6B-3 |FNMA POOL MA4465 2.000% 11/01/51 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172051 . [1.A ........
..31418D-EL-2 |FNVA POOL MA3738  3.000% 08/01/34 . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2034 . (1.
..31418D-EV-0 |FNMA POOL MA3747  4.500% 08/01/49 . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2049 . (1.
..31418D-JJ-2 | FNMA POOL MA3864  2.500% 12/01/34 . 09/01/2023 . |Paydown 0 0| 0| . 12/01/2034 . (1.
..31418D-J0-6 |FNMA POOL MA3870  2.500% 12/01/49 . 09/01/2023 . |Paydown 0 0| 0| . 12/01/2049 . (1.
..31418D-KJ-0 |FNVA POOL MA3896  2.500% 01/01/35 . 09/01/2023 . |Paydown 0 0| 0| . 01/01/2035 . (1.
..31418D-PD-8 | FNMA POOL MA4019  2.500% 05/01/50 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2050 . (1.
..31418D-08-8 |FNMA POOL MA4078  2.500% 07/01/50 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2050 . [1.A ........
..31418D-SJ-2 | FNMA POOL MA4120  2.500% 09/01/50 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2050 . [1.A ........
..31418D-TN-2 | FNVA POOL MA4156  2.500% 10/01/35 . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..31418D-U9-1 |FNMA POOL MA4207  2.500% 12/01/35 . . 09/01/2023 . | Paydoun ... I .0 . 0 0 . 12/01/2035 . [1.A ........
..31418D-UE-0 |FNVA POOL MA4180  2.500% 11/01/35 . . 09/01/2023 . | Paydoun ... .. 167,171 .. 176,7% |.......... 176,001 .0 . 0 0 . 11/01/2035 . [1.A ........
..31418E-DE-7 |FNMA POOL MA4600  3.500% 05/01/52 . . |- 09/01/2023 . |Paydoun ... 103,211 101,034 |.... .0 . 0 0 . 05/01/2052 . [1.A ........
..31418E-KR-0 | FNVA POOL MA4803  3.500% 11/01/52 . . |- 09/01/2023 . |Paydoun ... 146,966 136,317 |.... .0 . 0 0 . 1170172052 . [1.A ........
..31418E-T5-9 | FNMA POOL MA5071  5.000% 07/01/53 . 09/01/2023 . |Paydown ..377,648 ..372,101 | 0 0| 0| . 07/01/2053 . [1.A .
..31418)1-A5-1 |FNVA POOL AD0027  5.000% 12/01/23 . . 09/01/2023 . | Paydoun ... .5 .5 ... 0. .0 . 0. . 12/01/2023 . [1.A ........
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..31418M-BY-7 |FNMA POOL AD0054  5.000% 02/01/24 .... . 09/01/2023 . | Paydoun ... .0 . 0 . 02/01/2024 . [1.A ........
..31418M-SR-4 | FNMA POOL AD0527  5.500% 06/01/39 .... . 09/01/2023 . | Paydoun ... .0 . 0 . 06/01/2039 . [1.A ........
..31418M-UM-2 | FNMA POOL AD0587  4.500% 12/01/39 ... . 09/01/2023 . | Paydoun ... .0 . 0 . 12/01/2039 . [1.A ........
..31418N-DF-4 | FNMA POOL AD1001  4.000% 02/01/40 ... . 09/01/2023 . | Paydoun ... .0 . 0 . 02/01/2040 . (1.A ........
..31418N-YE-4 |FNMA POOL AD1608  4.000% 02/01/25 . . 09/01/2023 . | Paydoun ... .0 . 0 . 02/01/2025 . [1.A ........
..31418P-UN-3 | FNMA POOL AD2396  4.500% 03/01/40 .......cccee [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2040 . (1.A ........
..314180-FF-5 |FNMA POOL AD2865 ~ 4.000% 02/01/25 ......cccce [eeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/01/2025 . [1.A ........
..314180-FG-3 |FNMA POOL AD2866  4.500% 02/01/25 ............ [.eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/01/2025 . [1.A ........
..314180-ZF-3 |FNMA POOL AD3441  5.000% 03/01/40 .......cccc. [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2040 . [1.A ........
..31418R-RE-3 |FNMA POOL AD4084  4.500% 05/01/40 . 09/01/2023 . |Paydown 0 0| . 05/01/2040 . [1.A .
..31418R-ZW-4 |FNMA POOL AD4356  4.500% 04/01/40 . 09/01/2023 . |Paydown 0 0| . 04/01/2040 . [1.A .
..31418T-KB-2 |FNMA POOL AD5689  4.000% 05/01/25 . 09/01/2023 . |Paydown 0 0| . 05/01/2025 . [1.A .
..31418U-4N-1 |FNMA POOL AD7128  4.500% 07/01/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 07/01/2040 . [1.A ........
..31418U-C6-9 | FNMA POOL AD6392  4.500% 05/01/25 ......eevvvn [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 05/01/2025 . [1.A ........
..31418U-CG-7 |FNMA POOL AD6370  4.500% 05/01/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 05/01/2040 . [1.A ........
..31418U-EE-0 |FNMA POOL AD6432  4.500% 06/01/40 ......ccccee [eennnn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418U-VU-5 |FNMA POOL AD6926  4.500% 06/01/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418V-2A-9 | FNMA POOL AD7968  5.000% 12/01/39 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 12/01/2039 . [1.A ........
..31418V-61-9 | FNMA POOL AD8075  5.000% 06/01/40 ............ [.eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418V-L6-7 |FNMA POOL AD7548  5.000% 06/01/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 06/01/2040 . [1.A ........
..31418W-PWi-4 | FNMA POOL AD8536  5.000% 08/01/40 . 09/01/2023 . |Paydown 0 0| . 08/01/2040 . (1.
..31418X-6C-7 |FNMA POOL AD9866  4.500% 10/01/40 . 09/01/2023 . |Paydown 0 0| . 10/01/2040 . (1.
..31418X-XX-1 |FNMA POOL AD9693  5.000% 08/01/40 . 09/01/2023 . |Paydown 0 0| . 08/01/2040 . (1.
..31419A-CU-9 | FNMA POOL AE0082  5.000% 05/01/40 . . |. 09/01/2023 . | Paydown 0 0| . 05/01/2040 . (1.
..31419A-NI-5 | FNMA POOL AE0395  4.500% 10/01/40 . veeee.. |- 0970172023 . | Paydown 0 0| . 10/01/2040 . (1.
..31419B-4T-9 | FNMA POOL AE1733  4.000% 09/01/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2040 . (1.
..31419B-BT-1 |FNMA POOL AE0949  4.000% 02/01/41 ............ [..oees . 09/01/2023 . | Paydoun ... .0 . 0 . 02/01/2041 . [1.A ........
..31419B-N4-3 | FNMA POOL AE1310  4.000% 07/01/25 ....eevvvves [oeennns . 09/01/2023 . | Paydoun ... .0 . 0 . 07/01/2025 . [1.A ........
..31419E-AP-4 | FNMA POOL AE3613  4.500% 09/01/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2040 . [1.A ........
..31419F-GP-5 |FNMA POOL AE4705  4.000% 09/01/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2040 . [1.A ........
..31419G-CH-5 |FNMA POOL AE5471  4.500% 10/01/40 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 10/01/2040 . [1.A ........
..31419H-XQ-0 | FNMA POOL AE6986  4.000% 10/01/40 . 09/01/2023 . |Paydown 0 0| . 10/01/2040 . (1.
..31419J-RF-7 | FNMA POOL AE7685  4.000% 10/01/40 . 09/01/2023 . |Paydown 0 0| . 10/01/2040 . (1.
..31419J-SK-5 |FNMA POOL AE7721  4.000% 11/01/40 . 09/01/2023 . |Paydown 0 0| . 1170172040 . (1.
..31419J-SM-1 | FNMA POOL AE7723  4.000% 11/01/40 . 09/01/2023 . |Paydown 0 0| . 11/01/2040 . (1.
..31419K-SZ-9 | FNVA POOL AE8635  3.500% 11/01/25 . 09/01/2023 . |Paydown 0 0| . 11/01/2025 . (1.
..31419L-EJ-8 |FNMA POOL AE9136  3.500% 12/01/25 ......cccce [oernnn . 09/01/2023 . | Paydoun ... .0 . .0 . . 12/01/2025 . (1.
FREDDIE MAC SCRT SERIES 2019-1 CLASS MA
.. 36563P-JF-7 |83.500% 07/25/58 ....cooeveeiiiiiiiiiiiiei [ . 09/01/2023 . | Paydown [ R (K1) S 0 . 07/25/2058 . [1.A ........
FREDDIE MAC STACR SERIES 2022-DNA7 CLASS M1A
.. 35564K-L3-1 | 144  7.788% 03/25/52 ......evvvvvvveviiiiiiinnenns [ eeeenn . 09/25/2023 . | Paydown [V (VO 0 . 03/25/2052 . (1.B ........
FREDDIE MAC STACR SERIES 2023-DNA2 CLASS M1A
.. 35564K-T5-8 | 144  7.388% 04/25/43 .....ccoovvveeiieiiii [ . 09/25/2023 . |Paydoun .......coooeeiiiiins feeeiiiiinni e 50,786 [............ 50,786 |............ 50,872 |.oooiiiiiiiinnns (VO [ R [C:5) 1 R [ R [C:5) 1 R 0 . 04/25/2043 . [1.A ........
FREDDIE MAC STACR SERIES 2022-DNA3 CLASS M1A
.. 35564K-Uli-7 | 144  7.288% 04/25/42 ......coovvveeieieieei [ . 09/25/2023 . |Paydoun .......oooeiiiiiiins foeeiiininiis e 45,744 ... 45,744 ... 45,704 |............ 45,708 |..oooeeiiiinns [V 36 [oeeereiiinnnnne [V 36 [oeeeeininnnns 0 . 04/25/2042 . (1.F FE ....
FREDDIE MAC STACR SERIES 2022-DNA4 CLASS M1A
.. 35564K-WS-4 | 144  7.488% 05/25/42 .......coevvveeeeeeeeeenenens [ . 09/25/2023 . |Paydown ......oooeeiiiiiiins fooeeeeiiniiins | 38,808 |............ 38,808 |............ 38,812 |...ooennn. 38,811 |ovveeeeeeenns [ PP ()] A, [ PP ()] R, 0 . 05/25/2042 . [1.F FE ....
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FREDDIE MAC STACR SERIES 2022-DNA5 CLASS M1A
.. 36564K-YN-3 | 144  8.238% 06/25/42 ......covvvvveeeeeeeeeeeens [ . 09/25/2023 . |Paydoun ........oooeeiiiiiis Joeeiiniininns e 82,918 [.eueennes 82,918 |............ 82,918 |............ 82,918 |...........l [V FUSURRRRR (VO 0 | (VN [ SRR 82,918 |..oooeeeiiis (VO 0 | [V 4,200 |. 06/25/2042 . [1.G FE ....
LOS ANGELES CA HBR DEP REV ~ 5.000% 08/01/31 Janney Montgomery Scott
L BAE52-WC-2 [ e | L 07/3172023 . | eeeeeeeieiie e e [000022.2,968,530 [.....l. 2,930,000 |........ 3,354,498 |........3,007,529 |.......ceeeennn0 s (28,220) | .. (28,220) |.eeviieiiennnnl 0 [ 2,979,309 |.. . (10,779) |.... ...146,907 |. 08/01/2031 . [1.C FE ....
..560427-D9-4 |MAINE ST HLTH HGR EDUCTNL ~ 5.000% 07/01/32 |....... . 07/31/2023 . | Sterne, Agee, & Leach .. |......cooeeeiiiiiin ... 2,080,217 | 2,050,000 |........ 2,341,859 |........2,099,695 |...............0 [...... (19,145) |. L (19,145) |0 e 2,080,550 |.. ... (333) |.... ...111,326 |. 07/01/2032 . [1.C FE ....
MASSACHUSETTS BAY TRANSN AUTH MASS SALES TAX First Union Capital
..575579-HC-4 |REV  5.000% 07/01/25 ....ccoeveiieiiiiiiiiiieeees s . 09/27/2023 . |Markets ......ooooeeeiiiinns evennnnnnnnnns |00 4,090,280 ... 4,000,000 |........ 3,072,920 |........ 3,004,424 |............... [V R 1,502 [oveiiiiiiinns [V R 1,502 [oeeiiiiiiiens [V R 3,996,016 [.....cceennnnnn 0 foeeenee 94,264 248,889 |. 07/01/2025 . |1.C FE ....
MASSACHUSETTS ST PORT AUTH REV SERIES B
..575896-0L-2 |5.000% 07/01/29 .....evvvvvvvvrinnininiinniinnninnns [ eeeeenn . 07/31/2023 . | Southwest Securities ... |.coooevrriiiiiiinns |oeeennn . 561,704 | 550,000 |........... 627,814 |........... 571,988 |..ooooeiiiins [V R (4,999) [..eevnnnnnnnnee [V R (4,999) [c.evvnnnnnnnnee [V R 566,989 (5,285) |..ceeennnns 29,868 |. 07/01/2029 . |1.C FE ....
MASSACHUSETTS ST PORT AUTH REV SERIES B
..575896-QP-3 |5.000% 07/01/31 ...evvvvviriniiiiiiiiiiiiiiiiiiiinns [ eeeeenn . 07/31/2023 . | Southwest Securities ... |.... .... 600,000 ... 677,826 |...........622,088 |.... .. (5,016) |. . (5,016) |... ... 617,073 |.. . (4,179) . 07/01/2031 . [1.C FE ....
MASSACHUSETTS ST PORT AUTH REV SERIES B
..575896-00-1 |5.000% 07/01/32 . 07/31/2023 . | CITIGROUP GBL MKTS ..... .... 610,000 686,384 |.......... 631,716 |.... ....(4,929) |. ... 626,787 |.. ...(3,379) |.........(3,379) . 07/01/2032 . [1.C FE ....
..503791-GX-8 |MIAMI UNIV OH  5.000% 09/01/32 .. 07/31/2023 . [Mesirow Financial Inc. ..1,000,000 1,138,240 |. 1,025,843 |. .(8,923) | .1,016,920 . 09/01/2032 . (1.D FE ....
..649838-JY-6 |NEW YORK ST DORM AUTH REV ~ 5.500% 07/01/23 . 07/01/2023 . |Maturity .....cccvvennnnee .... 700,000 805,399 |.... .. (5,112) ] ... 700,000 |.. . 07/01/2023 . (1.D FE ....
NORTH CAROLINA ST HSG FIN SERIES 38-B
..658207-TX-3 |3.850% 07/01/37 ...evvvvvrrievninnnnnninnninninnnnns [ eeeeenn . 07/03/2023 . | Call 100.0000 ... fouemmmnniiiiiinn foeeeieens 35,000 [o.eeeennnnee 35,000 [oeeeeennnee 35,000 |eeeeeeennns 35,000 |ooeeiiiiiinnns [V (VR [V (VO [ R RSN 4[4 RN | N A | B AN , . 07/01/2087 . (1.B FE ....
PHILADELPHIA WTR & WASTE WATER  5.000%
LT17893-YT-2 | 07/01/27 wevevviviiiiiiiiiiiiiiiiiiiinvvivviinninenens [ eeeeens . 07/31/2023 . |Pershing .....cccoovvvveees Jooviniiininnnnns s 2,030,300 |........ 2,000,000 |........ 2,257,560 |........ 2,043,456 |............... [V R (16,729) [eevvveveennnns [V R (16,729) [eevvvveeiennns [V R 2,026,727 [oooeeiieennns [V R 3,573 |ooeeins 3,573 |l 108,611 . 07/01/2027 . |1.E FE ....
PORT SEATTLE WA SPL FAC REVENU  5.000%
.. 736397-C0-2 | 06/01/29 .oovvvvviiiiiiiiiiiiiiiiiiiiiiiciccceeeeeens [ . 07/31/2023 . |Morgan Stanley ........... |oeeeeeeeeininnnins |oeees 1,001,410 |........ 1,000,000 |........ 1,107,520 |........ 1,005,317 |t [V R (5,317) |eeeeeeeeeens [V R (5,317) |eeeeeeeeeens [V R 1,000,000 |.....eevvvnnens [V 1,410 |.......... 1,410 |............ 33,472 |. 06/01/2029 . |1.E FE ....
..762197-0X-2 | RHODE ISLAND HEALTH & EDL  5.000% 06/01/33 |....... . 07/31/2023 . | Sterne, Agee, & Leach .. | |oeiis 1,772,645 |........ 1,750,000 |........ 1,930,880 |........ 1,779,892 |[.eevnnnnnnnnn [V RS (12,191) [eeevreiennnns 0 |ens (12,191) [eevvieiennnns 0 fnns 1,767,701 |oovvvvnnnnnnnns [ 4,944 |.......... 4,944 |............ 58,576 |. 06/01/2033 . |1.F FE ....
SALT RIVER AZ PROJ AGRIC IMPT SERIES A
.. 79574C-AY=9 15.000% 12/01/33 ..ovvvvrriiiiiiiiiiiiiiiiiiiiiiiiins oo . 07/31/2023 . | Chase ........evvvvvvnnnnnns Joeveeeeneiiennnnnnns e 2,058,640 |........ 2,000,000 |........ 2,304,880 |........ 2,083,060 |........eennnn [V RO (19,579) |..oeeeeeees [V RO (19,579) |.ooeeeeeees 0 fnns 2,063,481 [...ccceeennnnn [ (4,841) |........ (4,841)............ 66,944 |. 12/01/2033 . |1.B FE ....
..804833-EV-9 | SAVANNAH GA HOSP AUTH ~ 5.500% 07/01/29 ..... |....... . 07/03/2023 . | Corporate Action ........ |oeeeeeeeeiiiiiniiins |oeees 1,800,000 |........ 1,800,000 |........ 1,901,826 |........ 1,806,509 |............... [V R (6,509) |..coeeeeeeenns [V R (6,509) |..coeeeeeeenns [V R 1,800,000 |......eevvenene (VR [V R (VR 99,550 |. 07/01/2029 . |1.F FE ....
UNIVERSITY OF KANS HOSP AUTH §  5.000%
..914367-DE-4 09/01/33 ...oooeiiiiiiiiiiiiiiiieeeeeeee [ . 07/31/2023 . |Davison D.A.+Company ... |.....ooooeeeeeeeenss |oeeee 2,565,175 |........ 2,500,000 |........ 2,767,350 |........ 2,579,819 [............... [ (16,870) [............... [ (16,870) [............... 0 ooeenns 2,562,949 |....oooeennnns 0 f......... 2,226 |.......... 2,226 |........... 114,931 |. 09/01/2033 . |1.D FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 48,780,600 48,549,570 51,731,989 42,259,032 0 (209,474) 0 (209,474) 0 48,764,104 0 16,496 16,4% 1,839,452 XXX XXX
AMERICAN MONEY MANAGEMENT SERIES 2017-20A
..00177T-AJ-2 |CLASS AR 144A  6.442% 04/17/29 ...ccconnnnnn [ oeennn . 07/18/2023 . |Paydoun ......coooveeiiiiins Joniiiiniiin e, 97,338 |........... 97,338 [ocounnnnnn 97,338 | 97,338 |.ooeiiiinens 0 | (VO 0 | (VO [ SRR 97,338 [ooeiiiiiinnnn (VO 0 | [V 4,118 |. 04/17/2029 . [1.A FE ....
AASET 2022 1 LLC SERIES 2022-1A CLASS A 144A
..00255E-AA-9 |6.000% 05/16/47 ....ovvvvrvrrrnnnnnnnnnnnniniiinnnnn [ eeeeenn . 09/16/2023 . |Paydoun ........coeeeeiiiins Jeniiiiininiens e 34136 | 34135 e 33,516 |............ 33,559 [ouiiiiiiinnns 0 Jeeeeennnn 576 [ouvvrnnnnnnnns 0 s 576 [ouvvrnrnnnnnns [ SRR 34136 [ (VO 0 | [V 1,378 |. 05/16/2047 . [1.G FE ....
ALASKA AIRLINES 2020 TR SERIES 144A Redemption 100.0000
. 01166V-AA-7 | 02/15/29 .ceeeeieeieeiieeeeeee [ . 08/15/2023 . | .. 114,055 113,306 |.... . 02/15/2029 . [1.G FE ....
AVIS BUDGET
..05377R-EX-8 |CLASS D 144A  5.250% 09/20/24 ........evvvvunnn [oeeenn . 09/20/2023 . |Paydoun ........oooeeiiiiins |oeeeiiiiininins e 797,500 |oveverenns 797,500 |........... 797,500 |........... 797,467 |oooeeeeees 0 e 33 [ 0 s 33 [ 0 s 797,500 |.ooeeiiiiinnns (VO 0 | (VO 27,913 |. 09/20/2024 . |2.C FE ....
BXMT 2020-FL3A 1MLIB+140BP 144 SERIES 2020
..05608X-AA-0 |FL3 CLASS A 144A  6.388% 11/15/37 . PO [P . 09/15/2023 . | Paydoun ... .. 792,069 792,069 792,069 |[...........792,069 [.... .792,069 |.. . 11/15/2037 . [1.A FE ....
BX TRUST SERIES 22-FOX2 CLASS A2  6.081%
..05610A-Al-8 | 04/15/39 .eeeeiiiiiiiiii [ . 07/15/2023 . |Paydoun .......cooevviiiiins |oeneiiiiiienes e 305,206 [..eeeeenns 305,206 [........... 280,790 |.......... 281,711 |l [V RS 23,495 [oiiiiinnnne [ RS 23,495 [oiiiiiiinnns 0 s 305,206 . 04/15/2039 . [1.A FE ....
First Union Capital
..06051G-KS-7 |BANK OF AMERICA CORP  3.841% 04/25/25 ....... [....... . 08/01/2023 . |Markets ......oooeeeeeeeenns |oeeennnnnnnnnnnnnn |000.0.2,460,475 |l 2,500,000 |........ 2,500,000 |........2,500,000 |......cooeeeenn0 Joeeveiiiiin0 v 0 i 0 Lo 0 s 2,500,000 |.. . 04/25/2025 . [1.G FE ....
BLACKBIRD CAPITAL AIRCRAFT SERIES 2016-1
..00228Y-AB-8 |CLASS A 144A  4.213% 12/16/41 ....oooeeveiiiins [oeinnn . 09/15/2023 . |Paydown .......ooovveieinins feveiiiniinninninnns e 2,277 e, 2,217 |ooeeeeeeenn 2,088 |..ooeeeeieeeenns (VO 0 Jeeeeennnn 189 |l 0 s 189 |l 0 e 2,217 |ooeeeeeeeeens (VO 0 | [V 36 . 12/16/2041 . |1.G FE ....
BRITISH AIR 20 1 A PPT SERIES 144A  4.250% Redemption 100.0000
CT1044M-AA-4 | 1/15/32 oo [ . 08/15/2023 . | .evvvviiniiniiiiiniiiiiinnnins e | 16,783 |............ 16,783 |ooevveeeens 15,977 ..ol 16,997 |l 0 e LU O 0 e L0 O [ SRR 16,037 [ovvvvvvvinnnnns [V LT LT 535 |. 11/15/2032 . |1.G FE ....
BX TRUST SERIES 2021-RISE CLASS A 144A
. 12434E-AA-8 16.194% 11/15/36 .oevvvvvrviiiiiiiiiiiiiiiiiieiees . 09/15/2023 . | Paydoun ... . 11/15/2036 . [1.A ........
..125523-AF-7 |CIGNA CORP SERIES Wl ~ 3.750% 07/15/23 ....... . 07/15/2023 . |Maturity .... . 07/15/2023 . 2.A FE ....
CLI FUNDING LLC SERIES 2020-3A CLASS A 144A
.. 12563L-AS-6 |2.070% 10/18/45 .....evvvvvvvvvnnnnniininniiiniinnns [ eeeeens . 09/18/2023 . |Paydown ..........oceeennns , , , , , , , . 10/18/2045 . [1.F FE ....
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CIM TRUST SERIES 2021-NR2 CLASS A1 144A
.. 12565C-AA-3 |2.568% 07/25/59 ...cceeeeeeeeieiiieieieeieeeeeeee [ . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 13,396 |oveviennnns 13,3% |............ 12,011 | 12,986 |...........l 0 Jeeeeennnn L3 [V 0 s L3 [V [ SRR 13,39 |..oooeeiinnnn (VO 0 | [V 230 |. 07/25/2089 . [2.C Z .....
CLI FUNDING LLC SERIES 2022-1A CLASS A1 144A

L A2565K-AE-T | 2.720% O1/18/47 vvvvereeieieieereeeeeenes | oo . 00/18/2023 . [ Paydown ... . 01/18/2047 . [1.F FE ...
CLI FUNDING LLC SERI

L A2565K-AG-2 |6.310% 06/18/48 ...ovvevevevererceerciieirinnes | oo . 00/18/2023 . [Paydoun ..vevevevririeiens feorereririeieieieen [ 41,468 |.cveneee 41,468 |............ 41,433 [ (L (U1 K738 I (U1 34 e (L P 41,468 | (L1 FU (| PR (L1 F 352 |.06/18/2048 .| 1.6 FE ...
CIM TRUST SERIES 2022-R2 CLASS A1 144A

L A26TN-AAT | 3.750% 12/25/61 o | oo . 00/01/2023 . [Paydoun ..veveveervrieiens feorererisiiieieieen feeeeenns 12,180 [oovreeeenee. 12,180 |ovevevennnes 1,915 [oovrnee 1,935 [oveiinnne (L P P23 (L P23 R (L P 12,180 |ovevrvereins (L1 FU (| AR (L1 F 306 |. 12/25/2061 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2019-RP10

. 12507F-AC-4 | CLASS A1 144A  5.500% 12/26/59 ....vveveveves | venenen . 00/01/2023 . [Paydoun ..vevevevrvrieiens feorereririeieieiees [ 10,386 [oovvneenen. 10,386 |ovevevnnne 10,386 [.evevevnnne 10,380 [covoveveverenen (L1 U LA T (L1 PO LA P (L P 10,386 |-veververenene (L1 FU (| AR (L1 F 373 |. 12/26/2059 . [2.B Z .....
COMM MORTGAGE TRUST SERIES 2012-LTRT CLASS A2

L 12624N-AC-4 | 1448 3.400% 10/05/30 ©vvovevevverereninens | e . 00/01/2023 . [Paydoun .veveveervrieiens feorererisieieieiees feeeienns 30,038 |oerneen 30,038 [oereeeee. 29,437 |ooverrnnnne 30,038 |ovoeeienen (L1 U (U O (L1 PO (U (L P 30,038 |ovuvereneeee (L1 FU (| AR (L1 F 742 |. 10/05/2030 . [1.A FM ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-NET

.. 126433-AA-8 |CLASS A 144A  2.257% 08/15/37 wevvvvrvvrvreene | verenen L 07/01/2023 . [Paydoun ...eveveeeirien forreereririeieiees [oeeeeenns 2,653 [oovererennne P 2,782 [ooeerennn 2,684 [oeiiiennn (| (31) | (L (31) | (] PR 2,653 [ooeeeeieienns (L1 FU (| PR (L1 35 |. 08/15/2037 . [1.A FE ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-RPL3

. 12656P-AC-0 | CLASS A1 144A  2.691% 03/25/60 ....ovvveveens | vennen . 00/01/2023 . [Paydoun ..veveveervrieiens feorererisiiieieieen feeeeenns 13,070 [oovveeenee. 13,070 |oevereennes 12,744 v 12,763 [everrinnnne (L P 307 [oovrereiennen (L KA (L P 13,070 |ovevrveneiene (L1 FU (| AR (L1 F 232 | 03/25/2060 . |2.B Z .....
COLT FUNDING LLC SERIES 2021-6 CLASS A1 144A

L 12658Y-AA-3 | 1.907% 12/25/66 ...vvvevvevenceeiiririeienenens | verens . 00/01/2023 . [Paydoun ..vevevevrvrieiens feorereririeieieiees [ 88,683 |.ccvnee 88,683 |..voennnn. 75,480 |ovoverrereiennnn (U U 13,208 [eveiinnnnne (L 13,203 [evriinnnnne (L P 88,683 |...voveneneene (L1 FU (| AR (L1 F 503 |. 12/25/2086 . [1.A FE ....
CVS PASS THROUGH TRUST SERIES 144A  7.507% Redempt ion 100.0000

. 126650-B5-8 | 01/10/32 v.vvereiiieieieieieeeeeeesesieeieiens | oo . 09/10/2023 . | .. . 01/10/2032 . [2.B FE ...
CAL FUNDING

. 12807C-AA-1 | 144A  2.220% 09/25/45 ....oovnvivrrererereens | oo . 09/25/2023 . | Paydoun . 09/25/2045 . 1.F FE ...
CARBONE CLO LTD SERIES 2017-1A CLASS A1 144A

L A41312-AA-6 |6.728% 01/20/31 oo | oo . 07/20/2023 . | Paydown ... . 01/20/2031 . [1.A FE ...

.. 14855l-AA-4 | CASTLELAKE SECD AVIATION ~ 6.500% 07/31/36 . |....... . 00/15/2023 . | Paydoun ... . 07/31/2036 . [1.F FE ...
CIM TRUST SERIES 2023-R2 CLASS A1 144A

L A7181K-AA-8 |5.500% 08/25/64 .....ceveveverereeererererereierens | oo . 00/25/2023 . [Paydoun ....cveveererieien foereeeeieieieiees [eeeens 141,759 oo 141,759 |ovoee. 139,596 [ovveveverreennns (U (U 2,163 |orerrrenen. 0 | 2,163 |orerrrrnnen. (U 141,759 [oovereeene (U [ P (U 3,896 |. 08/25/2064 . |1.A FE ...

. A72967-N0-0 |CITIGROUP INC ~ 4.140% 05/24/25 ...vvvevens | e . 08/01/2023 . [ Goldnan Sachs & €0 .v.vev [eeveveverereriririns fornes 1,917,867 |........ 1,945,000 |........ 1,945,000 |........ 1,945,000 |ovovevevrnnnne (| PR (L FU (| PR (U (| - 1,945,000 [+.eoveneevenens 0 |eee (27,133) [....... (27,133) [ovrveene 55,605 |. 05/24/2025 . |1.6 FE ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2019-RP1

. A7327R-AA-8 |CLASS A1 144A  3.500% 01/25/66 ....ovevveeeeaes | vennee . 00/01/2023 . [Paydoun ....cvevevenennene. , , , , , , , ,264 . 01/25/2066 . |1.A ........
CLEAR CREEK CLO LTD SERIES 2015-1A CLASS AR

. 18452L-AG-3 | 144A  6.788% 10/20/30 vvovrvereeiererererenes | oo . 07/20/2023 . [Paydoun ....c.cvevenennene. , , ,608 |. 10/20/2030 . |1.A FE ...
COLLEGE AVE STUDENT LOANS SERIES 2021-A CLASS

. 19424K-AD-5 |C 144A  2.920% 07/25/51 oovevvvererrnerenrins | e . 09/25/2023 . [Paydoun ....c.evevenennene. , , , , , , . 07/25/2051 . [1.F FE ...

..22822V-AJ-0 | CRON CASTLE INTL CORP  3.150% 07/15/23 .... |....... . 07/15/2023 . [Maturity ...ocoovveveee 640 |. 07/15/2023 . |2.B FE ...
DB MASTER FINANCE LLC SERIES 2019-1A CLASS

.. 233046-AL-5 |A23 144A  4.352% 05/20/49 ....ovverrrrererers | e . 08/20/2023 . Paydoun ........ceeeene. , , , , . 05/20/2049 . [2.B FE ...
DB MASTER FINANCE LLC SERIES 2021-1A CLASS

..233046-A0-4 |A211 144A  2.493% 11/20/51 wooverrverriienins [ . 08/20/2023 . |Paydonn .......eveveuennens o | , , L9057 |.... .. . .0 | 0 [ 3,438 .. .43 |. 11/20/2051 . |2.B FE ...

..24703T-AD-8 |DELL INT LLC ENC CORP  6.020% 06/15/26 ..... |....... . 07/05/2023 . | Cal| 101.4850 o e 512, . eeveeeres 505, eeernn537,305 [...........531,968 |.... s . 0] 0 [ 527,901 .. , . 06/15/2026 . |2.B FE ...
DOMINOS P1ZZA MASTER ISSUER SERIES 2018-1A

.. 25755T-AK-6 | CLASS A211 144A  4.328% 07/25/48 ....oovovves | venne . 07/25/2023 . | Paydown . 07/25/2048 . [2.A FE ...

..26884L-A0-2 |EQT CORP  5.700% 04/01/28 I IO . 09/27/2023 . | Morgan Stanley . 04/01/2028 . [2.C FE ...
EDUCATION FUNDING TRUST SERIES 2020-A CLASS A

.. 28141P-AA-3 | 144A  2.790% 07/25/41 IO . 00/25/2023 . |Paydoun ... . 07/25/2041 . [1.A FE ...
EDVESTINU PRIVATE EDUCATION LO SERIES 2022~

..28165A-AA-7 |CLASS A 144A  5.250% 11/25/40 ....ocvcvevrerers | vennes . 00/25/2023 . [Paydoun ...ovevvevieiens foreeeereieieieiees [ 20,045 |oereennn. 20,045 |............ 19,549 |.vuveveee 19,569 [.vovevrerennns [ L7 [ L7 [ 20,045 |.oveereenn. (U [ P (U O 701 [ 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 ...
..20278N-AN-3 | ENERGY TRANSFER OPERATNG ~ 5.500% 06/01/27 .
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
..30227F-AA-8 | CLASS A 144A  6.527% 07/15/38 ... [N PO . 09/15/2023 . | Paydoun ...

