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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oovvviiieiecieieies et e eeees 13,267,963 |............. 2.219 |....... 13,267,963 |.....cooveecen 0 [ 13,267,963 |............. 2.219
1.02 All Other GOVEIMMENLS .........vovveveeeeeeieiieieeeeeeeeee e s 3,892,324 |............ 0.651|......... 3,892,323 | 0 e 3,892,323 |............ 0.651
1.03 U.S. states, territories and possessions, etc. guaranteed .............c.c......|o....... 14,754,636 |............. 2.468 |........ 14,754,635 |....coovvvieeen O [ 14,754,635
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...ttt e 25,932,668 |.............. 4.337 |........ 25,932,669 |........cocveveveeen 0 oo 25,932,669
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 204,828,613 |............ 34.256 |...... 204,828,608 |........ccocevveeeen. 0 e 204,828,608 |........... 34.256
1.06 Industrial and MISCElIANEOUS ...........c.coovocueuerereeeececeeeeeeeeeeeeeeeeeeseseeeaeaa|eeeene 289,654,904 |............ 48.443 |...... 289,654,909 |....cooeeeeeenn 0 289,654,909 |........... 48.443
1.07 HyDrid SECUMHES ....vovivieiiiiieteieteetee e[ [V 0.000 [.eeeevverriennee O fooeeeeiireeees O o (O 0.000
1.08 Parent, subsidiaries and affiliates ............cooooeeeeoeeeeeeeeee oo (0] I 0.000 |.ooveeieeieens O e O el (1) 0.000
1.09 SVO identified funds ...........ccocviiiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccvvevieiiieiiiiiiiic )
1.12 Total long-term bONAS ..........cooeeiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveeevevereeees e [V 0.000 [creeeeeereeeeereenenes O oo O o (] 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoerriieieinnreennneees e [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
2.03 Total preferred STOCKS .........ceviviieieeeieieieteieeceee e e [V 0.000 [oreeeecereeeeereenenes O oo O o (] 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeccccnne. [V 0.000 [eeeeeeereeeeereenenne O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........cccovvvveeeeieveres o [V 0.000 [.eeeevverriennee O fooeeeeiireeees O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoeveveveveeeforrrncccce (0] I 0.000 |.ooveeieeieens O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ............ocooveernnireennnnees oo [ 0.000 [.eeeevverriennee 0 freenrreeieien O e [ 0.000
3.05 MULUAI FUNGS ...o.veeetetcece ettt e [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieice e e [V 0.000 [.eeeevverriennee 0 freenrreeieien O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......oovvieieiiieveeeeeeccce et s [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.08 Exchange traded fUNS ............ccoeueueuruiiiniiiieieeeeee e e [V 0.000 [veeeveverreennee O fooeeeeeeiieeeens O o (O 0.000
3.09 Total COMMON STOCKS ........cvcvevevieieiieieieieietetcece et s e s [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeuieiieeiieiieeiee ettt ettt sae e aeeneennean
4.02 Residential mortgages ....
4.03 Commercial MOMGages ...........cccoirriiirieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirniiecerinnseersneseeesnene oo [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiiicieese e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cceueuriiiririeieieieeeeneseseeeeeese e (VO 0.000 [.ovvveieieienene 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ............c.cevevevereeeeeeeieereeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieveuiiieriicieeieeeee et e (VO 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l EStALE .......c.coeeeeeiereeeeeecec e e [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovriieeiiiinrrseeeeeseseseseseeee e 431,570 |............. 0.072 |...coccee. 431,570 [ O [ 431,570 |............. 0.072
6.02 Cash equivalents (Schedule E, Part 2) .........ccccceeeeeinirivneeeeenenesenis [ 45,166,260 |............. 7.554 |....... 45,166,260 |........coocoeeee 0 e 45,166,260 |............. 7.554
6.03 Short-term investments (Schedule DA) ...........cccooovveveveveeeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
6.04 Total cash, cash equivalents and short-term investments .....................ooo.o... 45,597,830 |............. 7.626 |....... 45,597,830 |....cveveveireen O | 45,597,830 |............. 7.626
7. CoNtraCt 08NS .......c.ooiiiiii s
8. Derivatives (Schedule DB) ..........cccouiiiiiiiieieieeee s
9. Other invested assets (Schedule BA) .........ccccoiiiiiiiiiiiiie e
10.  Receivables for SECUNtIEs ............cccceiiiiiiiiiiiiiiiicce
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Lin€ 11) .....ccoeiiiiiiiiiiieeeeeeceees
13. Total invested assets 597,928,938 100.000 597,928,937 597,928,937 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiie bbbttt bbbt b bbb aR e e r e s b e e besaeebesaesresaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt b e et e e st e eaeeaae oeabeeabeeabe et e et e et s s aeesbeeas eeetseesseaseenaeeseeaeeaeeaae s
Current year change in encumbrances:

B ] = S =T i TR o 10 o e OO PRPRPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbbt h bbb e b b e s oo b e e b e b e e b e e b oo b b e e b e b e saebe S8 HE SRS AR SR L AR SR LA b e R e e b e R e e b e b et ebeseteset st

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... ... ... e .. ... ..o teeeteseeeeeseeeseenbeenteenseanseas £oeemseasseaseeaseenseeseeaeeaaean

Deduct amounts received on disposals, Part 3, CHlls 1S ... ... A B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o . ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B )= S =T TR o 10 o e P PPRTPS

7.2 TOtals, Part 3, COIUMN 10 ....ouiiiiiiiiiiii bbbt b bbb e b b se b e e b e e b e b e e b e sd e b e b e e b e b e saebe 2284 E SRS AR SR L AR e AL e b e b e e b e b e b e b e e eabeseasese s ese s
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..ot bbb bbb bbb e e b e e b b it b et s b bt e b b e b b e saebs S8 e R oA e s b e s bbbt

LA o] = K =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5F6-7-8) ..........ccuiiiiiiiiitiii ittt bbbttt sttt oo e e e e e e e e e e e e e eneeas
[DI=Ye [0 8 o) e=T Mo o E=Te (g a 11 C=To IR= a0 o0 L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) ...ttt bbbt bbbt bbb bbbt bbbt b e bt bt e bt b 2esemmeessene e e e e e e e e e e eneenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOr VAT .........ciiiiiiiiii et 2eeese e e e e e e e e e e e e e eeneea
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ot bbb bbb bbb bt bt s R e e e e e reebesaestestestesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e et e e st e eaeeaae oeabeeabe e et e et e et e et e saeesheeas eeetseesseaseenseeseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..ot b bbbt bbb b e so b e e b e b e b e e e b s e b e b e e b e bt saebe S0 HE SR e AR SR L AR oA L e b e R L e b e R e e b e Rt esesebeses st

P aXeTe (U= o) e =Tt oTU o | PR
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column O .......oeiiiiiieeeeeee g oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvvee. A ... B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb e b bbb bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o b bt b e b bbb bbb b b e e b et b et b et e b e R e SR e R e s b e b e b et e b b e b b e

O e = R e Ty A A o] [0 T T OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.ccuiiiiiiiiiiiiiiiieieeieeeies —eeee e
TOtal VAIUBION @IIOWANCE ... .ottt et e e et et e oo e oS E oo H e SR e SRt £ e e £ Ee £ o e £ Ee £ R e SR £ e R e S h oo h e £ R e £ R e SR e £ e e e R e e R e eR e e ee e e e eR e e e e eeeeeeeeeeeeen R e R e E et ettt
ST o] ol = I (g T= Y B o TU T SR
Deduct total NONAAMIEA @MOUNLS ..ottt e e et e e E e e e e s e e e e e e e e e Ee £ E £ e R e SR e SR e SR e e R e SR e e R e e R e e e e e R e e R e e e e eh e eeeseeeeeeeeaae s S0ess e s e s e et et e

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ouiiiiiiiiiiii ittt m e e e e e e e e e eaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOM YEA ..........iiiitiiiiiitiite ettt bbb bbb b bbb b E £ E £ E b £ E £ A E e E e bt AR e e bt b e bt bt 2eemse e e eeene e e e e e e e e e ennnens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii it bbb bbbttt b e aR e e e ebesbesaeebesaesaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..o ittt e b e st e e st e e aeeaae oeabeeabeeabe e be et e e b e aae e sheeas eeetseesseaseenaeeseeaeeseeaaean
Capitalized deferred interest and other:

B ) = S T i TR o 10 1o e R PSP PTPNS

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbbt bbb b se b e e b e b e e b e e e b e s e e b b e e b e b e saebe 01 E SR e AR SR L LR oA L e b e R e e b e R e e b e Rt ebesesese s eae e
F oo (U= o e =TotoTU o | O OO R
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ..o A ...
5.2 Totals, Part 3, Column 9 .......c..cccoveiiiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ .....\GEE ...

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et e et teesutetosntatassseannstaassssaanssaaansseessteessseesaseeesnteeaseeesabeeeasteeaaseeesabe Saeeeenneeeenaeeenaseeeaeeenaaeeens
Deduct amortization of premium @Nd AEPIECIALION ...........iiiiiiiieie ettt et e et e e st e e st e ea e e es e e st e et easeeaeeea s e eaeees e e eseeea e e st e st e aseenbeeaseenseeneeantes Sheeemteesteasteasseaaseaseensenaes
Total foreign exchange change in book/adjusted carrying value:

LS B o] = S =T i TR o1 10T o e A OO PRPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt h et b et b b e b b se b e e b et b e b e e e b e s d e b b e s b e b e saebe 2018 SR e AR SR L AR oA L e b e R e e b e b e e b e b e abs eabesebese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b b e bbb b b e b bt b b e e b et b et b e e e b e R e SR e R e e s e b e b et bbb b

O e = R e Ty A A o] [0 Ty e B O OSSR
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......ccuiiiiiiiiitirieie ittt bbb bbbttt st Seeeeeeseeesee e e e e e eeneens
[B2=Ye [0 8 o) e=T Mo o E=Te (4 a 11 C=To IR= a0 To 0L OO PURRPERRRRRNY

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbb bbb bbb bbbt bbbt bt bt bbb Snmemaeesseneee e e e e e e e e eneenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAT ............cccueveueeeeeeceeteteteeeescaete et esessssesesesesesssaesesesesessssssesesesessssssesesesensssesesasesnssastesasessnssantesans seessscacaesns 616,287,844
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccuiuiiiuiiiieteieteee et et st e e te st eae st et e et et et et e s e tese et esesseseseesessese s eteseebessesessstesesseseesebe s eseasabenssbens esennesenneseneas 76,393,363
ACCTUAI OF QISCOUNT .......cvvevie ettt eeeceete e ee e ea et teses e s e eaeteseseessaesesesesensesetesesesensssetesaseseesss et sesesansesetesesssensseetessesnsnaetesasesnsnsesesasesnsnsetesesansneeen 866,800

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt ettt

LRI o= Ta 2 Y=ot 1[0 1720 0011V 1 Yo Wt < TSN

4.4, Part 4, COIUMN T1 oottt e bbb bt £ e E bbbt £ e e E bbbt £t £ oo E bbbttt bbbkttt e R R e a e .0
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.iuiuiiiioiceceete e et e et se ettt e e e e s ae b et e s en s s saeteseseessseaesesesessssssesesasensnsesesasasensssseesesesenssssaesasessnsnas febestasseaesesananas 912,138
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiiuiieieieteee ettt ettt et e et e et e s et e s e s esenseseaseeeseeesennene 137,969,411
DedUCt @MOMZAHON OF PFEIMIUM ..........o..ieoe oot eee e e oo e e e e e ee e e ee e ee s e e es e e ee s e eeaseee s eee s eee s eee s e e e s ees e eee e e e e s s eenese s eesnaeenseenasenseeananens seseeaseesasiesaren 4,096,359
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et et et s e s e se s s e s s e 2 e b et e s e esases e s e s et e b et e s esess s e st et e b et esesess s e s s e s et et eseseas s es s s e bbb eb e e et sese e b bbbt 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt ettt e e bt b b ettt s b b et ettt st et et tatae 2osensnsetesesesennseaeses s s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiieeecececeeecee ettt ettt a s as s st eses e s e s e as s s s s s esesesesssea s s st et esesessasas s st eseseseans febebebtatt et neesetebebebeaeaeas 0

8.4, Part 4, COIUMN 15 ...ttt te et b et e bt e e b et E e h b eh e84 eE b E b £ E e E b b £t E bbb b b sen e naea et es e s en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt ettt bbbt h bbb E b0 E b £ ot E LR b £t E bbbttt b bt ensns e et s esennna st 63,270

9.2, Part 2, SECHON 1, COIUMN 17 .....eiuieieieieeeeeeeeeeeee ettt ettt ettt st et e s e s e e s s e s s e s et e s e s s s s s s st st eseseseasas s st eseseseans febebebtettatnensesebebebeaeaeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt b b et et e b e b et e s et b b et e et s bbb et taeae 2osensnseaetesasennseaeses s s 0