0

. 0 [
. (7,628) |...

. 08/26/2047 . |1.A FE ...
. (57,814)|....

. 06/01/2027 . |2.C FE ....

09/25/2023 . | Paydown ...

R 14,645
. 08/01/2023 . | Goldman Sachs & Co ......

. 1,988,377

14,644 |..
.2,053,819 |....

.56 ... .0 f... . 07/15/2038 . [1.A ........

..4,346 2. 4,290 ...
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EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
..30227F-AE-0 [CLASS B 144A  6.827% 07/15/38 ...ovvvvvivvnnns | nnnnns . 09/15/2023 . |Paydonn ....cevvnviiiiiinnnn Jevvniinnniiiiiins feneneens 1,325 [oiiiinnnnns 1,825 [ 1,287 | 0 el 0 e 3B | [ PO L [V PR 1,325 | (1 P [ PO [V 37 |. 07/15/2038 . |1.A ........
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH
..30227F-AG-5 [CLASS C 144A  7.147% 07/15/38 ...ovvvvvvvvinnnn | unnnnns . 09/15/2023 . | Paydown ... .. 15,834 .. 15,834 ..15,834 |.. . 07/15/2038 . |1.A ........
FRESB MULTIFAMILY MORTGAGE PA SER
..30312B-AJ-4 | SB66 CLASS A10H  2.510% 06/25/39 ......eevvees | unnnnns . 09/01/2023 . |Paydonn ....ceuuviiiirinnnn Jevvnniiniiiiiiins feneneens 3,698 [ 3,698 |............3,878 [ceeennnnn 3,854 [0 [ [T (U (156) [oevneevinnnnns [V PR 3,698 [...ccvvnnnnnns (VN P [ PO [V 62 |. 06/25/2039 . |1.CZ .....
FRESB MULTIFAMILY MORTGAGE PA SERIES 2020-
..30315E-AC-0 [SB76 CLASS ASH  1.190% 03/25/40 .......eevves | uunnnns . 09/01/2023 . |Paydonn .....euuvvriiinnnnn Jevvnninieiiiiins foneneens 1,145 [.....eeees 1,145 | 1,150 [ 1,148 [0 [ (<) 1 PO [ PR (<) 1 PO [V PR 1,145 | (1 P [ PO [V N 9 |[. 03/25/2040 . [1.CZ .....
FIRSTKEY HOMES 2020 SFR1 TRU SERIES 2020-SFR1
.. 33767M-AA-3 [CLASS A 144A  1.339% 08/17/37 ..ovvvenvvvvinnnn | unnnns . 07/01/72023 . |Paydonn ...cevvenvviiiinnnns Joevnniinieiiiiiiines foeeieeeiiiinns 706 [ooeeiiiiiinnnnns (0T P (0T PO 706 |oveeeneenennns [ PO (VN P [ PO {1 P (1 PR 706 |eeeeeneeneens (1 P [ PO [V N 6 |. 08/17/2037 . |1.A FE .
FREMONT HOME LOAN TRUST SERIES 2004-2 CLASS
..35720P-ED-8 M1 6.284% 07/25/34 ...oovvvvviiiniieiiiiinns | s . 09/25/2023 . |Paydonn .....oeviviiiinnnns Jovvniininiiiiiinees foeeneeeens 19,061 |....cceenens 19,061 [oeeeeenenee 17,536 |oveveennnnns 17,793 |oveeeniiiienne (U 1,268 [oooeiiiiinnnnns (U 1,268 [oooeiiiinnnnnns (U P 19,061 |oveeniiiinnnn (VN P [ PO [V 445 (. 07/25/2034 . [1.A FM .
First Union Capital
..40428H-TA-0 [HSBC USA INC ~ 3.750% 05/24/24 .........ccvvvue | unnnns . 08/01/2023 . |Markets .......cooevvevviins Jovvvniniiiiiiinns Jovneen 1,100,400 |........ 1,120,000 |........ 1,119,955 |........ 1,119,968 [...ooovvennnens [ O LT PO [ R LT PO (U . 1,119,982 |oeiiiinnnnn 0 f...... (19,582) |....... (19,582) |...ccvvvnnns 29,050 |. 05/24/2024 . |1.E FE .
HIN TIMESHARE TRUST SERIES 2022-A CLASS C
..40486J-AC-1 [ 144A  5.580% 05/15/41 ..oovvvvniiiiiiiiiiiiiiinn | s . 09/15/2023 . |Paydomn .....eueviviiiinnnns Jovvnininiiiiiinees foeeieeeens 26,034 |...oonnnnnn 26,034 |........eees 26,033 [..occvvennns 26,033 |.ooiiiiiinnns [ PO L O [ PO L O (U P 26,034 |.....ccvnnnnnns (1 P [ PO [V 929 |. 05/15/2041 . [2.B FE
HERA COML MTG SERIES 2021-FL1 CLASS A 144A
.. 42704R-AA-9 [6.495% 02/18/38 ....ovvvniviiiiiniiiiiiiiiiiiiieeees | s . 09/18/2023 . |Paydonn .....euvviriiiinnnn Jeviniinniiiiiiins e 2,213 oo 2,213 [oiiiiiinnns 2,213 [ooeiiiiinnnns A K [ PO (VN P [ PO {1 P [V PR 2,213 [t (1 P [ PO [V 91 |. 02/18/2038 . |1.A FE ....
HILTON GRAND VACATIONS TRUST SERIES 2022-1D
..43283B-AB-9 [CLASS B 144A  4.100% 06/20/34 ......evvvvvvnnnn | uunnnns . 09/20/2023 . |Paydonn .....euuveriiiinnnn Jevvnninnniiiiiiins e 4,39 | 4,399 [...oooennnns 4,38 |[....ccovnnnnn 4,399 [ooooiiiinnnnns [ PO L O [ PO L O [V PR 4,399 [oeeiiiiiinnnnn (VN P [ PO [V 121 |. 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 ....ovvvvvvvvnnn | unnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 2,282 oo 2,282 |oooiiiiinnnns 2,094 [......oeenens 2,118 | [V P 164 [ooeiiiiinnnnns (U P 164 [ooeiiiiinnnnns [V PR 2,282 |ooiiiiiiinnns (VN P [ PO [V 34 . 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 .......evvvvvvven | uunnnns . 09/01/2023 . |Paydomn ....ouuunvviiiinnnns Jeevnnnniniiiiines foeeeeeieinnns L7 A F 27 oo 7L 3 R 380 |oieiiiinnnnns [ PO LY A [ PR LY F [ PR L7 R (1 P [ PO [V N 7 | 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 ...ovvvvnvvvinn | nnnnns . 09/01/2023 . |Paydonn ....euueviiiiinnnns Joevnniininiiiiines feeeeeeieiinns 618 [ooeiiiiiiiinnns 618 | [T 563 |.oiiiiiiins [ O L1 [ PR L1 [ PO 618 |oveeiiies (1 P [ PO [V 11 |. 12/17/2026 . |2.B FE
HYUNDA| CAPITAL AMERICA SERIES REGS  2.000%
L 44891C-BX-0 [06/15/28 ...evvvivviiiiiiiiiiiiiiinieicinieeeeien | s . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 507,354 |.......... 600,000 |........... 504,228 |........... 509,251 [..ocvvvennnnnns (U 9,081 [ooeiiiiiinnnns (U 9,081 [ooeiiiiinnnnns (U 518,332 [.ooevivinnnnns 0 f...... (10,978) |....... (10,978) [cvvvvrnnne 7,967 |. 06/15/2028 . |2.A FE
IMPAC SECURED ASSETS CORP SERIES 2006-3 CLASS
.. 45255R-AX-5 [A6  5.834% 11/25/36 ...ovvvviviiiiiiiiiniiiiiins | s . 09/25/2023 . |Paydonn .....eeviviiiinnns Jeevnininiiiiiinees feeeeeeens 70,757 foeerrinnnns 73,822 |oiiiiinnnns 66,947 |............ 71,819 | 0 s (1,062) [oovvvnnnnnnnnn (U . (1,062) [oonneeeinnnnns (U P 70,757 |ovevrnnienns (VN P [ PO [V F 2,312 |. 11/25/2036 . [1.A FM .
JP MORGAN MORTGAGE TRUST SERIES 2023-DSC1
..46656N-AA-7 [CLASS A1 144A  4.625% 07/25/63 ....covvvvnvvees | nnnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 13,635 [oeiiiinne 13,635 |ooeenennnns 12,613 | (U1 P (U 1,022 | (U 1,022 | (U P 13,635 |ovvvnininns (VN P [ PO [V 53 |[. 07/25/2063 . |1.A FE .
Bony/Barclays Capital
..49326E-EL-3 |KEYCORP SERIES MTN ~ 3.878% 05/23/25 ......... |.eeee.. . 08/01/2023 . | INC wevvvvviiiiiiniiiiiiiinn feveiineeeiiii e 682,682 |.......... 720,000 |....eeeenn 7,720 |eeennnnnns 717,951 | [V P 484 | (U P 484 | (U R 718,435 |oovviinns 0 f...... (35,752) |....... (35,752) |.ovvvvnnnnnn 19,390 |. 05/23/2025 . |2.A FE
MF1 MULTIFAMILY HOUSING MORTG SERIES 2021-FL6
..55283T-AA-6 [CLASS A 144A  6.131% 07/16/36 ....oevvvvvnnnees | unnnns . 09/18/2023 . |Paydomn .....euuviviiiinnnns Jovvniininiiiiinees feeeeeeens 25,637 |oeuennnnnns 25,637 |.ooceinnnnns 25,637 |..ocevennnns 25,637 |.oiviiiiinnnns [ PO (1 P [ PO {1 P (U P 25,637 [.oooeiiinnnnnns (VN P [ PO [V F 1,037 |. 07/16/2036 . [1.A FE .
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-
..55293A-AA-5 [MHC2 CLASS A 144A  6.297% 05/15/38 ........... | euunens . 09/15/2023 . |Paydonn .....evunvvviiiinnnn fevnnnininiiiiins o 701,934 |.......... 701,934 |.......... 677,366 |oeevveniiiiinnnnns (U PO [ PR 24,568 |......nnnnn (U PR 24,568 |......oeennnnns (U R 701,934 |oovvens (VN P [ PO [V P 21,485 |. 05/15/2038 . |1.A ........
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-NHC
..55316V-AA-2 [CLASS A 144A  6.226% 04/15/38 .....ovvvvvvvvnnn | unnnnns . 09/15/2023 . |Paydonn ....cevenvvviiiinnnn foevenniininniiiiins fonnns 387,545 |........... 387,545 |........... 374,344 | (U1 P (U . 13,201 [ooeeiiiiinnnnns (U . 13,201 [ooeeiiiiinnnnns (U 387,545 [.ooeeiiinnnnnns (VN P [ PO [V P 11,783 |. 04/15/2038 . [1.A ........
MORGAN STANLEY BAML TRUST SERIES 2012-CKSV
..553514-AC-4 [CLASS A2 144A  3.277% 10/15/30 ..evvvvenrvvenn | nnnnns . 09/01/2023 . | Paydown ... ..8,712 ... 8,712 e 1,699 ... .8,712 |.. . 10/15/2030 . |[1.A FM .
MVW OWNER TRUST SERIES 2022-1A CLA
..55400U-AA-1 [4.150% 11721739 .oovvveniiiiiiiiiiiiiiciiiiieeeees | s . 09/20/2023 . |Paydonn .....euunveriiiinnnn foevenninenniiiiins e 198,041 |[........... 198,041 |oeeennnnns 190,646 |ovvvvniiiiiinnnnns (U1 P (U 7,36 |oeeeeinnnnns (U 7,36 |oeeeeinnnnns (U 198,041 . 11/21/2039 . |[1.A FE .
MVW OWNER TRUST SERIES 2022 1A CLASS C 144A
..55400U-AC-7 [5.230% 11/21/39 .ovvviviiiiiiiiiiiiiniiciiiiieees | s . 09/20/2023 . | Paydown ... .. 60,782 ...60,782 ...60,769 |............60,769 |.... ..60,782 |.. . 11/21/2039 . |2.B FE
MVW OWNER TRUST SEf
..55400V-AC-5 [7.620% 10/21/41 ..eeviiiiiiiiiiiiiiiiiieeecciii | s . 09/20/2023 . |Paydonn .....euuveriiiinnnn Jevvnninnniiiiiiins e 9,972 [eeeiiiinne 9,972 [oiiiiinnnns 9,971 | 9,972 [ooeiiiiiiinnnns [ PO L O [ PO L O [V PR 9,972 [ooiiiiiinnnns (VN P [ PO [V 610 |. 10/21/2041 . |2.B FE
MASTR ASSET BACKED SECURITIES SERIES 2005-
..57643L-GZ-3 [WMC1 CLASS M4  6.788% 03/25/35 .....evvvvvvvvnn | uunnnns . 09/25/2023 . | Paydown ... .. 46,064 ...46,064 ...46,100 |.... ..46,003 |.... ..46,064 |. w0 ) .0 . 03/25/2035 . |1.A FN .
..58733R-AE-2 [MERCADOLIBRE INC ~ 2.375% 01/14/26 . . |- 08/10/2023 . | Goldman Sachs & Co .. 364,924 . 400,000 . 366,800 |. ..358,840 |. 377,857 . (12,933) . (12,933) |.. . 01/14/2026 . |3.A FE
..58733R-AF-9 [MERCADOLIBRE INC  3.125% 01/14/31 ......ooes | aunnnns . 08/10/2023 . | Goldman Sachs & Co ...... .. 325,780 .. 408,000 404,159 |...........315,425 .405,001 . (79,221) |....... (79,221) . 01/14/2031 . |3.A FE
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MIDOCEAN CREDIT CLO SERIES 2018-8A CLASS A1R
..50801M-AL-2 | 144A  6.420% 02/20/31 ...ooovveeinnnnninnnnns [ oens . 08/21/2023 . |Paydown .......ooooviiiiiins |oeneiiiiini e, 104,672 |........... 104,672 |........... 104,672 |........... 104,672 |ooevvvrennnns [V FUSURRRRR (VO 0 | (VN 0 s 104,672 |....oooeees (VO 0 | [V 4,793 |. 02/20/2031 . |1.A FE ....
MORGAN STANLEY BAML TRUST SERIES 2013-C9
..61762D-AY-7 |CLASS AS  3.456% 05/15/46 ........evvvvvvvvvnnnn [eeeeenn . 09/01/2023 . | Paydoun ... ..6,204 ....6,204 ....6,231 ....6,265 |.... .6,204 |.. . 05/15/2046 . [1.A ........
MORGAN STANLEY BAML TRUST SER
..61762T-AE-6 | CLASS A4~ 4.020% 08/15/46 ......cooevveeeeeneens [eeeennn . 09/01/2023 . |Paydoun .......ccoevviiiiins |oeeiiiiiiiinis e, 619,311 [........... 619,311 |........... 621,659 [........... 619,659 [.....ccevnenee [V USRI (R 7701 P 0 s (R 770 A 0 e 619,311 |...ooeeeiis (VO 0 | (VO 15,643 |. 08/15/2046 . [1.A ........
MOUNTAIN VIEW CLO SERIES 2017-1A CLASS AR
..62432H-AJ-9 | 144A  6.660% 10/16/29 ...ooooeeeeeeeiiiiinnnennns [ eeens . 07/16/2023 . |Paydoun .......cooeveiiiiins Joenniiiniinns e, 47,139 |l 47,139 [ 47,139 |l 47,139 | [V FUSURRRRR (VO [V ST (VN [ SRR 47,139 [ooeeiiiiinns (VO 0 | [V 2,073 |. 10/16/2029 . [1.A FE ....
MVW OWNER TRUST SERIES 2023-1A CLASS C 144A
..62848P-AC-4 16.540% 10/20/40 ....covvvvvviiiiiiiiiiiiiiiiiiiiiins [ . 09/20/2023 . |Paydoun .........ooeeeiiiins Joeniiiiininnins e 81,115 [oeeennnne 81,115 |............ 81,109 |oeevvviiiiiiiins {1 [V FUSURRRRR [ 0 | [ [ SRR 81,115 |l (VO 0 | [V 1,926 |. 10/20/2040 . [2.B FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2019-FA
..63935C-AB-7 |CLASS A2 144A  2.600% 08/15/68 .........cevvues [oeeennn . 09/15/2023 . |Paydoun .......cooeveiiiiins Joeeiiiiininni e 29,696 |............ 20,696 |........ee. 28,239 [oevinnnnee 28,358 |..oooeeiiinns 0 eeeenn 1,338 [oeeeeiiinenns 0 feeeennn 1,338 [oeeeiiiinnnns [ SRR 29,696 [......cceeennnn (VO 0 | [V 517 |. 08/15/2068 . [1.A FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2020-BA
..63941G-AB-0 | CLASS A2 144A  2.120% 01/15/69 .............oo. [oeennnn . 09/15/2023 . |Paydoun .......cooeeeiiiiins foeeiiiiininiins e 131 [ H A3 [ 38,605 |............ 38,844 |.............. 0 eeeeenn 2,286 |..oooeeeeenns 0 feeeennn 2,286 |..oooeeeenns [ SRR A3 | (VO 0 | [V 583 |. 01/15/2069 . [1.A FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2021-FA
..63942G-AA-1 |CLASS A 144A  1.110% 02/18/70 ......oooeeeeeees [ oennnn . 09/15/2023 . |Paydoun ........ooovviiiiins Joeniiiiininiens e 74,469 |............ 74,469 |............ 63,683 |.....ooeeeiienn (V2 0 fnns 10,786 |.....oeeeennnn 0 fnns 10,786 |.....ooeennnn [ SRR 74,469 [..oooeeennns (VO 0 | [V 272 |. 02/18/2070 . (1.A FE ....
ONSLOW BAY FINANCIAL LLC SERIES 2021-Nau3
..67114J-AA-8 | CLASS A1 144A  1.054% 07/25/61 ..oevvvvvvvnnnns [ eeennn . 09/01/2023 . |Paydoun .......ooeeeeiieiins foeviiiinnieins e 9,554 |............ [T 7,204 [, {1 0 eeeenn 2,260 |.oooeeeieenns 0 feeeennn 2,260 |.oooeeeeeenns 0 e 9,554 [ooviiiiiiinnns (VO 0 | [V 33 |. 07/25/2061 . [1.A ........
PRESTON RIDGE PARTNERS MORTGA SERIES 2022-3
..693589-AA-1 | CLASS A1 144A  5.560% 06/25/27 .........ceevves [eeennn . 09/25/2023 . |Paydown ........oooeeiiiiins foeniiiiiniiis e 30,992 |........... 30,992 |oeeiiennns 30,484 |............ 30,568 |............... 0 Jeeeeennnn L% A, 0 s L% A, [ SRR 30,992 [ooiiiiiiinnns (VO 0 | [V 1,115 |. 06/25/2027 . [2.B Z .....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN4
..693500-AA-2 | CLASS A1 144A  2.487% 10/25/51 ....cooeeeeeeens [ oeennn . 09/25/2023 . |Paydoun ........oooeeiiiiins foeniiiiiniines e 86,019 [......eeee. 86,019 |............ 86,019 |....cceenns 86,019 |o.oeevvrinnnns 0 | (VO 0 | (VO [ SRR 86,019 |t (VO 0 | [V 1,453 |. 10/25/2051 . |2.B Z .....
PRESTON RIDGE PARTNERS MORTGA SERIES 2022-5
..69377V-AA-9 | CLASS A1 144A  6.900% 09/27/27 ....evvvvvvvvens [eeeenn . 09/25/2023 . |Paydoun ........oooeeiiiiins Jeniiiiiniines e 24,656 |............ 24,656 |............ 24,656 |............ 24,655 [ooiiiiiiinnnns [V FUSURRRRR (VO [V ST (VN [ SRR 24,656 [...ccooeiinnnn (VO 0 | [V 1,134 . 09/27/2027 . [2.C Z .....
PAGAYA Al DEBT SELECTION TRUST SERIES 2021-3
..69546R-AA-4 | CLASS A 144A  1.150% 05/15/29 ........oovvveees [orennn . 09/15/2023 . |Paydoun ........oooeveiiiins |oeneiiiinninis e 229,266 |........... 229,266 |........... 229,266 |........... 229,266 |.....ovvnnnnnen [V FUSURRRRR (VO 0 | (VN 0 s 229,266 |...vvvvvrnnnnns (VO 0 | [V 1,752 |. 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 ....cccoeeiees [oeennn . 09/05/2023 . |Paydoun .........cooeeeiiins foeeiiiiiiiininns e 4750 feveeeiininns 4,750 |l 4,314 [, 836 |vevrrrrinnnns 0 Jeeeeennnn L. P, 0 s L. P 0 e 4750 |oeeiiiieinns (VO 0 | [V 85 [. 12/05/2051 . |2.C FE ....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-RN1
..741400-AA-6 | CLASS A1 144A  1.992% 02/25/61 ............ooo. [oennnn . 09/25/2023 . |Paydoun ........oooeeiiiiins foeniiiiiniines e 96,427 |.........n 96,427 |.evnnnnnn 96,427 |............ 96,426 |............... 0 | (VO 0 | (VO [ SRR 96,427 [oooeiiiiinnnn (VO 0 | [V 1,324 |. 02/25/2061 . |2.B Z .....
PRETIUM MORTGAGE CREDIT PARTN SERIES 2021-
.. T4143E-AA-0 |NPL3 CLASS A1 144A  1.868% 07/25/61 ...t [.eennn . 09/25/2023 . |Paydown ........oooeeiiiiins foeniiiiiniiis e 93,201 |............ 93,201 |oeerienns 93,201 [oevvnnnnnns 93,290 [ouvvuiiinnnns [V FUSURRRRR T 0 | T [ SRR 93,201 [ooeiiiiiinns (VO 0 | [V 1,149 |. 07/25/2061 . [2.B Z .....
.. 75524K-N0-3 | CITIZENS BANK NA Rl 4.119% 05/23/25 ........ [....... . 08/01/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeiiiniiins |oeeeenis 858,165 |.......... 890,000 |........... 886,483 |........... 886,842 |............... [ R LT P [ R LT P [V R 887,587 |..ooovininnnns 0 f...... (29,422) |....... (29,422) [..ovvenneee 25,458 |. 05/23/2025 . |2.A FE ....
READYCAP COMMERCIAL MORTGAG SERIES 2023-FL11
..75575R-AA-5 |CLASS A 144A  8.042% 10/25/39 ........oooeeeees [ oennnn . 08/25/2023 . |Paydoun .......ooooeeiiiiins feneniiiinn e, 510,493 |........... 510,493 |........... 500,217 [oveeeiiiiiinnnne 0 fooeeiiiiiienans 0 el 1276 |0 e 1,276 [0 s 510,493 |.....ovvvnnnnee (VR [V R (VR 19,329 |. 10/25/2039 . |1.A FE ....
RESIDENTIAL ASSET SECURITIES C SERIES 2005~
..76110W-N7-7 |KS2 CLASS M2 ~ 6.278% 03/25/35 .....ccceveeeeees [ eeennn . 09/25/2023 . | Paydoun ... .. 25,633 ... 25,633 ...25,428 |............ 25,460 |.... ..25,633 |.. . 03/25/2035 . [1.A FM ....
STONEPEAK SERIES 2021-1A CLASS AA 144A
..78433X-AA-8 12.301% 02/28/33 ...ccooeiiiiiiiiiiiiiiiiieiiieeeees [ . 09/15/2023 . |Paydoun ......coooeieiiiiins feeniiiinnis e 133,298 |........... 133,208 |........... 133,294 |........... 133,294 [ooevvinnnnnee [V L3 [V L3 [V R 133,298 . 02/28/2083 . [1.C FE ....
SWB PRIVATE EDUCATION LOAN TR SERIES 2021-A
..78448Y-AE-1 |CLASS C 144A  2.990% 01/15/53 ....cooeeveeeiies [oeennn . 09/15/2023 . | Paydoun ... .. 64,322 ...64,322 ...56,925 |............57,586 |.... ..64,322 |.. . 01/15/2053 . [1.G FE ....

SLAM 2021 1 LLC SERIES 2021-1A CLA

..T8449A-AA-0 | 2.434% 06/15/46 .....evvveeeeeeiiiiieeieiiieeees | e . 09/15/2023 . Paydown ......cccuveiiiiiiis feeeeeis e 42,082 ...l 42,042 |............ 38,645 |............ 38,903 |.eiieiieeenn 0 [ 3,139 L0 30139 0 | , . 06/15/2046 . |1.F FE ...
SMB PRIVATE EDUCATION LOAN TR SERIES 2022-C

..78449C-AB-4 | CLASS A1B 144A  7.03%% 05/16/50 ......cccuvnes | aveennn . 09/15/2023 . |Paydoun ... . 05/16/2050 . |1.A FE ...

SMB PRIVATE EDUCATION LOAN TR SERIES
.. TB449M-AA-4 | CLASS A1A 144A  1.340% 03/17/53 ...oooeniiies | aveennn . 09/15/2023 . |Paydoun ...

...48,356 |.... . 03/17/2053 . |1.A FE ...

..80282K-BD-7 | SANTANDER HOLDINGS USA  4.260% 06/09/25 .... |....... . 08/01/2023 . [ Chase .2,265,000 |.... .2,265,000 |.. . 06/09/2025 . |2.A FE ....
SANTANDER DRIVE AUTO RECEIVAB SERIES 2020-3
..80285W-AG-2 |CLASS D 1.640% 11/16/26 ...couvvvviieeiiiins | eeeens . 09/15/2023 . [Paydown .....oovviiiiiiiiis feereniiiineienn [ 145,858 |........... 145,858 |........... 138,747 | 140,343 |..ovvveeennns 0 foreeeenns 5,515 [ 0 foreeeenns 5,515 [ 0 foeeeenns 145,858 . 11/16/2026 . |1.C FE ....

SANTANDER DRIVE AUTO RECEIVA SERIES 2019-3

..80286H-AG-4 |CLASS D 2.680% 10/15/25 ....ovvvveeveiiniinens | eveenns . 08/15/2023 . [Paydown .....ooovveiiiiiien Joveeiiiiiiiiiiiiin e 101,328 |........... 101,323 |.......... 101,260 |.......... 101,288 |.......ee... 0 foreeiinnns 35 | [ O 35 | 0 forreeenn. 101,323 . 10/15/2025 . [1.A FE ....




STATEMENT AS OF SEPTEMBER 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}
CUSIP 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
SANTANDER BANK AUTO CREDIT LI SERIES 2022-A
..80290C-AS-3 [CLASS B 144A  5.281% 056/15/32 ...cvvvvvvnnvnnnn | unnnnns . 09/15/2023 . | Paydown . 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 ... [ U . 09/15/2023 . | Paydown ... . 08/16/2032 . |1.F FE ....
..803861I-AB-1 [ SASOL FINANCING USA LLC  6.500% 09/27/28 ... |....... . 08/10/2023 . |Various ... . 09/27/2028 . |3.B FE ....
SASOL FINANCING USA LLC SERIES 114A  8.750%
..80386I-AF-2 [05/03/29 ...eevreieieeeineieeeeeennee e eeennneeeee | s . 08/10/2023 . | Goldman Sachs & CO ...cc. |eeeveunneeeeennnnns Jounenns 496,725 |.......... 500,000 |..eoeennnn 500,000 |eeeeeuneeeeennnnns (U1 PP [ PO (VI PO [ PO (VI PO 0 . 05/03/2029 . |3.B FE ....
SIERRA RECEIVABLES FUNDING CO SERIES 2022-2A
..82650T-AB-3 [CLASS B 144A  5.040% 06/20/40 ...oevuvvveennnn | uunnnns . 09/20/2023 . |Paydomn .cevuuneeeeeennins Jeenneeeeeenieees feeeeeeees 19,204 |............ 19,204 |oooeeennnnns 19,201 |oeeeennnnnns 19,201 |oeeeeiieeeee [ PO KT I [ PO KT I 0 . 06/20/2040 . |1.F FE ....
SIERRACOL ENRGY ANDINA SERIES 144A  6.000%
..82653L-AA-9 [06/15/28 .....ceeeeeereieeeeeeneeeeeeeenieeeeeeeen | s . 08/10/2023 . |Piper Jeffries & Co ... |oeeeveeiereeemnnnnns Jovnnnns 281,750 [oeeennnne. 300,000 |eeeeennnns 297,900 |........... 230,850 |......... 67,433 |eeeenennnns 168 [oeeeeeenennns (U 67,601 [..ceeeeeennnnnn 0 . 06/15/2028 . |4.A FE ...
SIERRA RECEIVABLES FUNDING CO SERIES 2022-3A
..826934-AC-5 [CLASS C 144A  7.630% 07/20/39 cevvvvueeeeennn | ennnns . 09/20/2023 . |Paydomn .ceveuneeeeeennins Jeennieeeeeenieeee feeeeeeeens 46,176 |............ 46,176 |ooeeeennn.e. 46,165 |............ 46,165 |....covnnnnnnns (1 PO L T (1 I L T 0 . 07/20/2039 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO SERIES 2023-1A
..826943-AC-6 |CLASS C 144A  7.000% 01/20/40 ....ceeeevvvnenes | unnnns . 09/20/2023 . |Paydomn .cevveneeeeeenniins Jeenneeeeeenieeee e 18,775 |ooeeeenennns 18,775 |oeeereenee 18,772 oo (U1 PP [ PO KT I [ PO KT I 0 Joeeeeees 18,775 |oveeeeeeennnnn (VI PO [ PO [V PO 484 |. 01/20/2040 . |2.B FE ....
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2017-A
..83404F-AD-6 |CLASS B 144A  3.440% 03/26/40 ......cevveeeeeee | uunnnns . 09/25/2023 . |Paydonn ...eevuuneeeeeennnnn foeemnnieeeeeenies s 176,980 |.......... 176,980 |oeeeennnnen 163,255 |..ceeeennnn 164,313 |oeeeniines (U 12,667 [oceeeeeeennnnns (U 12,667 |[ooeeeeeeennnnns [V 176,980 |...cevevnnnnnns (VI PO [ PO (VI PO 4,019 |. 03/26/2040 . |1.B FE ....
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2018-A
..83406E-AC-9 [CLASS A2B 144A  2.950% 02/25/42 ......ccevvvne | unnnns . 09/25/2023 . |Paydonn ..ceeeuueeeeeenniins Jeenneeeeeenieeee feeeeeeeees 41,380 f............ 41,380 |..ocoonnnnnn 40,966 |............ 41,048 |..ooonnnnnnnnns 0 Joeeeeees 72 I (1 P 7 I (1 PO 41,380 |oeernnneenns (VI PO [ PO [V PO 817 |. 02/25/2042 . |1.A FE ....
SPECIALTY UNDERIRITING & RESID SERIES 2005-
..84751P-EU-9 [BC1 CLASS M4  6.630% 12/25/35 ...oevvvveeeeeee | s . 09/25/2023 . |Paydomn .ceeveneeeeeennins Jeennieeeeeenieeee feeeeeeeees 88,723 | 88,723 |..eeeennnnnn 88,515 |...ccevennns 88,559 |.oeeieeiinnnns 0 Joeeeeees 164 [oeeeeeeennnnns (1 P 164 [ooeeeeeeinnnnns (1 PO 88,728 |oeeereieeens (VI PO [ PO (VI IO 2,583 |. 12/25/2035 . [1.A FM ...
SPRINT SPECTRUM SPEC | SERIES 144A  4.738% Redempt ion 100.0000
..85208N-AD-2 [08/20/25 ..ceereieeeeeeieee e eeeeeneeeee | s . 09/20/2023 . | .eeniiiiiiiieneennniiennes e e 43,750 |eeeennnnnnns 43,750 |ooeeeinnnnns 43,750 |.oeeeennnnns 43,750 |oeeeeeninnns [ PO (VI PO [ PO (VI PO (1 PO 43,750 [.oeeeeennnnnnns (VI PO [ PO (VI IO 1,555 |. 03/20/2025 . |2.A FE ....
HEL10S ISSUER LLC SERIES 2022-C CLASS A 144A
..8674411-AA-7 [5.300% 11/22/49 ..ooeeveeieieieiiieeeeeeeeeeeee | s . 09/20/2023 . |Paydomn .ceevvueeeeeennis Jeeennieeeeeenies e 8,018 [oiieeennnnns 8,013 |eereenns 7,582 |oeeeeeanns 7,597 |eeeeiiieens 0 Joeeeeees L3 (SR PO (1 P L3 (1 PO [V PO 8,013 |oeeiieeeennn (VI PO [ PO [V PO 284 |. 11/22/2049 . |1.D FE ....
HEL10S ISSUER LLC SERIES 2023-B CLASS B 144A
..86745Y-AB-0 [5.600% 08/22/50 .....eeveeeennnnaeeeeenniieeeeenen | s . 09/20/2023 . |Paydomn .ceevuuneeeeennnis Jeeeennieeeeeenies e 8,461 |[....ccoeenee. 8,461 |coeeennnnns 7,897 |eeeeiiiaeeeeenee (U1 PP 0 Joeeeeees 564 |..ccovnnnnnns (1 PO 564 |..ccovnnnnnns [V PO 8,461 | (VI PO [ PO [V PO 26 |. 08/22/2050 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2023-A CLASS B 144A
..86746A-AB-1 [5.600% 05/20/50 ...eveueeeeennnaeeeeenniiieeeeenen | s . 09/20/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieeee e 12,395 [ooeeeeenee 12,395 |[.ooceenenns 737 [ (U1 PP 0 Joeeeeees 658 |oeeeieeeaeenes (1 P [S151: T O 0 Joeeeeees 12,395 |oeeiiees (VI PO [ PO [V PO 156 |. 05/20/2050 . |1.G FE ....
TPG REAL ESTATE FINANCE SERIES 2021-FL4 CLASS
..87276l-AA-1 [A 144A  6.201% 03/15/38 ...eeveeeeeneieeecennen | s . 08/15/2023 . |Paydomn ..ceevveneeeeeennnnn foeeennieeeeeenies s 268,993 |........... 268,993 |........... 268,993 |........... 268,993 [...ccovnnnnnnns [ PO (VI PO [ PO (VI PO (U 268,993 |.....ccevnnnnns (VI PO [ PO (VI PO 9,583 |. 03/15/2038 . |1.A FE ....
TEXTAINER MARINE CONTAINERS LI SERIES 2020-2A
..88315L-AG-3 [CLASS A 144A  2.100% 09/20/45 .....oevvvveeennn | unnnns . 09/20/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieeee e 13,994 |............ 13,994 |............ 12,498 |oeoeeennnnns 12,581 |oeeeeieeeee (U1 1,412 | (U1 N 1,412 | 0 Joeeeeees 13,994 | (VI PO [ PO [V PO 195 |. 09/20/2045 . |1.F FE ....
TEXTAINER MARINE CONTAINERS LI SERIES 2020-3A
..88315L-AJ-7 [CLASS A 144A  2.110% 09/20/45 ....oovvvvveeennn | unnnns . 09/20/2023 . |Paydomn .ceeveneeeeennins Jeenneeeeeenieees feeeeeeeees 19,247 | 19,247 |eeereennnnns 17,483 |oeeeennnnene 17,653 |oeeeeeeeeeenee (U1 1,593 |oeeeiieieeenes [V 1,593 | 0 Joeeeeees 19,247 |ooevenees (VI PO [ PO [V PO 271 |. 09/20/2045 . |1.F FE ....
TEXTAINER MARINE CONTAINERS LI SERIES 2021-2A
..88315L-A0-1 [CLASS A 144A  2.230% 04/20/46 .......oeeeeeveee | uunnnns . 09/20/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieeee e 14,000 |[..eeeennnnnn 14,000 |............ 12,363 |oeeeennnnns 7,833 |oeeeeiiiaeees (U1 1,568 [.ccoeeeeennnnns (U1 N 1,568 [..coveeeennnnns 0 Joeeeeees 14,000 |oveeeeeeeennnnn (VI PO [ PO [V PO 169 |. 04/20/2046 . |1.F FE ....
THEOREM FUNDING TRUST SERIES 2021-1A CLASS A
..88330V-AA-6 [ 144A  1.210% 12/15/27 wooeeeeeeieiiieeeeennes | s . 09/15/2023 . |Paydomn .cevveneeeeeennins Jeenneeeeeenieeee feeeeeeeees 28,125 | 23,125 [oeeeeeenee 23,124 |............ 23,124 oo [ PO L PO [ PO L PO 0 Joeeeeees 28,125 [ooeeieiiinnns (VI PO [ PO [V PO 181 . 12/15/2027 . [1.G FE ....
TOWD POINT MORTGAGE TRUST SERIES 2019-3 CLASS
.89177L-AM-5 A1 144A  3.753% 02/25/59 ...ceeevveeeeeeeenns | s . 09/01/2023 . |Paydomn ..ccevuuneeeeennnnn foeeennieeeeeenies s 148,559 |........... 148,559 |.......... 160,687 |.......... 157,006 |[ceeeeeennnnns (U (8,447) |eveeeaanee (U (8,447) |evveeeaanee (U 148,559 |[...covvvnennnns (VI PO [ PO (VI PO 3,720 |. 02/25/2059 . |1.A ........
TRINITY RAIL LEASING L P SERIES 2022-1 CLASS
..89656R-AA-8 A 144A  4.550% 05/20/52 ..oeevvvveneeeeeiennaees | s . 09/19/2023 . |Paydomn .cevvuuneeeeennnis Joeennnieeeeeeniees e 3,979 | 3,979 [oeiiiinnnnns 3,979 [oeeieiinnnnns 3,979 [oooiiiiiiinnnns [ PO (VI PO [ PO (VI PO [V PO 3,979 [oeiiiiins (VI PO [ PO [V PO 121 |. 05/20/2052 . |1.F FE ....
TRP 2021 LLC SERIES 2021-2 CLASS A 144A
..89683L-AA-8 [2.150% 06/19/51 .eeeeeieeeiieiieeeeeeniieeeeeeen | s . 09/17/2023 . |Paydomn .cevvuneeeeeenniins Jeenneeeeeenieees e 29,149 |t 29,149 |.ceeeeeee 24,812 |.ooeeennennn 24,829 |...cooeeinnnnnn (U1 4,320 |oeeeeiiines [V 4,320 |oeeeeiiinns 0 Joeeeeees 29,149 .ot (VI PO [ PO [V PO 389 |. 06/19/2051 . |1.F FE ....
UNITED AIR 2018 1 AA PTT SERIES A 3.500% Redempt ion 100.0000
..909318-AA-5 [09/01/31 oeeeeiieiiieie e eeeeeen | s . 09/01/2028 . | .eveniiiiiiiineeiiiiiinnees e e 22,552 |oieeeinnnnns 22,552 |oeeeieeeene 20,445 |............ 20,534 |.ccoiiiiinnnnns 0 Joeeeeees 163 [ 0 Joveeeeees LK I 0 Joeeeeees 20,697 |oeeernaeeees [V IO 1,855 |ooeeees 1,855 |oeeeeeieeeenes 789 |. 09/01/2031 . |1.F FE ....
UNITED AIR 2020 1 A PTT SERIES 20-1  5.875% Redempt ion 100.0000
..90931G-AA-7 [04/15/29 ..eeereeieieeiiiee e | s L 07/15/2028 . | eveiiiiiiiieeieeiriineees e e 48,756 |............ 48,756 |...ceennnnnn 49,089 |............ 49,063 |...ccvvnnnnnnns 0 Joeeeeees (28) |eveeneeeennns 0 Joveeeeees (28) |evenneeeeenns 0 Joeeeeees 49,035 |....cevvnnnnnns 0 |oeeenns (V1)) T— (279) |oeeeeees 2,148 |. 04/15/2029 . |1.G FE ....
VCAT ASSET SECURITIZATION LLC SERIES 2021-
..91790C-AA-4 [NPL1 CLASS A1 144A  2.289% 12/26/50 ......... |.eeen. . 09/25/2023 . | Paydown ... . 12/26/2050 .12.C Z .....
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VCAT ASSET SECURITIZATION LLC SERIES 2021-
..91824A-AA-8 [NPL5 CLASS A1 144A  1.868% 08/25/51 ......... |.eeeens . 09/25/2023 . |Paydomn ....ceuunviiiiinnnns Joevnnininiiiiines foeeeeeens 39,223 |......oeeens 39,223 [oceeiienne 37,214 |.oovvenennns 37,403 |..ooviniinnnnns (U 1,819 [oooiiiiiinnnnns (U 1,819 [oooiiiiiinnnnns (U P 39,223 |ooiiiiiiinnn (1 P [ PO [V 485 |. 08/25/2051 .12.C Z .....
VENTURE CDO LTD SERIES 2016-25A CLASS ARR
..92320V-AS-1 [ 144A  6.608% 04/20/29 .. N [ . 07/20/2023 . | Paydown ... . 04/20/2029 . |[1.A FE ....
VERUS SECURITIZATION TRUS
..92530G-AA-9 [CLASS A1 144A  5.930% 03/25/68 ........ccoevven | uunnnns . 09/01/2023 . |Paydonn ....cevenvvvriinnnns fevvniinnniiiininns feeeen. 423,918 [000423,918 [l 423,914 |t O e 0 [ T PO [ PO T P (U 423,918 [ooeiiiinnnnnns (VN P [ PO [V F 8,788 |. 03/25/2068 . [1.A FE ....
VERICREST OPPORTUNITY LOAN TRA SERIES 2021-
..92873H-AA-1 [NP11 CLASS A1 144A  1.868% 08/25/51 ......... |.eeeen. . 09/25/2023 . |Paydonn .....oeeviviiiinnnns Jovvnininieiiinees feeeneeeens 22,606 |............ 22,606 |............ 21,165 |....ooveeens 21,201 | (U 1,316 [oooeiiiiinnnnns (U 1,316 [oooeiiiiinnnnns (U P 22,606 |..oovunninnns (1 P [ PO [V 281 |. 08/25/2051 .12.C Z .....
WF-RBS COMMERCIAL MORTGAGE TRU SERIES 2013-
..92890P-AG-9 [C14 CLASS AS ~ 3.488% 06/15/46 .......cceeevvvnn | unnnns . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 41,337 | 41,337 |ooeeiinnnnns 4,193 [t 4,287 | [ PO 89 | [ PR 89 | (U P 41,337 [ooeiiiiiinnnnns (1 P [ PO [V 960 |. 06/15/2046 . |1.A ........
WF RBS COMMERCIAL MORTGAGE SERIES 2013-C15
..92938C-AF-4 [CLASS AS  4.352% 08/15/46 .......cvvvvvvvvennnnn | uunnnns . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 346,898 |........... 346,898 |........... 343,700 |........... 344742 oo (U 2,156 |oiiiiiins (U 2,156 |oiiiiiinnns (U 346,898 |.......ooeeenn (VN P [ PO [V P 10,131 . 08/15/2046 . [1.A ........
WAVE 2017 1 LLC SERIES 2017-1A CLASS A 144A
.. 943531I-AA-3 [3.844% 11/15/42 ...coevvvniiiiiiiiiiniiiiiiiieeees s . 09/15/2023 . |Paydonn ....ceuvnviviiiinnnn fovvniinnniiiiiins feneneens 5,536 [oeeiiiiinne 5,536 [....coennnns 4,021 |oeeeiinns 4131 | (U 1,405 |oveeennnnnne (U 1,405 | [V PR 5,536 [.ccovvvnnnnnns (VN P [ PO [V 141 |. 11/15/2042 . |2.B FE ....
WELLS FARGO COMMERCIAL MORTGAG SERIES 2013-
..949880-AN-1 [LC12 CLASS AS  4.131% 07/15/46 .....oevvvvvvenn | unnnns . 08/01/2023 . |Paydomn ...ccvvvevviiinnnnn fovvnniniiiiiiinns feninns 690,000 |.......... 690,000 |........... 688,922 |.......... 688,790 |..evvuniiiinnn (U 1,210 [ooeeiiiinnnnnns (U 1,210 [ooeeiiiinnnnnns (U 690,000 [ovuuniriiinnnnn (1 P [ PO [ PO 17,517 |. 07/15/2046 . [1.A ........
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2l
..95058X-AE-8 [ 144A  3.884% 03/15/48 ......evvvivivinnniiiiiiinn | nnnnns . 09/15/2023 . |Paydonn ....cevvnviiiiiinnnn Jevvniinnniiiiiins feneneens 1,703 |oeeeennnnnns 1,703 |oeeenenns 1,610 [ooeeeennnnens 1,616 [oooeiiiennnnnns [ PO -7 PO [ PR -7 PO [V PR 1,703 [oiiiiinnnn (1 P [ PO [V 50 |. 03/15/2048 . |2.B FE ....
WENDYS FUNDING LLC SERIES 2019-1A CLASS A2l
..95058X-AG-3 [ 144A  3.783% 06/15/49 .....evvvvivviinnniiiininnn | nnnnns . 09/15/2023 . |Paydomn ...cevuenviriiiinnns Joevnninieiiiiines foeeeeeiiiinnn 2 T F P2 PO 211 e (U1 P [ R L L FO [ R L L3 FO [ PR 25 [ (VN P [ PO [V N 4 |. 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 . 09/15/2023 . |Paydonn .....evunvvviiiinnnn fevnnnininiiiiins o 469,979 |........... 469,979 |........... 465,719 |........... 467,812 |ovveennnne (U 2,166 [oooeiiiinnnnns (U 2,166 [ooeiiiinnnnns (U 469,979 |.....ccvvnnnnns (VN P [ PO [V F 8,748 |. 06/16/2025 . |1.B FE ....
WILLIS ENGINE SECURITIZATION T SERIES 2018-A
..O7064E-AA-6 [CLASS A 144A  4.750% 09/15/43 .....covvvnvvnns | unnnns . 09/15/2023 . |Paydonn ....cevunviriiiinnnn Jevvniinnniniiiins e 4,859 [eeiiiiine 4,859 [............. 4,082 |evieiiiiiieens (U PO [ P TIT e [V P FZZA T [V PR 4,859 [.oooviinnnnnnns (1 P [ PO [V 29 |. 09/15/2043 . |1.A FE ....
WILLIS ENGINE SECURITIZATION T SERIES 2021-A
..97064G-AA-1 [CLASS A 144A  3.104% 05/15/46 ......oevvvvvvnnn | unnnnns . 09/15/2023 . |Paydomn ....ceuunveviiinnnnn Joevvniinniniiiiins feneneens 2,216 [oeeeerennns 2,216 |ooeeeennnnnns 1,764 |oeveeiiiiiiinnnns (U1 P [ P 451 s (U PO 451 s [V PR 2,216 |oveiiiiiinnnns (1 P [ PO [V 17 |. 05/15/2046 . |1.F FE ....
Redemption 100.0000
..PPFPL1-92-9 [TERRA ENERGY SERIES A-1  8.148% 12/15/42 ... |....... . 09/20/2023 . | eeenniieeiiiieeeeeeeieeees i e 142,675 |........... 142,675 |..ooovnnens 142,675 |...ooveeens 142,675 |.oovveinnnns [ PO (VN P [ PO {1 P (U 142,675 |ovenniieinnnnn (VN P [ PO [V F 6,909 |. 12/15/2042 . |3.B FE ....
MERCURY CHILE HOLDCO LLC SERIES REGS ~ 6.500%
..US900C-AA-8 [01/24/27 .evvveiiiiiiiiiiiiiiiiiiieeeecviiineeeees | s . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 370,000 |...cevnnns 400,000 |........... 375,104 |..ccovvvnninnnne (U1 P (U 1,606 [...cocevvnnnnns (U 1,606 [..oooovvennnnns (U 376,710 |oeeveeeeeennns [ (6,710) |........ (6,710) feuunnnne 20,944 |. 01/24/2027 . [3.A FE ....
NBM US HOLDINGS INC SERIES REGS ~ 7.000%
L.UB3768-AA-0 [05/14/26 ..ovvvviiiiiiiiiiiiiiiieceeciiineeeeen | s . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevverirviinnnnns Jovnnnnnns 195,728 |.......... 200,000 |.......... 216,680 |........... 198,602 |.......... 6,207 |........ (1,740) [oovvvnnnnnnnnns (U 4,467 |ooeiiinnnnns (U R 203,069 |...cevunnnnnns [ (7,341) |- (7,341) . 05/14/2026 . |3.A FE ....
..U71359-AA-8 |PERIAMA HOLDINDS LLC DE  5.950% 04/19/26 ... |....... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvuueeeeeennnns Jounnnns 192,488 |.......... 200,000 |oeeerennnns 214,400 |.......... 186,112 |......... 23,397 |........ (1,683) [ceeeeeennnnnn (U 2,714 | (U I 207,826 |eeevuunnnnns 0 |oeeenes (15,338) |....... (15,338) . 04/19/2026 . |3.B FE ....
MEGLOBAL CANADA INC SERIES 144A  5.875%
.. 58518N-2A-9 [ 05/18/30 ...eueieeeenieeeeeeee e A..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeceeveuereeeennnnns Jounnnn... 202,478 |o.oeeeeee. 200,000 |o.eerennns 200,000 |.......... 200,000 fo.eoeeeeennnannO fooeieiiiinnn 0 o0 [l (VI PO [V 200,000 [eeuneeeeennnnn [V IO 2,478 |oeeeennns 2,478 . 05/18/2030 . |2.B FE ....
ST MARYS CEMENT INC SERIES REGS  5.750%
..C86068-AA-8 |01/28/27 A..... . 08/10/2023 . | Goldman Sachs & Co ...... .... 620,000 e 107,172 ... . (7,902) |... . (47,370) |....... (47,370) . 01/28/2027 .|2.C FE ....
. 000000-00-0 [EASY TACTIC LTD  7.500% 07/11/28 .. D..... . 08/10/2023 . | Goldman Sachs & Co ...... 221,780 ...4,861 . (61,909) |....... (51,909) . 07/11/2028 . |4.C FE ....

AES PANAMA GENERATION HL SERIES 144A 4375%

..00109A-AB-3 | 05/31/30 ... . 08/10/2023 . [ Goldman Sachs & Co ..514,924 ..594,628 ..545,274 |. 0 .547,259 . (32,334) | . 05/31/2030 . [2.C FE ..

..001173-67-3 | ENERGEAN || 3759 . 07/31/2023 . [ Tax Free Exchange .. 170,000 .... 170,000 |.......... 170,000 |[.... 0 170,000 |.. 0 f... . 03/30/2028 . [3.C FE ..
ABU DHABI NATIONAL ENERG SERIES 144A  4.696%

..00388U-AM-3 | 04/24/33 ......ooiiiiiiiie e D..... . 08/10/2023 . [Goldman Sachs & Co ...... [oeeeeeeuiriieieniis foeeeene 208,268 |.......... 210,000 |.......... 210,000 |.eevveiieeennns [V IR [V R, [ IR 0 foreeiiinnies (O IR 0 foeeennns 210,000 |...ceurneeenns 0 feen. (1,783) |........ (1,783) |eeeiaes 3,013 |. 04/24/2033 . |1.D FE ....
ADANI PORTS AND SPECIAL SERIES 144A  5.000%

..006520-Ad=1 | 08/02/41 ....coeeniiiiiiiii D..... . 08/10/2023 . [Goldman Sachs & Co ...... [oeeeeeeuiriieieniis foeeeene 285,928 |........... 415,000 |........... 415,000 |........... 415,000 |.......oee.e.. [V R, [ IR 0 foreeiiinnies (O IR 0 foeeeennns 415,000 |..evveeeennnes 0 [..... (129,077) |...... (129,077) |........... 21,442 |. 08/02/2041 .|2.C FE ....
ADANI' INTERNATIONAL CONT SERIES 144A  3.000%

..00654U-AA-0 | 02/16/31 weeeeeeiiiiiieeei e D..... . 08/10/2023 . [Goldman Sachs & Co ...... [oeeeeeeuiriieieniis foeeeene 165,024 |........... 210,450 |........... 210,450 |........... 210,450 foeeeeeennnnns [V R, [ IR 0 foreeiiinnies (O IR 0 foeeennns 210,450 |...eveeeennn. 0 [...... (45,426) |....... (45,426) |............. 5,507 |. 02/16/2031 . |2.C FE ....
AEROPUERTO INTL TOCUMEN SERIES 144A  5.125%

..00787C-AE-2 | 08/11/81 w.vveeeeiiiiiee e D..... . 08/10/2023 . [Goldman Sachs & Co ...... [oeeeeeeuiriieieniis foeeeene 158,680 |.......... 200,000 |.......... 200,000 |.......... 200,000 |.....oveennnn. [V R, [ IR 0 foreeiiinnies (O IR 0 foeeennns 200,000 |..cceurreenns 0 [...... (41,320) |....... (41,320) |.......... 10,335 |. 08/11/2061 . |2.B FE ....
Al CANDELARIA SPAIN SLU SERIES 144A  5.750%

..00870W-AA-4 | 08/15/33 ..eoeeeiiiiieeeie e D..... . 08/10/2023 . Goldman Sachs & Co ...... |oeeeeeiuiiieiieniis foeeeenns 214,024 |........... 285,000 |........... 285,000 |........... 216,814 |........ 68,186 |............... (O IR 0 foeees 68,186 |............... 0 foeeeennns 285,000 |..evveeeeennnns 0 [...... (70,976) |....... (70,976) | 10,879 |. 06/15/2033 . |4.A FE ...

ALFA DESARROLLO SPA SERIES 144A  4.550%
..01538T-AA-8 | 09/27/51 tooeeneiiieeeeeeiieeee e D..... . 08/10/2023 . [Goldman Sachs & C0 ...... |oeeeeeecuveeeeeeeis e 199,841 |........... 268,669 |........... 268,669 |........... 268,669 |............... 0 [, 0 loeeeeine 0 [, 0 loeeeeinnes 0 foreeennn. 268,669 |............... 0. (68,828)|....... (68,828)|............ 10,764 |. 09/27/2051 . |2.C FE ....
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ALPEK SA DE CV SERIES 144A  3.250% 02/25/31
.020564-AE-0 | .evvunnieieiiiiiee e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 161,456 |.......... 200,000 |.......een. 199,492 |........... 199,574 |............... 0 e 29 [, [ R 29 | (U 199,603 |............... 0 f...... (38,147) |....... (38,147) [cevvvvennnns 6,301 |. 02/25/2031 . |2.C FE ....
AMERICA MOVIL SAB DE CV SERIES 144A  5.375%
03217K-AB-4 [ 04/04/32 .oovvveiiiiiiiiiceecii e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvenvirriinnnnns Jovunnnnns 632,506 |.......... 700,000 (47,364) ..ot 27,024 |. 04/04/2032 . |2.C FE ....
AYDEM YENILENEBILIR ENER SERIES 144A  7.750%
..054644-AA-7 [ 02/02/27 .evvvnviiiiiiiinieiiiii e D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeevivrviinnnnns fernnn.... 309,918 [iile 350,000 (38,244) |............ 28,029 |. 02/02/2027 . |4.B FE ....
BANCO GNB SUDAMERIS SA SERIES 144A  7.500%
.. 059593-AE-3 [04/16/31 ..evvviiiiiiiiiiiiiii s D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oceeeevivreiinnnns fonnn.... 516,750 [o.iiiiiins 625,000 60,500 |.eeuunnnnns 38,802 |. 04/16/2031 . |4.B FE ....
BANCO DO BRASIL CAYMAN SERIES 144A  4.875%
..05959L-AH-6 |01/11/29 O [ R . 08/10/2023 . | Goldman Sachs & Co ...... 625,000 (29,901) . 01/11/2029 . |3.C FE ..
..05968L-AL-6 |BANCOLOMBIA SA  4.625% 12/18/29 . D..... . 08/10/2023 . | Goldman Sachs & Co ...... o e 438, +eeeennn.. 500,000 |... s eeeennn.. 438, . 0 e .503, . eeennn (65, (65,279) . 12/18/2029 . |3.C FE ..
..05971K-AM-1 |BANCO SANTANDER SA  3.892% 05/24/24 .......... D..... . 08/01/2023 . |Chase .....ovvvvvvvvnnnnnes Jovvvvnniiiiiiiiinns Jovnnen 1,769,256 |........ 1,800,000 |........ 1,800,000 |........ 1,800,000 |......cevnnnnns [ PO (1 P [ PO {1 P (U . 1,800,000 |.....ovvvvnnnns 0 f...... (30,744) |....... (30,744) . 05/24/2024 . |1.F FE ..
BANCO DE CREDITO DEL PER SERIES 144A  3.250%
..05971U-2D-8 [ 09/30/31 evvvvniiiiiiiiiieeiii e D..... . 08/10/2023 . | Goldman Sachs & Co ...... 346,000 330,168 |.... . (22,965) |.... . 09/30/2031 . |2.C FE
..06120T-AA-6 |BANK OF CHINA SERIES REGS  5.000% 11/13/24 |D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 200,000 219,972 |.... (173D | . 11/13/2024 . |2.A FE
BOC AVIATION LTD SERIES 144A  3.250%
09681L-AL-4 [04/29/25 ...coereieeeeee s D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 220,340 |.eeeeennnns 230,000 |oeeeeennnns 228,781 |oeeeennnns 229,407 |ooeeevnnnnnnnns 0 Joeeeeees ST PO 0 Joveeeeees ST PO (U 229,561 [.ooeeeeennnnnns [V AU (9,221) . 04/29/2025 . |1.G FE ....
BOC AVIATION LTD SERIES REGS ~ 3.875%
.0968TM-AB-4 [04/27/26 ... D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvueeeeeennnns Jounenns 402,209 |........... 420,000 |oeeeeennnnn 448,615 |........... 435,158 [..oeeeveeeeenn0 e i(2,957) oo 0 e (2,957) |eeeeneeeeenes (U 432,201 [ooeeeeininnnnns 0 |oeeenen (29,992) . 04/27/2026 . |1.G FE ....

CK HUTCHISON INTL 23 SERIES 144A  4.875%

..12570F-AB-7 | 04/21/33 o~ [D..... . 08/10/2023 . [Goldman Sachs & Co ...... 545,000 542,444 |.... ....63 |... .542,507 |.. ...(9,219) |.........(9,219) . 04/21/2033 . |1.F FE .

..12659B-AA-2 | CT TRUST SERIES 144A  5.125% 02/03/32 ....... D..... . 08/10/2023 . [Goldman Sachs & Co ...... .. 200,000 .... 200,000 [.......... 175,618 |.... ..24,382 |... 200,000 |.. . (36,326) |....... (36,326) . 02/03/2032 . [3.A FE .
CA MAGNUM HOLDINGS SERIES 144A  5.375%

.. 12674C-AA-1 | 10/31/26 ... D..... . 08/10/2023 . [Goldman Sachs & Co ...... .. 200,000 .... 200,000 |...........182,246 17,754 ... .. 200,000 |.. . (17,348) |....... (17,348) . 10/31/2026 . |4.A FE ....
C&W SR FINA .

L A2674T-AA-4 | 09/15/27 oo D..... . 08/10/2023 . [Various .........ccceevueens feereeiiiniiiiinnnns foeees 1,131,263 |........ 1,250,000 |........ 1,345,625 |........ 1,162,500 |....... 124,360 |....... (13,421) [.c.ccveeeennnn0 s 110,939 |..cveeein. 0 foueeees 1,273,439 oo 0 [..... (142,176) |...... (142,176) | 92,860 |. 09/15/2027 . [4.A FE ....
CENTRAIS ELETRICAS BRASI SERIES 144A  3.625%

.. 15236F-AA-8 | 02/04/25 .......evviiiiiiiiiiiiieiiie e D..... . 08/10/2023 . [Various .........ccccveveees feeremiiiinininennins foeeeennns 380,412 |.......... 400,000 |........... 401,702 |........... 380,104 |........ 20,771 oo [P ) ) 0 foueeeen 20,518 [ooeiiiiinns 0 foeeeenns 400,622 |......ceennnne 0 [...... (20,210 |....... (20,210) |..onvvneen 14,903 |. 02/04/2025 . |3.C FE ....
CLEAN RENEWABLE POWER SERIES 144A  4.250%

L ABASN-AB-0 | 03/25/27 ...ttt D..... . 08/10/2023 . [Goldman Sachs & Co ...... 232,500 232,500 |.... . (29,685) |....... (29,655) . 03/25/2027 . |3.C FE

..192714-AD-5 | COLBUN SA SERIES 144A  3.150% 03/06/30 ..... D..... . 08/10/2023 . [Goldman Sachs & Co ...... .. 200,000 .... 196,876 |.... . (25,304) |....... (25,304) . 03/06/2030 . |2.B FE
COLOMBIA TELECOMUNICACIO SERIES 144A  4.950%

.. 19533P-AC-4 | 07/17/30 weveeeeiiiiiiiee D..... . 08/10/2023 . [ Goldman Sachs & Co ...... feueeeeeeiueeenninns [ennnn 334,577 il 425,000 |........... 379,004 (45,143) |....... (45,143) . 07/17/2030 . |3.B FE ....
COMISION FEDERAL DE ELEC SERIES 144A  4.688%

..200447-AL-4 | 05/15/29 ....evriiiiiiiiiii e D..... . 08/10/2023 . [Goldman Sachs & Co ...... .... 600,000 541,320 |.... .0 |. ....5,814 |.........5,814 . 05/15/2029 . [2.B FE ..

..21987B-AU-2 | CODELCO INC SERIES 144A  4.875% 11/04/44 ... [D..... . 08/10/2023 . [Goldman Sachs & Co ...... .. 210,000 240,345 |.... .0 . . (54,964)|....... (54,94) . 11/04/2044 . [1.G FE ..
ENN CLEAN ENERGY SERIES 144A  3.375%

..268733-AA-0 | 05/12/26 . 08/10/2023 . [Goldman Sachs & Co ...... . 215,000 214,265 |........... .0 . .0 [ . . (15,364) |....... (15,364) . 05/12/2026 . |3.A FE

..279158-AL-3 | ECOPETROL SA  5.375% 06/26/26 . 08/10/2023 . [Goldman Sachs & Co 7122 . 740,000 . 730,060 |. ..695,779 |. 0 0 .725,894 . (14,672) | (14,672) |.. . 06/26/2026 . |3.A FE ....

..279158-AN-9 | ECOPETROL SA  6.875% 04/29/30 . 08/10/2023 . [Goldman Sachs & Co .. 760,966 . 812,000 ..797,656 ..707,135 |. 0 0 .798,324 . (37,388) | (37,358) |.. . 04/29/2030 . |3.A FE ....

..279158-AP-4 | ECOPETROL SA  4.625% 11/02/31 . 08/10/2023 . [Goldman Sachs & Co R 55,486 54,600 |. 0| 0 0 55,340 47 | 147 |.. . 11/02/2031 . |3.A FE

..279158-AS-8 | ECOPETROL SA  8.875% 01/13/33 ... . . 08/10/2023 . [Goldman Sachs & Co ...... ..500, 368 ... 501,770 |.... .0 . .0 . .501,329 |.. . (961) | (961) . 01/13/2033 . |3.A FE
EIG PEARL HOLDINGS SARL SERIES 144A  3.506%

.. 28240N-AA-9 | 08/31/36 eeeeeniiiiiieiieiiieie e D..... . 08/10/2023 . [Goldman Sachs & Co ...... [ceeeviiiirieeieniis foeeeens 630,913 |...ceeeis 749,000 |.......... 687,000 |[........... 688,951 0 0 foeeeenns 690,976 [.....oeeeennnnn 0 [...... (60,064) |....... (60,064) |............ 25,519 . 08/31/2036 . |1.F FE ....
ELECTRICIDAD FIRME DE ME SERIES 144A  4.900%

..28504M-AA=1 | 11/20/26 oo D..... . 08/10/2023 . [Goldman Sachs & Co ...... [ceeeviiiirieeieniis foeeeens 353,344 oo 400,000 |.......... 376,700 |........... 175,750 |......... 24,250 f..oeeeennns 899 [oveiiieiinns 0 foueeenn 25,149 | 0 foeeeenns 377,599 [oveveeeiinns 0 [...... (24,285) |....... (24,255) [.oeeeennnnne 9,473 |. 11/20/2026 . (3.B FE ....
EMBRAER NETHERLANDS FINA SERIES 144A  6.950%

.. 20082H-AC-6 | 01/17/28 .veveeeiiiiiiee D..... . 08/10/2023 . [Various .........ccccveveees feeremiiiinininennins foeeeennns 668,012 [.......... 660,000 |........... 669,702 |........... 659,079 |[.......... 8,18 |eneenn (T74) | 0 foeeeenns 7,348 o 0 foeeeenns 666,423 |............... (U FOP 1,590 foeeeens 1,580 fooeeeennns 49,310 |. 01/17/2028 . 3.A FE ....
EMBRAER NETHERLANDS FINA SERIES 144A  7.000%

.. 20082H-AD-4 | 07/28/30 ..oeeeiiiiiiieiiiiiiii e D..... . 08/10/2023 . [Goldman Sachs & Co ...... [ceeeeviireieieniis foeeeens 513,216 |.ceeeens 505,000 |........... 501,566 |.vvvvvreeiannns [ IO 0 foreeeiiinns LA R 0 foreeeeiinnns LA PR 0 foeeeenns 501,583 [..evvveeeennne 0 e 11,633 |........ 11,633 [ooeeenns 1,571 (. 07/28/2030 . |3.C FE ....