9.4, PArt 4, COIUMN 13 ...oeeiuieiee ettt ettt ettt ettt s st et et et et et et e s e se s et es et et e b e s esesssses s s a2 et e s et esesese et es e s et e s et e s esess s es s e s e s et eseseas s as s s et eb ek ebee et et nese bbbt eeeae e 0 e 63,270
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccooiiiiiiiiiiiiiiinie s e 0
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......cccevevereeruereeeeeeeeceetetesesesseaeteseseseessaesesesesessssssesesesenssaesesesanas seesesscscaesens 562,331,105
(DTt Lot (o) =TI gTeT g F=Te Lo Ty (=T o IR=T 4o U 0
Statement value at end of current period (LINE 11 MINUS LINE 12) .........ccurueieieieececeeieeeeeeeceete et eeeescaete e esesssaetetesesesssesaesesesessssssesesasensssssesesssensssssesesssenns feesesesesenanas 562,331,105
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c.cccoveveveceeveeereeeecee e 13,267,963 |...oocvneee 11,892,874 |................ 13,402,698 |................ 13,320,939
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 3,892,323 3,284,060 3,891,551 3,900,000
by governments) 4. Totals 17,160,286 15,176,934 17,294,249 17,220,939
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 14,754,636 14,097,033 16,282,098 13,155,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 25,932,668 24,704,410 28,124,878 23,485,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 204,828,613 190,371,942 209,099,234 198,452,280
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeeee oo 238,389,403 |................ 223,523,999 |................ 240,390,529 |................ 236,899,938
Identified Funds, Unaffiliated Bank 9. CANAGA ... s 8,463,952 |.......ocvvvnnne 7,960,262 |.................. 8,472,695 |.....ccovnee. 8,464,000
Loans, Unafilated Cortiicates of 10._ Other Countries 42,801,550 40,454,006 42,762,488 42,562,973
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 289,654,905 271,938,267 291,625,712 287,926,911
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 562,331,108 516,288,586 562,426,171 540,240,130
PREFERRED STOCKS 14.  United States .......ccceeeeveveecieceee e [0 U 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eveeeeeeeeeee e [0 U [0 U 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ...cooooceeeeeeeeeeeeeeee e 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 552,331,108 516,288,586 562,426,171

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............... 2,448,139

............... 7,630,897

.................. 101,909

7,630,897

29,981,945

30,457,190

29,981,945

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

............... 1,017,679
.............. 2,059,954

............... 1,832,370
.............. 2,059,954

............... 1,832,063
.............. 2,059,592

............... 1,832,370
............... 1,860,075

2.7 Totals 814,691 3,077,633 0 0 3,892,324 3,891,655 3,692,445 199,879

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 .. 13,396,655 |............... 1,357,980

B2NAIC 2 et O 0f..

3.3 NAIC 3 .. L0

3.4 NAIC 4 L0

BENAICS e e seeneene O o, 0

3.6 NAIC 6 0

3.7 Totals 13,396,655 1,357,980

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed

AANAIC T e (V) 19,886,989 |.............. 6,045,681

42NAIC2 ..

A3 NAIC 3 ..t

AANAIC A ..o

45NAICS ..

4B NAIC B ... . .

4.7 Totals 0 19,886,989 6,045,681 0 0 XXX 25,932,670 4.6 22,787,249 3.6 25,932,669 1
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

5.1 NAIC 1 60,232,047 75,280,702 204,828,609 |........ccccceeerenn 36.0 | 220,600,859

5.2NAIC 2 oo O e O e O e O O OO e O 000 1,533,523 |....

5.3NAIC 3 e ne e e O e O e O e O e O OO e e O 000 0.

54 NAIC4 .. 0.

B55NAICS oo O e O e O e O e O OO K e e O 000 0

5.6 NAIC 6 . 0 .

5.7 Totals 12,032,162 60,232,047 75,280,702 41,226,739 16,056,959 XXX 204,828,609 36.0 222,134,382 35.1 204,828,608 1




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 20,175,547 |........... 135,878,531 |............. 47,149,016 |............... 3,699,168 207,246,462 |........cceenn A 233,023,684 |..........oen.. 8 150,098,219 |............ 57,148,243
6.2 NAIC 2 .. .2,689,101 |... ...53,252,061 |... ..25,838,809 ..628,477 |.. . . .82,408,448 |.. L1450 ...96,110,598 |.... 15.2 | .76,140,557 |.. ..6,267,891

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. 0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ... 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals




L0IS

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 52,008,709 |........... 232,657,052 |.......... 138,481,955 |............ 45,027,816 |.............16,401,159 |......coovieieieen O o 484,576,691 . 427,428,446 |............. 57,148,245
12.2NAIC 2 ... ) e 2,689,101 |... ...53,252,061 |... ..27,898,763 628,477 |.. L0 .84,468,402 |.. ..14.8 |... . . . .78,000,632 |.. ..6,467,770

123 NAIC 3 e (D) i 0 om0 e O e 0 [ O oo O e 0 e 000 [ XX e XXX s o 0

124 NAIC 4 o (D) s 0 om0 e 0 o 0 [ O o O e 0 e 000 [ XX e e XXX o 0

12.5NAIC 5 ... () 0 oo O e O o 0 fooreeeeeeeeeee s O [ 0 (©) e O o 000 | XK e XK e e 0

126 NAIC6 ... N 0 0 0

12.7 TOtalS .o 54,697,810 |........... 285,909,113 |........... 166,380,718 |............. 45,656,293 505,429,078 |............. 63,616,015
12.8 Line 12.7 as a % of Col. 7 9.6 50.2 29.2 8.0 88.8 11.2

13. Total Bonds Prior Year
13ANAIC T e 53,367,186 |.......... 232,324,047 |.......... 186,872,181 |............ 45,402,266
13 2NAIC 2 e 3,487,027 |............. 50,093,822 |............. 40,309,282 |.............. 5,813,582

133 NAIC 3 e 0]..
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

13.7 TOtAlS ..o e 56,854,213 |.......... 282,417,869 |........... 227,181,463 ....633,389,465 |.......coccecnne ........... 556,103,170

13.8 Line 13.7 as a % of Col. 9 9.0 44.6 35.9 8.1 100.0 XXX 87.8
14. Total Publicly Traded Bonds
TAANAIC T e 45,030,143 |........... 189,452,226 |........... 132,384,330 |............. 44,184,443 |............. 16,377,304 ..o [V IO 427,428,446 467,200,801 |..ocveveeeeceiee FER: T - 427,428,446
14.2NAIC 2 ... ..2,039,123 |... ...49,462,665 |.... ..25,870,367 oo 628,477 |.. .. .78,000,632 |.. ...88,902,369 |.... .0 .78,000,632 |..
T43NAIC 3 oo [V [V [0 0 [ O e O e 0 e 000 e 0. L0.0 [ 0.
144 NAIC4 ... w0 0 20 . 0 0. 0.
TA5NAIC S .o e [V [V [0 0 |oeeereenerermeeeeeen O e 0 e 0 [ 020 | 0 [ 020 | 0
T4B NAIC 6 ... 0 0 0 0 0 0 0
14.7 TOtalS ..o o 47,069,266 |........... 238,914,891 |........... 158,254,697 |............. 44,812,920 |............. 16,377,304 |..ooerrriicenn O 505,429,078 556,103,170 505,429,078
14.8 Line 14.7as@ % Of COL 7 ..ocvveeeeeeeiee forececce 9.3 | A7.3 | 313 | 8.9 | 3.2 e 000 [ 100.0 | XX e X e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 8.3 42.0 27.8 7.9 2.9 0.0 88.8 XXX XXX XXX 88.8 XXX
15. Total Privately Placed Bonds
151 NAIC T e 6,978,566 |.............43,204,826 |..............6,097,625 |.................. 843,373 [....cocoorrnr. 890 | O | 57,148,245 . O [ XXX [ 57,148,245
15.2NAIC 2 ... .649, .3, ,028, .. L0 6,467,770 |.. A ...10,801, L ..6,467,770

153 NAIC 3 ..o
15.4NAIC A ...
15.5NAICS ...
15.6 NAIC6 ...

15.7 Totals ....ccociiiis
158 Line15.7asa % of Col. 7 .......ccceevricns
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 1.3 8.3 1.4 0.1 0.0 0.0 11.2 XXX XXX XXX XXX 11.2
(@) Includes $  orroreenene 63,436,364 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $ ........ccceeoeueurrrinecnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 currentyear,$ ..coccovivnininincene 0 prior year of bonds with 5G| designations and $ ............cccceveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 16,713,982 ; NAIC2 $ oo 0; NAIC3 $oieceeie 0; NAIC4 $ e 0; NAICS5 $ oo 0; NAICB $ e 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations .............cccooioiiiiiiiiiiiciieeies e, 19,738,669 |.............. 2,248,611 [ 7,463,643 oo 0 i 0 e XK o 29,450,923 2 e, T e 29,450,924
1.02 Residential Mortgage-Backed Securities ... ....62,330 |. ...199,528 |.. ..167,254 |.. N . .. ...531,021 |. L0.1 . , G001 ...531,022 |.
1.03 Commercial Mortgage-Backed Securities .......... [o.occcoocviviiiiiiceec 0 Joeeiicicees 0
1.04 Other Loan-Backed and Structured Securities ... 0 0 . .
1.05 Totals 19,800,999 2,448,139 7,630,897 101,909 0 XXX 29,981,944 5.3 30,457, 189 4.8 29,981,946 (2)

2. All Other Governments
2.01 Issuer Obligations ..........cccccceeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities .......... |.o..cccoovvevieiienn. 0
2.04 Other Loan-Backed and Structured Securities ... 0 0 . .
2.05 Totals 0 814,691 3,077,632 0 0 XXX 3,892,323 0.7 3,891,656 0.6 3,692,444 199,879
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........cccecvriiiinieniesiesiee
3.02 Residential Mortgage-Backed Securities

B (U O 814,691 |.............. 3,077,632 | 0 | (U O XXX v o 3,802,323 | 0.7 [ 3,891,656 |......ccccvueiinnns 0.6 [.cceinne 3,692,444 |................. 199,879

13,396,655 |.............. 1,357,980

14,754,635
0. .

24,984,707
0.

............. 14,754,635

3.03 Commercial Mortgage-Backed Securities [V 0 0 0 [ 020 | 0
3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 . 0 0
3.05 Totals 0 13,396,655 1,357,980 14,754,635 . 24,984,707 14,754,635

4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........cccceveeiieiiiicniieeeeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0 . .
4.05 Totals 0 19,886,989 6,045,681 0 0 XXX 25,932,670 4.6 22,787,249 3.6 25,932,669 1
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed

.............. 6,045,681

5.01 Issuer Obligations ...........cc.cccce.ee. e 1,487,983 |............. 24,882,916 |............. 45,783,508 |.............. 5,655,321 [oovoveiiiieiennn O e U XK e [ 77,809,728 |..oovovveiienl 1.7 o 109,473,328 |.....ccoovvvvveenn 7.3 | 77,809,728

5.02 Residential Mortgage-Backed Securities ... ..10,451,444 |. .33,645,958 |.. .29,420,393 |.. 35,571,418 |... ... 125,146,172 |.. . 110,752,174 |... 125,146,173 |.

5.03 Commercial Mortgage-Backed Securities ......... |....cccoou...... 9,734 | 1,703,173 | 76,800 |veoveeeieieieienns 0 Jooveeeeeeeeeieiieeeen 0 e XK [ 1,872,707 |eeieiiiiieeenn 0.3 [ 1,908,880 |.oevveerveiriiennn 0.3 [ 1,872,708

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 0

5.05 Totals 12,032, 161 60,232,047 75,280,701 41,226,739 16,056,959 XXX 204,828,607 222,134,382 204,828,609 (2)
6. Industrial and Miscellaneous

6.01 Issuer Obligations .............ccooeiveiiiiiiiiiinicicee e, 7,695,113 |.......... 148,905,829 |............. 67,268,313 |....ccoee 3,484,272 |...ovve 320,346 |........... D.9,0, RN RN 227,673,873 | 40.0 | 254,319,519 |.coiiii 40.2 | 202,634,131 |............. 25,039,742

6.02 Residential Mortgage-Backed Securities ... R F 202,599 |.coiiiene 780,192 .o 605,339 |..cociiinne 611,376 | 19,221 | D.9,0 TN RN 2,218,727 | 0.4 | 2,465,424 | 0.4 [ [V 2,218,727

6.03 Commercial Mortgage-Backed Securities .......... [............. 6,964,537 | 12,106,059 |.............. 2,263,850 |...coviiiieieiine 0 [ [ S XXX e 21,334,446 |.......cvovne 3.7 e 27,029,184 | 4.3 | 14,610,467 |............... 6,723,979

6.04 Other Loan-Backed and Structured Securities ... 8,002,399 27,338,511 2,850,322 231,998 4,633 XXX 38,427,863 6.8 45,320, 153 7.2 8,994,178 29,433,685

6.05 Totals 22,864,648 189, 130,591 72,987,824 4,327,646 344,200 XXX 289,654,909 50.9 329,134,280 52.0 226,238,776 63,416, 133
7. Hybrid Securities

7.01 Issuer Obligations ...........ccccoveveveveueueeiieeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals 0
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ............ccccveveveveveueeeieeeeeeeees oo 0

8.02 Residential Mortgage-Backed Securities ... L0

8.03 Commercial Mortgage-Backed Securities .......... L0

8.04 Other Loan-Backed and Structured Securities ... L0

8.05 Affiliated Bank Loans - Issued ...........cccceveevceene |oviiiiiiiciiciee, 0

8.06 Affiliated Bank Loans - Acquired ...........ccccceevuene 0

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniiniinicc0 o0 0 o0 0 [ XXX [ (V1 TR 0.0 e (V1 TR 0.0 e [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoviiiineeiieeeeeeeees e 28,921,765 |............. 210,135,691 |............. 130,996,757 |.cvevveeennne 9,139,593 [.ooiiie 320,346 379,514,152 e 66.7 |oceieenenne D.9.0, NI RUN D,9.0 NI RURR 354,274,531 |.oovennee. 25,239,621
12.02 Residential Mortgage-Backed Securities .......... [.c.coccceee 10,716,373 |...coceenneee. 34,625,678 |........c..... 30,192,986 |......cc... 36,284,703 |.....ceenve 16,076, 180 .. 127,895,920 |...oveeiiiiiie 2.5 | D.9,0 SN XXX e 125,677,195 |...vceerenene 2,218,725
12.03 Commercial Mortgage-Backed Securities ........ |...ccoennee. 7,057,271 ... 13,809,232 ....2,340,650 23,207,153 | e XXX i e XXX o 16,483,175 [.ovevveiee 6,723,978
12.04 Other Loan-Backed and Structured Securities . |- ,002,399 . 27,338,511 . .. 38,427,863 |. 8,994,178 |..ooeenennne. 29,433,685
12.05 SVO Identified FUNAS .......cccooeoeriiineieienenens e XX e XXX e XXX e XXX o XXX o0 o, 0 fooeiiii 000 e XXX e XXX o 0 0
12.06 Affiliated Bank LO@ANS ..........ccccevevenenenenenenes foeeeneiencncieeeeeen 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V 0
12.07 Unaffiliated Bank LOANS .........ccocevveeneeneeneeniens foevviniinin0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX o XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0
12.09 TOtalS ..o e 54,697,808 |............. 285,909, 112 | 166,380,715 |...ceenveee. 45,656,294 569,045,088 505,429,079 |.............. 63,616,009
12.10 Line 12.09 as a % of Col. 7 9.6 50.2 29.2 8.0 2.9 0.0 100.0 XXX XXX XXX 88.8 11.2
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvriiininiininiiiiens foeeiecieeene 35,628,343 |............. 201,881,294 20,258,010 [..ooveerenene 320,220 .. 445,325,949 ..o 703 | 413,842,348 |.............. 31,483,601
13.02 Residential Mortgage-Backed Securities .......... .. 10,260,439 |... ..32,002,986 |.. 29,856,176 |.. .. 15,399,852 113,805,297 |. ... 111,339,873 |.. .2,465,424
13.03 Commercial Mortgage-Backed Securities ........ .6,209,956 |... . 18,916,193 |.. . . 28,938,064 |. .21,102,764 |.. .7,835,300
13.04 Other Loan-Backed and Structured Securities . |. 4,755,475 . 29,617,394 . 45,320,153 |. 9,818,184 |.. 35,501,969

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOANS ..........ccccuvirininininins foeeeeiciciciciccee 0 Joeeereerreeremienneeees 0 oot 0 o0 0 e O XK i e XX [ XXX o0 [ 020 e [V 0
13.08 Unaffiliated Certificates of Deposi 0 0 0
13.09 TOtAIS ..o [oee e 56,854,213 |............. 282,417,867 |.eceeeneee. 227,181,462 |.ceenee. 51,215,849 |....cccenee 15,720,072 633,389,463 |.....ccoceeeeeeen 10010 | 556,103,169 |....ceevnve 77,286,294
13.10 Line 13.09 as a % of Col. 9 9.0 44.6 35.9 8.1 2.5 100.0 87.8 12.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooviiieiieniieeeieeeees e 28,271,788 189,782,854 |......cevne 126,759,951 |oooveiiins 9,139,592 |.ooviiiiiiienn 320,346 |............ ....354,274 531 413,842,348 | 6523 [ 354,274,531

14.02 Residential Mortgage-Backed Securities ... 10,513,775 |... . 33,845,486 |.. 29,587,647 35,673,328 |.. .. 16,056,959 .125,677,195 |. 111,339,873 |. . ...125,677,195 |..

14.03 Commercial Mortgage-Backed Securities ........ | 4,437,101 [oerienen. 10,215,868 |..ccvevenenee. 1,830,205 16,483,174 21,102,764 | 323 o 16,483,174

14.04 Other Loan-Backed and Structured Securities . |................ 3,846,602 |................ 5,070,683 208,994 178 [ 16 | 9,818,184 |.oooeieiiieieeeen 1.6 [ 8,994,178

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...oooeeeieeeeiceieeeeeees

14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

.............. 47,069,266

......................... 9.3

Section 12 8.3 4.0 XXX XXX 88.8 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccccceviiiiiiiiiiciis 25,239,621 31,483,601 |...cveeeeeieineeenn 5.0 oo XXX [ 25,239,621
15.02 Residential Mortgage-Backed Securities .......... [ 202,598 |oeeiiiiiie 780,192 [iiiiiininnn805,339 [ 811,375 | 19,221 [ XXX i o 2,218,725 | 004 [ 2,465,424 ..o 004 [ XX i s 2,218,725
15.03 Commercial Mortgage-Backed Securities ........ |.ccccoccene. 2,620,170 |..ccoeeeneee 3,593,364 |...ccoiieeennn510,445 |0 |0 [ XXX i [ 6,723,979 oo 1.2 |l 7,835,300 |veeereeeerirnenene 12 o XXX o 6,723,979

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooevveieiiiicicciecies
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

..22,267,828

.. 29,433,685 |.

. 35,501,969 |.

29,433,685

843,374
......................... 1.3

0.1
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........ccuiiiiiiiiiie ettt e e bbbt et e bt e et e b e n e a et e sneenesnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt e e st e e st e e a e e e ae e e ae e bt e a bt eabeea b e ea e e ee e e eh e e eh e e b e e b e e abeemteem s e enteeneeaaeenaeenbeebeenbeennenns
ACCTUAL OF ISCOUNL ... bbb bbb bbb e b bbb bbb e bbb e b bbb bbb
Unrealized valuation INCrEASE/(AECIEASE) ........ueiuiiiiiiiiie ettt ettt ettt ae e et e e ae e e bt e sh e e bt e bt eabeeae e eaeeea e e eaeeeh e e eb e e b e e et eas e embeeaeeeaeeebeeebe e b e e beenbeenteanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt e b e bbb et e e et e e e e e e e e e e e e e e e e b e e e et e e b e b e b e b e b e b e b et e b e s e s et et et et e e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiitiiiiiiiiti ettt e bttt s et eheesheeabe e bt e et easeea et ea e e eaeeeaeeebe e bt e bt emseembeamseemeeeaeeeheeabeenbeaseeneanne
[B=To [ Tor =Ta g Lol g 2= ileT g o] i o 4 =Taa 1 0T a o RO OO PORPPRRPPRPPR
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiii ettt b ettt et e ae e ehe e e b e e ebeeebe e bt enbeennesnneeneas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiii bbbttt b et b et b et b ettt et be e ees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........coiiiiiiiiiiiieieeteee ettt ettt e sbe e beebeebeenneaa
Deduct total NONadMItEEd @MOUNLS ... e e e e e e e e e e e

Statement value at end of current period (Line 10 minus Line 11)

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueueveras |oeecerererecens 55,392,363 |.coriennee 17,101,613 | 37,903,753 |...oveverrrree 386,997
2. Cost of cash equivalents aCqUIrEd .............ccccoeeeveveveueueeeeeeeeeeieieeie e feeeeeeeens 2,873,153,703 |....covnveee 135,722,671 |............ 2,737,410,369 |....cccveverrne. 20,663
3. ACCIUAI Of AISCOUNL .....cevveerieieiiiei ettt [oessessessn e 363,418 ..o 363,418 .o (N 0
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T 0
5. Total gain (10SS) ON ISPOSAIS .........oeveveveiierieieiereieiesiesese e sesese s [rerececeseseseseesececaena 574 | BT4 | (R 0
6. Deduct consideration received on diSPOSalS ..............cccceueveveveceeueieeeeeeceeeeens ereeeeienns 2,883,743,798 | .o 136,474,29% |........... 2,747,269,504 |.......coovvvereeieinane 0
7.  Deduct amortization Of PremMilm ...........cccceiiiueriiiereeiereeeeteeeeeestee et esaeres [oeeeereee et [0 [0 (01 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oeeeeeneinnnnseeens (L RN (U N (1 T 0
9. Deduct current year's other than temporary impairment recognized ............ |ooeecconicinnniccnns (O O (O T [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot [ 45,166,260 |................. 16,713,982 | 28,044,618 |....ooovvrne 407,660
11.  Deduct total NONadmitted MOUNES ..........ooururureeeeiicieeeiees et [eereess e 0 [ (U N (U RN 0
12. Statement value at end of current period (Line 10 minus Line 11) 45,166,260 16,713,982 28,044,618 407,660