EMPRESA GEN ELEC HAINA SERIES 144A  5.625%
.. 20249F-AA-4 | 11/08/28 ..ooveeiiiiiiiieiiiiiiiieieiee D..... . 08/10/2023 . [Goldman Sachs & C0 ...... |oeeeeriiuveeiiiniin Joveeennnn 264,273 |.......... 300,000 |........... 297,864 |.......... 267,000 |......... 31,159 ..o 167 |ooeeeiiinen 0 foreeens 31,36 |.covvverennn. 0 forreeenns 298,326 |......oonnnes 0l... (34,083) §....... (34,053) |..0veeennnn 12,938 |. 11/08/2028 . [3.C FE ....
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ENGIE ENERGIA CHILE SA SERIES 144A  3.400%
.. 29287T-AA-7 | 01/28/30 .evvvvvviiiiiiiiiiiiiiiiiiiiiieiceeeeeeees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeenenninnns |oeeeenes 453,114 |........... 540,000 |........... 538,326 [.....ennne. 538,768 [...evvuennnnnen 0 e 97 foerriininnnns [V TR (7 IO 0 s 538,855 [..evvviviinnns 0 f...... (85,741) |....... (85,741) |vvvveenns 19,176 . 01/28/2030 .|2.B FE ....
FEL ENERGY VI SARL SERIES 144A  5.750%
..30260L-AA-3 | 12/01/40 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 311,782 .... 361,017 .... 361,017 |.......... 361,017 |.... ... 361,017 | . (49,264) |....... (49,264) . 12/01/2040 . [2.C FE ..
..30607F-AA-8 | FALABELLA S .375% . [D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 175,135 220,000 218,085 |...........218,272 |.... .218,374 |.. . (43,239) |....... (43,239) . 01/15/2082 . [2.C FE ..
GALAXY PIPELINE ASSETS SERIES 144A  2.940%
.. 36321P-AE-0 | 09/30/40 ...cooviiiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeinininins |oeeeenis 303,261 [..ocoeennes 379,940 |........... 381,555 |........... 381,389 [.eevvennnnnee [ R () S [ R () S [V R 381,341 |l 0 f...... (78,081) |....... (78,081) . 09/30/2040 . 1.C FE ....
GC TREASURY CENTRE CO SERIES 144A  2.980%
..36830B-AB-1 |03/18/31 ...oovviiiiiiiiiiiiiiiieiiieeeeeeeeeeees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeninninins |oeeeenes 164,316 |.......... 200,000 |........... 197,356 |.......... 197,770 |veveeeiieenns [ R 149 [ [V R 149 [oeeiiiinnns [V R 197,919 |t 0 f...... (33,608) |....... (33,603) . 03/18/2031 . 2.B FE ....
GC TREASURY CENTRE CO SERIES 144A  4.400%
..36830B-AD-7 |03/30/32 ...cooiiiiiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeiiininins |oeeeeeins 458,964 |.......... 510,000 |........... 506,986 |.......... 507,170 |.oooeeeieens [ R 156 |ooeeeeeinnnns [V R 156 |oeeeeeeeinns [V R 507,325 |oeevvvevrnnnns 0 f...... (48,361) |....... (48,361) |..ovveennnns 19,573 |. 03/30/2032 . [2.B FE ....
GC TREASURY CENTRE CO SERIES REGS ~ 4.400%
..36830D-AD-3 |03/30/32 ...cooiiiiiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeninninins |oeeeenens 179,762 |.......... 200,000 |.......... 182,000 |.......... 182,106 [.eevvvvvennnns [ R 944 v [ R 944 v [V R 183,050 |..ooeeveeeenns [V (3,288) [........ (3,288) |..coeeennnnn 7,676 |. 03/30/2032 . |2.B FE ....
GREENSAIF PIPELINES BIDC SERIES 144A  6.120%
L 39541E-AA-1 | 02/23/38 oo D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeinininins |oeeeenis 228,625 |........... 225,000 [........... 225,000 [..oeeeenninnnnnnee 0 [ [V (VR [V (VO [V R 225,000 [.oeeeiiiiiinns [V R 3,625 |.......... 3,625 |l 6,550 |. 02/23/2038 . [1.F FE ....
GRUPO AVAL LTD SERIES 144A  4.375% 02/04/30
2 B0053F-AC-2 | eevreiiiiiiiiiiiiiiieeee D..... . 08/10/2023 . | Various .......cceeeeuvnenn foorerernnnnniinnnnns Joeeennns 481,362 |..ooeenn. 600,000 |........... 596,978 |........... 486,750 |....... 110,947 |...oeeeeeee 174 |l [V R 121 [, [V R 597,871 |.ooeeiiiienns 0 f..... (116,500) |...... (116,509) |............ 26,979 |. 02/04/2030 . |3.B FE ....
HYUNDAI CAPITAL SERVICES SERIES 144A  0.750%
L A4920U-AQ-1 1 09/15/23 oo D..... . 09/15/2023 . |Maturity .....oevveeeinnnnn Jooveeiniiiis s 2,000,000 |........ 2,000,000 |........ 1,997,380 |........ 1,999,071 [oeeeennnnnnne [ R 72 O, [V R 72 . [V R 2,000,000 |...coeereennnns 0 [ [V R [V 15,000 . 09/15/2023 . |2.A FE ....
IHS HOLDING LTD SERIES 144A  6.250% 11/29/28
CAAOBBH-AB-T | e D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeinininins |oeeeenis 176,083 |........... 215,000 |........... 215,000 |........... 173,410 |......... 41,590 |ooooiiiiiinns (VR [V R 41,590 |l [V R 215,000 [.ooeeiiiiennnns 0 f...... (38,967) |....... (38,967) [.evvevnnnnnn 9,518 |. 11/29/2028 . [4.A FE ....
INRETAIL CONSUMER SERIES 144A  3.250%
L45790T-AB-1 |08/22/28 ...cooooeiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeninninins |oeeeenes 461,689 |........... 535,000 |[........... 533,750 [........... 460,021 |......... 73,965 |..ooooeenns M [V R 74,076 |ooevveeeeennns [V R 534,097 [..eeevirvnnnns 0 f...... (72,408) |....... (72,408) |...ccvveneen 15,552 |. 03/22/2028 . |3.A FE ..
..45846A-AA-8 | INTERCHILE SA SERIES 144A  4.500% 06/30/56 |D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeenenninnns |oeeeenes 316,387 |oveeeeennns 395,000 f[o..eeeeee. 395,000 [........... 395,000 [..eevvnnnnnnnnn [V FUSURRRRR (VO 0 | (VN 0 s 395,000 [.ooeeiiiiinnnn 0 f...... (78,613) |....... (78,613) |cvvvveennns 11,060 |. 06/30/2056 . |2.A FE ..
INVERSIONES CMPC SA SERIES 144A  6.125%
LAB128M-AS-0 | 06/23/33 oo D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeeeiinnns |oeeeenes 752,040 |.......... 750,000 |........... 749,888 |.......ooeeeenn {1 [V FUSURRRRR T 0 | T 0 s 749,889 |.....oeeeennnn [ 2,151 |oeennns 2,151 |l 6,508 |. 06/23/2033 . [2.B FE ....
LIGHT SERVICOS ENERGIA SERIES 144A  4.375%
..532270-AB-4 | 06/18/26 ........vvvvvvrrrriiiiiiiiiiiiiiiiiiis D..... . 07/28/2023 . | JPMorgan Chase ........... |oeeeeeeeeeeeennnnnns |oeeenes 221,250 |.......... 500,000 |........... 424,325 |.ooveennn 418,493 |........ 70,733 |oeeeeeeeenns 708 |........ 65,600 |.......... 5,832 |l 0 s 424,325 ool 0 f..... (203,075) |...... (203,075) |-eeeeeeeeeees 0 |. 06/18/2026 . |6. FE .....
LUNDIN ENERGY FI SERIES 144A  2.000%
..55037A-AA-6 | 07/15/26 .oovvvvvviiiiiiiiiiiiiiiiieiieeeeeee D..... . 07/14/2023 . | Call 90.1400 ..., |eeeevevrrnnnnniiinns fornennns (898,69%) |......... (997,000) [......... (906,621) |......... (919,276) [...vvvvnnnnnnne 0 fnns (9,812) |.oeeeeeeees 0 s (9,812) |.oeeeeeeees [V S (929,087) [.oooeeeeeennnn (VO 0 | (VO 21,640 |. 07/15/2026 . |2.B FE ....
MGM CHINA HOLDINGS LTD SERIES 144A  5.250%
..55300R-AE-1 | 06/18/25 .....evvvvviiiiiiiiiiiiiiiiiiiiceceeeeeeees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeneeninnns |oeeeenes 579,204 |.......... 600,000 |.......... 581,000 |........... 564,263 |........ 16,973 [...oeeeees 449 |l [V R 21,392 | 0 s 585,605 [....uvvviinnns [ (6,451) |........ (6,451) |............ 20,650 |. 06/18/2025 . |4.A FE ....
MGM CHINA HOLDINGS LTD SERIES 144A  4.750%
..55300R-AG-6 | 02/01/27 ..ovvvvviiiiiiiiiiiiiiiiiiiiieeieeeeeees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeeeiinnns |oeeeenes 367,076 |.......... 400,000 |........... 404,440 |........... 353,877 |......... 49,082 |........... (567) [cevvnnnnnnnnnns [ R 48,516 |l 0 s 402,392 |ovevvviiinnnns 0 f...... (35,316) |....... (35,316) |............ 19,686 |. 02/01/2027 . |4.A FE ....
MARB BONDCO PLC SERIES 144A  3.950% 01/29/31
L BBB007-A04 | +evererrerererereeceeeeteees e et es e eaeaennas D..... | 08/10/2023 . | Goldnan Sachs & 00 ...... [ovevveeerreeeiiies forvernne 333,491 |oveenen. 450,000 |........... 442,088 |........... 347,400 |......... 95,904 ..o 433 | [ 96,337 |ovvrennne. [UJ O 43,738 oo 0 [ (110,247) |...... (110,247) |ovoveere. 18,516 |. 01/29/2031 . [3.A FE ...
MEXICO CITY ARPT TRUST SERIES 144A  5.500%
..59284M-AD-6 | 07/31/A4T covvvvvviviiiiiiiiiiiiiiiieeeeeee D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeneeninnns |oeeeenns 413,030 [oveeeenns 500,000 |........... 420,000 |ooeeeiieieeenns (VO 0 Jeeeeennnn 213 | 0 s 213 | 0 s 420,213 |ovvviiiininnns [ (7,183) |........ (7,183) [cuvvvnnnnnnn 14,819 |. 07/31/2047 . [2.C FE ....
MILLICON INTL CELLULAR SERIES 144A  4.500%
..600814-AR-8 | 04/27/31 .ooovviiiiiiiiiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeeeninnns |oeeeenes 558,628 |.......... 713,000 |........... 568,988 |........... 409,988 |......cceveeee 0 | (VO 0 | (VO 0 e 568,988 |.........eennn 0 f...... (10,360) |....... (10,360) [+vvvvvenens 21,079 |. 04/27/2031 . |3.B FE ....
NEMAK SAB DE CV SERIES 144A  3.625% 06/28/31
.. B4045D-AC-8 | .eevvnieiiiiii e D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeieninnns |oeeeenns 476,165 |.......... 609,000 |........... 536,793 [....vvnenee 476,381 |........ 60,679 |.......... 3,960 |...ooeeeeenns [ RS 64,639 |............... 0 s 541,020 |.oooeeieiennns 0 f...... (64,855) |....... (64,855) |............ 13,859 |. 06/28/2031 . 3.A FE ....
OFFICE CHERIFIEN DES PHO SERIES 144A  3.750%
L.B7091T-AD-7 | 06/23/31 .oovveiiiiiiiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeieninnns |oeeeenns 167,414 |.......... 200,000 |........... 198,730 [...ceeeen 167,200 |......... 31,694 ... 69 [oiiiiiinnns 0 s 31,763 |ovvvvieiinnnns 0 s 198,963 |......oeeeens 0 f...... (31,549) |....... (31,549) ...l 4,813 |. 06/23/2031 . [3.A FE ....
OIL & GAS HOLDING SERIES REGS  7.500%
LBTTT8N-AA-6 | 10/25/27 coovvveeiiiiiiiiiiiiiiiieieeee D..... . 08/10/2023 . | Various ......cceevvvinnnn foeveeeenenininnnnnns Joeeeenns 510,210 |.......... 500,000 |........... 565,625 |........... 510,144 |........ 34,710 |........ (5,161) [ervvvinnnnnnnns [ RS AT 0 s 539,693 [....evviininns 0 f...... (29,483) |....... (29,483) |t 30,104 |. 10/25/2027 . |4.A FE ....
PERTAMINA PERSERO PT SERIES REGS ~ 6.500%
..69370R-AC-1 | 11/07/48 ....vvvvriiiiiiiiiiiiiiiiiiiiis D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeeeninnns |oeeeenes 208,906 |[.......... 200,000 |........... 267,400 |........... 263,730 [oevennnnnnnnnn 0 s (835) |vvvvvrrnnnnnns 0 s (835) |vvvvrrrennnns 0 s 262,895 [...evviiinnnns 0 f...... (53,989) |....... (53,989) | 10,003 |. 11/07/2048 .|2.B FE ....
PTTEP TREASURY CENTER CO SERIES 144A  2.587%
..B937IM-AF=4 | 06/10/27 ...ovvvvvrniniiiiiiiiiiiiiiiiiiiiiiis D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeieiinnns |oeeeeees 182,728 |.......... 200,000 |.......... 200,000 |.......... 200,000 |...ooeeeennnnn [V FUSURRRRR (VO 0 | (VO 0 eeeenn 200,000 |..oeeeerrennnns 0 f...... (17,272) |....... (17,272) |cvvvveennns 3,507 |. 06/10/2027 . [2.A FE ....
FREEPORT INDONESIA PT SERIES 144A  5.315%
..B9377F-AB-2 |04/14/32 \oooveiieiiiiiiieeeeeeeeeeeeeeeeee D..... . 08/10/2023 . | Goldman Sachs & Co ..o |ovveeeeeeeeeeeeieees |oveeeens 187,048 |.......... 200,000 |.......... 200,000 |.......... 200,000 J....ooeeennnnn 0l [ 0l [ [V PO 200,000 |....oeeeeenenns 0 f...... (12,952) |....... (12,952) |..ooeennnnn 8,858 |. 04/14/2032 . [2.C FE ....
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PERTAMINA GEOTHERMAL ENE SERIES 144A  5.150%
..B937V-AA-7 [04/27/28 ...ovvviviiiiniiiiieiiiiiiineeeeeinieeeeens | Danis . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 214,295 |........... 215,000 |.....eeenns 215,000 |oveveeniiiiinnnnns (U1 P [ PO (VN P [ PO {1 P (U R 215,000 [..oooeiiiennns 0 [ennnnnne (705) [vvvvrennns [R05) ) R 3,201 . 04/27/2028 . [2.C FE ....
PALMER SQUARE LOAN FUNDING LTD SERIES 2020-1A
..69701D-AA-6 | CLASS D 144A 10.491% 02/20/28 ... . |D..... . 08/21/2023 . | Paydown ... .. 836,304 836,304 832,959 |.... .836,304 |.. 0] . 02/20/2028 . |2.A FE ....
PERUSAHAAN LISTRIK NEGAR SERIES RE %
L. 715680-AJ-6 [07/17/29 ..evvviiiiiiiiiiiiiiiiie s D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevirriinnnnns Jovnnnnnns 310,604 |........... 340,000 |......eeen. 356,762 |........... 352,088 0 351,050 |.oevvuennnnns 0 f...... (40,447) |....... (40,447) |............ 14,163 |. 07/17/2029 .|2.B FE ....
PERUSAHAAN LISTRIK NEGAR SERIES REGS  4.875%
.. 715680-AK-3 [07/17/49 ...oeviiiiiiiiiiiiiiiiiii e . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvervrriinnnnns Jovunnnnns 161,872 |.......... 200,000 |.....eeenns 220,000 |eeeennnnns 218,927 0 218,684 |.......oeeeetnl0 s (56,812) |....... (56,812) . 07/17/2049 . |2.B FE ..
..71643V-AB-1 | PETROLEOS MEXICANOS  6.700% 02/16/32 ........ . 08/10/2023 . | Goldman Sachs & Co ...... . «... 177,000 .... 616,687 |.... 0. ....623,062 |.. eeeen. (41,524) ). (41,524) . 02/16/2032 . |4.A FE ..
..71647N-AQ-2 |PETROBRAS GLOBAL FINANCE  8.750% 05/23/26 . . 08/10/2023 . |Various ... . . 910,000 ..1,183,895 |. ..991,661 |. 0 . 1,040,367 . (65,702) | (65,702) |.. . 05/23/2026 . |3.C FE ..
..716540-AZ-5 |PETRILEOS MEXICANOS ~ 6.500% 06/02/41 ........ . 08/10/2023 . |Various ... . 1,084,890 ,740,000 |........ 1,360,090 |.... ,132,305 0. ,360,090 |.. (275,200) |...... (275,200) . 06/02/2041 . |3.C FE ..
PETRILEOS MEXICANOS SERIES WI ~ 6.875%
.. 716540-CB-6 [ 08/04/26 .....cceeeeeeeaeeeeeeeeee e D..... . 08/10/2023 . |Various ......ccceeeueeeeees foermmmnnneeeeennnns Jonnens 127,996 |.......... 140,000 [oeeeunnnnes 145,968 |........... 132,234 |........ 11,984 |........... (669) [eneeeeeennnnnn (U 11,315 [ (U 143,548 |....coovneennnt 0 |oeeenes (15,552) |....... (15,552) . 08/04/2026 . |3.C FE ....
PETRILEOS MEXICANOS SERIES WI ~ 6.750%
L. 716540-CC-4 [09/21/47 e D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeeruuneeeeennnnns Jounenns 247,938 |.eeeennnnns 402,000 |oeeeeennnns 258,060 |.evvuueeeeennnnns (U1 PP 0 Joeeeeees 132 | 0 Joveeeeees L7 IO (U 258,192 [.ooeeeeennnnnns 0 |oeeenes (10,255) |....... (10,255) |.eeeevennnnn 10,779 |. 09/21/2047 . [3.B FE ....
PETRILEOS MEXICANOS SERIES W1 6.500%
.. 716540-CG-5 |03/13/27 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 155,460 .. 178,000 173,550 |...........162,411 |......... 12,448 175,266 |.. . (19,806) |....... (19,806) . 03/13/2027 . |3.C FE ....
PETRILEOS MEXICANOS SERIES Wl
L. 716540-CK-6 [ 02/12/28 .o D..... . 08/10/2023 . |Various ......cceeveueeeeees foermmmnnneeeennnns Jonnnns 357,215 |eeeennnnns 447,000 |oeeeennnnns 404,327 |..ccennnnnn 165,785 |......... 28,644 |.......... 2,898 |eeeiiies (U PO 31,542 |ooeeiiinns (U 407,640 |..eovnennnnnnns 0 |oeeenes (50,425) |....... (50,425) |.eeeevnnnnnn 16,528 |. 02/12/2028 . |3.C FE ....
PETRILEOS MEXICANOS SERIES W1 ~ 6.350%
.. 716540-CL-4 |02/12/48 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 63,092 .. 105,000 ...65,153 [.... L0 .. ..65,189 |.. .. (2,097) |........ (2,007) . 02/12/2048 . |3.C FE ....
PETRILEOS ME
L. 716540-DD-1 [ 01/23/50 evveeeeeeeeeie e e e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeereuneeeeennnns Jounenns 228,323 |eeeeennnns 341,000 |oeeeeennnns 278,749 |........... 207,604 |......... 43,634 |............ 269 |ieeieiinns (U P 43,903 |..ccovnnnnnnnns (U 279,900 |.eeerinnnns 0 |oeeenes (51,577) |- (51,577) [evueeeeenee 26,176 |. 01/23/2050 . |3.C FE ....
PETROLEOS MEXICANOS SERIES Wl ~ 5.950%
.. 716540-DE-9 |01/28/31 ... D..... . 08/10/2023 . |Various ... .. 660,000 . 01/28/2031 . |3.C FE ....
PETROLEOS M
..716540-DF-6 [01/28/60 ......cevvvuueeeeemnnneeeeennineeeeeennnn | Denii . 08/10/2023 . | Goldman Sachs & CO ..ceev |ovvvuuneeeeennnnnes foeeeeeeens 24,624 |............ 40,000 . 01/28/2060 . |3.C FE ....
PETROLEOS MEXICANOS SERIES WI  8.750%
.. 716540-DL-3 [06/02/29 ......eoeeeeeenieeeeeeeniieeeeeennieeeeeee | Denei . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 124,808 |.......... 140,000 [o...eeeen 138,754 [ 0 e 0 e (011 O 0 Joveeeeees (0151 O (U 138,862 (14,059) . 06/02/2029 . |4.A FE
PETROLEOS MEXICANOS SERIES 144A 10.000%
L. 71654Q-DN-9 [ 02/07/33 .evveeeeeeeeeieeeeeeenieeeeeennieeeeeee | Dene . 08/10/2023 . | Goldman Sachs & CO ..ceev |ovvvuuneeeeennnnnes foeeeeeeens 94,09 |......... 104,000 [....oeee. 101,608 [oeeeeeeeeenieeen O [0 e T4 |eeaeeee (1 I T4 | [V 101,682 |[...oceeveeennn0 feeeeeenl (7,583) . (7,583) . 02/07/2033 . |4.A FE
PETRONAS CAPITAL LTD SERIES 144A  4.550%
L T16743-AR-0 [ 04/21/50 eeveeeeeeeeeee e . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 255,661 |........... 290,000 302,455 (46,794) . 04/21/2050 . |1.G FE ..
..73730E-AB-9 |POSCO SERIES 144A  4.500% 08/04/27 ... . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 261,560 .... 270,000 .269,107 |.. . (7,547) . 08/04/2027 . |2.A FE ..
..73730E-AD-5 [POSCO SERIES 144A  5.750% 01/17/28 .. . 08/10/2023 . | Goldman Sachs & Co .. 202,546 . 200,000 N 199,115 .3,431 |.. . 01/17/2028 . |2.A FE ..
..74365P-AA-6 | PROSUS NV SERIES 144A  3.680% 01/21/30 . 08/10/2023 . | Goldman Sachs & Co .. 209,794 ..355,000 . N ..355,000 |. .365,000 (55,206) |.. . 01/21/2030 . |2.C FE ..
.. T4365P-AH-1 |PROSUS NV SERIES 144A  4.193% 01/19/32 . 08/10/2023 . | Goldman Sachs & Co ...... .. 415,350 495,000 495,000 |...........495,000 |.... .495,000 |.. (79,650) . 01/19/2032 . |2.C FE ..
INDO ASAHAN/MINERAL IND SERIES 144A  4.750%
L TA44BP-AE=2 [ 05/15/25 .o D..... . 08/10/2023 . | Goldman Sachs & Co ...... 401,620 |.......... 410,000 |oeeeeennnns 405,962 |........... 407,961 |oeeeeenenee 0 Joeeeeees [ (VI PO (1 P L2 (VI PO (U 408,471 |..covveeeeeenn 0 |oeeeeen. (6,852) |- (6,852) . 05/15/2025 . |2.C FE
QATAR PETROLEUM SERIES 144A  3.125% 07/12/41
.. T4730D-AE-3 |... .. . 08/10/2023 . | Goldman Sachs & Co .. 167,996 ..225,000 ..224,170 |. ..224,215 |.. .224,234 . (56,238) |....... (56,238) |.. . 07/12/2041 . |1.D FE ..
..T4947L-AD-6 |REC . .. |D..... . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 500,000 499,270 |.... ...(3,289) |.........(3,289) . 04/11/2028 . |2.C FE ..
RELIANCE INDUSTRIES LTD SERIES 144A  3.625%
.. 759470-BD-8 [01/12/52 .evveniiiiiiiiiiiiiiiii e . 08/10/2023 . | Goldman Sachs & Co ...... |.... . 340,000 335,281 |.... . . 01/12/2052 . |2.B FE
..78392B-AF-4 | SK HYNIX INC SERIES 144A  6.500% 01/17/33 . . 08/10/2023 . | Goldman Sachs & Co .. 377,182 . 370,000 ..378,384 |. .378,043 . 01/17/2033 . |2.C FE
SA GLOBAL SUKUK LTD SERIES 144A  2.694%
L. T8397P-AD-3 [06/17/31 oo . 08/10/2023 . | Goldman Sachs & Co ...... |.... .. 171,036 ... 200,000 .... 200,000 |.......... 200,000 |.... ... 200,000 |.. . 06/17/2031 . |1.F FE ..
..80007R-AE-5 | SANDS CHINA LTD SERIES Wl  5.650% 08/08/28 . 08/10/2023 . | Goldman Sachs & Co . 1,312,587 .. 1,380,000 1,304,324 |. ..459,861 |. . 1,307,987 . 08/08/2028 . |3.A FE ..
..80007R-AF-2 | SANDS CHINA LTD SERIES Wl  5.375% 08/08/25 . 07/10/2023 . | Various .. 825,238 .. 850,000 944,945 |...........814,173 ...885,628 |.. . 08/08/2025 . |3.A FE ..
SOCIETE GENERALE SERIES 144A  1.488% SG Americas Securities
..83368R-AZ-5 [ 12/14/26 ..oeeeeeeeeee e D..... . 09/28/2028 . |LLC weeeeeeeiiiieeeeeeies e [ 5,522,650 |........ 6,200,000 |........ 5,516,368 |........ 5,595,836 |......ccevnnnns (U1 106,344 |...ooeeeennnnnn (U 106,344 |...ooeeeennnnnn (U 5,702,179 . 12/14/2026 . |2.B FE
STANDARD CHARTERED PLC SERIES 144A  6.296%
.. 853254-CU-2 [07/06/34 ....oeieeiinniaaneeeininanreeeenninaeeeeene | Davens . 08/10/2023 . | Goldman Sachs & €0 ...... |oeeeveuseeeemnnnnns Jounnnnnns 472,848 |.......... 470,000 |....o.....s LYRR: T 0 Joeeeiereeenes [U N (19) | eeemmeeeeenes [U N (19) |oeeeemeeaaenes [U R 473,788 . 07/06/2034 . |2.A FE
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SUMMIT DIGITEL INFRASTR SERIES 144A  2.875%
..86608C-AA-6 | 08/12/31 ..oevvriiiiiiiiiiiiiiiiiiiieeeeeeees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeenenninnns |oeeeenes 158,204 |.......... 200,000 |........... 196,918 |...eeernnn197,292 [oevevvivnnnnnnn O s 172 0 172 |0 i, 197,464 |l 0 f...... (39,170) |....... (39,170) . 08/12/2031 . [2.C FE ....
SUZANO AUSTRIA GMBH SERIES WI  5.000%
..86964W-AH-5 101/15/30 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 371,424 .. 400,000 421,364 |.... 414,574 |.. . (43,150) |....... (43,150) . 01/15/2030 . [2.C FE ....
TMS ISSUER 7800
LBT266G-AA-8 | .errenieeee e D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeenenninnns |oeeeenes 610,152 |.......... 600,000 |.......... 610,000 [...oevvvvrrrnnnnns {1 0 s (475) |vevverrnnnnnns (U (475) |vvvvvvrnnanns 0 s 609,525 |....evvvvvnnnns [V 627 |ovvviiinnns 627 [oveennnnnn 16,473 |. 08/23/2032 . [1.F FE ....
TELEFONICA MOVILES CHILE SERIES 144A  3.537%
..B7938X-AB-7 | 11/18/31 ..evviiiiiiiiiiiiiiiiiiiis . 08/10/2023 . | Goldman Sachs & Co ...... .. 182,123 235,000 235,000 [........... .235,000 |.. . 11/18/2031 . [2.C FE ....
..88167A-AD-3 | TEVA PHARMACEUTICALS NE  2.800% 07/21/23 ... . 07/21/2023 . |Maturity . .. 363,000 ..363,000 ..355,972 |. ..354,833 |. .363,000 . 07/21/2023 . [3.C FE ....
. 88167A-AE-1 | TEVA PHARMACEUTICALS NE  3.150% 10/01/26 ... . 08/10/2023 . | Various ... .. 880,000 754,075 |...........769,560 [.... .814,407 |.. . 10/01/2026 . |3.C FE
THAIOIL TRSRY CENTER SERIES 144A  3.750%
..88322Y-AL-5 |06/18/50 .......evvvrvrrrriiiiiiiiiiiiiiiiiiiiis D..... . 08/10/2023 . | Goldman Sachs & Co ...... .... 200,000 .. 200,000 |.......... 200,000 |.... 200,000 |.. . 06/18/2050 . |2.C FE
..91911T-AR-4 | VALE OVERSEAS LIMITED  6.125% 06/12/33 ..... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 471,000 469,116 |.... 0 . . 06/12/2033 . |2.C FE
Al CANDELARIA SPAIN SLU SERIES REGS  7.500%
.EOR750-AA-6 | 12/15/28 .cooeeiiiiiiiiiiii D. . 08/10/2023 . | Goldman Sachs & Co ...... 220,833 L 211,116 | 211,434 |0 e (4,180) | (4,180) . 12/15/2028 . [4.A FE ....
..G0119A-AE-8 | AGILE GROUP HOLDINGS LTD  6.050% 10/13/25 . . 08/10/2023 . |NOMURA INTERNATIONAL ... |. ..220,000 ..185,522 |. .185,522 (147,022) |.. . 10/13/2025 . [5.B FE ....
..602220-AA-5 | ALDAR SUKUK NO 2 LTD ~ 3.875% 10/22/29 ....... . 08/10/2023 . | Goldman Sachs & Co ...... .. 200,000 206,200 |.... .204,178 |.. (18,486) . 10/22/2029 . |2.A FE
ARABIAN CENTRES SUKUK SERIES REGS  5.375%
..GO5121-AA-9 | 11/26/24 ..o D..... . 08/10/2023 . | Various .......ccceeevinnn Jovereennnnninnnnnns foeeenn. 550,906 | 570,000 |........... 572,445 |...........542,984 |........ 27,006 [............ (26)]cccceeeeeeeenn0 | 26,980 |ovveeeeeeeennnn 0 feviinnnees 569,964 |.........oeeee. 0 (19,059) ..o 21,957 |. 11/26/2024 . |3.B FE ....
CNTL AMR BOTTLING CORP SERIES REGS ~ 5.250%
..G20038-AA-6 |04/27/29 ......cooooiiiiii D..... . 08/10/2023 . | Goldman Sachs & Co ...... 643,000 .. 614,680 |...........372,888 |........ 17,849 617,010 |.. . (26,421) |.... . 04/27/2029 . |3.B FE
..G21599-AE-8 | CHINA HONGQIAO GROUP LTD  6.250% 06/08/24 .. [D..... . 08/10/2023 . | Goldman Sachs & Co ...... 355,000 360,041 |...........329,706 |......... 27,958 .356,539 |.. . (7,887) ... . 06/08/2024 . |4.A FE
Citigroup Global Markets
..G24524-AY-9 | COUNTRY GARDEN HLDGS  7.250% 04/08/26 ....... D..... . 08/10/2023 . | evverrinninnnininiiiiinininns feeeeeeieeeeeeeeeees e 34,875 |.......... 450,000 |........... 418,338 |........... 283,887 |....... 134,451 |l (VO 0 |ens 134,451 |l 0 e 418,338 |...oooiiiinnnn 0 f..... (383,463) . 04/08/2026 . [3.B Z .....
Citigroup Global Markets
..G24524-BC-6 | COUNTRY GARDEN HLDGS  5.625% 01/14/30 ....... D..... . 08/10/2023 . | evvvrrrrinnnniniiiiiiininnnns e e 21,388 [oeeennenne 205,000 fo..eeeennee 290,005 [........... 155,304 |....... 134,791 |l (VO 0 |ens 134,791 |ovvviiinenns 0 s 290,095 [ovvvvvivnnnnns 0 f..... (268,708) |...... (268,708) [..cevvvnees 17,977 . 01/14/2030 . [3.C Z .....
CSN ISLANDS XI CORP SERIES REGS  6.750%
..G2683X-AB-7 |01/28/28 ....oovvvvvviiiiiiiiiiiiiiiiiiiiieeeee D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeenenninnns |oeeeenes 466,760 |.......... 500,000 |........... 468,630 |........oeeeennn {1 0 Jeeeeennnn 945 |ovvviiiiiiinns 0 s 945 |ovvviiiiiinnns 0 s 469,575 [.vvvvviirinnnns [V (2,815) |........ (2,815) | 18,375 |. 01/28/2028 . 3.B FE ....
DP WORLD CRESCENT LTD SERIES REGS  4.848%
..G28288-AB-7 |09/26/28 ......oeeviiiiiiiiiiiiiei D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeneeninnns |oeeeenns 788,000 |.......... 800,000 |[........... 879,210 |........... 854,921 [..uuuinnnnnnn [V R 5, 44) ...l [ RS 5, 414) ...l 0 e 849,506 |..........e..nn 0 f...... (61,506) |........ (61,508) [..evvvennes 34,259 |. 09/26/2028 . |2.B FE ....
DP WORLD CRESCENT LTD SERIES EMTN  3.875%
..628288-AC-5 |07/18/29 ....covvvvvviiiiiiiiiiiiiiiiiiiiieeeeeees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeenenninnns |oeeeenes 335,902 |.......... 360,000 |........... 371,280 [....eeeeeee 368,148 |............... 0 s (695) |.vvvvvrrrnnnnns (U (695) |.vvvvvrrrnnnnns 0 s 367,454 |..oovviinnnnnns 0 f...... (31,852) |....... (31,552) | 14,958 |. 07/18/2029 . 2.B FE ....
ENERGUATE TRUST SERIES REGS ~ 5.875% 05/03/27
..G3040L-AA-0 D..... . 08/10/2023 . |Various ... 550,000 |...........575,700 |...........523,875 |......... 38,272 .. (3,172) | . (58,508) . 05/03/2027 . (3.B FE ....
..631214-AA-0 D..... . 08/10/2023 . | Goldman Sachs & Co ...... .... 500,000 ..o 1440 . (16,769) |.... . 07/30/2024 . (2.C FE ....
..G37050-AC-1 |GACI FIRST INVESTMENT  5.250% 10/13/32 ..... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 200,000 .. ... (482) ] .0 . .. ........ (8,265) [........ . 10/13/2032 . (1.E FE ....
..G3946K-AA-7 |GOHL CAPITAL LTD  4.250% 01/24/27 ............ D..... . 08/10/2023 . | Goldman Sachs & Co ...... 200,000 |...........200,900 |.......... 200,616 |...........000nQ ferrrrnnnnnns [£:70 1) U 0 s [£:70T) U 0 s 200,529 |..evvvivinnnns 0 f...... (12,403) |....... (12,403) . 01/24/2027 . |2.B FE
GALAXY PIPELINE ASSETS SRIES REGS  1.750%
..G3R238-AB-9 |09/30/27 ...oovviiiiiiiiiiiiiiee D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeneeninnns |oeeeenns 335,634 |........... 364,684 |........... 338,428 |........... 341,031 [0 3,334 0 3033 [0 [ 344,365 |..vvvvvvinnnns [ (8,731) |........ (8,731) . 09/30/2027 . 1.C FE ....
GALAXY PIPELINE ASSETS SERIES REGS ~ 2.160%
..G3R238-AC-7 |03/31/34 ooeeeiiiiiiii . 08/10/2023 . | Goldman Sachs & Co ...... .. 357,303 421,373 369,533 |...........371,632 |.... .374,280 |.. . (16,977) |....... (16,977) . 03/31/2034 . [1.C FE ..
..G4690H-AN-2 | HYSAN MTN LTD SERIES EMTN  2.820% 09/04/29 ..... |- 08/10/2023 . |Goldman Sachs & Co K .. 203,988 ..340,000 ..334,829 |. ..336,261 |. .336,578 . (42,590) |. (42,590) |.. . 09/04/2029 . [2.A FE ..
..G47387-AA-6 | ICD FUNDING LTD ~ 4.625% 05/21/24 ............. D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 766,787 .. 780,000 820,635 [...........793,727 |.... 787,676 |.. . (20,889) |....... (20,889) . 05/21/2024 . |2.A Z .....
LIMA METRO LINE 2 FIN LT SERIES REGS  5.875%
..054897-AA-4 | 07/06/34 .ooooviiiiiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeneeninnns |oeeeenns 391,186 [....oeeees 399,679 [....eeene. 424,920 |........... 184,204 |............... 0 fnns (1,030) |.oeeeeeees 0 s (1,030) |.ooeeeeeenns 0 e 47,823 | 0 f...... (26,637) |....... (26,637) . 07/05/2034 . [2.C ........
LIMA METRO LINE 2 FIN LT SERIES REGS  5.875% Redemption 100.0000
..054897-AA-4 | 07/06/34 .oooeviiiiiiiiiiiii . 07/05/2023 . | evvevnnniinnnnniiiinniiiiiinn e e 6,432 [, 6,432 ....6,838 |.... ... (16)]. .0 . < (292) el (292) . 07/05/2034 .
..655555-AT-6 | LOGAN PROPERTY HOLDINGS ~ 5.750% 01/14/25 ... . 08/10/2023 . | Various ... . 600,000 96,000 |. ...0 ] 0 . (51,000) |. (51,000) [.. . 01/14/2025 .
..G5765U-AC-4 | MAF SUKUK LTD  4.638% 05/14/29 .. . 08/10/2023 . | Goldman Sachs & Co K .. 312,141 ..320,000 ..348,000 |. 0 . (26,218) |. (26,218) [.. . 05/14/2029 .
..G5874B-AE-0 | MAR SUKUK LTD  2.210% 09/02/25 .. . 08/10/2023 . | Goldman Sachs & Co ...... .. 187,206 .. 200,000 203,500 |.... .0 . (14,344) |....... (14,344) . 09/02/2025 .
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MELCO RESORTS FINANCE SERIES REGS  5.250%
..G5975L-AC-0 |04/26/26 .....coovvviiiiiiiiiiiii D..... . 08/10/2023 . | Various ......ceeeevvinnnnn foerereeneneniennnnns Joeeeeenns 704,700 |.......... 750,000 |........... 703,492 |........... 659,874 |........ 40,782 |ooeeeieinenns (VO 0 s 40,782 |ovvvviiinnnnnns 0 eeeennn 700,656 |.....ooeeennns [ 4,044 |.......... 4,044 |............ 31,500 |. 04/26/2026 . |3.C FE ....
ONB FINANCE LTD SERIES EMTN ~ 3.500% 03/28/24
CG7302V-HmT | e D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeeennnnnns |oeeeenn. 196,414 [, 200,000 |........... 208,500 |........... 202,616 |............... 0 fnns (1,296) |..eeeeeeeennnn 0 fnns (1,296) |..eoeeeeeennnn 0 s 201,320 (4,906) | 6,144 |. 03/28/2024 . [1.E FE ....
SIAM COMMERCIAL BANK CAY SERIES GMTN  4.400%
LGBTSE-AC-1 | 02/11/29 oooiiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeiiiinninnns [o0nnnnnn 220,724 | 230,000 |........... 257,112 oeeenneee 249,068 |.........eee.e. 0 fnns (1,782) [euvvvininnnnnns 0 s [QIL: 7 ) O 0 s 247,286 (26,562) |............ 10,204 |. 02/11/2029 . 2.B FE ....
SINOPEC GRP DEV 2018 SERIES 144A  3.680%
..GB2016-AJ-8 |08/08/49 ......evvvviiiiiiiiiiiiiiiiiiiieeeeeees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeereeiinininns [o0nnnnnn 206,529 [, 270,000 |........... 284,607 |........... 283,688 |............... 0 s [0 P 0 s [P0 P 0 s 283,483 (77,954) ..o 10,102 . 08/08/2049 . |1.E FE ....
TENGIZCHEVROIL FIN CO IN SERIES REGS ~ 4.000%
..GB7602-AA-9 | 08/15/26 ....evvvvviiiiiiiiiiiiiiiiiiieeeeeeeeees D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeereeiinininns [onnnnnn 271,836 [ 300,000 |........... 315,480 |[........... 256,140 |........ 52,618 |........ (1,480) [oovvvennnnnnnns 0 s 51,138 |oevveiiiiinens 0 e 307,278 (35,442) [..vvvnnnnnnn 11,967 |. 08/15/2026 . |3.A FE ....
VIGOROUS CHAMP INTL LTD SERIES EMTN  4.250%
..GO367Z-AC-7 |06/28/29 .....coeeiiiieiiiiiiie D..... . 08/10/2023 . | Goldman Sachs & Co ...... 250,000 272,063 |...........265,808 |.... ....(1,394) | .264,414 |.. (41,581) . 05/28/2029 . (2.B FE ..
..G9550B-AC-7 |WEST CHINA CEMENT LTD  4.950% 07/08/26 ..... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .... 200,000 182,900 |.......... 167,050 |.........18,335 |.......... 2,315 | 187,700 |.. (44,758) . 07/08/2026 . 3.B FE ..
WYNN MACAU LTD SERIES REGS ~ 5.500% 10/01/27
..698149-AD-2 D..... . 08/10/2023 . | Various .......cceeevvunnnnn foorernnnnnnnnnnnnnns foeens 1,043,165 |........ 1,150,000 |........ 1,040,534 |.......... 611,863 |......... 26,69 |.. 0 0 26,699 [0 1,040,750 |.. 2,415 . 10/01/2027 . [4.A FE ....
..698149-AH-3 D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeiinninnns |oeeeenis 177,920 |.......... 200,000 |.......... 208,000 |.......... 170,818 |......... 34,162 |........ (1,108) fouvveevnnnnnee [V . 33,054 |.....ooeeeens [V R 203,871 |.oooeeeeinnns 0 f...... (25,951) |....... (25,951) ...t 10,875 |. 08/26/2028 . |4.B FE ....
Citigroup Global Markets
..G98BAT-AP-6 | YUZHOU PROPERTIES CO LTD  8.375% 10/30/24 .. |(D..... . 08/10/2023 . | .evvvvrvrnnnninnnnnnininninnns feeeeeieeenneneneees | 22,500 |.......... 500,000 |............ 31,250 |ooeeeenns 31,250 |ooeeiiiiinns [V (VR [V (VO [ R 31,250 [ooeeiiiiinnns [V (8,750) [........ (8,750) [cevvvvvvvnnnnnnnee 0 . 10/30/2024 . |5.C FE ....
JSI GLOBAL SARL SERIES REGS ~ 4.750% 10/20/30
LLE788A-AA-9 | .o D..... . 08/17/2023 . |Piper Jeffries & Co ... |oeeerereeeriiiiiiins |oeeeennes 26,000 |.......... 200,000 |.......... 174,101 |ooeeeees 133,250 |........ 77,091 |oeeeeneee (296) |-ceeeneen 35,044 |........ 40,851 |.ooovviiiennns [V R 174,101 |oeeveeinnnnnnes 0 f..... (148,101) |...... (148,101) [ceeveveiiiieeeens 0 |[. 10/20/2030 . |6. FE .....
NEXA RESOURCES SA SERIES REGS ~ 6.500%
..L67359-AA-4 | 01/18/28 .....evvvvviiiiiiiiiiiiiiiiiiiie D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeeeiiininins Joeeeenes 403,583 |........... 415,000 |........... 444,688 |........... 403,899 |........ 36,751 |......... (2,983) |.oeeeeeeeeens [V R 33,768 |oeeveeiiiinnnns [V R 437,666 |.......ceennnnn 0 f...... (34,083) |....... (34,083) |..cceennnnn 28,923 (. 01/18/2028 . |3.B FE ....