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-WJ-5 ..... US Treasury Note D TA o 3,198,281 [...99.0250 |.............. 2,970,750 |ouuriirennnnn 3,000,000 |.eevvunnnnnns 3,024,687 |....covvvnnnnnnns (U (66,402) [...vvvvvvvvnnnnnn0 Joeeeeeil0 e, 2.500 |...... 0.278 |IN ...... ...05/18/2021 ...|....05/15/2024 ...
912828-XB-1 ..... US Treasury Note . D 1.A ... ...96.8280 |... ....431,382 O e (4,952) |0 o0 e 2125 |...... 1.017 |WN ...... ....12/19/2023 ...|....05/15/2025 ...
912828-7L-7 ..... US Treasury Note . 1.A ... ...94.6460 |... ....899,612 O [ 18544 0 0 0.375 |...... 2.487 (A0 ...... ....03/31/2022 ...|....04/30/2025 ...
912820-CS-8 ... US Treasury Note . 1.A ... ...82.7790 |... .... 1,384,685 0 [ 859 |0 [0 e 1.250 |...... 1.303 |FA ...... ....08/31/2021 ...|....08/15/2031 ...
912820-DJ-7 ... US Treasury Bond . 1.A ... ...83.0580 |... ... 4,591,154 O e 4,616 |0 [0 e 1.375 |...... 1.488 |WN ...... ....12/27/2021 ...|....11/15/2031 ...
91282C-D0-1 ... US Treasury Note . 1.A ... ...92.3180 |... 849,326 |.... 917,618 O e 774 |0 o0 e 1.250 |...... 1.338 [ ....... ...01/08/2022 ...|....12/31/2026 ...
912820-DY-4 ... US Treasury Bond . J RO R . ...86.0030 |... .. 1,290,045 |.... ... 1,487,804 O e 1,337 o0 0 1.875 |...... 1.982 [FA ...... ... 10, .28, ....02/17/2022 ...]|....02/15/2032 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 11,393,320 12,736,942 0 XXX XXX XXX 36,879 207,845 XXX XXX
3620A5-A8-2 ..... GNMA Pool 719231 MBS .......cevvuniiiiiiiiiniiiiiniiens LA ...99.4840 (U RN (3 74 T AR | N AR (B KN 4.500 |...... TR (e 10\ R L PN 1,152 |....08/16/2013 ...|....07/15/2040 ...
3620A9-PQ-8 ..... GNVA Pool 723231 MBS ... LA ...97.1770 |... O e 91 0 [0 e 4.000 |...... 3.158 [MON ..... ....06/17/2013 ...|....10/15/2039 ...
3620AP-KC-8 ..... GNMA Pool 735691 MBS .... LA ...99.5860 |... LU SRR (411N MO | N RPN | ) AN 4.500 |...... 3.886 | MON ..... ....08/06/2013 ...|....04/15/2040 ...
3620AR-YR-6 ..... GNMA Pool 737920 MBS .... N LA ...99.3570 |... O e (72) 0 o0 e 4.500 |...... 3.931 [MON ..... ....08/13/2013 ...|....01/15/2041 ...
38380K-GF-6 ..... GNMA 2017-172 PA RUBS ... 4. LA ...92.5980 |... ....395,378 O [ (M) |0 o0 3.000 |...... 3.316 | MON ..... ...09/20/2018 ... |....02/20/2047 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 528,717 | XXX 499,545 530,939 531,021 0 (319) 0 0 XXX XXX XXX 1,472 17,652 XXX XXX
0109999999. Total - U.S. Government Bonds 13,402,698 | XXX 11,892,874 13,320,939 13,267,963 225,497 XXX XXX
059626-AC-5 ..... Banco Nacional de Panama Corp Note Call 144A .......[... ... D...... T .. 2.CFE .. L. 74.3180 |...ooevninnn... 148,636 |ouuennniinnn 200,000 |oeeeevnnnniinnns 199,879 [.ovvvvvvineennnd0 v 17 [0 0 22,500 |oenl i 2510 | FA Lo o 1,944 | 5,000 [....08/04/2020 ...|....08/11/2030 ...
168863-0T-2 ..... Republic of Chile Corp Note Call D...... 2 |- 1LFFE L ...82.9820 |... .1,020,000 |.. ....1,017,679 . 26,010 |....07/22/2021 ...|....07/27/2033 ...
168863-DX-3 ..... Republic of Chile Corp Note MW Call 1FFE .. ...94.7340 |. . 815,000 814,691 |.. . 22,413 |....01/27/2022 ..
698299-BN-3 . REPUBLIC OF PANAMA Corp Note ... .. 2.CFE .. ...73.1590 |. . ..625,000 627,628 |.. . 14,075 |....01/20/2021 ..
698299-BR-4 ..... [REPUBLIC OF PANAMA Corp Note Call MW . .|D. .. 2.CFE .. ...79.2390 |. . A .795,000 |.. . 26,219 |....01/11/2022 ..
91087B-AT-7 ..... United Mexican Corp Note Call MW D...... .. 2.BFE ..|... ...96.5690 |... 429,732 |.... ... 437,447 . 21,694 |....08/08/2022 ...]|....
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations XXX 3,284,060 3,892,324 115,411 XXX
0309999999. Total - All Other Government Bonds XXX 3,284,060 3,900,000 3,802,324 115,411 XXX
13063D-QR-2 ..... CALIFORNIA ST GO Cont Call .. |- 1.CFE ... . 114.4050 |.............. 1,144,050 |.... .1,000,000 |.. L 1,187,215 o0 (30,833) |. .. 50,000 |....09/06/2019 ...|....
13063D-2L-5 ..... CALIFORNIA ST GO Non Call . .. 1.CFE .. . 109.6350 |. .. 4,385,400 |. .4,000,000 . 4,679,054 |.. .(174,819) | ...11/24/2020 ..
20772K-GE-3 ..... CONNECTICUT ST GO Cont Call . .. 1.DFE .. . 111.5210 |. ..155,000 ... 170,766 |.. ....04/10/2019 .. .
20772(-RR-2 ..... CONNECTICUT ST GO Non Cal | .- 1.DFE ..|... . 106.5690 |... .1,055,000 |.. ....1,125,171 ...05/26/2022 ...|....09/15/2026 ...
419792-H4-1 ... HAWAIT ST GO Bond Cal | .. 1.AFE ..|... . 101.1530 |... ...70,000 |.. ....10/21/2021 ...|....08/01/2027 ...
57582R-J5-6 ... MASSACHUSETTS ST GO Non Call ..eeevveenereeinniieeeees foen e .- 1.BFE ..|... . 112.5750 |... .1,500,000 |.. ....11/19/2020 ...|....11/01/2028 ...
57582R-TH-9 ..... MASSACHUSETTS ST GO Non Call ....covvvnnvrvvinnnnnninans foun oe .| 1.BFE ..|... . 106.1710 |... .3,000,000 |.. . ....11/24/2020 ...|....07/01/2026 ...
677522-B7-8 ..... OHIO ST GO Non Call - TAFE L. . 105.6520 |... ... 12,500 |....11/29/2018 ...|....05/01/2026 ...
70914P-W6-5 ..... PENNSYLVANIA ST GO MW 2 e 1D FE L . ...90.2960 |... . 16,313 |....06/26/2022 ...|....08/01/2027 ...
93974D-UF-3 ..... WASHINGTON ST GO Cont Call .. e 2 .t .. 1.BFE ..|... .. 1,258,010 . 104.5900 |........oeeee. 1,045,900 |.... .... 1,056,701 . 50,000 |....02/17/2016 ...|....07/01/2027 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 16,282,008 | XXX 14,097,033 13,155,000 14,754,636 0 (445,721) 0 0 XXX XXX XXX 185,839 617,813 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 16,282,098 | XXX 14,097,033 13,155,000 14,754,636 0 (445,721) 0 0 [ XXX XXX XXX 185,839 617,813 XXX XXX
011415-SR-8 ..... ALAMO TX CMNTY C GO Non Call ..eeverveeieeeinnneeeee [ e | s L LAFE e 3,115,223 |. 113.9110 |...eeeeeennn 2,699,691 |..ccovvnennnns 2,370,000 |..cceevrennnns 2,888,470 [...ccevvneeeeen 0 Joeennnn. (89,243) [0 Jeeeiiiiieeeeennl0 120250000 ... 02990 |FA Loeees [ 44,767 |.ceeeeeennnnnn 118,500 |....05/19/2021 ...|[....08/15/2029 ...
186392-CD-6 ..... CLEVELAND OH MUN GO Non Call ... .| 1.BFE ..|... ...99.7880 |... .. 2,504,679 |.... .2,510,000 |.. ... 2,593,827 [oooiiiiiiinnnnn0 il (26,608) [oenneeeeieennnl0 o0 000050200 ...l 32975 | D .. 10,877 |... 130,520 |....05/05/2022 ...|....12/01/2026 ...
190335-LV-9 ..... COAST CA CMNTY C GO Non Call ... .. 1.BFE ..|... ...83.4490 |... 358,831 |.... 430,000 [..ooeeeeenneeeec0 Jeeeiiiiiieen0 e l0 0 el .2.301 |l 2,301 | FA Ll ...9,894 |....01/14/2022 ...|....08/01/2032 ...
194475-TU-3 ..... CLG STATION TX I GO Non Call .. .. 1.AFE ..|... . 106.2300 |... .. 2,549,520 |.... 002,563,303 [oiiiiiiinnn0 e (59,742) |0 iiinl0 0000050000 ...l 2,310 |FA L ..120,000 |....01/12/2017 ...|....08/15/2026 ...
421207-BG-5 ..... [HAYWARD CA AREA GO Cont Call .. 1.BFE .. . 106.6410 |. ..330,587 |. .328,863 |.. . . . 15,500 |....05/12/2017 .. 08/01/2042
495260-14-0 . KING CNTY WA SCH GO Non Call .. 1.BFE .. . 104.0920 |. .. 1,228,286 |. . 1,304,083 |.. K . . 47,200 |....12/01/2020 .. 12/01/2026 ...
544646-A6-9 ..... LOS ANGELES CA U GO Non Call ... . |- 1.DFE ..|... . 103.4360 [.....coennnnns 3,103,080 |.... ....3,200,567 |.....oooennnnnn0 oeeennn. (55,506) |oieiiiiiinenn0 o0l 50981 )L 8821 | U L .. 179,430 |....06/03/2022 ... |....05/01/2027 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
566897-XK-5 ..... MARICOPA CNTY AZ GO Non Call ....ccevvvvvevnnvvvvvnnnnns foon e eeeenin | s LADFE o 2,029,025 |. 110.9520 [.....eeeeeeeen 1,747,494 |...ooenes 1,575,000 |.oovvvvnnnnnns 1,865,278 |..oevvveeeeeennn0 [eennn (63,088) [oeceeeieeenn0 Jeveeeinneeennnn 0 f11005.000 e 0.820 ....04/29/2021 ...|....07/01/2028 ...
567438-UP-9 ..... MARICOPA CNTY AZ GO Non Call ... .- 1.BFE ..|... . 108.6700 |.......eenn... 1,086,700 |.... .1,000,000 |.. 187,612 [0 e (838,452) [0 [ l0 1122050000 - 0.990 ....05/21/2020 ...|....07/01/2027 ...
603790-MJ-2 ..... MINNEAPOLIS MN S GO Non Call ... .| 1.BFE ..|... . 104.9080 |.......oennnns 2,098,160 |.... 2,194,274 o0 e (92,788) [0 0000050000 . 0.320 ....12/01/2020 ...|....02/01/2026 ...
649660-MA-5 ..... NEW YORK NY GO Non Call |- 1.CFE ..|... . 106.1740 |...cevvnnnnnns 1,061,740 |.... e 1,104,753 [0 e (39,897) [0 feeeieeel0 0022050000 - 0.890 ....08/28/2020 ...|....08/01/2026 ...
763682-06-1 ..... RICHLAND CNTY SC SCH DIST #2 GO Non Call .. ... 1.CFE ..|... . 107.8500 |... 2,286,978 |ooieiiiinnnn0 |oeiinnnn (89,706) [0 o0 000050000 . 0.430 ....12/02/2020 ...}|....03/01/2027 ...
79623P-DA-0 ..... SAN ANTONIO TX GO Bond Call .... |- TAFE L . 112.8630 |... 172,782 0 i (29,209) [0 e l0 0122050000 - 1.740 ...08/14/2019 ...|....08/01/2033 ...
T97272-RR-4 ... SAN DIEGO CA CMN GO Non Call ... .. 1.B FE ..|... ...87.8930 |... 984,978 |......covvneeennl0 |eeinnnnnn2,504 [0 0000010883 | 2.170 ...02/01/2022 ...|....08/01/2029 ...
810454-BL-1 ..... SCOTTSDALE AZ GO MW .. 1.AFE ..|... ...94.2130 |... ... 210,000 eeeeneeeeeeenn0 [0 ].....0.608 |...... 0.608 ....12/10/2020 ...|....07/01/2025 ...
833715-GL-3 ..... SOCORRO TX INDEP GO Cont Call 1AFE .. . 105.2190 |. . 500,000 .569,490 |.. L (11,792) ). ......1.419 ....02/28/2020 .. 08/15/2033 ...
89453P-YE-3 ..... TRAVIS CNTY TX GO Cont Call . . 1.LAFE ..|... . 104.7140 |... .1,000,000 |. ....1,097,450 |......oooennn0 [ (44,602) |.oeveeeeeeeenn0 foeeiinnn 0 ].....5.000 |...... 0.470 .. ...12/01/2020 ...|....03/01/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis| tions 28,124,878 [ XXX 24,704,410 23,485,000 25,932,668 (685,201) XXX XXX 418,954 1,139,901 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 28,124,878 | XXX 24,704,410 23,485,000 25,932,668 (685,201) XXX XXX 418,954 1,139,901 XXX XXX
010268-CT-5 ..... ALABAMA FEDERAL Rev Bond MV ......coovvvvvveniiiiiinnns foee e | s 2 i L 1CFE i 1,222,851 ]...83.9650 |.............. 1,045,364 |..oovennnnnnns 1,245,000 |.ooovvvnnnnnns 1,227,083 [oooiiviiiiennnnd0 i 2,120 [0 o000l 2,056 .o 2.262 [MS ..o eviiniiienns 8,632 | 25,597 |....01/04/2022 ...|....09/01/2031 ...
01728A-4V-5 ..... ALLEGHENY CNTY P Rev Bond Cont Call ......ovveevennns foun e .. 1.F FE ..|... .. 598,471 |. 110.0820 |... ..490,000 |eeerrunneeeennnn852,718 o0 [ (10,431) feoeeeeeeneeenn0 Joeeeeiiieeeeeenl0 10022250000 ... 2510 [0 ....... e 11,297 | . 24,500 |....05/16/2019 ...|....07/15/2034 ...
02765U-0L-1 ..... AMERICAN MUNI' PWR-OHIO INC OH Rev Bond Cont Call 1FFE .. 1,264,530 |. 113.1200 |. ..1,131,200 |. .1,000,000 1,198,778 |.. ..(30,688) |. . 18,889 .50,000 |....10/21/2021 .. 02/15/2031 ...
091096-NF-0 ..... BIRMINGHAM AL WT Rev Bond Non Call ... .. 1.CFE ..|... ..120,000 |...95.8410 |..ccvvreunnnnenns 115,009 |.... . 120,000 |. ... 120,000 1,478 ... ..2,956 |....11/06/2019 ...[....01/01/2026 ...
CALIFORNIA ST HLTH FACS FING A Rev Boni
130320-D8-8 ..... 2 .. .. 1.DFE ..|... .. 425,017 |...92.6670 |... 426,268 |.... ... 460,000 |.. 426,526 ....02/22/2023 ...|....06/01/2037 ...
130770-MN-9 ... CALIFORNIA ST UNIV REVENUE Rev Bond M . 1 .1.DFE .. 2,012,082 |...89.5000 |. ..2,071,925 |. .2,315,000 .2,091,860 |.. ....06/17/2022 .. 11/01/2027 ...
167593-KT-8 ..... CHICAGO IL O'HARE INTERNATIONA Rev Bond Cont Call |... ... .2 1FFE .. 579,635 |. 100.0430 |. ..530,228 |. ..530,000 .530,000 |.. ...07/17/2015 .. 01/01/2025 ...
181000-8V-3 ..... CLARK CNTY NV HIGHWAY IMPT REV Rev Bond Cont Call |... ... 2 e 1D FE L .. 596,885 |. 117.6660 |... . 500,000 |.. ....584,788 ....08/04/2022 ...|....07/01/2036 ...
196632-S3-8 ..... COLORADO SPRINGS Rev Bond Non Call ........cceeeeennn |- 1.CFE ..|... .. 1,151,109 |. 107.0450 |... ....1,016,387 ....07/29/2020 ...|....11/15/2026 ...
207758-20-6 ..... CONNECTICUT ST SPL TAX OBLIG R Rev Bond Cont Call |- 1.CFE ... ...3,671,420 |. 115.0190 |... ....3,584,779 ....08/04/2022 ...|....05/01/2034 ...
235036-45-6 ... DALLAS-FORT WORTH TX INTERNATI Rev Bond Cont Call |- LEFE L. .. 87.1770 |... ....645,000 .0 ...08/08/2019 ...|....11/01/2031 ...
235036-4T-4 ..... DALLAS-FORT WORTH TX INTERNATI Rev Bond Cont Call | LEFE L ...86.0630 |... ....220,000 .0 ...5,949 |....08/08/2019 ...[....11/01/2032 ...
249182-0H-2 DENVER CITY & CNTY CO ARPT REV Rev Bond Non Call .. .. 1.DFE ..|... . 115.1420 |... .... 3,346,144 (33,795) | .. 149,500 |....07/08/2022 ...|....11/15/2032 ...
3130AF-FX-0 ..... [FHLB Agency Note . LA ...97.1470 |. .2,209,607 |.. ..(41,688) |. . 65,000 |....08/03/2021 .. 11/16/2028 ...
3135GA-CR-0 . FNVA Note Call ... .1.BFE .. ...76.2660 |. .3,060,000 .2,283,692 |.. 47,034 |. . 58,140 |....12/06/2022 .. 01/25/2036
409328-AB-7 ..... [HAMPTON ROADS VA TRANSPRTN ACC Rev Bond Non Cal | .. 1.CFE .. . 111.0420 |. . 1,125,000 01,331,226 |.. .. (44,781) | . 56,250 |....10/07/2020 .. 07/01/2028
41422E-FP-3 . HARRIS CNTY TX M Rev Bond Non Call . .. 1.BFE .. . 104.0800 |. .1,765,000 1,865,672 |.. ..(53,512) | . 88,250 |....04/14/2016 .. 11/01/2025
41422E-00-7 . HARRIS CNTY TX M Rev Bond Cont Call 1AFE .. . 112.6130 |. . 620,000 736,173 |.. ..(18,828) |. .31,000 |....09/05/2019 .. 11/01/2033 ...
45204E-YA-0 ..... ILLINOIS ST FIN Rev Bond Cont Call ... |- TAFE L . 107.1160 |... . .2,000,000 |.. ....2,261,246 (86,044) |. ..100,000 |....11/23/2020 ... |....07/01/2031 ...
45506D-5R-2 ..... INDIANA ST FIN A Rev Bond Cont Call .. | TAFE L . 111.9970 |... 1,119,970 |.... .1,000,000 |.. ....1,164,286 (30,758) |. .50,000 |....10/04/2019 ...|....02/01/2032 ...
46246K-5A-6 ..... IOWA ST FIN AUTH Rev Bond Non Call ... |- L.EFE ... . 103.6100 |... 1,036,100 |.... .1,000,000 |.. ....1,041,833 .50,000 |....10/31/2018 ...|....02/15/2026 ...
462478-AJ-3 ... IOWA ST FIN AUTH Rev Bond Non Call ... S LAFE L . 116.5900 |... 1,457,375 |.... .1,250,000 |.. .... 1,569,653 . 62,500 |....05/05/2021 ...|....08/01/2030 ...
53945CKT-6 ..... LOS ANGELES CA W Rev Bond Non Call ... |- 1.CFE ..|... . 119.4920 |... 1,075,428 |.... ... 900,000 |.. .... 1,080,355 . 45,000 |....03/17/2022 ...|....06/01/2031 ...
544445-GL-7 ..... LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call .. .| 1.DFE ..|... . 107.99%0 |... .1,000,000 |.. .... 1,083,903 .50,000 |....11/28/2018 ...|....05/15/2028 ...
544445-7T9-0 ..... LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call .. LA e ...85.8010 |... +..60,000 |oeerruuieeeennnnn 57,830 .. 1,066 |....12/16/2022 ...|....05/15/2029 ...
544445-U9-8 ...... LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call .. .. 1.DFE ..|... ...86.5490 |... 480,347 |.... ..555,000 |.. 534,930 ...9,857 |....12/16/2022 ...|....05/15/2029 ...
54627R-AL-4 . LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink .. .. 1.LAFE .. ...97.7920 |. .. 1,685,512 |. . 1,723,569 1,723,569 |.. 0] . 74,768 |....05/12/2022 .. 02/01/2029
575829-HM-1 . MASSACHUSETTS ST Rev Bond Non Call . .. 1.AFE .. . 113.5400 |. ..1,703,100 |. .1,500,000 .1,809,904 |.. .. (59,416) |. . 75,000 |....04/30/2021 .. 02/01/2029
57584Y-YU-3 ..... MASSACHUSETTS ST Rev Bond Non Call . .. 1.DFE .. . 114.1870 |. .. 3,087,374 |. .2,660,000 .3,255,145 |.. 133,000 |....11/16/2020 .. 07/01/2029 ...
576051-20-2 ..... MASSACHUSETTS ST Rev Bond Cont Call .. |- 1.BFE ... ...83.6540 |... .1,055,000 |.. .... 1,054,084 ... 23,632 [....01/05/2022 ...|....08/01/2032 ...
592647-KX-8 ..... MET WASHINGTON DC ARPTS AUTH A Rev Bond Non Call ..[... ... .. 1.DFE ..|... . 104.8720 |... 807,514 |.... . 770,000 |.. BT3B |0 e (14,361) |0 [0 000025000 ... 2.932 | AOD ... . 38,500 |....05/25/2022 ...|....10/01/2026 ...
59333P-4R-6 ...... MIAMI-DADE CNTY Rev Bond Cont Call .....cooovvvvvvenniifonn .ne L 1.EFE ..|.. ...88.2980 |... 357,607 |.... ..405,000 |.. ....406,073 ..o o (166) a0 el 0 008555 ] 3504 [ AD L . 14,398 |....05/10/2019 ...|....10/01/2034 ...
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59334D-HZ-0 ..... MIAMI-DADE CNTY FL WTR & SWR R Rev Bond Cont Call [......|.ccceei]2 werennnns LADFE e 1,172,570 |. 103.4670 |........ceen 1,034,670 [.ooeeeeennnnn 1,000,000 [...oveerennnn 1,033,101 |oovvvvennneennn0 [ (18,144) |0 [0 s 5.000 |...... 3.041 ....05/26/2015 ...|....10/01/2026 ...
59447T-0D-8 ..... MICHIGAN ST FIN Rev Bond Non Call ......eenevvvernnnnnsfoun e .- 1.DFE ..|... .. 270,686 |. 104.1420 |... ..225,000 |.. 236,748 |0 e (5,940) |0 [0 5.000 |...... 2.200 ...12/08/2017 ...|....12/01/2025 ...
596564-SF-2 ... MIDDLESEX CNTY NJ IMPT AUTH LE Rev Bond Call ....... | LEFE L .. 750,000 |. 100.7920 |... . 750,000 |.. 0 750,000 |oevviiiiiiennnn0 o0 0 0 4.971 |...... 4.971 ....06/29/2023 ...|....08/15/2034 ...
631663-RJ-2 ..... NASSAU CNTY NY | Rev Bond MW |- TAFE L .. 250,000 |...86.8380 |... ..250,000 |.. 100:250,000 |eeenenieeeeennn0 o0 0 0 1.278 |...... 1.278 ....02/05/2021 ...|....11/15/2028 ...
64990F-E4-2 ..... NEW YORK ST DORM Rev Bond Non Call . .| 1.BFE ..|... .. 452,197 |...79.79%0 |... . 580,000 |.. ....459,891 e 1,894 0 [0 2.202 |...... 4.792 ....02/22/2023 ...|....03/15/2034 ...
64990G-5V-0 ..... NEW YORK ST DORM AUTH REVENUES Rev Bond Non Call .. .. 1.DFE ..|... 3,944,160 |. 114.0870 |... .3,000,000 |.. 3,663,176 |.cooeeeeennennn 0 | (M1,271) |0 0 e 5.000 |...... 1.030 ...05/13/2021 ...|....10/01/2029 ...
64990G-Y4-8 ..... NEW YORK ST DORM AUTH REVENUES Rev Bond Non Call .. .- LEFE ... ...83.0650 |... 660,367 |.... ..795,000 |.. 651,634 [.....covvvenenn 0 foveennnnnnnd Lo R 5TV R | Y RN | B AN 2.512 |...... 4.910 ....02/22/2023 ...|....07/01/2033 ...
650009-82-0 ..... NEW YORK ST THRU Rev Bond MN .........coovuivivennnnnns |- 1LFFE L ...95.9900 |... .. 3,119,675 |.... .3,250,000 |.. ... 3,165,652 039,872 |0 [0 | 2.406 |...... 3.765 ...07/19/2022 ...|....01/01/2026 ...
65000B-PZ-5 ..... NEW YORK ST DORM AUTH REVENUES Rev Bond Non Call .. 1.CFE .. ...5,843 [.109.0710 |. ... 5,454 | .5,000 ...5,634 |.. ...(163) |. .5.000 |......1.510 ....00/19/2022 .. 10/01/2027
65000B-Q0-4 ..... NEW YORK ST DORM AUTH REVENUES Rev Bond Non Call .. .. 1.DFE .. 1,162,717 |. 109.2960 |. .. 1,087,495 |. ..995,000 01,121,098 |.. .. (32,414) | .5.000 |......1.510 ....09/19/2022 .. 10/01/2027
65887P-WK-7 ..... NORTH DAKOTA ST PUBLIC FIN AUT Rev Bond Cont Cal | .. 1.CFE .. 1,560,676 |...83.3000 |. 1,295,315 |. . 1,559,657 |.. ...(528) |. ......2.430 |......2.388 ....01/13/2022 .. 12/01/2032 ...
65887P-XZ-3 ..... NORTH DAKOTA ST PUBLIC FIN AUT Rev Bond Non Call .. .. 1.CFE ..|... 2,204,972 |...96.7310 |... 2,128,082 |.... ... 2,204,241 (444 [0 0 [ 4.200 |...... 417 ...06/30/2022 ...|....12/01/2031 ...
662903-PS-6 ..... N TEXAS ST MUNI Rev Bond Cont Call . .. 1.B FE ..|... 1,187,090 |. 103.3820 |... 1,033,820 |.... 1,034,198 [0 (19,746) [cvvvvvvvvinnnnnn0 |0 s 5.000 |...... 2.881 ....06/21/2015 ...|....09/01/2027 ...
677632-K6-7 ..... OHIO ST UNIV Rev Bond Non Cal | . .- 1.BFE ..|... . 114.4650 |... 1,900,119 |.... 02,043,652 |oeiiieeeen0 e (62,688) [....eeevvneeeeen0 el [ 5.000 |...... 0.970 ....06/11/2020 ...|....12/01/2029 ...