TAQA ABU DHABI NATL ENER SERIES REGS  6.500%
..M0152V-AB-9 | 10/27/36 ... .
ABU DHABI NATIONAL ENERG SERIES REGS  4.375%
..MO153D-AA-0 | 06/22/26 ........evvieeeeiiiiiee e D..... . 08/10/2023 . [Goldman Sachs & Co ...... |oeeeeeeuiiiiiieniis foeeeenns 410,592 |........... 420,000 |........... 458,930 |........... 441,874 |............... [V O (3,750)
ABU DHABI CRUDE OIL SERIES REGS ~ 4.600%

. 10/27/2036 . |1.D FE ....

D..... . 08/10/2023 . [ GOLDMAN SACHS .... .. 202,882 .. 180,000 245,664 |...........236,753 |.... ...(1,992) |. .234,761 . (31,880) |....... (31,880)

........... 438,124 |.ooeeeeiinnl 0 ].eenlll (27,532) . 06/22/2026 . |1.D FE ....

..MORS2II-AB-9 | 11/02/47 ... D..... . 08/10/2023 . [Goldman Sachs & Co ...... 420,000 425,023 |.... 421,212 .. . (39,507) . 11/02/2047 . |1.C FE ...
BANK' LEUMI .

MAR786-BC-1 | 07/18/33 .ooeeeiiiiee e D..... . 08/10/2023 . [Goldman Sachs & Co ...... .... 200,000 .. 200,000 |.... K 200,000 |.. .. (3,688)|.... . 07/18/2033 . |2.B FE

..M2851H-AA-2 | DP WORLD LTD SERIES REGS ~ 6.850% 07/02/37 . |D..... . 08/10/2023 . [ GOLDMAN SACHS ............ .. 310,000 409,154 |.... ...(2,739) |. ..(2,739) |... . . (56,283) |.... . 07/02/2037 . |2.B FE
ABU DHABI NATIONAL ENERG SERIES REGS  4.000%

..MA4289D-JB-8 | 10/03/49 ..oeviiiiiiiiiiii s D..... . 08/10/2023 . [Goldman Sachs & Co ...... .... 200,000 209,190 |[.......... 208,668 |[............... 0 f. (119) |. el (119) ). . (41,983) |....... (41,953) . 10/03/2049 . [1.D FE ..

..MAR2A7-AC-2 | ENERGEAN ISRAEL FINANCE  5.375% 03/30/28 ... [D..... . 08/10/2023 . [Goldman Sachs & Co ...... .. 970,000 989,000 |.......... 716,000 |........ 98,798 |........ (1,750) . . 97,048 |... (104,412) |...... (104,412) . 03/30/2028 . [3.C FE .
ISRAEL CHEMICALS LIMITED SERIES 144A  6.375%

..MBRO7D-AG-5 | 06/31/38 .oeveeeiiiiiiieiieee e D..... . 08/10/2023 . [Goldman Sachs & Co ...... [oeeeeeeuiriieieniis foeeeene 604,026 |.......... 600,000 |........... 727,500 |........... 712,928 |oeeeeeennnns 0 foeeees (3,339) [-vvveeeeeaeen 0 e (3,339) [-uvveeaeennns 0 [ 709,584 |............... 0 [..... (105,558) |...... (105,558) . 05/31/2038 . |2.C FE ....
ISRAEL ELECTRIC CORP LTD SERIES REGS ~ 7.875%

..MB0170-AB-9 | 12/15/26 e D. . 08/10/2023 . [ GOLDMAN SACHS . .. 262,213 250,000 327,375 |...........303,425 [............... 0 [....... (8,069) |. ... (8,069) |... .205,365 |.. . (33,143) |....... (33,143) . 12/15/2026 . |2.A FE ....

..M6263A-AA-0 | KUWAIT PROJECTS CO SPC L 4.500% 02/23/27 .. . 08/10/2023 . [Various ... .. 507,456 . 600,000 ..619,336 | ..501,804 |. 110,085 (1,663) |. 108,422 .610,227 (102,771) J....... (102, 771) |.. . 02/23/2027 . |3.C FE ....

..M6263A-AC-6 | KUNAIT PROJECTS CO SPC L 4.229% 10/29/26 .. . 08/10/2023 . [Various ... .. 783,276 909,000 938,002 |...........781,129 [....... 145,068 |........ (2,631)|. .. 142,437 |... 923,567 |.veeeeeennn0 | (140,290) |...... (140,290) . 10/29/2026 . |3.C FE
KOC HOLDING AS SERIES REGS ~ 6.500% 03/11/25

SMBB7E1-AC-T | e D..... . 08/10/2023 . [Various .........ceeeevueees foeeeeeiiiiinneniiis foeeeeenne 775,733 |.......... 780,000 |........... 832,468 |.......... 770,047 |......... 32,582 |........ (6,963) |..cnvrnennn. [V 25,619 |, 0 [ 795,666 |............... 0 [...... (19,933) |....... (19,933) . 03/11/2025 . |4.B FE ....
LEVIATHAN BOND LTD SERIES 144A  6.125%

..M6746G-AB-2 | 06/30/25 ... . . 08/10/2023 . [Various ... .. 301,632 . 400,000 ..418,325 |. ..391,000 | .(2,588) | .407,072 . (15,440) | (15,440) |.. . 06/30/2025 . |3.C FE ....

..M6846H-AK-9 | MDGH GMTN BV SERIES REGS ~ 3.700% 11/07/49 . |D..... |. 08/10/2023 . [Goldman Sachs & Co E .. 156,584 . 200,000 . 206,180 | ..205,809 |. . (84) [ .205,725 . (49,141) | (49,141) |.. . 11/07/2049 . |1.C FE ....

..M7031A-BE-0 | MIZRAHI TEFAHOT BANK LTD  3.077% 04/07/31 . |D..... . 08/10/2023 . [Goldman Sachs & Co ...... 235,000 235,000 |.... K . . (29,626) |....... (29,626) . 04/07/2031 . |2.C FE

OIL & GAS HOLDING SERIES REGS ~ 8.375%
..M75198-AB-3 | 11/07/28 ...
SAUDI ARABIA .
..MB237R-AA-2 | 04/16/39 oo D..... . 08/10/2023 . [Goldman Sachs & 00 ...... |oeeeeeeueeeeeenenn oeees 1,570,519 |........ 1,810,000 |........ 1,986,210 |........ 1,972,310 |ooooeenneee 0 [t (4,636))............... 0 f...... (4,636))............... 0 [, 1,967,674 |............... 0. (397,156) |...... (397,156) |............ 63,677 |. 04/16/2039 . |1.F FE ....

. 11/07/2028 . |4.A FE ...

D..... . 08/10/2023 . [Various ...

550,000 651,306 |.... .. (6,770) |. . (33,549) |....... (33,549)
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SAUDI ARABIAN OIL CO SERIES REGS  1.625%
LMB23TR-AH-T [ 11724725 v D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 293,501 |.ooevennns 320,000 |...ceennnns 303,840 |........... 307,032 [..ccvvvennnnnns (U 2,678 [oeeiiiiiinnnns (U 2,678 [oeeiiiiiinnnns (U R 309,710 [ooeeeiieeennns 0 f...... (16,210) . 11/24/2025 . |[1.E FE ....
TURKCELL ILETISIM HIZMET SERIES REGS  5.800%
..M8903B-AS-1 |04/11/28 ... O [ R . 08/10/2023 . |Various ... .. 567,959 .... 615,000 623,610 |...........528,839 [........ 91,785 |.. ... (631) ] .619,993 |.. . (52,034) . 04/11/2028 . |4.B FE ....
TURKIYE IS .125%
.MBI33F-LG-0 [04/25/24 ....oovvveiiiiiiiiiiieiii s D..... . 08/10/2023 . |Various ........cceeeevenns foevvvnnnnnnniiinnns Jovnenn 1,001,189 |........ 1,100,000 |........ 1,110,516 |........ 1,085,339 |........ 17,315 |o.oeeeee (1,242) |..ooeeeees (U . 16,073 [ooeiiiiinnnnns (U . 1,101,412 | 0 f...... (10,223) . 04/25/2024 . |4.C FE ....
BRASKEM NETHERLANDS SERIES REGS ~ 4.500%
L.N15516-AB-8 [01/10/28 .....cevvvviniiiiiiiiicceceii e D..... . 07/12/2023 . |Various ........ceeeeveeens foevennnnnnniinnnns Jovenns 238,410 |........... 259,000 |........... 261,062 |...oeennnn. 260,450 [....ovnnnnnnnnn 0 s QLD (U R QLD (U R 260,310 |..covvennnnnnns 0 f...... (21,901) . 01/10/2028 . |2.C FE ....
BRASKEM NETHERLANDS SERIES REGS ~ 4.500%
.N15516-AD-4 [01/31/30 .evvvviiiiiiiiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 380,711 |.oeeeenens 445,000 |.......... 377,880 |ovvvveniriiinnnnns (U1 P (U 2,457 |vveiiiinns (U 2,457 |oveiiiinns (U 380,337 |evvviines [V PO 7L 30 YL R 10,791 . 01/31/2030 . [2.C FE ....
BRASKEM NETHERLANDS SERIES REGS ~ 7.250%
LN15516-AG-7 [ 02/13/33 v D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 232,922 |........... 240,000 |......eenns 237,000 |oeveeeniiiiinnnnns (U1 P [ PO 40 | [ PR 40 | (U R 237,040 |.ooooiiiinnnn [ 4, 17) ... (4,117) o 8,748 |. 02/13/2033 . |2.C FE ....
MINEJESA CAPITAL BV SERIES REGS  4.625%
.. N57445-AA-1 [ 08/10/30 ...oovvivvriniieiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevirriinnnnns Jovnnnnnns 731,480 |.......... 800,000 [o.eewnnnn. 848,000 |.....ennnn. 829,905 [....ccvvnnnnnns [V R (4,032) |..coeeeeennnn (U A (4,032) |..coeeeeennnn (U 825,873 |.oovvviiens 0 f...... (94,393) |....... (94,393) [covvvvnnnnnn 37,411 |. 08/10/2030 . |2.C FE ....
MONG DUONG FIN HLDGS BV SERIES REGS  5.125%
..NBOOOD-AA-1 [05/07/29 .evvvniiiiiiiiiiiiiiiie e D..... . 08/10/2023 . |Various .......cceveevvenns foevvnnnnenniinnnnns Jonnes 571,467 |.......... 630,000 |.......... 650,080 |........... 522,049 |....... 118,105 |........ (2,288) |.oeeeeeeennns (U 115,817 [ (U 638,766 |....oeeeeennnnn 0 f...... (67,299) |....... (67,299) |............ 24,843 |. 05/07/2029 . 3.B FE ....
SYNGENTA FINANCE NV SERIES REGS  4.892%
..NB4413-CL-0 [04/24/25 ...covvvnniiiiiiiiiiieciiiie e D..... . 08/10/2023 . |Various ........cceeeevrenns foevvvnnnenniinnnnns Jonnnns 529,351 |.oeevnnnns 540,000 |......eenns 584,818 |........... 561,8% |............... 0 fnns (6,174) [covvvvnnnnnnnns (U . (6,174) [oovvvnnnnnnnnns (U 585,722 |.oevvivnnnnnns 0 f...... (26,371) |....... (26,371) |eevvveennns 21,280 |. 04/24/2025 . |2.B FE ....
AEROPUERTOS DOMINICANOS SERIES REGS ~ 6.750%
..PO100V-AB-9 [03/30/29 ...eevvrniiiiiiiiiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 575,504 |........... 590,000 |......eenn. 532,003 |........... 532,003 |....ccevvnnnnne [ PO (1 P [ PO {1 P (U 532,003 |.......ceunnnns [V PO 43,501 |......... 43,501 [...ooenennns 24,780 |. 03/30/2029 . |3.B FE ....
AUTOPISTAS DEL SOL SA SERIES REGS  7.375%
..P05875-AB-8 [ 12/30/30 .evvuniiiiiiiiiiee i . 08/10/2023 . |Various .........cceeeeeens o feere.... 400,132 442,320 442 506 |...........395,876 |.... N 441,549 |.. L (41,418) |....... (41,418) . 12/30/2030 . |4.B FE ..
..P13296-AL-5 |BANCO INBURSA SERIES REGS  4.125% 06/06/24 . 08/10/2023 . | Goldman Sachs & Co . .. 585,702 . 600,000 ..628,128 |. ..609,574 |. s N 0| .605,474 . (19,772) |. (19,772) |.. . 06/06/2024 . |2.B FE ..
..P13296-AM-3 |BANCO INBURSA SERIES REGS ~ 4.375% 04/11/27 . 08/10/2023 . | Goldman Sachs & Co ...... .. 473,530 .. 500,000 541,875 |...........529,603 |.... ....(4,337) | .525,266 |.. . (61,736) |....... (51,736) . 04/11/2027 .|2.B FE ..
BANCO INTERNAC DEL PERU SERIES REGS ~ 3.250%
. P13435-AC-9 [10/04/26 ...oeviiiiiiiiiiiiii D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 451,606 |........... 489,000 |........... 465,255 |........... 464,627 |......ovvnnnnn. (U FC TSI} O o N AR Y+ -} I AR | B R 468,288 |........cennnn 0 f...... (16,682) |....... (16,682) |...cevenene 13,685 |. 10/04/2026 . |2.C FE ....
BANCO INTERNAC DEL PERU SERIES REGS  4.000%
..P13435-AD-7 [07/08/30 ....ceevvvriniiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 506,567 |........... 550,000 |......eenns 552,480 |........... 496,100 |......... 55,548 |........... (391) |vvvviriiinnns (U PR 55,157 |ooiviiiinns (U 551,257 [.ooeviiinnnnnns 0 f...... (44,690) |....... (44,690) |............ 24,200 |. 07/08/2030 . |3.A FE ....
BRASKEM IDESA SAP| SERIES REGS  7.450%
L P18SON-AA-9 [ 11/15/29 .ovvvniiiiiiiiiiiiiii e D..... . 08/10/2023 . |Various ........ceeeeeveeens foevvnnennenniinnnnns Jonennns 397,781 [........n. 580,000 |.......... 601,870 |........... 457,765 |....... 136,777 |........ (1,686) [covvvrrnnnnnnns (U - 135,001 [oeiiiiinnnnns (U 592,857 |[..ocevivrnnnnns 0 f..... (195,076) |...... (195,076) |............ 32,287 |. 11/15/2029 . |4.A FE ....
CELULOSA ARAUCO CONSTITU SERIES REGS  4.200%
..P2195V-AR-6 [ 01/29/30 ...evvvniiiiiiiiiiiiiii e D..... . 08/10/2023 . | Goldman Sachs & Co ...... .... 380,000 386,460 |.... ... (378)]... (42,947) . 01/29/2030 . |2.C FE ..
..P2205J-AQ-3 | CENCOSUD SA SERIES REGS  4.375% 07/17/27 ... |D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 600,000 577,500 |.... (22,068) . 07/17/2027 . |2.C FE ..
CEMEX SAB DE CV SERIES REGS ~ 5.450% 11/19/29
L P22B3T-N-0' [ eevveniiiiiii e D..... . 08/10/2023 . | Goldman Sachs & CO ...cc. |eeeveuneeeeennnns Jovnnnns 872,290 [...een.... 910,000 |oeeerennnns 997,959 [.......... 874,601 |......... 93,174 |....... (10,629) [c+eeeeeennnnnn (U P 82,545 |..ooonnninnnnns (U 957,146 |.eevvvennnnnenn 0 |oeeenes (84,857) |....... (84,857) [ceuunenee 36,507 |. 11/19/2029 . |3.A FE ....
CEMEX SAB DE CV SERIES REGS ~ 5.125% Perpet.
L P2253T-US-9 [ ceviiiiiiiii D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvuueeeeeennnns Jounnnns 182,690 |.......... 200,000 |oeeerennnns 179,250 |oveveeeneeeeeees (U1 PP [ PO (VI PO [ PO (VI PO (U 179,250 |ovveeeeeennnn [V IO 3,440 |.......... 3,440 |eeennnnnnnns 4,442 |.01/01/9999 . [4.B FE ....
COMETA ENERGIA SA SERIES REGS  6.375%
..P29853-AA-9 [ 04/24/35 ..o D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 316,331 |........... 328,400 |........... 362,061 |........... 356,903 |[...ccvvvnnnnnns (U (V470 ) T (U (V470 ) T (U 356,146 |..cevvunnnnnens 0 |oeeenes (39,815) |....... (39,815) |+eeeeennnnnn 16,865 |. 04/24/2035 . [2.C FE ....
FERMACA ENTERPRISES S RL SERIES REGS  6.375%
..P39198-AA-7 [08/30/38 ..eeeeeeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvuueeeeeennnns Jounnnns 185,902 |........... 192,346 |........... 215,427 |....ooeeenn 212,157 [ooeeeeiiins (U (902) |+eeevvennes (U (902) |+eevevennns (U AR I 0 |oeeenes (25,352) |....... (25,352) ... 10,695 |. 03/30/2038 . |2.C FE ....
INVERSIONES CMPC SA SERIES REGS ~ 4.375%
.P58072-AL-6 [ 04/04/27 ....eeeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 764,064 |.......... 800,000 |........... 847,400 |eeeunnnnns 829,374 |..ccvvrnnnnnnns (U (4,012) |eeeeeeeeee (U (4,012) |eeeeeeeenee (U 825,362 |.....ccevnnnnns 0 |oeeenes (61,298) |....... (61,298) [c.eueeenee 30,139 |. 04/04/2027 . |2.C FE ....
KALLPA GENERACION SA SERIES REGS  4.875%
..PBOAOK-AB-3 [05/24/26 ....oveeeeeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 430,448 |........... 450,000 |..eeeennnns 482,625 |.......... 467,700 |oeveeneeeeenes (U P (3,330) |+eveenneeeenns (U A (3,330) |+eeeenneeeenes (U 464,370 |.eeevrnnnnnnnns 0 |oeeenes (33,923) |....... (33,923) [............ 15,844 |. 05/24/2026 . |2.C FE ....
MEXICO CITY ARPT TRUST SERIES REGS  4.250%
..PBB2OM-AA-0 [ 10/31/26 ... D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 189,696 |.......... 200,000 |oeeeeennnns 193,460 |........... 195,835 |.oevviennnns 0 Joeeeeees 623 |.oeeieiiinns 0 Joveeeeees 623 |.oeeiiiiins (U 196,458 |oeveeeeeennnn [V PO (6,762) |........ (6,762) [c.nneeeeennee 6,706 |. 10/31/2026 . [2.B FE ....
MEXICO CITY ARPT TRUST SERIES REGS  3.875%
..PBE2M-AC-6 [ 04/30/28 ...eeeeeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 645,015 |.......... 700,000 |........... 731,105 |........... 720,705 |oeeveeaeaanne (U P (2,344) [.eeeeennnes (U A (2,344) [.eeeeeeinnes [V 718,361 |oeeeeeeeennnnn 0 |oeeenes (73,346) |....... (73,346) |..eeevnnnnnn 21,399 |. 04/30/2028 . [2.B FE ....
MEXICO CITY ARPT TRUST SERIES REGS  5.500%
.PEB2OM-AD-4 [ O7/31/47 e D..... . 08/10/2023 . | Goldman Sachs & CO ...cc. |eeevuuieeeeennnns Jounenns 792,950 |eeeeennnn 960,000 |........... 917,200 |eeeeennns 916,106 |oeevvunreenne 0 Joeeeeees 254 | (1 P 254 | (U 916,360 |.eeeveunnnnns 0 |..... (123,410) |...... (123,410) |evvennnnnes 54,853 |. 07/31/2047 . [2.B FE ....
PETROLEOS DEL PERU SA SERIES REGS  4.750%
..P7808B-AA-5 [06/19/32 oevuueiiiiiiunieeaeeeinia e e eeenin e D..... . 08/10/2023 . | Goldman Sachs & €0 ...... |oeeeveuiseeeemnnnnns Jounnnnnns 306,360 |.......... 400,000 |....oe..nns 356,400 |........... 309,160 |........ 50,038 |.......... 1,933 |oeeeiiiieenes (U 51,971 | (U 361,131 |ooeneiens 0 |oueeens (54,771) |....... (54,771) [ 12,803 |. 06/19/2032 . |3.B FE ....
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..P7808B-AB-3 |PETROLEOS DEL PERU SA  5.625% 06/19/47 ..... D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvueeeeeennnns Jounnnnns 132,678 |.......... 200,000 |oeeerennnns 238,250 |........... 130,690 |....... 105,693 |oeveeeeeeennnn (VI PO (U1 105,693 [o.eeieeenennns (U 236,383 [....cccvvunnnns 0 |..... (108,705) |...... (103,705) [+veeeeenee 7,544 |. 06/19/2047 . [3.B FE ....
TRANSPORT DE GAS PERU SERIES REGS ~ 4.250%
..PI3B7R-AG-6 [04/30/28 ...oeeeeeeeeeee e . 08/10/2023 . |Mizuho Securities USA .. |.... . 430,000 463,540 |...........448,422 |.... ...(3,329) |. ..(3, . . (30,680) |....... (30,680) . 04/30/2028 . |2.B FE
..P9406G-AA-6 | TRUST F 1401 SERIES REGS  5.250% 12/15/24 .. . 08/10/2023 . | Goldman Sachs & Co ... .. 196,712 . 200,000 ..219,460 |. ..207,423 |.. (2,658) |. . (2,658) .204,765 (8,053) |. . (8,053) [.. . 12/15/2024 . |2.C FE
VOLCAN CIA MINERA SAA CM SERIES REGS  4.375%
..PO8047-AC-0 [02/11/26 .evvviiiiiiiiiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevirriinnnnns Jovnnnnnns 220,994 |......eeens 336,000 |......eeen. 213,172 | (U1 P (U 5,449 |.ooooiiinnnnns (U L7 (U R 278,620 |..ooeeiieennnn 0 f...... (57,626) |....... (57,626) |..evvveennns 11,848 |. 02/11/2026 . [4.B FE ....
VTR COMUNICACIONES SPA SERIES REGS  5.125%
..POB10X-AA-9 [01/15/28 ...evviiiiiiiiiiiiiiie e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvervrriinnnnns Jovunnnnns 177,450 |.......... 300,000 |....eevnnns 2071437 |oveeeennns 186,316 |........ 90,821 |oevveenins (1 P (U . 90,821 |oveeeiiiinns (U R 207437 |ooeeeeiieenns 0 f...... (99,687) |....... (99,687) |..evvvennes 16,614 |[. 01/15/2028 . [4.B FE ....
..P98118-AA-3 | VM HOLDING SA SERIES REGS  5.375% 05/04/27 |D..... . 08/10/2023 . |Various ......cceeeeueeeeees foermmmnnneeeeennnnns Jonnens 258,492 |....oe...n. 275,000 |oeeerennnns 295,935 |o.eeunnnnns 257,469 |........ 31,410 |........ (1,957) |eeeeeeeeeee [V A AR X I (U 286,922 |...cceevnnnnnns 0 |oeeenen (28,430) |....... (28,430) |-.eevvnnnnnn 11,497 |. 05/04/2027 . |3.A FE
ESKOM HOLDINGS SOC LTD SERIES REGS ~ 6.350%
..525221-AV=4 [ 08/10/28 ....ceeeeeeeeeeeeeee e e e D..... . 08/10/2023 . |Various .......cceeeueeeeeee foeeemmninneeeennnins Jounnns 1,579,737 |........ 1,670,000 |........ 1,802,891 |........ 1,540,575 |....... 224,430 |........ (9,197) |eeveneeeeee (U1 215,233 [.ooeeiiiines (U 1,755,809 |o.eeneeeeennnnn 0 |..... (176,072) |...... (176,072) |........... 107,223 |. 08/10/2028 . |3.C FE ....
CA MAGNUM HOLDINGS SERIES REGS ~ 5.375%
L VA541C-AA-1 [10/31/26 e D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeeveuneeeeennnns Jounenns 365,400 |.......... 400,000 |..eeeennnnn 351,000 |eeeeneeeernnnnns (U1 PP (U1 2,933 [oooiiiiiiiinnns (U1 2,933 [ (U 353,933 |oeeeeieeeennnn [V PO 11,467 |........ 11,467 |oceeeeeenee 6,211 |. 10/31/2026 . |4.A FE ....
GREENKO POWER |1 LTD SERIES REGS ~ 4.300%
L. V3BEGM-AA-5 [ 12/13/28 oo D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeeruuneeeeennnnns Jounenns 366,981 |........... 47,375 |........... 361,609 |oeeveeeieeinnnnns (U1 PP (U1 2,966 |eeeernnnanns [V 2,966 |eeeernnnanns (U 364,575 |[..cccevvnnnnnns [V IO 2,406 |.......... 2,406 |.....enn.... 12,015 |. 12/13/2028 . |3.B FE ....
MTN MAURITIUS INVSTMENTS SERIES REGS  6.500%
..V6143X-AB-4 |10/13/26 ... o |D.... . 08/10/2023 . |Various ... ..687,078 .. 700,000 788,250 |...........698,342 |......... 55,994 .. (8,316) |. . 47,678 |... .746,021 . (58,943) |....... (58,943) . 10/13/2026 . |3.C FE ....
OFFICE CHERIFIEN DES PHO SERIES REGS ~ 4.500%
L VB811P-AA-4 [ 10/22/25 ..o D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevvuueeeeeennnns Jounnnns 434,975 |..ooennnnns 450,000 |..eeeennnnn 483,773 |...ceeenenn 437,972 |......... 29,220 |........ (3,668) [-eeeeeeennnnn [V A 25,552 [oeeieieiinnnnn (U 463,525 |...cceevnnnnnns 0 |oeeenes (28,550) |....... (28,550) |..eevvnnnnns 16,425 |. 10/22/2025 . |3.A FE ....
VEDANTA RESOURCES SERIES REGS 13.875%
..VOBB7M-AA-0 |01/21/24 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 418,991 .. 460,000 482,425 |.......... 400,611 |........ 68,391 .. (9,001) |. ..59,390 |... .. 460,000 |.. . (41,009) |....... (41,009) . 01/21/2024 . |4.C FE ....
BANGKOK BAN: .
..YOBOBW-CA-6 [ 09/25/34 ..o D..... . 08/10/2023 . |Various ......cceeeeueeeeeee foevmmmnnneeeeennnns Jonnnens 961,744 |........ 1,120,000 |........ 1,115,802 |........... 935,739 |....... 180,581 |.coeeeeennn (VI PO (U 180,581 [.oeeeeennnnnnns (U 1,116,319 | 0 |..... (154,575) |...... (154,575) |..eeeveeennn 37,048 |. 09/25/2034 . |3.A FE ....
BANK OF EAST ASIA LTD SERIES EMTN ~ 4.875%
..Y06946-M0-0 |04/22/32 ... D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 381,530 ... 418,000 |........... 384,782 |.... 0] I, 2,416 |. ..2,416 |... .387,198 |. .. (5,668)|........ (5,668) . 04/22/2032 . |2.C FE ....
..Y202ER-AB-6 | ABJA INVESTI . D..... . 08/10/2023 . | Goldman Sachs & Co ...... ..577,784 .. 580,000 .... 614,678 |.... ,867 |.... ...(4,935) |. ..(4,93) ... .587,932 |.. . (10,147) |....... (10,147) . 07/31/2024 . |2.C FE ....
GENM CAPITAL LABUAN SERIES REGS
.Y2700R-AA-0 [ 04/19/31 orvviiiiiiiiiiiiieiii e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 591,739 |......en. 720,000 |........... 605,064 |........... 442,929 |oiiiiinnnnns (U 6,131 [ooeiiiiiinnnnn 0 6,131 [0 s 616,060 |.........eee. 0 f...... (24,321) |....... (24,321) . 04/19/2031 . |2.C FE ....
DELHI INTL AIRPORT SERIES REGS  6.125%
..Y2R27R-AB-5 | 10/31/26 D..... . 08/10/2023 . | Goldman Sachs & Co ...... .... 470,000 512,300 |.... ... (3,846) | . (27,718) |....... (27,718) . 10/31/2026 . |4.B FE
..Y44680-ML-0 |JSW STEEL LTD  5.950% 04/18/24 .. cee |Dee . 08/10/2023 . | Goldman Sachs & Co ...... .. 400,000 415,500 |.... .. (2,388) |. ...(5,79) |.........(5,795) . 04/18/2024 . |3.B FE
KAZMUNAYGAS NATIONAL CO SERIES REGS  5.375%
L YA4700-AF-3 [ 04/24/30 ..eeerreeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 577,480 |.......... 620,000 |........... 679,210 |oeveuennnns 474,999 |ocoiiiiennnnns (U (3,879) |evvenneeeeenn 0 e (3,879) | 0 e 656,620 |..eevuunnnnnnnn 0 |oeeenes (79,139) |....... (79,139) |-oeeeenennns 21,470 |. 04/24/2030 . |2.B FE ....
KASIKORNBANK PCL HK SERIES EMTN  3.343%
.. YA58J4-AD-6 [ 10/02/31 ..o D..... . 08/10/2023 . | Goldman Sachs & CO ...cc. |eeeveunneeeeennnnns Jounenns 670,725 |.......... 750,000 |oeeeeennnns 764,745 |........... 658,631 |....... 100,008 |........ (1,360) [-eeeeeennnnnn (U 98,648 |....eieeeenne (U 757,279 |eeereeeeees 0 |oeeenes (86,554) |....... (86,554) |..ccevnnnnnn 21,730 |. 10/02/2031 . |3.A FE ....
KAZMUNAYGAS NATIONAL CO SERIES REGS  4.750%
L YABIBH-AC-1 [04/19/27 e D..... . 08/10/2023 . | Goldman Sachs & CO ....c. |eeevuuuireeeennnns Jounnnns 617,065 |.......... 650,000 |.......... 677,605 |........... 414,450 |........ 64,712 |......... (2,337) |eeeeneeeeenes [ P 62,375 |eeeieiinnns (U 658,325 |.....ccvvnnnnns 0 |oeeenes (41,261) |....... (41,261) [ceeennneenee 25,300 |. 04/19/2027 . |3.A FE ....
KAZMUNAYGAS NATIONAL CO SERIES REGS  5.750%
.. Y4596H-AD-9 [04/19/47 .ooveeeeeiiieeeeeee . . 08/10/2023 . | Goldman Sachs & Co ...... .. 172,362 .... 210,000 160,574 |...........160,574 |.... N .160,574 |.. L 11,787 . 04/19/2047 . |3.A FE ..
..Y48585-DU-7 |KEB HANA BANK  4.250% 10/14/24 . 08/10/2023 . | Goldman Sachs & Co .. 440,132 ..450,000 . 480,060 |. ..461,813 |. .(4,034) | ..(4,034) 457,779 . (17,648) |. . 10/14/2024 . |2.A FE ..
..Y62014-AA-6 | NAKILAT INC SERIES REGS  6.067% 12/31/33 ... |D.. . 07/12/2023 . | Citibank . .. 161,496 ..155,284 ..190,998 |. ..182,653 |. .(1,323) | ..(1,323) .181,329 . (19,834) . s . . 12/31/2033 . |1.D FE ..
..Y64210-AA-8 |OIL INDIA LTD  5.375% 04/17/24 .. D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 398,002 .. 400,000 |........... 446,600 |...........415,179 [.... .. (7,200) |. . (7,209) [... .407,970 |.. .. (9,878) |........ (9,878) . 04/17/2024 . |2.C FE ..
PETRONAS CAPITAL LTD SERIES REGS .
..Y68856-AT-3 [04/21/30 ..evvvniiiiiiiiiiiiiiii e D..... . 08/10/2023 . | Goldman Sachs & Co ...... 220,000 248,248 |...........242,638 |.... ... (1,866) | . (1,866) [... ....240,772 |.. . (39,502) |....... (39,502) . 04/21/2030 . |1.G FE ..
..Y7082R-JD-2 |POWER FINANCE CORP LTD  4.500% 06/18/29 .... |D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 1,350,000 ..1,416,846 |........ 1,398,639 |.... . (4,171) |. . (4,171) ... ,394,468 |.. (136,957) |...... (136,957) . 06/18/2029 . |2.C FE .
BANK MANDIRI PT SERIES EMTN ~ 3.750% 04/11/24
CYTA28S-AY=4 [ e D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeeruuneeeeennnnns Jounenns 512,236 |eeeeennnns 520,000 |eeeeennnns 517,400 |eeeennnnns 519,112 [ 0 Joeeeeees 425 | 0 Joveeeeees 425 | (U 519,537 [.eeeeeernnnnnns [V PO (7,301) |oveennnn (7,301) [ 16,413 |. 04/11/2024 . |2.C FE ....
PT PERTAMINA PERSERO SERIES REGS ~ 6.500%
LYT13BA-AB-6 [ 05/27/41 e D..... . 08/10/2023 . | Goldman Sachs & CO ...... |oeeeruuneeeeennnnns Jounenns 207,142 |.......... 200,000 |oeeeeennnns 258,600 |..eeunnnnnn 253,348 |oceeieeeinnnns (U (1,19) [eeieeiiiennns (U (1,191) [eieeiiiennns (U P T 0 |oeeenes (45,015) |....... (45,015) |.eevvnnnnnnns 9,281 |. 05/27/2041 . |2.B FE ....
PELABUHAN INDONESIA |11 SERIES REGS  4.875%
L Y7140D-AA-8 [ 10/01/24 .oeeeeeeee e D..... . 08/10/2023 . | Goldman Sachs & CO ...... |eeereueneeeeennnns Jovnenns 247,415 |eooeenenns 250,000 |oeeeeennnns 211,750 |eveeennnnes 258,451 [..oceeinnnnnnns (U P (2,944) [.eeeeenninnes (U P (2,944) [.eoeeennnnnes (U 255,507 [..oeeeernnnnnns [V PO (8,092) |........ (8,092) |evvennnnnnn 10,596 |. 10/01/2024 .|2.C FE ....

SAKA ENERGI INDONESIA PT SERIES REGS ~ 4.450%
.Y7140V-AA-8 105/05/24 ...evveeeeeeeiiiieeeeeieeeeee D..... . 07/21/2023 . [Call 99.2500 ..ooe forrereeiiiiiieiees fonnn 496,250 |.......... 500,000 |........... 499,300 |.......... 477,116 |........ 21,027 |............ 745 |, 0 [t 21,772 oo 0 foeeeenn. 498.888 |............... 0 foeeennnes 789 |eree... 789 | 12,395 |. 05/05/2024 . [4.B FE ....
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INDONESIA ASAHAN ALUMINI SERIES REGS  6.530%
CYTHA0W-AC-2 [ 11715728 v D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevvrriinnnnns Jovunnnnns 551,718 |........... 540,000 |.......... 671,162 |......n.... 635,563 |...covvviinnns [V R (9,272) |.eeeeeeees (U A (9,272) |.oeeeeeees 0 e 626,282 |........cennnn 0 f...... (74,564) |....... (74,564) |............ 26,349 |. 11/15/2028 .|2.B FE ....
INDONESIA ASAHAN ALUMINI SERIES REGS ~ 5.450%
..Y7140W-AF-5 |05/15/30 ... .. |D..... . 08/10/2023 . | Goldman Sachs & Co .. 201,438 .... 207,000 208,553 ..208,449 |.... ... (105) | .0 . .0 . .208,344 |. .. (6,906) |........ (6,906) . 05/15/2030 . [2.C FE ..
..Y722RC-AA-4 |REC LIMITED . 2504 . 08/10/2023 . | Goldman Sachs & Co ..678,218 . 680,000 .728,756 ..691,614 |. (8,279) | 0 0| .683,336 (5,117) |. L (5,117) .. . 11/13/2023 . [2.C FE ..
..Y78650-LE-7 [REC LTD SERIES EMTN  4.625% 03/22/28 ........ ..... |- 08/10/2023 . | Goldman Sachs & Co .. 190,386 . 200,000 ..222,160 |. ..216,672 |. (1,848) |. 0 0| .214,824 . (24,438) |. (24,438) |.. . 03/22/2028 . [2.C FE ..
..Y8158K-AC-5 |STATE OIL CO OF THE AZER  6.950% 03/18/30 . |D..... . 08/10/2023 . | Goldman Sachs & Co 250,000 308,138 |........... ...(3,262) |. .0 . .0 . . (30,473) |....... (30,473) . 03/18/2030 . [3.C FE ..
STATE BANK INDIA LONDON SERIES REGS ~ 4.375%
LYB1BAT-AE-2 |01/24/24 ..o . 08/10/2023 . | Goldman Sachs & Co . 330,000 349,338 |...........335, .0 . )] 0 .332, ...(4,553) |.........(4,553) . 01/24/2024 . [2.C FE ..
..Y8564S-AE-2 | THETA CAPITAL PTE LTD  6.750% 10/31/26 . 08/10/2023 . | Various .............. ..276,000 . 400,000 . ..256,040 |. 0 0| .375,361 . (99,361) |. (99,361) |.. . 10/31/2026 . [5.A FE ..
..Y8848X-AD-1 | TML HOLDI INGS PTE LTD  5.500% 06/03/24 . 08/10/2023 . | Goldman Sachs & Co K .. 325,733 ..330,000 . K ..319,275 |. 0 0| .330,000 (4,267) |. . (4,267) .. . 06/03/2024 . [3.C FE ..
..Y8848X-AE-9 | TML HOLDINGS PTE LTD  4.350% 06/09/26 . 08/10/2023 . | Goldman Sachs & Co ...... .. 279,720 .. 300,000 .. 276,000 |.... .. .0 .0 . .278,275 |.. 1,445 1,445 . 06/09/2026 . 3.B FE ..
TNB GLOBAL VENTURES CAP SERIES EMTN  3.244%
..YB850A-AA-2 [10/19/26 ....eviiiiiiiiiiiiiii D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvevirriinnnnns Jovnnnnnns 318,322 |.....eeunnn 340,000 |......eeen. 364,480 |........... 365,218 [....uvuninnnnes [V R (2,403) |.oeeeeeeeen (U A (2,403) |.oeeeeees 0 s 352,815 [ovvvvviininnns 0 f...... (34,494) |....... (34,494) . 10/19/2026 . 2.A FE ....
SOUTHERN GAS CORRIDOR SERIES REGS ~ 6.875%
L YBTBUP-AA-4 [03/24/26 ...oovvvniiiiiiiiiiiiiiii e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvervrriinnnnns Jovunnnnns 505,655 |.......... 500,000 |........... 594,650 |........... 511,910 |......... 39,993 |........ (9,511) |.oeeeeeeees [V R 30,482 |....covvennnnnn 0 s 542,392 |oiiiiiiinnnn 0 f...... (36,737) |....... (36,737) |cevvvvennns 30,556 |. 03/24/2026 . |3.A FE ....
UNITED OVERSEAS BANK LTD SERIES GMTN  1.750%
L YOTHOP-5L-5 [03/16/31 .uvveniiviiiiiiiiiiiiiie i D..... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeveeniiriiiinnnns Jovunnnnns 269,361 |.......... 300,000 |........... 273,870 |........... PICR-T 0 Joeeeeennn 1,695 |ovvvvveeennns 0 Joeeeeennn 1,695 |ooeeeiiiinns 0 eeeeenn 276,567 |..ooooeiiennnn 0 ... (7,206)|........ (7,206) [..0vvennnene. 4,783 |. 03/16/2031 . [2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 126,980,085 139,924,545 138,392,338 113,365,478 5,131,613 75,214 101,553 5,105,274 0 137,310,225 0 | (10,364,613)| (10,364,613) 5,170,121 XXX XXX
..857477-BA-0 | STATE STREET CORP SERIES H  5.625% Perpet. |....... . 08/04/2023 . |J P Morgan ....cevevvvvenn fovvnnnnninniinnnnns Jovnnnnnns 673,673 |[.......... 700,000 |........... 727,930 |.....ceennn 727,930 [..ocvvvnnnnnnns [V FUSURRRRR (VO [V ST {1 P 0 s 727,930 |ooeieiiiinnnns 0 f...... (54,257 |....... (54,257) ..o 25,484 (. 01/01/9999 . |2.A FE ....
WELLS FARGO & COMPANY SERIES S  5.900%
..949746-RG-8 [Perpet. .....covvviiiiiiiiiiiiiiiiiiineeniiens | s . 08/15/2023 . |UBS Securities Inc ..... |oeceeeioriivriinnnns Jovnnnn 1,678,400 |........ 1,600,000 |........ 1,725,280 |........ 1,725,280 |ovevvnnnnnnnne [V FUSURRRRR (VO 0 | {1 P 0 fnns 1,725,280 |.ooeeeeeennnns 0 f..... (146,880) |...... (146,880) [....ceveeees 63,458 |. 01/01/9999 . |2.B FE ....
BANCO MERCANTIL DE NORTE SERIES 144A  6.625%
..05973K-AB-3 [Perpet. ....coevviiiiiiiiiiiiiiiiii e D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 326,434 |........... 405,000 |.....eeenns 405,000 |........... 335,047 |......... 69,963 [....cceeiinnnn (VO [ RS 69,953 |....covvnnnnnns 0 e 405,000 |..oooeeieennnn 0 f...... (78,566) |....... (78,566) |..evvvennes 21,614 |. 01/01/9999 . |3.C FE ....
BANGKOK BANK PCL HK SERIES 144A  5.000%
. 06000B-AA-0 [Perpet. ...cooveiiiiiiiniiiiiiiiiiiee e D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 409,403 430,000 430,000 |...........407 424 ..22,576 |... .430,000 |.. ....... (20,597) [....... (20,597) . 01/01/9999 . [3.A FE ..
..40415F-AA-9 | HDFC BANK LTD SERIES 144A  3.700% Perpet. .. [D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 738,741 845,000 845,000 |...........725,010 .. 119,90 |... .845,000 |...ooeeeeeennnl0 o (106,259) |...... (106,259) . 01/01/9999 . [3.C FE ..
Citigroup Global Markets
..AP7853-58-7 |FRANSHION BRILLIANT LTD ~ 4.875% Perpet. .... [D..... . 08/10/2023 . | .evvvvrrnnniniiiiiiiiiiae ..679,000 .... 700,000 612,500 |...........543,743 ... 68,758 |... .612,500 |.. ........ 66,500 . 01/01/9999 . [3.B FE ..
..G1927N-AA-8 [ CAS CAPITAL NO1 LTD HYB  4.000% Perpet. .... |D..... . 08/10/2023 . | Goldman Sachs & Co ...... ..666,000 .... 800,000 .... 800,000 |...........619,872 .. 180,128 |... .. 800,000 |...coeeveennnnl0 s (134,000) . 01/01/9999 . [3.B FE ..
PT BANK TABUNGAN NEGARA HYB  4.200% 01/23/25
CYTTI97-AV=2 [ e D..... . 08/10/2023 . |Various ........cceveevrenns fevvnnennenninnnnnns Jonenns 565,278 |.......... 600,000 |........... 603,363 |........... 558,300 |[......... 43,189 |........... (X5 PO [ R 2,754 | 0 e 601,054 |...oovennnnnnns 0 f...... (35,776) |....... (35,776) |cvvvveennnns 26,670 |. 01/23/2025 . [3.C FE ....
BANK NEGARA INDONESIA SERIES EMTN HYB
..Y74570-AA-6 |3.750% 03/30/26 .....oovvvveeieiiiiiiiiiiiieeis D..... . 08/10/2023 . |Goldman Sachs & Co ...... |oeeevvererriinnnnns Jovnnnnnns 468,000 |.......... 500,000 |........... 473,750 |.......een. 273,033 |......... 16,293 [......oe. 2,681 [oiiiiiinnns 0 s 18,974 [ooeiiiiinnnnns 0 e 478,507 |.ooeeeieeennnn 0 f...... (10,507) |....... (10,507) |evvvvennns 12,604 |. 03/30/2026 . (3.B FE ....
TMB THANACHART BANK PLC SERIES EMTN HYB
..YBB4CK-AA-0 [4.900% Perpet. ....ccovvviiiiiiiiiiiiiiiiieeeees D..... . 08/10/2023 . | Goldman Sachs & Co ...... .. 283,728 295,000 296,475 |...........269,706 |........ 26,769 |.. ....296,475 |.. . (12,747) |....... (12,747) . 01/01/9999 . |3.C FE
..Y9700W-AA-4 | WOORI BANK SERIES REGS HYB  4.250% Perpet. |D..... . 08/10/2023 .| Various .................... .. |..... 1,205,838 |........1,250,000 |........1,264,370 |........ 1,264,370 |............... 0 |. ...0 | .0 .. ....0........ 1,264,370 |.. ....... (58,583)|....... (58,533) . 01/01/9999 . [2.C FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 7,594,495 8,125,000 8,183,668 7,449,715 547,656 2,246 0 549,902 0 8,186,116 0 (591,622) (591,622) XXX XXX
RANGE PARENT INC FIRST-OUT NEW MONEY TERM Redemption 100.0000
. 000000-00-0 [LOAN ~ 0.000% 02/28/27 ........cevvvnnvievernnnnns | unnnns RVTPA0R VP07 R UL FRRRU R RN 19 | L LI PO LI P (U1 P [ PO {1 P [ PO {1 P [ PR 19 | (VO 0 | [V 5 |. 02/28/2027 . [4.C FE ....
ROBERTSHAW US HOLDING CORP FKA SECOND-QUT Redemption 100.0000
. 000000-00-0 |TERM LOAN ~ 0.000% 02/28/27 ........cevvuvrvvenn | unnnns RVTPA0R VP07 R UL FRRRU R RN 514 i 514 | L3N R (U1 P [ PO L L. (34) [oovvnnnnnnnnns 0 v 204 oeeeeiiiis [V 2 2 9 |[. 02/28/2027 .[5B Z .....
Precision Medicine Group, LLC Initial Term
. 000000-00-0 [Loan  8.652% 10/30/27 ....evvunvrvvvennnniininnn | nnnnns . 07/06/2023 . | Tax Free Exchange ....... |occoeorririiinninnns fooennnnens 92,536 |oeeunnnnnns 97,014 |............ 92,262 | 90,465 |.......... 3,487 |ons 126 [oeeennnns 1,642 |oooeennnns 2,071 [ [ SRR 92,536 [..ooeiiiiiennn (VO 0 | [V 522 |. 10/30/2027 .|4.C FE ....
AL GCX Holdings LLC Initial Term Loan - Redenption 100.0000
. 000000-00-0 [05/23/2022  0.000% 05/23/29 ......cevvvnnvrvnenn | unnnns . 09/21/2023 . | .. FU R N 1,121 | 1,121 | 1,062 |oeveeeiiiiinnnnns (U1 P [ PO L O L {1 P [V PR 1,062 [ovvviiinnnnns [V 59 |oeeiiiiiiinns 59 [ 42 |. 06/23/2029 . [4.C FE ....
PROJECT LEOPARD HOLDINGS, INC Tranche B-1 Redemption 100.0000
. 000000-00-0 [Term Loan  0.000% 06/13/29 ......coevvvvvnnnnnes | unnnns . 09/29/2023 . | .eeuniiiiiiieeeeeiiiieeees e e R [ L1 I O 30 |eriiriis L (1 P L {1 P [ LI (VO N O I R 27 (. 06/13/2029 . |4.C FE ....
AVSC HOLDING CORP 2020 B-2 Term loan  0.000%
..00241Y-AS-3 [12/13/25 . iiivvviiiiiiiiiiiiniiiiiicciiiees | e . 07/01/2023 . |Direct ..ooiiiiiiiiiiiiiiins o o [ [ U P [ U T J U A [U O [ I A [U [ I 0l [ [ 0l [ 994 |. 12/13/2025 . |5.A FE ....
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STIPHOUT FINANCE B.V. Dol lar Incremental Term
..04270Y-AB-6 [Loan  0.000% 10/26/25 ........ccevvveeivvrrinnnnn | unnnns . 08/29/2023 . | GOLDMAN SACHS .....eevvves Jovvvvnnniieiiinninns Jovneieneens 1,609 |oeeeeennnnns ¢ A O 1,608 |.....coeenens 1,605 | L VA R 282 | (U PO 299 | [V PR 1,804 | [V F, (285) [ovvvvvnnnns (285) |.eevvvennnnn 18,115 |[. 10/26/2025 . [4.B FE ....
STIPHOUT FINANCE B.V. Dol lar Incremental Term Redenption 100.0000
..04270Y-AB-6 [Loan  0.000% 10/26/25 ........ccevvvenvvirrinnnnn | unnnns L 08/29/2023 . | .eeeieiiiiiieeeeeeeieeeees i e (1,617) [ooennnnnns (1,617) [eevvrennnns (1,608) [........... (1,595) [evnnnnnnnnn [0 (1 P [V P [0 . (U P (1,612) |oveeneeiennnnn [V PO (55 AP (5 PO 0 |. 10/26/2025 . |4.B FE ....
AVAYA HOLDINGS CORP TRANCHE B-3 TERM LOAN
.. 05340U-BE-1 [6.445% 12/15/27 ..oovvvvvniiiiiiiiiiiniiiiiiiieeees | s . 07/01/2023 . |Direct .ovvviiiiiiiiiiiinn v feeeeens 28,744 |eeeennnnnn 26,382 [....ccovnnnns 6,569 |.eeuunnnnns 16,291 |.......ens 7,635 |oeeiinens 9 |....... 17,456 |......... (9,722) |vevenninienns [V PR 6,569 |.....ccvvvnnnns [V P 17,174 |........ 7,174 oo 388 |. 12/15/2027 . |6. FE .....
Aveanna Healthcare LLC 2021 Term Loan
.. 05549D-AK-4 [0.000% 06/30/28 ........cevvunvrrriinnniiiiiiinnns | nns . 08/15/2023 . |Direct ..oovviiiiiiiiiiiiinn i e 0 [ 7491 | 6,441 |........... (45,794) [euvvvvnnnnnnnns [ PO L I O 1,018 |........ (1,017) feuvnnnnnnnnnnns [V PR 6,441 [.oooiinninnnns [ (6,441) |........ (6,441) |eevennnnnns 30,170 |. 06/30/2028 . |4.C FE ....
Confluent Health LLC Term Loan B 0.000%
L20716L-AG-1 [10/27/28 evveiiviiiiiiiiviiieccnieeenn | s . 07/01/2023 . |Direct .oooveviiiiiiiiiiins v e 221,124 |........... 269,664 |........... 220,450 |........... 189,577 [ouennn.nn 30,997 |eeeeennnns (291) |vveenns 39,198 |......... (8,492) |vvvvnnnnnnnnn (U 220,450 |.....ccvvnnnnns [V PO 674 |oovennnnnns 674 | 5,005 |. 10/27/2028 . |4.C FE ....
Confluent Health LLC Term Loan B 0.000% Redemption 100.0000
L20716L-AG-1 [10/27/28 wevveiiiiiiiiiiiiieieccnieeeeen | s L 07/18/2023 . | eevneeeiiiiiieeeeieieeeeees i feen (1,159) |ovvvevennnns (1,159) |..ooeeeees (S22 (992) |........... (162) |vveennnns X I 723 P, 45 | [ PR (948) [.oevvvnnnnnnns [V F, (VA1) F—. (473 F 16 |. 10/27/2028 . |4.C FE ....
CROWN FINANCE US INC INITIAL DOLLAR TRANCHE
.. 22834K-AB-7 [7.931% 02/07/25 .evvvvnniiiiiiiiieiiiiiiiineeeees | s . 07/31/2023 . |Direct ..ooviviiiiiiiiiiins v e 1,706 |ooeeeeennns 656,143 |........... 103,281 |oeveennnnne 123,687 |........ 81,270 |ooeeieiiiiinnnn 0 |oeeens 101,672 |....... (20,402) |...cvvvnnnnnnns (U 103,285 |ouveeniieiinnnn 0 f..... (101,579) |...... (101,579) |ovvvvniiiiinnnnns 0 |. 02/07/2025 . |6. FE .....
East West Manufacturing LLC Initial Term Loan
..27580C-AF-1 [ 11.402% 01/05/29 .....eevvviiviiinniiiiiiiiiiiinnnes | s . 07/20/2023 . |Direct ..coviiiiiiiiiiiniins Jeriiiiniiiiiii e (412) | (831) |evervinnns (468) |...ovvvnnnnnns [T0 ) . [R<I0) ) PO 59 | [ R 29 | [ PR (468) |.evvereeennnnn [V PO LI I PO 56 |eeeiiinnn 7,358 |. 01/05/2029 . |4.C FE ....
East West Manufacturing LLC Initial Term Loan
..27580C-AF-1 [11.402% 01/05/29 .... N ISR . 07/01/2023 . . 01/05/2029 . |4.C FE ....
Orchid Merger Sub Il LLC Initial Term Loan
..46583D-AG-4 [0.000% 05/12/27 ....vvvvvivrniniiiiiiiniiieieiiinnnn | s . 09/29/2023 . . 05/12/2027 . |4.A FE ...
US LBM Holdings LLC Initial Term Loan
..50179J-AB-4 [0.000% 12/09/27 .....oevvvvvreniiiiiiiniiinieiiinnen | s . 07/01/2023 . . 12/09/2027 . |4.C FE ....
Confluent Health LLC Delayed Draw Term Loan
..62014T-AB-6 [0.000% 10/27/28 .......cevvvenviviiiinniiiniiininns | s . 07/01/2023 . . 10/27/2028 . |4.C FE ....
NATIONAL CINEMDEIA, LLC INITIAL TERM LOAN
..63530V-AJ-7 [0.000% 06/15/25 ......ceevvvneniiiiiiniiiiieiiiiinn | s . 08/22/2023 . . 06/15/2025 . |6. FE .....
New SK Holdco Sub LLC New Term Loan -
..64859T-AB-0 [12/22/2020  0.000% 06/30/27 ....vvvvvvvvnnnnees | uunnnns . 07/29/2023 . . 06/30/2027 .|5.B FE ....
New SK Holdco Sub LLC New Term Loan -
..64859T-AB-0 [12/22/2020  0.000% 06/30/27 ...evvvvvvvvnnnnees | uunnnns . 07/29/2023 . . 06/30/2027 .|5.B FE ....
NATIONAL CINEMEDIA LLC New Incremental Loan
..72814C-AF-5 |6.659% 12/20/24 .. P IR . 08/04/2023 . . 12/20/2024 . |3.B FE ....
Precision Medicine Group,
..T4028H-AE-5 [Loan  0.000% 11/18/27 ....ccevvveniviviiiinnnnes | nnnnns . 07/11/72023 . |Direct .ooovvviiiiiiiiniins e e 105,190 |[........... 11,312 | 106,055 |oveveniiiiinnnnns (U1 P [ PO (1 P [ PO {1 P (U 106,055 |o.veenieinnnnn [V F, (865) [vvvvvnnnns [R<1515) 1 PO 0 |. 11/18/2027 . |4.C FE ....
Precision Medicine Group, LLC Initial Term Redenption 100.0000
..T4028H-AE-5 [Loan  0.000% 11/18/27 ....ccvvvveniviiiiiinnnnns | nnnnns L 07/10/2023 . | eeveeeeeeieiieeeeeiiiieeees v e 2,099 [ooeiiinne 2,099 [....oooenens 1,999 | (U1 P [ PO {1 P [ PO {1 P [V PR 1,999 | [V PO 100 [ooooeeeenen 100 [ooeeiiiiiiiins 0 |. 11/18/2027 . |4.C FE ....
SABRE GLBL INC 2021 Other Term B-2 Loan Redemption 100.0000
.. 78571Y-BG-4 [0.000% 12/17/27 ...covvvviiiiiiiiiiniiiiniiinnies | s L 07/13/2023 . | eeeeeeeeieieeeeeeinieeeees i [ [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (VN P [ PO [V 11| 12/17/2027 . |4.C FE ....
Precision Medicine Group, LLC Amd No 1
..84762N-BP-5 [Refinancing DDTL ~ 0.000% 11/18/27 .........cce | eunnnns . 07/05/2023 . | Tax Free Exchange ....... |occoeerrrriiinninnns foonnennnns 20,078 fooeiienne 21,204 |.....ooeeees 20,073 |....covvnenns 4,082 |oeeeennnnnns AT [V PO L[ P LK) I O (U P 20,073 |oeeerniiiees (VN P [ PO [V 811 |. 11/18/2027 . |3.A FE ....
Refficiency Holdings LLC Delay Delayed Draw
..84857H-AX-8 [Term Loan  0.000% 12/16/27 .....cccvvvvvnnvenees | unnnns . 08/24/2023 . |Direct ..ooviiiiiiiiiiiiiinn e feeens 91,425 | 94,903 [............ 91,425 |........... 21,869 |......ceenn. 303 |eeiiiinnnns 128 | (U P 426 | (U P 91,548 [.oooevvvnnnnnns [V F, (123) [ovvvvnnnnns X)) 0 |. 12/16/2027 .|3.C FE ....
SURGERY CENTER HOLDINGS INC TERM LOAN
..B6880N-AX-1 [9.198% 08/31/26 ....evvviiviiiniiiiiiiiniiiniiiinn | s . 08/24/2023 . |Direct ..ooiiiiiiiiiiiiiiinn i e [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (VN P [ PO [V P 14,211 |. 08/31/2026 . |4.C FE ....
ICU Medical Inc Tranche B Term Loan  0.000%
L Q493BR-AE-3 [ 12/15/28 oevveniiiiiiiiieciiieciieeen | s . 08/19/2023 . |Wells Fargo ......ccceeeves Jovvvnnnvevivnnninnns foonerveiiinnnnns [V [ [ N (U1 P [ PO L1 [ PR 4B | [ L1 R [V PO (48) |ovvenrnns (271 F 3,757 | 12/15/2028 . |3.B FE ....
ICU Medical Inc Tranche B Term Loan  0.000% Redenption 0.0000
L Q493BR-AE-3 [ 12/15/28 oevveniiiiiiiiieeeiiieieeen | s L 08/19/2023 . | .evnieiiiiiiieeeeeiiieeeees e [ [V [ [ N (U1 PO [ PO (1 P [ PO {1 P [ (VN (VN P [ PO [V 19 |. 12/15/2028 . |3.C FE ....
COMET BIDCO LIMITED FACILITY B2 10.684%
..G2300H-AB-4 [ 10/06/24 ......ivvivieiiiiiiiiiiiinieciiiineeeinn | s . 07/06/2023 . |Direct ..ooveviiiiiiiiiininn Jeriiiniiiiii e 895,678 |........... 895,678 |........... 748,728 |........... 631,267 |....... 249,638 |............ 819 |....... 141,909 |....... 108,548 [oeeiiiiinnnnns (U R 748,728 |.ooovvennnnn 0 |oeenns 146,951 |....... 146,951 |............ 53,287 |. 10/06/2024 . |5.A FE ....
INTELSAT JACKSON HOLDINGS SA TRANCHE B5 TERM Redemption 0.0000