678908-32-5 ..... OKLAHOMA ST DEV FIN AUTH Rev Bond Non Call Sink ...[... ... .. 1.AFE ..|... ...98.3620 |... ..939,566 |.... 985,212 |0 [0 0 0 4.285 |...... 4.285 ....07/08/2022 ...|....02/01/2034 ...
708790-CB-7 ..... PENNSYLVANIA ST Rev Bond Call ..oeeeevvveeninnaneeeens foun e 1.B FE ..|... . 100.5520 |... 497,732 |.... 1ee895,000 |eeeeinieeeennn0 o0 0 0 3.550 |...... 3.550 ...08/15/2018 ...|....10/01/2033 ...
PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Cont Cal |
709178-58-5 ..... |- 1.BFE ... ...87.5750 |... .. .. 100340,000 |eeeniiiieeeeenn0 o0 0 0 2.565 |...... 2.564 ....08/07/2019 ...|....08/15/2032 ...
709221-VE-2 ..... |- 1.DFE ... . 107.1950 |... . 890,000 |.. +...969,405 |.evenniiiiinnn0 oo (14,657) |0 [0 5.250 |...... 3.270 ....05/17/2018 ...|....12/01/2044 ...
71883R-QW-6 ..... L ACFE o 1,370,470 |. 118.3940 [.....ceeeen 1,183,940 |.oeeeeennn 1,000,000 [...eoeeeennnnn 1,280,004 |ooeevvenieeeeenn0 [ (35,623) |0 [0 e 5.000 |...... 1.100 ...05/19/2021 ...|....07/01/2031 ...
71884A-F9-5 ..... M e [ e L ABFE et 180,000 |...81.9550 |......ccevuunnnns 147,519 o 180,000 |-vveeneeeeennnnn 180,000 |-evveeneeeennnnd 0 foeeereeeemieeend0 el 0 e 1.965 |...... 1.965 ....08/05/2020 ...|....07/01/2032 ...
735000-T0-4 ..... PORT OF OAKLAND Rev Bond MW .... .. 1.EFE ..|... .. 150,000 |...90.2210 |... 135,332 |.... ... 150,000 |.. ... 150,000 O o0 o0 [0 1.949 |...... 1.949 ....11/20/2020 ...|....05/01/2028 ...
783186-UH-0 ..... RUTGERS NJ ST UN Rev Bond MW ... 1.E FE .. ...89.6520 |. ..896,520 |. .1,000,000 900,786 |.. .0 .2.888 |......4.319 ....06/24/2022 .. 05/01/2032
79467B-EG-6 ..... SALES TAX SECURITIZATION CORP Rev Bond Non Call . .. 1.DFE .. . 114.5360 |. .. 1,145,360 |. .1,000,000 1,287,739 |.. .0 ..(32,081) | .5.000 |......1.420 ....12/10/2021 .. 01/01/2031
796256-BH-5 ..... SAN ANTONIO TX E Rev Bond Non Call ............ .. 1.DFE .. . 106.1320 |. ..1,061,320 |. .1,000,000 1,124,002 |.. .0 .. (23,330) | ......4.000 |......1.460 ....08/22/2019 .. 02/01/2029 ...
79766D-US-6 ..... SAN FRANCISCO CALIF CITY &CNTY Rev Bond MW .. | LEFE L ...85.9320 |... ..435,000 |.. O o0 o0 [0 2.733 |...... 2.733 ....01/26/2022 ...|....05/01/2032 ...
79771F-AR-8 ..... SAN FRANCISCO CA Rev Bond Cont Call MW .... |- 1.DFE ... . ...78.4540 |... ... 720,000 |.. 720,000 JO N N | [ AP | B IR | B AT 2.488 |...... 2.488 ...10/08/2020 ...|....11/01/2035 ...
874476-LD-4 ..... TALLAHASSEE FL E Rev Bond Non Call .. 1.DFE ..|... 1,267,460 |. 106.2550 |... ,000,000 .. ....1,120,639 O O X 1) N N | N RPN | ) AN 5.000 |...... 0.570 ...07/15/2020 ...|....10/01/2026 ...
882669-BT-0 ..... TEXAS ST PUBLIC Rev Bond Non Cal | 1.B FE . .. 140,000 |...95.5570 |... ... 140,000 JLO N N | [ FOPPRRY | B ISP | B AU 0.663 |...... 0.663 ...12/11/2020 ...|....02/01/2025 ...
882669-BU-7 ..... TEXAS ST PUBLIC Rev Bond Non Cal | .| 1.BFE ..|... ...92.8220 |... L RN | I N RN | B AN 0.9 |...... 0.926 ....12/11/2020 ...|....02/01/2026 ...
91412H-GG-2 ..... UNIV OF CALIFORNIA CA REVENUES Rev Bond MW Call ...[... ... |- 1.CFE ... ...84.6350 |... O e (829) |0 o0 e 1.614 |...... 1.461 ....12/11/2020 ...|....05/15/2030 ...
914639-1B-3 ..... UNIV OF NEBRASKA NE FACS CORP Rev Bond Non Call ... [... ... ... 1.CFE ..|... . 117.6440 |... . JLO I R (/& I 0:5) N AR | I RPN | B AN 5.000 |...... 1.080 ....06/27/2021 ...|....07/15/2031 ...
92818H-VZ-1 ..... VIRGINIA ST PUBL Rev Bond Cont Call .. |- 1.BFE ... . . 119.7230 |.oeeeeninnnnns 2,161,000 |.... ....2,141,039 JU Y A (34,532) [.oeeeeeiieeen0 el s 5.000 |...... 2.569 ...06/02/2022 ...|....08/01/2033 ...
95632C-0D-8 ..... [WEST TRAVIS CNTY Rev Bond Non Call ... .. 1.EFE .. 1,173,860 |. 101.1350 |. ..1,011,350 |. 1,017,386 |.. .0 .. (27,476) |. .5.000 |......2.170 ... 12/14/2017 .. 08/15/2024 ...
977100-HD-1 ..... WISCONSIN ST GEN FUND ANNUAL A Rev Bond MW Cal .. .1.CFE .. 230,000 |.. 87.1870 |. ..200,530 | ..230,000 .230,000 |.. .0 0] .een2.429 |...... 2,429 . ....01/29/2020 .. 05/01/2031 ...
97712D-4H-6 ..... WISCONSIN ST HLTH & EDUCTNL FA Rev Bond Cont Cal | EFE ... 1,254,890 |. 109.6880 |... ..1,096,880 |.... .1,000,000 |.. .... 1,158,455 0 |........(24,687) |. 20 s 5.000 |...... 2.150 ..2,222 ... ...11/20/2019 ...|....12/15/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 81,797,347 | XXX 74,325,802 72,258,781 77,809,729 0 (1,131,690) 0 0 XXX XXX 878,304 XXX XXX
3128\J-25-8 ..... FHLMC Pool G08784 MBS ... 1.4 .. . 76,314 |...93.6570 |... ...69,560 |.... L 14272 .. 0 | (86) [ouneiiiiiiiiin0 |0 3.500 |...... 3.115 ....06/17/2019 ...|....10/01/2047 ...
3128\1J-3N-8 . FHLMC Pool G08804 MBS 1.A .. 152,701 |...93.5680 |. ..155,038 .0 .3.500 |......3.702 ....09/26/2018 ..
3128WJ-VZ-0 ..... FHLMC Pool G08631 MBS 1.4 .. 110,653 |...91.6820 |. .0 ......3.000 |......2.741 ....04/07/2015 .. .
3128\1J-YD-6 ..... FHLMC Pool G08707 MBS ... 1.A .. .. 189,884 |...96.6650 |... 0 [ (278) |0 [0 e 4.000 |...... 3.373 ....06/11/2019 ...|....05/01/2046 ...
3128WJ-23-7 ..... FHLMC Pool G08761 MBS ... 1.4 .. ... 72,605 |...93.5690 |... LU R (/) N PO | I RPN | ) AN 3.500 |...... 3.142 ....06/18/2019 ...|....05/01/2047 ...
3128J-ZM-5 ..... FHLMC Pool G08747 MBS ... 1A o) .. 139,649 |...90.8730 |... . ....139,658 O [ |0 [0 e 3.000 |...... 3.028 ....08/25/2019 ...|....01/01/2047 ...
3128MJ-20-3 ... FHLMC Pool G08756 MBS TA i 290,371 [...90.7450 |.................260,163 |.................286,698 |................. 290,023 |...oounninnnd 0 fooeiiiiiinnaa (86) |ovvvvninnnnennn0 o0 | 3.000 |...... 2.823 ...06/07/2019 ...|....04/01/2047 ...
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3128PR-LN-7 ... FHLMC Pool J12133 MBS ...eevviiiiiiiiiiieiiieeeceenns foee ven | s 4 s LA 99,4160 [ 79T |l 795 [ 808 (U N ) 1 AN | N AU | B RN 4.000 |...... 0.758 ....07/20/2010 ...|....05/01/2025 ...
31202L-YA-7 ..... FHLMC Pool 04305 MBS ... N LA ...92.2250 |... JLO N R (51 FOURRPRR | B ISP | ) AU 3.000 |...... 2.534 ....12/18/2012 ...|....11/01/2042 ...
3131XY-G8-6 ..... FHLMC Pool ZM4723 MBS ... B LA ...93.4370 |... LU R (101N N | N RPN | ) AN 3.500 |...... 2.622 ...05/20/2021 ...|....11/01/2047 ...
3131XY-WF-2 ..... FHLMC Pool ZM5146 MBS ... N LA ...96.4450 |... O e (212) 0 o0 e 4.000 |...... 3.104 ....08/18/2020 ...|....12/01/2047 ...
3132A5-FC-4 ..... FHLMC Pool ZS4663 MBS ... B LA ...93.4380 |... . O e (1,831 |0 [0 e 3.500 |...... 2.571 ...06/01/2021 ...|....05/01/2046 ...
31324D-TZ-1 ..... FHLMC Pool ZT1468 MBS ... N LA ...91.2160 |... 267,447 O e (228) |0 o0 e 3.000 |...... 2.420 ....08/28/2019 ...|....11/01/2046 ...
31320M-4E-2 ... FHLMC Pool SD0821 MBS ... B LA ...92.7360 |... .. ....2,725,047 JLOJ R (18-t DN AR | N RPN | ) AN 3.500 |...... 2.375 ...01/06/2022 ...|....01/01/2052 ...
31320M-A8-8 ..... FHLMC Pool SD0031 MBS ... N LA ...92.0520 |... ...31,523 |.. JLO N SRR (51 DN FORRRRRt | B APPSR | ) AU 3.000 |...... 2.457 ....08/29/2019 ...|....08/01/2046 ...
31320M-XN-0 . FHLMC Pool SD0685 MBS 4 1.4 .. ...93.1420 |. ..1,965,881 |. .2,110,620 .0 .3.500 |......3.845 ....06/06/2022 .. 09/01/2051
3132DN-WiH-2 ..... [FHLMC Pool SD1548 MBS 4 1.A .. ...92.9630 |. ..994,643 |. .1,069,933 .0 .3.500 |......4.345 ....02/03/2023 .. 08/01/2052
31320Q-CC-8 FHLMC Pool SD2767 MBS 4 1.4 .. . 100.7630 |. 424,774 .0 ......5.000 |......4.837 ....04/25/2023 .. 05/01/2083 ...
313200-PP-5 ...... FHLMC Pool SD3130 MBS ... N LA . 100.9220 |... 4,117,343 |.. ....4,132,419 JLO I O (1<) i APt | N ISP | B AU 5.500 |...... 5.451 .. 113,227 |....06/26/2023 ... |....06/01/2053 ...
313200-RZ-1 ... FHLMC Pool SD3204 MBS ... B LA . 100.7980 |... . 4,020,579 |.. .... 4,037,945 O e (228) |0 [0 5.500 |...... 5.446 ..110,566 |....06/26/2023 ...|....07/01/2053 ...
313200-TK-2 ... FHLMC Pool SD3254 MBS ... N LA ...99.0600 |... . 4,335,144 |.. ....4,270,610 O [ 493 |0 0 e 5.000 |...... 5.177 ....06/27/2023 ...|....06/01/2053 ...
31320V-7D-1 ... FHLMC Pool SD8092 MBS ... B LA ...89.1670 |... ..762,565 |.. ....798,689 JLUJ R € 72: ) MO | I RPN | ) A 3.000 |...... 2.331 ...05/10/2021 ...|....09/01/2050 ...
31320V-LK-9 ..... FHLMC Pool SD7530 MBS ... N LA ...86.3180 |... ..298,968 |.. ....314,716 JLO N U U7/} ARt | B ISP | ) AT 2.500 |...... 1.866 ....12/04/2020 ...|....11/01/2050 ...
3132H0-DB-5 ... FHLMC Pool Q13698 MBS ... B LA ...92.1820 |... ...48,852 |.. JLUJ SRR £°1 N MO | I RPN | ) A 3.000 |...... 2.640 ... 12/17/2012 ...|....12/01/2042 ...
3132H0-M4-1 ... FHLMC Pool Q13979 MBS ... N LA ...91.6750 |... ...40,841 |.. JLO N Y Y A FOURRR | B APPSR | ) AU 3.000 |...... 0.991 . 12/17/2012 ... |....12/01/2042 ...
3132JA-Pi-9 FHLMC Pool Q19036 MBS ... B LA ...94.2740 |... . ...85,917 |.. O R 01 N N I RPN | ) AN 3.500 |...... 3.185 ....12/09/2015 ...|....06/01/2043 ...
31320L-AJ-2 . FHLMC Pool Q30008 MBS 4 1.A .. ...93.9850 |. ..321,656 |. ..342,241 .0 .43 .3.500 |......3.102 ....12/15/2014 .. 12/01/2044
31320M-QF-1 . FHLMC Pool 031353 MBS 4 1.4 .. ...93.8050 |. .. 1,000,475 |. . 1,162,486 .0 (2,726) |. .3.500 |......2.601 ...04/30/2015 .. 02/01/2045
313200-TV-4 . FHLMC Pool Q34163 MBS 4 1.A .. ...93.5710 |. ..209,121 |. ..223,491 .0 ... (532) . .3.500 |......3.092 ....07/28/2015 .. 06/01/2045
31320R-TH-0 . FHLMC Pool 035064 MBS |4 1.4 .. ...93.9730 |. 63,127 .0 (607) |. .3.500 |......3.175 ....10/30/2015 .. 08/01/2045 ...
31321H-5N-1 . | FHLMC Pool Q44452 MBS |4 1.A .. ...90.9830 |. ..127,488 126,928 |.. .0 .19 | ......3.000 |......3.062 ....05/21/2019 .. 11/01/2046 ...