..L5137L-AH-8 |LOAN 6.625% 01/14/24 ...oooveiiiviiieiiiiiins | e . 08/23/2023 . [ .uveeieeiieiiiiieeeeeiiiiiees o e, (1,683) foovvereeiinnnnns 0 Jooeeeiiiiiannn [ PN [ PPN [V [V PPN [V [V PPN [ N 0 e 0 ... (1,683)f........ (1,683) forvreeeeaninnns (3)]. 01/14/2024 . [5B Z .....
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STATEMENT AS OF SEPTEMBER 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

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
..X2R20P-AA-9 | ENERGO PRO AS SERIES 144A  8.500% 02/04/27 {....... . 08/10/2023 . | Goldman Sachs & Co ...... |oeeeeeeeeieiiiiieens |oeeeeens 288,717 |.......... 300,000 |.......... 300,000 |........... 273,244 |........ 26,756 |...oooeeeennns [ 0 fooeenns 26,756 |.eoeeeiinnnnns [V PP 300,000 |......oeeennns 0 [...... (11,283) |....... (11,283) |.ooeeeeneees 17,283 |. 02/04/2027 . [4.A FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,801,111 2,588,871 1,755,197 682,685 407,391 2,812 312,982 97,221 0 1,757,168 0 43,945 43,945 205,880 XXX XXX
2509999997. Total - Bonds - Part 4 320,727,092 347,350,541 345,867,171 278,036,507 10,727,445 (252,636) 442,224 10,082,585 0 340,401,564 0 | (19,708,945)| (19,708,945) 13,292,868 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 320,727,092 347,350,541 345,867,171 278,036,507 10,727,445 (252,636) 442,224 10,082,585 0 340,401,564 0 | (19,708,945)| (19,708,945) 13,292,868 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
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 XXX
. 000000-00-0 |ULTRA PETROLEUM CORP . | 07/01/2023 . ‘Direct ...10,374.000 |......... TR R RN 111,99 |........... 268,427 |...... (156,429) |..ccoeeennnnn (VR 0 |..... (156,429) [...vvvvvvnnnnnn 0 oo 111,099 |0 |, 174,189 |....... 174,189 ovvvviviiiiiiennn 0 feviiiinn i i,
. 000000-00-0 |UP ENERGY LLC Common Shares . 07/01/2023 . | Direct ...27,111.000 |......... 74791 e evveiieenns 50,557 |........... 548,998 |....... 100,582 |.....vvvveeees 0 f...... 599,023 |...... (498.441) [.vvvvvnnnnnn 0 .ol 50,557 | 0 ) 697,35 |....... 697,355 [...occiiiiniinnn O Jvvennns o] et
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,034,009 XXX 162,556 817,425 (55,847) 0 599,023 (654,870) 871,544 871,544 XXX
5989999997. Total - Common Stocks - Part 4 1,034,099 XXX 162,556 817,425 (55,847) 0 599,023 (654,870) 0 162,556 0 871,544 871,544 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,034,099 XXX 162,556 817,425 (55,847) 0 599,023 (654,870) 0 162,556 0 871,544 871,544 XXX
5999999999. Total - Preferred and Common Stocks 1,034,099 XXX 162,556 817,425 (55,847) 0 599,023 (654,870) 0 162,556 0 871,544 871,544 0 XXX XXX
6009999999 - Totals 321,761,191 XXX 346,029,727 278,853,932 10,671,598 (252,636) 1,041,247 9,377,715 0 340,564,120 0 | (18,837,401)| (18,837,401) 13,292,868 XXX XXX




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

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

EO6, EO7, EO8, E09, E10



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Community Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
912803-GC-1 .........| UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2051 USD 100 LA .. 11/15/2051
912803-GK-3 .........| UNITED STATES OF AMERICA BOND ZERO CPN 15/AUG/2052 USD 100 LA 08/15/2052
912803-GS-6 .........| UNITED STATES OF AMERICA BOND ZERO CPN 15/MAY/2053 USD 100 LA 05/15/2053
912810-ET-1 .........| UNITED STATES OF AMERICA BOND FIXED 7.625% 15/FEB/2025 USD 100 .. LA .. 02/15/2025 ...
912810-QH-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2040 USD 100 .. LA .. 05/15/2040 ...
912810-00-4 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 1.A .. 05/15/2041 ...
912810-08-0 UNITED STATES OF AMERICA BOND FIXED 3.75% 15/AUG/2041 USD 100 . 1.A .. 08/15/2041
912810-QT-8 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/N0V/2041 USD 100 1.A .. 11/15/2041
912810-QW-1 UNITED STATES OF AMERICA BOND FIXED 3% 15/MAY/2042 USD 100 .. 1.A .. 05/15/2042 ...
912810-0Z-4 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/FEB/2043 USD 100 1.A .. 02/15/2043 ...
912810-RA-8 .........| UNITED STATES OF AMERICA BOND FIXED 0.625% 15/FEB/2043 USD 100 .. LA .. 02/15/2043 ...
912810-RB-6 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 .. LA 05/15/2043
912810-RC-4 .........| UNITED STATES OF AMERICA BOND FIXED 3.625% 15/AUG/2043 USD 100 ... LA 08/15/2043
912810-RE-0 .........| UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2044 USD 100 ... LA 02/15/2044
912810-RT-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2046 USD 100 .... LA .. 08/15/2046
912810-RV-2 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2047 USD 100 LA .. 02/15/2047 ...
912810-RY-6 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2047 USD 100 . 1.A .. 08/15/2047
912810-SA-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2048 USD 100 .. 1.A .. 02/15/2048 ...
912810-SD-1 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2048 USD 100 .. 1.A .. 08/15/2048
912810-SH-2 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 1.A .. 05/15/2049 ...
912810-SJ-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . 1.A .. 08/15/2049 ...
912810-SK-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 ... LA .. 11/15/2049 ...
912810-SL-3 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 LA 02/15/2050
912810-SN-9 .........| UNITED STATES OF AMERICA BOND FIXED 1.25% 15/MAY/2050 USD 100 . LA 05/15/2050
912810-SP-4 .........| UNITED STATES OF AMERICA BOND FIXED 1.375% 15/AUG/2050 USD 100 .. LA 08/15/2050
912810-SQ-2 .........| UNITED STATES OF AMERICA BOND FIXED 1.125% 15/AUG/2040 USD 100 .. LA .. 08/15/2040
912810-SR-0 .........| UNITED STATES OF AMERICA BOND FIXED 1.125% 15/MAY/2040 USD 100 .. LA .. 05/15/2040 ...
912810-ST-6 .........| UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 ... LA .. 11/15/2040
912810-8W-9 .........| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2041 USD 100 .. LA .. 02/15/2041 ...
912810-SX-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 1.A .. 05/15/2051 ...
912810-8Y-5 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 . 1.A .. 05/15/2041 ...
912810-SZ-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 .. 1.A .. 08/15/2051
912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 LA .. 11/15/2041
912810-TD-0 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 .... LA 02/15/2052
912810-TH-1 .........| UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 ... A 05/15/2042
912810-TK-4 .........| UNITED STATES OF AMERICA BOND FIXED 3.375% 15/AUG/2042 USD 100 ... LA 08/15/2042
912810-TM-0 ........| UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 A 11/15/2042
912810-TR-9 .........| UNITED STATES OF AMERICA BOND FIXED 3.625% 15/MAY/2053 USD 100 ... LA 05/15/2053
912828-2A-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 .... LA .. 08/15/2026
912828-2R-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/AUG/2027 USD 100 ... LA .. 08/15/2027
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 1.A .. 11/15/2027
912828-3P-3 UNITED STATES OF AMERICA NOTES FIXED 2.25% 31/DEC/2024 USD 100 1.A .. 12/31/2024 ...
912828-31-8 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100 1.A .. 02/15/2028 ...
912828-4M-9 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2025 USD 100 .... LA .. 04/30/2025 ...
912828-4V-9 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 . LA 08/15/2028
912828-42-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/AUG/2025 USD 100 ... LA 08/31/2025
912828-5M-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/NOV/2028 USD 100 .... LA 11/15/2028
912828-6B-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 .... LA 02/15/2029
912828-6F-2 .........| UNITED STATES OF AMERICA NOTES FIXED 2.5% 28/FEB/2026 USD 100 .... LA 02/28/2026
912828-6T-2 .........| UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2029 USD 100 . LA .. 05/15/2029 ...
912828-G3-8 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2024 USD 100 LA .. 11/15/2024 ...
912828-J2-7 UNITED STATES OF AMERICA NOTES FIXED 2% 15/FEB/2025 USD 100 . 1.A .. 02/15/2025 ...
912828-K7-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/AUG/2025 USD 100 . 1.A .. 08/15/2025 ...
912828-M5-6 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/N0V/2025 USD 100 1.A .. 11/15/2025 ...
912828-R3-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2026 USD 100 . 1.A .. 05/15/2026 ...
912828-U2-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/NOV/2026 USD 100 .... 1.A .. 11/15/2026
912828-V4-9 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JAN/2027 USD 100 . LA .. 01/15/2027
912828-X8-8 .........| UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2027 USD 100 .... LA 05/15/2027
912828-XB-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/MAY/2025 USD 100 .... LA 05/15/2025
912828-YG-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/SEP/2026 USD 100 .... LA 09/30/2026
912828-YL-8 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2024 USD 100 .... LA .. 10/15/2024 ...
912828-YS-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/NOV/2029 USD 100 ... LA .. 11/15/2029 ...
912828-YU-8 UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 . 1.A .. 11/30/2026
912828-YY-0 UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/DEC/2024 USD 100 1.A .. 12/31/2024 ...
912828-27-8 UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 . 1.A .. 01/31/2027
912828-79-4 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 . 1.A .. 02/15/2030 ...
912828-ZF-0 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/MAR/2025 USD 100 . 1.A .. 03/31/2025 ...
912828-2N-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 .... LA .. 04/30/2027 ...
912828-20-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . LA 05/15/2030
912828-2V-5 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/JUN/2027 USD 100 ... LA 06/30/2027
91282C-AB-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/JUL/2025 USD 100 ... LA 07/31/2025
91282C-AE-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . LA .. 08/15/2030
91282C-AJ-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/AUG/2025 USD 100 ... LA .. 08/31/2025 ...
91282C-AL-5 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . LA .. 09/30/2027 ...
91282C-AM-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/SEP/2025 USD 100 ... LA .. 09/30/2025 ...
91282C-AT-8 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/0CT/2025 USD 100 1.A .. 10/31/2025 ...
91282C-AV-3 UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . 1.A .. 11/15/2030
91282C-BB-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 . 1.A .. 12/31/2027 ...
91282C-BC-4 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/DEC/2025 USD 100 .... LA .. 12/31/2025 ...
91282C-BH-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JAN/2026 USD 100 ... LA 01/31/2026
91282C-BJ-9 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 LA 01/31/2028
91282C-BL-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . LA 02/15/2031
91282C-BQ-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 .... LA 02/28/2026
91282C-BS-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .. LA 03/31/2028
91282C-BZ-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/APR/2028 USD 100 ... LA .. 04/30/2028 ...
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 1.A .. 05/31/2028 ...
91282C-CH-2 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 1.A .. 06/30/2028
91282C-CJ-8 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/JUN/2026 USD 100 . 1.A .. 06/30/2026
91282C-CS-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 LA .. 08/15/2031
91282C-CV-1 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 .... LA 08/31/2028
91282C-CW-9 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/AUG/2026 USD 100 LA 08/31/2026
91282C-CY-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 ... LA 09/30/2028
91282C-CZ-2 .........| UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . LA 09/30/2026
91282C-DF-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 .... LA 10/31/2028
91282C-DG-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/0CT/2026 USD 100 .... LA .. 10/31/2026
91282C-DH-1 ......... UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOV/2024 USD 100 11/15/2024 .......
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91282C-DJ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . LA .. 11/15/2031
91282C-DL-2 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 30/NOV/2028 USD 100 .... LA 11/30/2028
91282C-DN-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1% 15/DEC/2024 USD 100 LA 12/15/2024
91282C-DP-3 ......... | UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/DEC/2028 USD 100 . LA .. 12/31/2028 ...
91282C-DS-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2025 USD 100 .... LA .. 01/15/2025 ...
91282C-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . 1.A .. 02/15/2032 ...
91282C-Dz-1 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2025 USD 100 . 1.A .. 02/15/2025 ...
91282C-EC-1 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2027 USD 100 . 1.A .. 02/28/2027 ...
91282C-ED-9 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/MAR/2025 USD 100 .. 1.A .. 03/15/2025 ...
91282C-EF-4 UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 . 1.A .. 03/31/2027 ...
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-EV-9 .........| UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2029 USD 100 ... LA 06/30/2029
91282C-FE-6 .........| UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/AUG/2025 USD 100 . LA 08/15/2025
91282C-FF-3 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 ... LA .. 08/15/2032 ...
91282C-FH-9 .........| UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 .... LA .. 08/31/2027
91282C-FK-2 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/SEP/2025 USD 100 .... 1.A .. 09/15/2025 ...
91282C-FM-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 30/SEP/2027 USD 100 . 1.A .. 09/30/2027 ...
91282C-FV-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 . 1.A .. 11/15/2032 ...
91282C-Fii-6 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/N0V/2025 USD 100 . 1.A .. 11/15/2025 ...
91282C-FY-2 UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/NOV/2029 USD 100 . 1.A .. 11/30/2029 ...
91282C-GE-5 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 ... LA .. 01/15/2026
91282C-GM-7 .........] UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 .... LA 02/15/2033
91282C-GS-4 .........| UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2030 USD 100 . LA 03/31/2030
91282C-GZ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 .... LA 04/30/2030
91282C-HB-0 .........| UNITED STATES OF AMERICA NOTES FIXED 3.625% 15/MAY/2026 USD 100 . LA .. .......05/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,688,525 1,688,525 XXX
36179V-BF-6 ......... GNMA || MORTPASS 3% 20/DEC/2049 SF PN# MAB338 ........eeeeeeeeieeeeeeeiee e e eeeee e eeeeees . 1,484,751 |.. . 1,484,751 12/20/2049
36179V-SH-4 .........[ GNMA 11 MORTPASS 3% 20/AUG/2050 SF PN# MA6820 . . 1,250,445 |.. . 1,250,445 08/20/2050
361790-L0-9 .........[ GNMA 11 MORTPASS 3% 20/AUG/2051 SF PN# MA7535 .. ....1,127,185 |.. ....1,127,185 |....... 08/20/2051
36179X-2F-2 .........[ GNMA 11 MORTPASS 3% 20/MAY/2053 SF PN# MA8874 .... .. ...... 05/20/2053 ...
36179X-2J-4 .........[ GNMA 11 MORTPASS 4.5% 20/MAY/2053 SF PN# MA8S77 .. ... 2,651,194 |.. .... 2,651,194 |....... 05/20/2053 ...
36179X-2L-9 .........[ GNMA 11 MORTPASS 5.5% 20/MAY/2053 SF PN# MA8ST79 .. .... 2,500,547 |.. ... 2,500,547 |....... 05/20/2053 ...
36179X-5F-9 GNMA || MORTPASS 4.5% 20/JUN/2053 SF PN# MA8946 .. .... 1,059,968 |.. .... 1,059,968 |....... 06/20/2053 ...
36179X-AA-4 GNMA || MORTPASS 4.5% 20/JUN/2052 SF PN# MA8101 .... 3,082,565 |.. .... 3,082,565 |....... 06/20/2052 ...
36179X-LF-1 GNMA I MORTPASS 4% 20/NOV/2052 SF PN# MA8426 .. .... 2,061,963 |.. .... 2,061,963 |....... 11/20/2052 ...
36179X-NJ-1 .........[ GNMA 11 MORTPASS 6.5% 20/DEC/2052 SF PN# MA8493 .. .. 1,340,924 |.. .. 1,340,924 |....... 12/20/2052 ...
36179X-VQ-6 .........[ GNMA 11 MORTPASS 4% 20/MAR/2053 SF PN# MA8723 .... .596,992 |.. . 596,992 03/20/2053
36179X-X4-3 .........[ GNMA 11 MORTPASS 4.5% 20/APR/2053 SF PN# MA8799 .. . 3,528,138 |.. . 3,528,138 04/20/2053
36179X-X6-8 .........[ GNMA 11 MORTPASS 5.5% 20/APR/2053 SF PN# MA8801 .. . 1,089,324 |.. . 1,089,324 04/20/2053
36179Y-AP-9 .........[ GNMA 11 MORTPASS 4% 20/JUL/2053 SF PN# MA9014 .... . 1,478,377 |.. . 1,478,377 07/20/2053
36179Y-AQ-7 .........|[ GNMA |1 MORTPASS 4.5% 20/JUL/2053 SF PN# MA9015 .. .992,068 |.. .992,068 07/20/2053
36179Y-AS-3 .........[ GNMA 11 MORTPASS 5.5% 20/JUL/2053 SF PN# MA9017 .. .... 2,156,002 |.. .... 2,156,002 |....... 07/20/2053 ...
383750-U9-8 ......... [ GNMA 2008-51 FE FLOATING 16/JUN/2038 .... .. 06/16/2038
383766G-YF-1 GNMA 2010-155 C VARIABLE 16/NOV/2050 . .. 11/16/2050
38377K-ZF-0 GNMA 2010-121 FE FLOATING 20/SEP/2040 .. 09/20/2040 ...
38378K-PZ-6 GNMA 2013-73 B VARIABLE 16/0CT/2052 ... .. 10/16/2052
38378N-D5-9 ......... [ GNMA 2014-29 DC VARIABLE 16/JAN/2048 . .. 01/16/2048
3837R-JF-1 ......... | GNVA 2016-166 AB 2.1% 16/APR/2057 04/16/2057
38379U-UB-1 .........| GNVA 2016-151 AB 2.1% 16/NOV/2056 11/16/2056
38380L-A2-9 .........| GNMA 2019-H15 FC FLOATING 20/JUL/2069 ... 07/20/2069
38380L-A3-7 .........| GNMA 2019-H15 CF FLOATING 20/SEP/2069 ... 09/20/2069
38380L-K2-8 .........| GNMA 2019-H18 FA FLOATING 20/0CT/2069 ... 10/20/2069
38380L-KW-2 .........| GNMA 2018-H16 CZ VARIABLE 20/MAY/2068 ... .. 05/20/2068
38380L-M5-9 ......... | GNMA 2019-H18 FH FLOATING 20/NOV/2069 ... .. 11/20/2069
38380L-M8-3 GNMA 2019-H18 FL FLOATING 20/0CT/2069 .. 10/20/2069
38380L-W-9 GNMA 2019-H12 FG FLOATING 20/JUL/2069 .. 07/20/2069
383800-5C-2 GNMA 2021-H09 HF FLOATING 20/JUN/2071 ... .. 06/20/2071
38381H-6A-4 GNMA - GNMA 2023-46 L FLOATING 16/JUL/2065 .. 07/16/2065
38381H-DX-6 GNMA 2022-92 K 2.25% 16/FEB/2064 .... .. 02/16/2064
38381J-FK-8 .........|[ GNMA 2023-77 L VARIABLE 16/APR/2065 .. 04/16/2065
38381J-KN-6 ......... [ GNMA 2023-88 C 3.5% 16/JUN/2064 06/16/2064
38381J-NH-6 ......... [ GNMA 2023-118 BA VARIABLE 16/MAY/2065 ... 05/16/2065
38381J-NJ-2 ......... [ GNMA 2023-118 L VARIABLE 16/MAY/2065 .... 05/16/2065
38381J-U0-8 .........| GNMA 2023-139 AE VARIABLE 16/JAN/2064 ... .. 01/16/2064
383820-H4-4 ......... | GNMA 2020-34 AF FLOATING 20/MAR/2050 . .. 03/20/2050 ...
38382R-XY-9 GNMA 2021-66 MY 3% 20/SEP/2050 ... .. 09/20/2050 ...
38383P-ND-9 GNMA 2022-51 LV 3.5% 20/JUN/2033 . .. 06/20/2033 ...
38383R-HK-6 GNMA 2022-66 BC 3.5% 20/APR/2052 . .. 04/20/2052 ...
38383R-JC-2 GNMA 2022-66 Y 3.5% 20/APR/2052 .. .. 04/20/2052 ...
38383V-R7-5 GNMA 2023-18 LV 5% 20/FEB/2034 . .. 02/20/2034 ...
38383X-NA-8 .........[ GNMA 2023-54 LQ 5% 20/APR/2053 .... .. 04/20/2053 ...
38383Y-DS-8 ......... | GNMA 2022-152 CN 4% 20/SEP/2052 09/20/2052
38383Y-DU-3 ......... [ GNMA 2022-152 DN 4.5% 20/SEP/2052 ... 09/20/2052
38383Y-S6-0 ......... | GNMA 2022-172 FD FLOATING 20/0CT/2052 ... 10/20/2052
38384A-NE-9 ......... [ GNMA 2023-67 B 5.5% 20/MAY/2053 .. 05/20/2053 ...
38384B-NS-6 ......... [ GNMA 2023-89 C 7% 20/JUN/2053 .. 06/20/2053 ...
38384B-PD-7 ......... | GNMA 2023-80 B 5.5% 20/JUN/2053 .. .. 06/20/2053 ...
38384C-BT-5 ......... [ GNMA 2023-101 FM FLOATING 20/JUL/2053 .. ...... 07/20/2053 ...
38384E-0K-4 GNMA 2023-130 EC 6.5% 20/JUN/2057 ... 188,008 |.. 188,008 |....... 06/20/2057
38384E-0L-2 GNMA 2023-130 EN 6.5% 20/SEP/2063 ... 227,006 |.. ...227,006 |....... 09/20/2063 ...
38384E-0R-9 GNMA 2023-130 CV 6% 20/JUL/2034 .. 43,761 |.. ...... 07/20/2034 ...
38384E-QV-0 ......... | GNMA 2023-130 EY 5.5% 20/SEP/2063 ... . ... 144,152 |.. .... 144,152 |....... 09/20/2063 ...
38384E-0X-6 ......... GNMA 2023-130 EL 6% 20/SEP/20B3 ......eeeeeeeeeei e e e eeeee e e e e e e e e e e e e e e e nnn e e e ... 243,863 |.. ....243,863 |....... 09/20/2063 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed Securities 32,054,275 32,054,275 XXX
0109999999. Total - U.S. Government Bonds 33,742,800 33,742,800 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
31320V-ME-2 ......... UMBS MORTPASS 4.5% 01/DEC/2052 CL PN# SD7557 ....ceeeeeeeneeeeeemneeeeeeemneneeeeennnnneeeenn [ oo eeeemmmeeee LA e |, 1,604,550 |oeeeeeeeeeeieeeeeeeenns 1,604,550 |....... 12/01/2052 .......
31350A-BH-0 ......... FEDERAL HOME LN MTG CORP MULTIFAMILY VAR RATE CTFS RELATING TO MUN SECS VAR CTFS MO30| ..........

07/NOV/2013 15/AUG/2040 FLOATING ..eevvveneeieimniieieeeeniceeeecmriie e eeeennneeeeennneeeeeeee | | e 2,223,950 [eeeeeeeinieeeeeennd 2,223,950 |....... 08/15/2040 .......
31350A-BM-9 ......... FEDERAL HOME LN MTG CORP MULTIFAMILY VAR RATE CTFS RELATING TO MUN SECS CTFS M-032 [ ..........

CLASS A 05/NOV/2014 15/SEP/2041 VARIABLE ...oveivieieiiiiiiiieeeceriieeeevrenieeeeeeeeeeee | | e 4,476,084 |..ooeniieieiiiieees 4,476,084 |....... 09/15/2041 .......
3136A2-00-9 FNMA REMICS 2011-132 PE 4.5% 25/DEC/2041 .. .. 12/25/2041 ...
3136A6-F8-2 FNMA REMICS 2012-69 DB 3.75% 25/JUL/2042 veeenn 07/25/2042 ...
3136A9-VII-5 FNMA REMICS 2012-128 JE 2% 26/SEP/2042 ....ccovvvvvviiiiiiiiiiiiiiiiiiiiiiiiieieiiiiiineieieeennn | i oo LA e 80748 | 30,718 | 09/25/2042 .......
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3136AB-30-4 .........| FNMA REMICS 2013-2 MA 3.5% 25/FEB/2043 .. LA .. 02/25/2043 ...
3136AC-E7-2 .........| FNMA REMICS 2013-13 CE 4.5% 25/MAR/2043 . LA 03/25/2043
3136AC-E9-8 .........[ FNMA REMICS 2013-13 DE 4.5% 25/MAR/2043 . LA 03/25/2043
3136AD-MQ-9 ......... [ FNMA REMICS 2013-30 CA 1.5% 25/APR/2043 . LA .. 04/25/2043 ...
3136AR-4M-7 .........[ FNMA REMICS 2016-26 MT 4.5% 25/MAY/2046 ... LA .. 05/25/2046 ...
3136AR-55-3 FNMA-ACES 2016-M5 A2 2.469% 25/APR/2026 . 1.A .. 04/25/2026 ...
3136AS-NB-8 FNMA REMICS 2016-35 BC 4.5% 25/JUN/2046 . 1.A .. 06/25/2046 ...
3136AX-BX-2 FNMA REMICS 2017-56 PA 3% 25/DEC/2045 ... 1.A .. 12/25/2045 ...
3136B1-YM-0 FNMA REMICS 2018-31 BA 3.5% 25/JAN/2046 . 1.A .. 01/25/2046 ...
3136B2-CL-4 FNMA REMICS 2018-39 PA 4% 25/DEC/2045 1.A .. 12/25/2045 ...
3136B3-2G-4 .........| FNMA REMICS 2019-7 CA 3.5% 25/NOV/2057 .. LA .. 11/25/2057 ...
3136B4-MS-4 .........[ FNMA REMICS 2019-20 BA 3.5% 25/FEB/2048 . LA 02/25/2048
3136B5-KL-8 .........[ FNMA REMICS 2019-34 WA 3.5% 25/AUG/2048 . LA 08/25/2048
3136BV-LR-7 .........|[ FNMA REMICS 2022-19 GH 3% 25/FEB/2052 ... LA 02/25/2052
3136BP-EA-5 ......... | FNMA REMICS 2022-66 PA 4.5% 25/DEC/2049 . LA .. 12/25/2049 ...
3137AD-XE-2 .........| FHLMC REMICS 3898 FC FLOATING 15/NOV/2036 . LA .. 11/15/2036
3137AN-W6-0 FHLMC REMICS 4018 HE 4% 15/MAR/2042 ... 1.A .. 03/15/2042 ...
3137AU-0N-2 FHLMC REMICS 4118 MP 2% 15/SEP/2042 1.A .. 09/15/2042 ...
3137A0-28-3 FHLMC REMICS 4132 AT 5% 15/0CT/2042 1.A .. 10/15/2042 ...
3137BD-7L-4 FHLMC REMICS 4372 JA 4% 15/MAR/2038 1.A .. 03/15/2038 ...
3137BF-6R-7 FHLMC REMICS 4407 GA 4% 15/JUL/2043 ... 1.A .. 07/15/2043 ...
3137BY-KZ-2 .........| FHLMC REMICS 4683 PB 3.5% 15/MAY/2047 ... LA .. 05/15/2047 ...
3137F4-TS-1 .........| FHLMC REMICS 4777 CB 3.5% 15/0CT/2045 ... LA 10/15/2045
3137F4-UN-0 .........| FHLMC REMICS 4775 PE 3.5% 15/FEB/2048 ... LA 02/15/2048
3137F6-3V-7 .........| FHLMC REMICS 5039 JY 1.25% 25/NOV/2050 .. LA 11/25/2050
3137FK-YC-4 .........| FHLMC REMICS 4866 BL 4% 15/MAR/2049 LA .. 03/15/2049 ...
3137FL-ES-9 .........| FHLMC REMICS 4872 AB 4% 15/AUG/2047 ... LA .. 08/15/2047
3137FL-UJ-1 .........| FHLMC REMICS 4879 BL 4% 15/MAY/2049 ... LA .. 05/15/2049 ...
3137FQ-VP-5 .........| FHLMC REMICS 4942 FB FLOATING 15/APR/2040 .... LA .. 04/15/2040 ...
3137FR-A5-0 FHLMC REMICS 4949 JP 3% 25/JAN/2048 ... 1.A .. 01/25/2048 ...
3137FY-ON-9 FHLMC REMICS 5094 PD 1.5% 25/APR/2051 . 1.A .. 04/25/2051 ...
3137FY-YN-0 FHLMC REMICS 5104 DC 1% 15/AUG/2044 1.A .. 08/15/2044 ...
3137H5-ZE-0 .........| FHLMC REMICS 5202 AV 3% 25/SEP/2038 ... LA .. 09/25/2038 ...
3137H6-3G-8 .........| FHLMC REMICS 5202 NV 3% 25/JAN/2037 ... LA 01/25/2037
3137H7-DQ-3 ......... [ FHLMC REMICS 5221 C 4% 25/NOV/2049 .... LA 11/25/2049
3137H8-F9-7 .........| FHLMC REMICS 5238 LV 5% 25/JUN/2033 ... LA 06/25/2033
3137H8-M5-7 .........| FHLMC REMICS 5245 BV 5% 25/JUL/2033 ... LA 07/25/2033
31398P-LM-9 .........[ FNMA REMICS 2010-35 DL 6% 25/APR/2040 LA 04/25/2040
31418E-MS-6 .........[ UMBS MORTPASS 5% 01/JAN/2053 CL PN# MA4868 ... R R LA .. .......01/01/2053
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-Backed Securities 10,770,833 10,770,833 XXX
0909999999. Total - U.S. Special Revenues Bonds 10,770,833 10,770,833 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 1,688,525 1,688,525 XXX
2429999999. Total - Residential Mortgage-Backed Securities 42,825,108 42,825,108 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 44,513,633 44,513,633 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)
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds

5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts

5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type
5999999999. Total - Preferred and Common Stocks

0 0
) - 0 0
)- 0 0
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
) - 0 0
) 0 0
0 0

000000-00-0 ......... SKANDANAVISKA ENSKILDA BANKEN .....ovuveviiiiniiiinniinnniiinninnesienninnssneensiennnnnens | feeeeeeneeees 1B L0190 [ 190 o, 12/15/2023 .......
000000-00-0 .........| SKANDANAVISKA ENSKILDA BANKEN .. 12/15/2028 ...
000000-00-0 .| SKANDANAVISKA ENSKILDA BANKEN .. 12/15/2023 ...
000000-00-0 .| UBS AG LONDON .. eeennn 1172772023 ..
000000-00-0 .| UBS AG LONDON ... 191,296 |.. ... 191,296 |....... 11/27/2023 ...
000000-00-0 .| UBS AG LONDON ...581,875 |.. ...581,875 |....... 11/27/2023 ...
000000-00-0 .| ING (US) Funding LLC ooennn 06/13/2024 ..
000000-00-0 .........| ING (US) Funding LLC . . ... 153,037 |....... 06/13/2024 ...
000000-00-0 .........| ING (US) Funding LLC .. . 465,497 |.. . 465,500 06/13/2024
000000-00-0 .| PERSHING LLC ... 304 [.. 304 02/01/2024
000000-00-0 .| PERSHING LLC .... .306,074 |.. .306,074 02/01/2024
000000-00-0 .| PERSHING LLC .... ...931,000 |.. ...931,000 |....... 02/01/2024 ...
000000-00-0 .........| BOFA SECURITIES, INC 315 |.. onnen 01702/2024 ..
000000-00-0 .........| BOFA SECURITIES, INC .... 317,552 |.. .... 317,852 |....... 01/02/2024 ...
000000-00-0 .........| BOFA SECURITIES, INC .. ...965,912 |.. ...965,912 |....... 01/02/2024 ...
000000-00-0 .| PERSHING LLC .... 380 |.. .eenn. 02/01/2024 ..
000000-00-0 .| PERSHING LLC . 382,592 |.. 382,592 |....... 02/01/2024 ...
000000-00-0 .| PERSHING LLC . 1,163,749 |.. ,163,749 |....... 02/01/2024 ...
000000-00-0 .........| MORGAN STANLEY . 569 |.. .. 03/20/2024 ...
000000-00-0 .........| MORGAN STANLEY .... .573,889 |.. .573,889 03/20/2024
000000-00-0 .| MORGAN STANLEY ... . 1,745,624 |.. . 1,745,624 03/20/2024
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/DEC/2023 USD 100 .... ....2,310 |.. 2,310 12/31/2023
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.875% 31/JAN/2024 USD 100 ... .4,559 .4,559 01/31/2024
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.375% 29/FEB/2024 USD 100 . 02/29/2024
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 29/FEB/2024 USD 100 .... .. 02/29/2024 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.125% 29/FEB/2024 USD 100 . .. 02/29/2024 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/MAR/2024 USD 100 ... .. 03/15/2024 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/MAR/2024 USD 100 . .. 03/31/2024 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/APR/2024 USD 100 .... .. 04/15/2024 ...
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000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAY/2024 USD 100 .... ....3,656 |.. X ....... 05/31/2024 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2024 USD 100 . 07/15/2024
000000-00-0 ... .| UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/JUL/2024 USD 100 .... 07/31/2024
000000-00-0 ... .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/AUG/2024 USD 100 .... .. 08/15/2024 ...
000000-00-0 ... .| UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/AUG/2024 USD 100 .... .. 08/15/2024 ...
000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 1.875% 31/AUG/2024 USD 100 . .. 08/31/2024 .......
000000-00-0 ... .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/SEP/2024 USD 100 .... 09/15/2024 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) XXX
000000-00-0 ... .| SUMITOMO MITSUI TRUST BANK LTD, LDN ... .. ooooen. 1270172023 ..
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, ... 189,473 |.. .... 188,591 |....... 12/01/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, ...576,329 |.. ...573,646 |....... 12/01/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, .. eeeeenn 1271972023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, ....188,928 |.. ....188,5% |....... 12/19/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, ...574,671 |.. ...573,660 |....... 12/19/2023 ...
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co 265 |.. .. 10/17/2023
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co ... .267,102 |.. . 264,003 10/17/2023
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... .812,458 |.. .803,030 10/17/2023
000000-00-0 ... .| MUFG Bank Ltd, London Branch ... e 16 .. 10/18/2023
000000-00-0 ... .| MUFG Bank Ltd, London Branch ... .. 76,304 |.. .. 10/18/2023
000000-00-0 ... .| MUFG Bank Ltd, London Branch ... 232,098 |.. .. 10/18/2023
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co .. 10/19/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co .. 10/19/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co .. 10/19/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co .. ...... 10/20/2023 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... 137,306 |.. .... 135,773 |....... 10/20/2023 ...
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co ... ...412,987 |....... 10/20/2023 ...
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co ... 11/09/2023
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... 11/09/2023
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co 11/09/2023
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, .. 11/10/2023
000000-00-0 ... .| SUMITOMO MITSUI TRUST BANK LTD, .. 11/10/2023
000000-00-0 ... .| SUMITOMO MITSUI TRUST BANK LTD, .. 11/10/2023
000000-00-0 ... .| MUFG Bank Ltd, London Branch ... .. 1073072023 ...
000000-00-0 .| MUFG Bank Ltd, London Branch .. 10/30/2023 ...
000000-00-0 .| MUFG Bank Ltd, London Branch .. 10/30/2023 ...
000000-00-0 .| MUFG Bank Ltd, London Branch .. 11/20/2023 ...
000000-00-0 ... .| MUFG Bank Ltd, London Branch ... .. 11/20/2023 ...
000000-00-0 ... .| MUFG Bank Ltd, London Branch 11/20/2023
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, 01/29/2024
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, .. 01/29/2024
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, .228,283 |.. . 228,354 01/29/2024
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co ... ... 148 |.. .. 147 03/13/2024
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co ... ... 149,024 |.. .... 148,612 |....... 03/13/2024 ...
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co ... ... 453,294 |.. ... 452,039 |....... 03/13/2024 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co .. 02/08/2024 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co .. 02/08/2024 ...
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co .. 02/08/2024 ...
000000-00-0 ... .| National Westminster Bank PLC .. .. 03/04/2024 ...
000000-00-0 ... .| National Westminster Bank PLC 111,936 |.. 111,389 03/04/2024
000000-00-0 .| National Westminster Bank PLC . 340,481 |.. .338,817 03/04/2024
000000-00-0 .| National Westminster Bank PLC Y/ .74 02/20/2024
000000-00-0 .| National Westminster Bank PLC .. 74,783 |.. 74,254 02/20/2024
000000-00-0 ... .| National Westminster Bank PLC .. 227,471 |.. . 225,863 02/20/2024
000000-00-0 ... .| NATIXIS NY .. ....... 10/10/2023
000000-00-0 ... .| NATIXIS NY ... ... 229,570 |.. .... 229,555 |....... 10/10/2023
000000-00-0 .| NATIXIS NY ... ...698,294 |.. ...698,250 |....... 10/10/2023
000000-00-0 .| CREDIT AGRICOLE CIB, NY . .. ....... 11/01/2023
000000-00-0 .| CREDIT AGRICOLE CIB, NY . ....107,140 |.. .... 107,126 |....... 11/01/2023
000000-00-0 .| CREDIT AGRICOLE CIB, NY . ... 325,893 |.. ... 325,850 |....... 11/01/2023
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON 152 |.. eeen.. 1172072023 ...
000000-00-0 ... .| BANK OF NOVA SCOTIA HOUSTON .. .... 153,048 |.. .... 153,043 |....... 11/20/2023 ...
000000-00-0 ... .| BANK OF NOVA SCOTIA HOUSTON .. . 465,535 |.. . 465,517 11/20/2023
000000-00-0 .| CITIBANK NY L 137 137 12/15/2023
000000-00-0 ... .| CITIBANK NY . 137,785 |.. 137,764 12/15/2023
000000-00-0 ... .| CITIBANK NY ...419,109 |.. ... 419,043 |....... 12/15/2023 ...
000000-00-0 ... .| BANK OF AMERICA NA .. .. ....... 03/08/2024 ...
000000-00-0 .| BANK OF AMERICA NA .. 76,525 |.. .. 76,518 |....... 03/08/2024 ...
000000-00-0 .| BANK OF AMERICA NA ...282,770 |.. ...282,750 |....... 03/08/2024 ...
000000-00-0 .| CIBC NY .. .. .. 10/13/2023 ...
000000-00-0 .| CIBC NY ... 191,315 |.. .. 10/13/2023 ...
000000-00-0 .| CIBC NY .. ...581,932 |.. .. 10/13/2023 ...
000000-00-0 ... .| STANDARD CHARTERED NY . .. .. 03/12/2024 ...
000000-00-0 ... .| STANDARD CHARTERED NY ... .. 76,518 |.. 76,518 03/12/2024
000000-00-0 .| STANDARD CHARTERED NY ... 282,750 |.. . 232,750 03/12/2024
000000-00-0 .| 0CBC NEW YORK ... e 16 .. ... 76 12/20/2023
000000-00-0 .| OCBC NEW YORK ... .. 76,552 |.. .. 76,518 |....... 12/20/2023 ...
000000-00-0 ... .| OCBC NEW YORK ... ... 232,852 |.. .. 232,750 |....... 12/20/2023 ...
000000-00-0 ... .| SUMITOMO BK NY . .. ....... 01/16/2024
000000-00-0 ... .| SUMITOMO BK NY .... ... 191,469 |.. .... 191,296 |....... 01/16/2024
000000-00-0 .| SUMITOMO BK NY . ... 582,400 |.. ...581,875 |[....... 01/16/2024
000000-00-0 .| BARCLAYS NEW YORK .. ooeeen. 02/14/2024 ...
000000-00-0 .| BARCLAYS NEW YORK .... 153,048 |.. .... 153,037 |....... 02/14/2024 ...
000000-00-0 ... .| BARCLAYS NEW YORK ... ... 465,533 |.. ...465,500 |....... 02/14/2024 ...
000000-00-0 ... .| OCBC NEW YORK ... ... 129 |.. ... 129 11/16/2023
000000-00-0 .| OCBC NEW YORK ... 130,119 |.. .130,081 11/16/2023
000000-00-0 .| OCBC NEW YORK ... .395,790 |.. . 395,675 11/16/2023
000000-00-0 .| SUMITOMO BK NY . ... 228 |.. 228 01/11/2024
000000-00-0 ... .| SUMITOMO BK NY ... .229,769 |.. . 229,555 01/11/2024
000000-00-0 ... .| SUMITOMO BK NY .... ...698,900 |.. ...698,250 |....... 01/11/2024
000000-00-0 ... .| BANK OF AMERICA NA .. eee... 1171772023
000000-00-0 .| BANK OF AMERICA NA . .. .... 153,037 |....... 11/17/2023
000000-00-0 .| BANK OF AMERICA NA .. ... 465,563 |.. ...465,500 |....... 11/17/2023
000000-00-0 .| NORDEA BANK ABP, NEW YORK BRANCH . .. 04/26/2024 ...
000000-00-0 ... .| NORDEA BANK ABP, NEW YORK BRANCH ... .. .. . .. 04/26/2024 ...
000000-00-0 ... .| NORDEA BANK ABP, NEW YORK BRANCH ... .698,768 |.. .698,250 04/26/2024
000000-00-0 .| SVENSKA NY - ... 190 |.. 190 10/31/2023
000000-00-0 ......... SVENSKA NY ettt e eeaaan ...191,316 |.. ..191,29% |....... 10/31/2023 ...
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000000-00-0 .| SVENSKA NY . N [PPTROR ....581,936 |.. ....581,875 |....... 10/31/2023 ...
000000-00-0 152 ). 152 12/01/2023
000000-00-0 ... .153,023 |.. . 163,037 12/01/2023
000000-00-0 ... ... 465,459 |.. ...465,500 |....... 12/01/2023 ...
000000-00-0 .........| NORDEA BANK ABP, NEW YORK BRANCH .... .. 04/18/2024 ...
000000-00-0 .| NORDEA BANK ABP, NEW YORK BRANCH . .. 04/18/2024 ...
000000-00-0 .| NORDEA BANK ABP, NEW YORK BRANCH . .. 04/18/2024 ...
000000-00-0 .| OCBC NEW YORK ... .. ...... 12/08/2023 ...
000000-00-0 .| OCBC NEW YORK .... 153,040 |.. .... 153,037 |....... 12/08/2023 ...
000000-00-0 .| OCBC NEW YORK ...465,510 |.. ...465,500 |....... 12/08/2023 ...
000000-00-0 .........[ SVENSKA NY ... 228 |.. .. 04/19/2024 ...
000000-00-0 .........| SVENSKA NY ... .229,6% |.. 04/19/2024
000000-00-0 .| SVENSKA NY ... .698,672 |.. .698,250 04/19/2024
000000-00-0 .........| ROYAL BANK OF CANADA NY .... e 16 .. ... 76 04/15/2024
000000-00-0 .........[ ROYAL BANK OF CANADA NY .... .. 76,607 |.. .. 76,518 |....... 04/15/2024 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... ...233,018 |.. ...282,750 |....... 04/15/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . .. ....... 05/23/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . ....153,198 |.. .... 153,037 |....... 05/23/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA NY . ... 465,989 |.. ...465,500 |....... 05/23/2024 ...
000000-00-0 .| TORONTO DOMINION NY . .. ....... 10/06/2023
000000-00-0 .| TORONTO DOMINION NY . ... 382,592 |.. .... 382,592 |....... 10/06/2023
000000-00-0 .........| TORONTO DOMINION NY . ,163,749 |.. ,163,749 |....... 10/06/2023
000000-00-0 .........| TORONTO DOMINION LONDON .... ... 38 08/14/2024
000000-00-0 .| TORONTO DOMINION LONDON .... .. 38,259 08/14/2024
000000-00-0 .| TORONTO DOMINION LONDON .... 116,375 08/14/2024
000000-00-0 .| AUSTRALIA NEW ZEALAND NY ... .. ....... 10/17/2023
000000-00-0 .........| AUSTRALIA NEW ZEALAND NY ... .... 153,037 |.. .... 153,037 |....... 10/17/2023
000000-00-0 .........| AUSTRALIA NEW ZEALAND NY ... ...465,500 |.. ...465,500 |....... 10/17/2023
06367C-2J-9 .........| BANK OF MONTREAL CHICAGO ... .. 11/08/2023
06367C-2J-9 BANK OF MONTREAL CHICAGO .. 11/08/2023
06367C-2J-9 BANK OF MONTREAL CHICAGO .. 11/08/2023
06367D-BS-3 BANK OF MONTREAL CHICAGO ....... 08/01/2024
06367D-BS-3 ......... | BANK OF MONTREAL CHICAGO ... .... 191,401 |.. ....191,296 |....... 08/01/2024
06367D-BS-3 ......... | BANK OF MONTREAL CHICAGO ... 582,194 |.. .581,875 08/01/2024
06367D-BZ-7 .........| BANK OF MONTREAL CHICAGO ... .. 152 .. 152 08/07/2024
06367D-BZ-7 .........| BANK OF MONTREAL CHICAGO ... 153,096 . 153,087 08/07/2024
06367D-BZ-7 .........| BANK OF MONTREAL CHICAGO ... 465,680 . 465,500 08/07/2024
13606K-TZ-9 .........| CIBC NY .. .. 114 03/08/2024
13606K-TZ-9 .........| CIBC NY .. ... 114,778 |....... 03/08/2024 ...
13606K-TZ-9 .........| CIBC NY ... 349,125 |....... 03/08/2024 ...
78015J-6P-7 ROYAL BANK OF CANADA NY . .. .. 09/20/2024 ...
78015J-6P-7 ROYAL BANK OF CANADA NY . ... 191,443 |.. .. 09/20/2024 ...
78015J-6P-7 ROYAL BANK OF CANADA NY . ...582,323 |.. .. 09/20/2024 ...
89115B-R7-7 .........| TORONTO DOMINION NY .. 01/23/2024 ...
89115B-R7-7 .........| TORONTO DOMINION NY . 99,513 |.. 01/23/2024
89115B-R7-7 .........| TORONTO DOMINION NY . . 302,693 |.. . 302,575 01/23/2024
89115B-TT-7 .........| TORONTO DOMINION NY . ... 190 |.. ... 190 02/13/2024
89115B-TT-7 .........| TORONTO DOMINION NY . 191,407 |.. . 191,29 02/13/2024
89115B-TT-7 ... TORONTO DOMINION NY .582,212 |.. .581,875 02/13/2024
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. .. 10/06/2023
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. .. 10/06/2023
000000-00-0 .| BANK OF NOVA SCOTIA HOUSTON .. 10/06/2023
000000-00-0 .| DNB NOR BANK ASA NEW YORK . .. 10/02/2023 ...
000000-00-0 .| DZ BANK AG NEW YORK ......... .. 10/02/2023 ...
000000-00-0 .| FIRST ABU DHABI BANK USA NV .. 10/02/2023 ...
000000-00-0 .| LANDESBANK BADEN-WURTTEMBERG LON . .. 10/02/2023 ...
000000-00-0 .........| LANDESBANK HESSEN THUR NY . .. . ...... 10/02/2023 ...
000000-00-0 .........| NORDEA BANK ABP, NEW YORK BRANCH .... ... 108 |.. 108 10/02/2023
000000-00-0 .| DNB NOR BANK ASA NEW YORK 114,778 |.. 114,778 10/02/2023
000000-00-0 .........| DZ BANK AG NEW YORK 114,778 |.. 114,778 10/02/2023
000000-00-0 .........| FIRST ABU DHABI BANK USA NV .. .. 10/02/2023 ...
000000-00-0 .........| LANDESBANK BADEN-WURTTEMBERG LON .... .. 10/02/2023 ...
000000-00-0 .| LANDESBANK HESSEN THUR NY ....... .. 10/02/2023 ...
000000-00-0 .| NORDEA BANK ABP, NEW YORK BRANCH . .. . .. 10/02/2023 ...
000000-00-0 .| DNB NOR BANK ASA NEW YORK . ... 349,125 |.. .... 349,125 |....... 10/02/2023 ...
000000-00-0 .| DZ BANK AG NEW YORK ... ... 349,125 |.. .... 349,125 |....... 10/02/2023 ...
000000-00-0 .| FIRST ABU DHABI BANK USA NV .. ... 282,750 |.. ... 282,750 |....... 10/02/2023 ...
000000-00-0 .........| LANDESBANK BADEN-WURTTEMBERG LON .... ... 282,750 |.. ... 282,750 |....... 10/02/2023 ...
000000-00-0 .........| LANDESBANK HESSEN THUR NY . 349,125 |.. . 349,125 10/02/2023
000000-00-0 .| NORDEA BANK ABP, NEW YORK BRANCH ... . 330,505 |.. . 330,505 10/02/2023
000000-00-0 .| NATL BANK CANADA .... ... 304 |.. ... 304 10/06/2023
000000-00-0 .| NATL BANK CANADA .... .... 306,074 |.. .... 306,074 |....... 10/06/2023
000000-00-0 .........| NATL BANK CANADA .... ...931,000 |.. ...931,000 |....... 10/06/2023
000000-00-0 .........| NATL BANK CANADA .... .. ....... 10/06/2023
000000-00-0 .........| NATL BANK CANADA .... 516,500 |.. 516,500 |....... 10/06/2023
000000-00-0 .........[ NATL BANK CANADA .... ... 1,671,062 |.. .... 1,671,062 |....... 10/06/2023
9609999999. Subtotal - Cash (Schedule E Part 1 type) 32,503,717 32,454,903 XXX
018616-74-8 ......... ALLIANCE BERNSTEIN GOVT FD .eeeeeeeeeeee e e e e et e e e e e e e e e e e e e e e e e e . 10/02/2023
018616-74-8 .........| ALLIANCE BERNSTEIN GOVT FD ... .. 10/02/2023 ...
018616-74-8 ALLIANCE BERNSTEIN GOVT FD ... .. 10/02/2023 ...
261908-10-7 DREYFUS TREASURY & AGENCY LEX .. .. 10/02/2023 ...
261908-10-7 DREYFUS TREASURY & AGENCY LEX .. .. 10/02/2023 ...
261908-10-7 .........| DREYFUS TREASURY & AGENCY LEX .. 10/02/2023 ...
31607A-70-3 .........[ FIDELITY INST GOVT LEX 10/02/2023
31607A-70-3 .........[ FIDELITY INST GOVT LEX 10/02/2023
31607A-70-3 .........[ FIDELITY INST GOVT LEX 10/02/2023
31607A-70-3 .........[ FIDELITY INSTITUITONAL GOVT . 10/02/2023
31607A-70-3 .........[ FIDELITY INSTITUITONAL GOVT .... 10/02/2023
31607A-70-3 .........[ FIDELITY INSTITUITONAL GOVT .... .. 10/02/2023 ...
38141-27-3 ... .| Goldman Sachs Fin Square Govt Fd .... .. ....... 10/02/2023 ...
38141W-27-3 Goldman Sachs Fin Square Govt Fd . .. 76,518 |.. .. 76,518 |....... 10/02/2023 ...
381410-27-3 Goldman Sachs Fin Square Govt Fd . ...282,750 |.. ...282,750 |....... 10/02/2023 ...
44330V-48-0 HSBC US GOVT FUND LEX .... .. 10/02/2023 ...
44330V-48-0 .........| HSBC US GOVT FUND LEX .... .. 10/02/2023 ...
44330V-48-0 .........| HSBC US GOVT FUND LEX . 10/02/2023
524706-79-1 .........| WESTERN ASST GOV FD ... . 10/02/2023
524706-79-1 ......... WESTERN ASST GOV FD ...eeeeiieeeceiiiie et e e eeeanas .. 10/02/2023 ...
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524706-79-1 ......... | IESTERN ASST GOV FD 1A ..40,033 |.. .. 10/02/2023 ...
61747C-70-7 .........| MS GOVT US LEX 1A 10/02/2023
61747C-70-7 .........| MS GOVT US LEX .... 1A 10/02/2023
61747C-70-7 .........| MS GOVT US LEX ... 1A .. 10/02/2023 ...
61747C-70-7 .........| MS GOVT US ... 1A .. 10/02/2023 ...
61747C-70-7 NS GOVT US . 1.A .. 10/02/2023 ...
61747C-70-7 NS GOVT US .. 1.A .. 10/02/2023 ...
74926P-69-6 RBC US GOVT MONEY MKT FUND 1.A .. 10/02/2023 ...
74926P-69-6 RBC US GOVT MONEY MKT FUND 1.4 .. 10/02/2023 ...
74926P-69-6 RBC US GOVT MONEY MKT FUND ... 1.A .. 10/02/2023 ...
857492-70-6 .........| STATE STREET INST US GOVT FUND . 1A .. 10/02/2023 ...
857492-70-6 .........| STATE STREET INST US GOVT FUND . 1A 10/02/2023
857492-70-6 .........| STATE STREET INST US GOVT FUND . 1A 10/02/2023
949921-12-6 .........| WELLS FARGO GOVT FD LEX .... 1A 10/02/2023
949921-12-6 ......... | WELLS FARGO GOVT FD LEX .... 1A .. 10/02/2023 ...
949921-12-6 .........| WELLS FARGO GOVT FD LEX . 1A .. 10/02/2023 ...
... | FAIRWAY FINANCE CORP .. 1.8 .. 10/04/2023 ...
... | FAIRWAY FINANCE CORP .. 1.8 .. 10/04/2023 ...
... | FAIRWAY FINANCE CORP ... 1.8 .. 10/04/2023 ...
... | UNITED OF OMAHA LIFE INSURANCE . 1.8 .. 10/30/2023 ...
... | UNITED OF OMAHA LIFE INSURANCE . 1.8 .. 10/30/2023 ...
.| UNITED OF OMAHA LIFE INSURANCE . 1B . . .. 10/30/2023 ...
NOMURA SECURITIES ... 1A ..615 |.. ...615 10/02/2023
NOMURA SECURITIES ... 1A .619,800 .. .619,800 10/02/2023
NOMURA SECURITIES 1A . 1,885,274 |.. 885,274 10/02/2023
... | RBC CAPITAL NKS ... 1B 380 |.. e 10/02/2023 ..
... | RBC CAPITAL NKS ... 1B 382,592 |.. 382,592 |....... 10/02/2023 ...
... | RBC CAPITAL NKS ... 1B 163,749 |.. ,163,749 |....... 10/02/2023 ...
... | BOFA SECURITIES, 1B .. 531 |.. oo 10/02/2023 ..
... | BOFA SECURITIES, INC . 1.8 ....534.,642 |.. ... 534,642 |....... 10/02/2023 ...
... | BOFA SECURITIES, INC .. 1.8 626,246 |.. ,626,246 |....... 10/02/2023 ...
... | ROYAL BANK CANADA TORONTO . 1.8 569 |.. eeee 11/03/2023 ...
.| ROYAL BANK CANADA TORONTO .... 1B 573,889 |.. 573,889 |....... 11/03/2023 ...
ROYAL BANK CANADA TORONTO . 1B 745,624 |.. 745,624 11/03/2023
D PRINE SVCS 1A ...380 |.. 380 10/02/2023
D PRINE SVCS ... 1A .382,592 .. . 382,502 10/02/2023
.| TD PRINE SVCS ... 1A 163,749 |.. ,163,749 10/02/2023
ING FINANCIAL MARKETS LLC RPEQ ... 1B e e 190 e 190 11/03/2023
ING FINANCIAL MARKETS LLC RPEQ ... 1B ....191,206 |.. 191,206 |....... 11/03/2023 ...
ING FINANCIAL MARKETS LLC RPEQ ... 1B ...581,875 |.. ...581,875 [....... 11/03/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . 1.8 .. 11/03/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . 1.8 .. 11/03/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . 1.8 .. 11/03/2023 ...
ING FINANCIAL MARKETS LLC RPEQ ... 1B . .. 11/03/2023 ...
ING FINANCIAL MARKETS LLC RPEQ ... 1B 191,29 |.. .191,206 11/03/2023
ING FINANCIAL MARKETS LLC RPEQ ... 1B 581,875 |.. 581,875 11/03/2023
ROYAL BANK CANADA TORONTO ... 1B ...380 |.. ...380 11/03/2023
ROYAL BANK CANADA TORONTO ... 1B .382,592 |.. 382,502 11/03/2023
ROYAL BANK CANADA TORONTO ... 1B 163,749 |.. 163,749 11/03/2023
... | ROYAL BANK CANADA TORONTO ... 1B 380 |.. oo 11/08/2023 ..
... | ROYAL BANK CANADA TORONTO ... 1B ... 382,592 |.. 382,592 |....... 11/03/2023 ...
... | ROYAL BANK CANADA TORONTO . 1.8 163,749 |.. 163,749 |....... 11/03/2023 ...
... | ROYAL BANK CANADA TORONTO . 1.8 380 |.. oo 11703/2023 ..
... | ROYAL BANK CANADA TORONTO . 1.8 ... 382,502 |.. .00 382,502 |....... 11/03/2023 ...
.| ROYAL BANK CANADA TORONTO . 1.8 163,749 |.. ,163,749 |....... 11/03/2023 ...
ROYAL BANK CANADA TORONTO . 1.8 190 |.. e 11/03/2023 ...
ROYAL BANK CANADA TORONTO ... 1B .. ... 191,206 |.. v 191,206 |....... 11/08/2023 ...
ROYAL BANK CANADA TORONTO .... 1B 581,875 |.. 581,875 11/03/2023
ROYAL BANK CANADA TORONTO ... 1B 759 .. 759 11/03/2023
ROYAL BANK CANADA TORONTO .... 1B 765,185 |.. 765,185 11/03/2023
... | ROYAL BANK CANADA TORONTO ... 1B .. ..2,327,499 |.. ..2,327,499 |....... 11/03/2023 ...
... | TD PRINE SvCS ... 1A o 10/02/2023 ...
...| TD PRINE Svcs 1.A .. 191,296 |....... 10/02/2023 ...
.| D PRINE SVCS ... 1.4 .. 10/02/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . 1.8 .. 11/03/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . 1.8 .. 11/03/2023 ...
...| ING FINANCIAL MARKETS LLC RPEQ . 1.8 .. 11/03/2023 ...
.| ROYAL BANK CANADA TORONTO 1B . .. 11/03/2023 ...
ROYAL BANK CANADA TORONTO ... 1B .306,074 |.. .306,074 11/03/2023
ROYAL BANK CANADA TORONTO .... 1B .931,000 .. .931,000 11/03/2023
BANK OF MONTREAL, LONDON SOM USD ... 1B 10/02/2023
... | BANK OF MONTREAL, LONDON SCM USD ... 1B .. 10/02/2023 ...
.| BANK OF MONTREAL, LONDON SCM USD . 1B .. 10/02/2023 ...
ING BANK NV, LONDON BRANCH 1B .. 11/03/2023 ...
ING BANK NV, LONDON BRANCH ... 1B .. 11/03/2023 ...
... | ING BANK NV, LONDON BRANCH ... 1.8 .. 11/03/2023 ...
... | UNITED STATES OF AMERICA BILL ZERO CPN 26/DEC/2023 USD 100 .. 1.4 .. 12/26/2023 ...
... | UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/NOV/2023 USD 100 . 1.4 .. 11/30/2023 ...
... | UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/Nov/2023 USD 100 ... 1A .. 11/15/2023 ...
... | UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2023 USD 100 .. 10/15/2023 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 29,126,402 29,127,269 XXX
9999999999 - Totals 114,847,854 114,799,602 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ...42,111,204  Book/Adjusted Carrying Value $ - 42,075,543
2. Average balance for the year ~ Fair Value $ - ..131,256,789  Book/Adjusted Carrying Value $ .. . 131,213,921
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ .......... 82,344,709 NAIC2 $ ..o NAIC3 $ e NAIC4 $ . NAIC5 $ o NAIC6E $ oo
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Community Insurance Company

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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STATEMENT AS OF SEPTEMBER 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 [ (31,244,634)]....... (326,333,742)|...... (316,043,623)]..
150 E. 42nd Street, 39th
Wells Fargo ....ccoovvvviivenennns Floor, New York, NY 10017 .|........ ...0.000 [ooeooiiiiiie [V SRR [ (12,707,917)|.......... (9,522,665)|.......... (7,202,263)|..
303 Peachtree Street NE,
3rd Floor, Atlanta, GA
SunTrust Bank ......ccccceeeninnee. 30308 ..o o ...0.000 [ooeooiiiiiie [V ORI (V1N P 105,571 | 105,382 |.ccvinene 100,867 |..
500 Ross Street, Suite
154-1320, Pittsburgh, PA
MelTon .o 15262 ..o o ...0.000 [ooeooiiiiiie [V ORI (V1 (848,749).......... (1,015,882)]...cccvvnvne (949,478)|..
500 Ross Street, Suite
154-1320, Pittsburgh, PA
Bank of New York Mellon ........ 15262 ... o ...0.000 [oovoveviiiiiie [V ORI [ 4,238 | [V R 0
4 New York Plaza, 13th
JP Morgan Chase ........ccco..... Floor, New York, NY 10004 .|........ ...0.000 [ooeooiiiiiie [V SRR [V 69,495,077 |........ 104,451,541 |........ 137,223,860
8250 Woodfield Crossing
Federal Home Loan Bank Blvd, Indianapolis, IN
(Indianapolis) ..ccooovovrvirrinanes 46240 ..o o ...0.000 [ [V R 0 11,090,661 |......... 14,189,636 |.......... 17,385,966
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 35,894,247 (218,125,730) (169,484 ,671)
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 35,894,247 (218,125,730) (169,484,671)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total

- Cash

35,894,247

(218,125,730)

(169,484 ,671)
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STATEMENT AS OF SEPTEMBER 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 ... .e..iiiieieesuisseeeennuusaeeeennnusasaeennnnsaeesennnnsaseennnnansasennnnnnsseennnnnnssesennnnnssesennnnnnseesnnnnnnseseennnnnnneeennn | sovennnnnes [reeernnnnes 09/29/2028 oiiiiiiis Jovvnnnnnneennnnnnnnneeennna5.360 |oonnnnnnn 10/02/2023 Looveee |ovneeeneeiniienneeeeneneeeen 7,600,000 |oeeiieniiiiiiiiiiinieinineeeen 2,263 [ 0
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 7,600,000 2,263 0
0109999999. Total - U.S. Government Bonds 7,600,000 2,263 0
0309999999. Total - All Other Government Bonds 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0
1309999999. Total - Hybrid Securities 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0
2419999999. Total - Issuer Obligations 7,600,000 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 7,600,000 0
261908-10-7 ....... 09/29/2023 .... 75,000,000 |..

09248U-71-8 ....... 09/29/2023 . . 75,000,000 |..

825252-40-6 ........ 09/01/2023 .....cevvn Jvvennnnnniniinnnnnnnnnnnnnn 00000 |oiiiiiiiiiiiiins i | 2,000,000 |..

8209999999. Subtotal - Exempt Money Market Mutual Funds 152,000,000

381410-27-3 ....... GOLDMAN SACHS FIN SQ GOVT INSTITUTIONAL J 09/29/2023 .... 75,000,000 |..

524706-79-1 ....... WESTERN ASSET INST GOVT ..eeettieeeeeeete e e e eeee e e e e e e e e e e e e e e e e e e eaa e e e e e e e s e e e e e eesa e e e e e e saa e e e e e e ssa e e e e ensaa e e e e eesaa e e eeennanaeeeennnaneeeennnnnnns T I 09/29/2023 .... 15,000,000 |..

608919-71-8 ....... FEDERATED GOVERNMENT OBLIGATI0 R O 09/28/2023 .... 75,000,000 |..

001421/-84-3 . PREMIER US GOVT MNY INST .......... 09/29/2023 . . 75,000,000 |..

316175-10-8 ....... [FIDELITY INSTL GOV'T MM FUND 057 09/29/2023 . . 75,000,000 |..

40428X-10-7 ....... 08/18/2023 ... 58,000,000 |..

8309999999.

433,000,000

8609999999 - Total Cash Equivalents

592,600,000

919,029
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