3132XC-R3-1 ... FHLMC Pool G67706 MBS ... B LA ...94.0920 |... ..484,667 |.. ....482,960 O 39 0 [0 3.500 |...... 3.559 ...05/02/2018 ...|....12/01/2047 ...
3132XU-FH-3 ... FHLMC Pool Q51967 MBS ... N LA ...93.5680 |... ...180,024 O i 82 |0 [0 e 3.500 |...... 3.703 ....09/26/2018 ...|....11/01/2047 ...
3132Y1-Yv-4 ... FHLMC Pool 057923 MBS ... B LA ...96.4360 |... LU SRR 11 AU | N RPN | ) A 4.000 |...... 3.650 ...04/02/2019 ...|....08/01/2048 ...
31334XKT-5 ..... FHLMC Pool QA1206 MBS ... N LA ...90.0160 |... JLO N R (515 FOURRRRRt | B IEUPRRPRRTIN | ) AU 3.000 |...... 2.753 ...08/29/2019 ...|....07/01/2049 ...
31334Y-VF-1 ..... FHLMC Pool QA2414 MBS ... B LA ...90.8910 |... . .. O e () 0 [0 e 3.000 |...... 2.313 ....08/29/2019 ...|....09/01/2049 ...
31334Y-VH-7 FHLMC Pool QA2416 MBS ... N LA ...90.2790 |... ...37,199 |.. O e (1) 0 o0 e 3.000 |...... 1.919 ....08/29/2019 ...|....09/01/2049 ...
3133A9-UL-7 . FHLMC Pool (B3287 MBS 4 1.4 .. ...85.6510 |. ..527,579 .0 .2.500 |......1.969 ...10/16/2020 .. 08/01/2080 ...
3133AB-UT-5 . FHLMC Pool Qb5094 MBS 4 1.A .. ...86.2300 |. ..327,698 .0 .2.500 |......2.062 ....12/04/2020 .. 11/01/2050
3133AM-SV-9 ..... [FHLMC Pool QC3232 MBS 4 1.4 .. ...89.9620 |. . 626,166 .0 .3.000 |[......1.951 ....07/21/2021 .. 06/01/2051
3133BM-TV-7 ..... FHLMC Pool QF0564 MBS 4 1.A .. . 101.4120 |. .0 .5.500 |......5.368 ...09/29/2022 .. 09/01/2052
3133KH-CP-9 ..... [FHLMC Pool RA1878 MBS 4 1.4 .. ...93.1880 |. .0 ......3.500 |......2.995 ....02/11/2020 .. 12/01/2049 ...
3133KK-AE-9 ..... FHLMC Pool Ra3605 MBS ... N LA .. 828,010 |...85.8370 |... ....825,137 O e (1178) |0 feeeieel0 e 2.500 |...... 1.920 ...12/03/2020 ...|....10/01/2050 ...
3133KK-AH-2 ..... FHLMC Pool RA3608 MBS ... B LA .. 572,535 |...85.7140 |... ....570,837 LU R € N PO | I RPN | ) AN 2.500 |...... 1.803 ....09/25/2020 ...|....09/01/2050 ...
3133KK-D6-3 ..... FHLMC Pool RA3725 MBS ... N LA ...82.2690 |... . .. ...655,402 O e (721) 0 o0 e 2.000 |...... 1.685 ...09/21/2020 ...|....10/01/2050 ...
3133KK-ND-7 ... FHLMC Pool RA3988 MBS ... B LA ...85.6820 |... LA71,753 .. LU RN < DN AU | I RPN | ) AN 2.500 |...... 1.913 ....12/10/2020 ...|....11/01/2050 ...
3133KM-SE-6 ..... FHLMC Pool RA5917 MBS ... N LA ...89.4640 |... . 4,043,330 |.. 0 [ (4,625) |0 [0 e 3.000 |...... 2.1 ....01/07/2022 ...|....09/01/2051 ...
3133KN-F7-3 ..... FHLMC Pool RAB490 MBS ... B LA ...89.3710 |... 1,238,294 |.. O R 7280} I N N RN | ) A 3.000 |...... 2.663 ....01/07/2022 ...|....12/01/2051 ...
3133KN-KX-0 ..... FHLMC Pool RAB610 MBS ... 4 .. LA ...89.1310 |... 757,097 |.... 870,631 JO I O (< < 5 IRt | B ISP | ) AU 3.000 |...... 2.641 ...02/08/2022 ...|....01/01/2052 ...
3133KP-X9-4 ..... FHLMC Pool RA7904 MBS ... 4 .. LA L.97.0710 |ooeeiennnnnnns 1,011,002 |.... .... 1,024,669 LU R I AU | I RN | ) A 4.500 |...... 4.69% ....02/06/2023 ...|....10/01/2052 ...
3133KR-NH-3 ..... [FHLMC Pool RA9392 MBS ... 4 1.A .. ...99.0320 |. ..4,235,097 |. . 4,218,229 |.. .0 ......5.000 |......5.174 ....06/28/2023 .. 07/01/2053 ...
3136A5-M4-5 ..... FNMA FNR 2012-53 PL RWBS 4. LA .. 1,095,000 )...94.3270 |...ooeiiiiinnnnn 943,270 |.... .1,000,000 |. .... 1,052,889 O 981 0 0 4.000 |...... 3.281 ...05/07/2015 ...|....05/25/2042 ...
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3136AN-GF-8 ..... FNMA FNR 2015-22 HT RMBS ......cccvvvvnnniniiininninnens foee ven | s 4 s LA ...94.2840 (U Y N RN | Y AR | B RN 3.000 |...... 2.655 ....04/09/2015 ...|....04/25/2045 ...
3136B1-FP-4 ..... FNVA FNMA 2018-14 PA RMBS N LA ...94.8450 |... O e 17 0 [0 e 3.500 |...... 3.336 ....02/08/2018 ...|....04/25/2047 ...
3137BG-QJ-1 ..... FHLMC FHR 4456 RWBS B LA ...95.6770 |... O e (229) |0 [0 e 3.500 |...... 2.819 ....04/23/2015 ...|....05/15/2044 ...
3137BH-YG-6 ..... FHLMC FHR 4477 RVBS N LA . ...95.5910 |... O e 14 0 0 e 3.500 |...... 2.925 ....05/11/2015 ...|....07/15/2044 ...
3137F4-J7-8 ..... FHLMC FHR 4775 HB RUBS .. B LA ... 49,146 |...98.2720 |... . LU R £ ) AU | I RPN | ) AN 3.500 |...... 3.512 ....05/16/2018 ...|....05/15/2045 ...
3137FA-MT-2 ..... FHLMC FHR 4709 EA RMBS .. N LA .. 170,525 |...94.1780 |... 161,379 |.... ... 170,8% JLO N Y A FORRRRR | B APPSR | B FOT 3.000 |...... 3.064 ....02/02/2018 ...|....01/15/2046 ...
3137FE-S5-0 ..... FHLMC FHR 4767 LA RMBS . B LA .. 253,802 |...95.9350 |... 244,554 |.... ....254,275 O e 3 0 [0 3.500 |...... 3.569 ....09/21/2018 ...|....08/15/2046 ...
3137FE-SL-5 ..... FHLMC 4767 PA RMBS .... N LA ...95.2520 |... ... 167,075 O e 8 0 o0 e 3.500 |...... 3.323 ....02/02/2018 ...|....02/15/2047 ...
3138A2-B0-1 ..... FNVMA Pool AH0946 MBS . 4 1.4 .. ...97.6450 |. ...5,629 |.. .0 .4.000 |......3.063 ....06/11/2013 .. 12/01/2040
3138A7-F6-0 ..... FNVA Pool AH5588 MBS . 4 1.A .. . 101.6370 |. 137,962 |.. .0 .5.000 |......0.972 ....12/06/2013 .. 02/01/2041
3138AS-3B-6 ..... FNVMA Pool AJ1693 MBS . 4 1.4 .. ...99.9830 |. 122,072 |.. .0 ......4.500 |......3.743 ...02/05/2014 .. 09/01/2041 ...
3138AN-EN-9 ..... FNVA Pool AJ4640 MBS .... N LA .. 97.6450 |...ooeiiiiieeennn 7,836 [ 8,025 | 8,339 JLO N U (1 DN ARt | B IUUUPRPRRTIN | ) FOU 4.000 |...... 3.432 ....06/10/2013 ...|....10/01/2041 ...
3138EH-3V-2 ..... FNVA Pool AL1711 MBS .... B LA . ...99.9830 |... ...240,392 JLOJ R ([0 N N N RPN | ) A 4.500 |...... 3.354 ...12/02/2013 ... |....08/01/2041 ...
3138EH-FB-3 ..... FNVA Pool AL1061 MBS .... N LA ... 33,147 |...97.6460 |... O [ (187) |0 o0 e 4.000 |...... 3.363 ....06/13/2013 ...|....02/01/2041 ...
3138EJ-LA-4 ..... FNVA Pool AL2120 MBS .... B LA . 26,996 |...97.6040 |... LU SRR (1<) N AU | N RPN | ) A 4.000 |...... 3.191 ....06/11/2013 ...|....02/01/2041 ...
3138EM-Y3-9 ..... FNVA Pool AL5229 MBS ... N LA . 70,372 |. 101.6050 |... O e (729) |0 o0 e 5.000 |...... 4.051 ....07/30/2015 ...|....01/01/2044 ...
3138EN-Y8-6 ..... FNVA Pool AL6134 MBS .... B LA .. 205,836 |...92.0620 |... ...205,389 JLU N R (-0 MO | I RPN | ) A 3.000 |...... 2.867 ....11/03/2015 ...|....09/01/2043 ...
3138ER-FX-3 ..... FNVA Pool AL9181 MBS .... N LA .. 301,260 |...91.2150 |... 265,221 |.... JLO N U 7{:) ) ARt | B ISP | B FOU 3.000 |...... 2.399 ...11/04/2016 ...|....10/01/2046 ...
3138LR-05-4 ..... FNVA Pool A01375 MBS .... B LA .. 17,159 |...94.1840 |... ...15,273 |.... O e (34) |0 [0 e 3.500 |...... 3.060 ....08/20/2012 ...|....08/01/2042 ...
3138LT-IL-8 ..... FNMA Pool A03350 MBS . 4 1.A .. ...97.3%0 |. .0 .4.000 |......2.742 ....07/22/2016 .. 05/01/2042
3138LX-N7-0 ..... FNVA Pool A06713 MBS . 4 1.4 .. ...97.3%0 |. .0 .4.000 |......3.201 ....04/26/2017 .. 06/01/2042
3138LY-HB-6 ..... FNVA Pool A07425 MBS . 4 1.A .. ...94.7220 |. .0 .3.500 |......3.033 ...08/20/2012 .. 08/01/2042
3138\1-JG-4 ..... FNVA Pool A09262 MBS . |4 1.4 .. ...95.0580 |. .0 .3.500 |......3.050 ...08/20/2012 .. 07/01/2042 ...
3138\H-3J-0 ..... FNVA Pool AQ2600 MBS . |4 1.A .. ...93.9500 |. .0 ......3.500 |......2.908 ...01/03/2013 .. 12/01/2042 ...
3138ML-FS-8 ..... FNVA Pool AQ4676 MBS .... B LA ...94.9700 |... LU RN ) I N | N RPN | ) AN 3.500 |..... (1.236) ....01/03/2013 ...|....11/01/2042 ...
3138IIN-R2-8 ..... FNVA Pool AQ6804 MBS .... N LA ...94.3090 |... JO N R (51} AP | B IEUPRRPRRPIN | B FOU 3.500 |...... 2.943 ....01/03/2013 ...|....11/01/2042 ...
3138MS-A4-1 ..... FNVA Pool AQ9926 MBS ... B LA ...92.0580 |... O e (93) 0 o0 e 3.000 |...... 2.609 L 12/1772012 ... 12/01/2042 ..
3138NI-XS-3 ..... FNVA Pool AR0688 MBS .... N LA ...93.5220 |... . JLO N SRR () FOURRRRRRR | B IUUPRRPRRTPIN | ) AU 3.000 |...... 2.556 ....12/17/2012 ...|....12/01/2042 ...
3138W9-SE-1 ... FNMA Pool AS0516 MBS .... B LA ...92.0180 |... ..96,184 O e () 0 [0 e 3.000 |...... 2.926 ....12/09/2015 ...|....09/01/2043 ...
3138WA-PE-1 ..... FNVA Pool AS1320 MBS .... N LA .. 173,635 |...97.39%0 |... ... 172,404 0 e (140) |0 o0 e 4.000 |...... 3.076 ....02/04/2014 ...|....12/01/2043 ...
3138WB-EL-5 ..... FNVMA Pool AS1938 MBS . 4 1.4 .. . 76,645 |. 101.3600 |. .0 .5.000 |......3.842 ....06/15/2015 .. 03/01/2044 ...
3138WB-UC-7 ..... FNVA Pool AS2378 MBS . 4 1.A .. . 66,655 |...94.6590 |. .0 .3.500 |......3.310 ....07/02/2014 .. 05/01/2044
3138WD-6L-0 ..... FNVA Pool AS4474 MBS . 4 1.4 .. 138,223 |...91.5640 |. .0 .3.000 |......2.846 ....11/01/2015 .. 02/01/2045
3138IID-N6-4 . FNVA Pool AS4012 MBS . 4 1.A .. 216,899 |...93.4560 |. .0 .3.500 |......3.147 ....12/18/2014 .. 12/01/2044
3138WF-LC-8 ..... [FNMA Pool AS5722 MBS . 4 1.4 .. 393,590 |...93.4440 |. .0 ......3.500 |......2.632 ...05/13/2021 .. 09/01/2045 ...
3138WJ-D-1 ... FNVMA Pool AS8359 MBS ... N LA .. 259,670 |...90.5410 |... . . ....258,530 JLO N O ({1 DN ARt | B IR | ) AU 3.000 |...... 2.438 ....06/04/2021 ...|....11/01/2046 ...
3138WK-3E-3 ..... FNMA Pool AS9796 MBS .... B LA .. 157,035 |...93.8830 |... . 157,700 |.. .. 157,061 O e 15 o0 [0 e 3.500 |...... 3.552 ....09/06/2018 ...|....06/01/2047 ...
3138WV-FU-0 ..... FNVA Pool AT7378 MBS .... N LA ... 63,783]...99.2910 |... ...59,204 |.. O e (O13) |0 o0 e 4.500 |...... 3.766 ....02/04/2014 ...|....10/01/2043 ...
3138XH-7G-0 ..... FNVA Pool AV6294 MBS .... B LA .. 247,532 |...97.1080 |... ..235,675 |.. O 199 |0 [0 4.000 |...... 3.474 ....02/05/2014 ...|....12/01/2043 ...
3138Y3-20-4 ..... FNVA Pool AX2570 MBS .... N LA ,412,362 |...96.5290 |... 0 [ (96) |0 o0 e 4.000 |...... 3.295 ...03/07/2019 ...|....11/01/2044 ...
3138YE-HD-2 ..... FNVA Pool AY1127 MBS .... B LA .. 277,324 |...93.4440 |... 248,952 |.... ....214,787 O R ( 1[N N | N RPN | ) AN 3.500 |...... 3.130 ....09/02/2015 ...|....04/01/2045 ...
3138YN-MS-3 ..... FNVA Pool AY8468 MBS .... 4 .. LA .. 149,957 |...96.5290 |... . . .... 147,657 0 e (298) |0 o0 e 4.000 |...... 3.473 ....11/05/2015 ...|....08/01/2045 ...
3138YN-RB-5 ..... FNMA Pool AY8581 MBS .... 4 .. LA .. 195,023 |...93.4440 |... . 187,058 |.. ....193,026 O e (1,349) |0 [0 e 3.500 |...... 3.166 ....11/03/2015 ...|....08/01/2045 ...
3138YX-TH-8 ..... FNVA Pool AZ5951 MBS . 4 1.A .. . 85,193 |...96.5300 |. 79,877 ..83,913 |.. .0 ......4.000 |......3.475 1171772015 10/01/2045 ...
3140E0-60-3 ..... FNVA Pool AZ8078 MBS .... 4. LA . 27,691 ...93.8460 |... 226,642 | 27,435 O i (88 |0 o0 3.500 |...... 3.180 ...11/04/2015 ...|....08/01/2045 ...
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3140EB-G2-1 ..... FNVA Pool BA6516 MBS 4 s e LA e 282,995 |...93.4440 |....oiiiiinnnnn 252,487 |.ooovviiins 270,208 [ooiiiiiininnnnns 7L B (O N 1)) 1 AN | N AU (B KN 3.500 |...... 3.127 ....03/23/2016 ...|....12/01/2045 ...
3140EW-NT-8 ..... FNVA Pool BC2201 MBS .... N LA .. 333,697 |...94.7820 |... B ..312,345 |.. ....332,668 O e 3,104 |0 o0 e 3.500 |...... 1.082 ...06/15/2016 ...|....04/01/2046 ...
3140F8-LY-1 ..... FNVA Pool BD1242 MBS ... B LA .. 170,544 ]...93.9600 |... ....169,992 O e 1,644 |0 [0 3.500 |...... 0.158 ....08/11/2016 ...|....06/01/2046 ...
3140FB-KY-5 ..... FNVA Pool BD3910 MBS .... N LA .. 391,571 ]...91.0090 |... ....387,836 0 [ (490) |0 o0 e 3.000 |...... 2.641 ...08/05/2016 ...|....08/01/2046 ...
3140H1-WJ-5 ... FNVA Pool BJ0648 MBS .... B LA .. 119,766 |...93.4420 |... ... 119,727 LU SR (L) N PO | I RN | ) AN 3.500 |...... 3.468 ....04/06/2018 ...|....03/01/2048 ...
314048-V0-3 ..... FNVA Pool BM4222 MBS ... N LA .. 347,306 |...92.0610 |... ...346,078 O [ (468) |0 [0 e 3.000 |...... 2.616 ...09/23/2019 ...|....01/01/2044 ...
3140J9-SN-2 ... FNVA Pool BMM5024 MBS .... B LA .. 91,979 ]...90.2000 |... JLU N R (-0 MO | N RPN | ) A 3.000 |...... 2.687 ....01/07/2020 ...|....11/01/2048 ...
3140JA-PG-7 ..... FNVA Pool BM5822 MBS .... N LA ...90.8300 |... O e (85) |0 o0 e 3.000 |...... 2.874 ....06/19/2019 ...|....11/01/2048 ...
3140KE-HY-7 ..... FNVA Pool BP6546 MBS . 4 1.4 .. ...89.1810 |. .0 .3.000 |......2.199 ....06/04/2021 ..
3140KL-DV-1 ... FNVA Pool BQ1007 MBS . 4 1.A .. ...89.8980 |. .0 .3.000 |......2.374 ....07/21/2021 ..
3140KR-Q7-7 ..... FNVA Pool BQ5877 MBS . 4 1.4 .. ...86.2220 |. .0 ......2.500 |......2.061 ...12/04/2020 .. .
3140KT-DP-7 ..... FNVA Pool BQ7309 MBS .... N LA . ...85.8840 |... ....312,284 0 [ (1,081) |0 o0 e 2.500 |...... 2.073 ....12/04/2020 ...|....11/01/2050 ...
3140L0-AJ-9 ..... FNVA Pool BT1808 MBS .... B LA 1,266,886 |...85.3290 |... ,263,773 JLOJ R (10N N N RPN | B AN 2.500 |...... 2.154 ....06/11/2021 ...|....06/01/2051 ...
3140M0-AK-5 ..... FNVA Pool BV9909 MBS .... N LA ..814,028 |...98.1880 |... 814,182 O e M9 0 [0 e 4.500 |...... 4.5% ....09/14/2022 ...|....06/01/2052 ...
314008-KG-9 ..... FNVA Pool CA1194 MBS .... B LA ...96.8070 |... ....458,193 O e (929) vl feil0 e 4.000 |...... 3.648 ...03/16/2018 ...|....02/01/2048 ...
31400A-AJ-9 ..... FNVA Pool CA2708 MBS .... N LA ...96.0340 |... ... 181,732 O e (18 0 o0 e 4.000 |...... 3.647 ....02/12/2019 ...|....05/01/2048 ...
314000-48-9 ..... FNVA Pool FM2963 MBS .... B LA ...89.4640 |... ....305,824 JLU I SRR (2 (170N MO | N RPN | ) A 3.000 |...... 2.222 ....056/20/2020 ...|....02/01/2050 ...
31400E-D9-0 ..... FNVA Pool CAB427 MBS .... N LA ...89.2790 |... 720,006 |.... ....846,831 0 [ (1,087) |0 o0 e 3.000 |...... 2.295 ...05/10/2021 ...|....07/01/2050 ...
31400E-DS-8 ..... FNMA Pool CA6412 MBS .... B LA ...85.7900 |... 628,715 |.... .. 770,179 JLUJ R (7 DN PO | I RPN | ) AN 2.500 |...... 1.800 ....12/17/2020 ...|....07/01/2050 ...
31400E-LU-4 ..... [FNMA Pool CA6638 MBS . 4 1.A .. ...85.690 |. ..574,624 |. 705,116 |.. .0 .2.500 |......1.716 ....12/01/2020 .. 08/01/2050
31400E-XQ-0 ..... FNVA Pool CA6986 MBS . 4 1.4 .. ...82.6280 |. ..520,272 | 651,677 |.. .0 .2.000 |......1.627 ....10/16/2020 .. 09/01/2050
31400E-YX-4 FNMA Pool CA7025 MBS . 4 1.A .. ...87.0820 |. .. 3,454,531 |. .3,432,424 |.. .0 .2.500 |......4.662 ....06/22/2023 .. 09/01/2050
31400F-5F-2 . FNVMA Pool CA8045 MBS . |4 1.4 .. ...85.8510 |. ..696,345 .855,212 |.. .0 .2.500 |......1.794 ... 12/17/2020 .. 12/01/2050 ...
31400F-A2-5 ..... [FNMA Pool CA7224 MBS . |4 1.A .. ...82.4120 |. . ..650,719 .673,555 |.. .0 ......2.000 |......1.600 ...10/15/2020 .. 10/01/2050 ...
31400F-A3-3 ..... FNMA Pool CA7225 MBS ... B LA ...82.2620 |... ..649,144 |.. ....672,783 O e (49) |0 [0 2.000 |...... 1.448 ....10/14/2020 ...|....10/01/2050 ...
31400F-S2-6 ..... FNVMA Pool CA7725 MBS .... N LA ...85.6%0 |... ..T24,677 |.. ....162,614 JLO I U (N1 )N ARt | B ISP | ) AU 2.500 |...... 1.919 ....12/01/2020 ...|....11/01/2050 ...
31400F-$4-2 ... FNVA Pool CA7738 MBS .... B LA ...85.6580 |... ....198,122 O e (A9) 0 [0 e 2.500 |...... 1.864 ....12/16/2020 ...|....11/01/2050 ...
314006-A9-8 ..... FNVA Pool CA8131 MBS .... N LA ...85.6760 |... ....847,968 O [ (748) |0 o0 e 2.500 |...... 1.787 ....01/06/2021 ...|....12/01/2050 ...
31400G-AU-1 ..... FNVA Pool CA8118 MBS .... B LA ...82.2370 |... ....962,605 LU R [+ N N | I RPN | ) A 2.000 |...... 1.620 ....12/11/2020 ...|....12/01/2050 ...
314006-ED-5 FNVA Pool CA8231 MBS .... N LA ...86.2210 |... .... 1,365,425 JLO I R (< T 1D N ARt | B FUUUPRPRRUIN | ) FOU 2.500 |...... 1.910 ...12/17/2020 ...|....12/01/2050 ...
31400G-PL-5 . FNVA Pool CA8526 MBS . 4 1.4 .. ...85.6950 |. ....573,671 |.. .0 .2.500 |......1.531 ....02/18/2021 .. 01/01/2061 ...
31400G-RI-9 . FNMA Pool CA8600 MBS . 4 1.A .. ...85.6760 |. .1,056,665 |.. .0 .2.500 |......2.040 ....06/03/2021 .. 01/01/2051
31400K-5J-3 . FNVA Pool CB0281 MBS . 4 1.4 .. ...89.4970 |. 847,413 |.. .0 .3.000 |......2.236 ....06/29/2021 .. 06/01/2051
31400K-F4-5 ..... [FNMA Pool CBO186 MBS . 4 1.A .. ...89.4220 |. . .586,659 |.. .0 .3.000 |......2.271 ....06/29/2021 .. 04/01/2051
31400K-GB-8 ..... [FNMA Pool CBO193 MBS . 4 1.4 .. ...89.3610 |. . 1,001,197 |.. .0 ......3.000 |......2.108 ....06/10/2021 .. 04/01/2061 ...
31400K-NP-9 ... FNVA Pool CB0397 MBS .... N LA 1,050,970 |...89.3600 |... .... 1,047,969 O e (1,261) |0 o0 e 3.000 |...... 2.257 ...05/10/2021 ...|....05/01/2051 ...
31400K-ZA-9 ..... FNVA Pool CB0736 MBS .... B LA ..618,585 |...89.2170 |... ... 616,617 O e (1183 il o0 e 3.000 |...... 2.333 ....06/29/2021 ...|....06/01/2051 ...
31400L-D2-9 ... FNVA Pool CB1020 MBS .... N LA ...81.9460 |... ....641,093 O e (M) |0 o0 e 2.000 |...... 1.807 ....07/09/2021 ...|....07/01/2051 ...
31400L-MX-1 ..... FNVA Pool CB1273 MBS .... B LA ...82.4500 |... .. .. O [ 1,083 |0 o0 2.000 |...... 3.643 ....06/06/2022 ...|....08/01/2051 ...
31400M-V0-4 ..... FNVA Pool CB2422 MBS ... N LA ...89.3580 |... 1,031,406 |.. JLO I U (/) ARt | B IR | B AU 3.000 |...... 2.507 ....01/07/2022 ...|....12/01/2051 ...
31400N-GII-6 ..... FNVA Pool CB2912 MBS ... B LA ...91.8940 |... .2,287,419 |.. LU R~ A N | N RN | ) FN 3.500 |...... 4.609 ...02/10/2023 ...|....02/01/2052 ...
31400N-YJ-5 ... FNVA Pool CB3412 MBS ... 4 .. LA ...93.0710 |... 256,433 |.... 262,354 O e 262 o0 o0 e 3.500 |...... 4.068 ....02/03/2023 ...|....04/01/2052 ...
31400P-JA-6 ..... FNVA Pool CB3856 MBS .... 4 .. LA ...95.1020 |......ounnnnns 4,128,578 |.... ... 4,348,844 LU R (01 N N I RPN | ) A 4.000 |...... 3.965 . ....06/06/2022 ...|....06/01/2052 ...
31400P-JJ-7 . FNVA Pool CB3864 MBS . 4 1.A .. ...97.7340 |. .. 5,450,944 |. .5,673,100 |.. .0 .....4.500 |......4.285 250,981 |....00/14/2022 .. 06/01/2052 ...
3140X4-D8-6 ..... FNMA Pool FM1026 MBS .... 4. LA .. 204,949 1...93.4440 |.....oounnnnnnnns 185,541 |.... ....204,350 O e (280) |0 o0 3.500 |...... 3.083 ..6,949 |....06/13/2019 ...[....02/01/2048 ...
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3140X4-DF-0 ..... FNVA Pool FM1001 MBS 4 s LA ...93.4420 (O N (7.3 1 AN | N AU (B RN 3.500 |...... 3.129 ....06/25/2019 ...|....11/01/2048 ...
3140X4-PB-6 ..... FNVA Pool FM1317 MBS .... N LA ...96.4780 |... JLO I O (:151:) N APt | B ISP | B AU 4.000 |...... 3.361 ....10/11/2019 ...|....10/01/2048 ...
3140X4-10-9 ..... FNVA Pool FM1458 MBS .... B LA ...98.6240 |... O [ (488) |0 o0 e 4.500 |...... 3.830 ....09/18/2019 ...|....04/01/2049 ...
3140X4-VZ-6 ..... FNVA Pool FM1531 MBS .... N LA ...93.8840 |... . . .. . JLO N R (150 ARt | B IEUPURPRRTIN | B AU 3.500 |...... 2.942 ....09/25/2019 ...|....03/01/2048 ...
3140X5-WX-7 ..... FNVA Pool FM2461 MBS .... B LA ...92.8080 |... .92, .99, .. ....103,682 LU R (1 (1) N PO | RPN | ) AN 3.500 |...... 2.854 ....02/13/2020 ...|....03/01/2050 ...
3140X6-JH-5 ..... FNVA Pool FM2963 MBS .... N LA ...90.2580 |... 325,491 |.... . .. ... 380,780 0 [ (564) |0 [0 e 3.000 |...... 2.243 ....05/20/2020 ...|....02/01/2050 ...
3140X8-3G-0 ..... FNVA Pool FM5298 MBS .... B LA ...92.9580 |... 636,719 |.... ..684,956 |.. ....723,529 LU R (161N MO | I RPN | ) AN 3.500 |...... 2.635 ....06/20/2021 ...}|....10/01/2050 ...
3140X8-EE-3 ..... FNVA Pool FM4632 MBS .... N LA ...83.4300 |... 01,292,093 |.. .... 1,346,065 O e (818) |0 [0 e 2.000 |...... 1.423 ....10/22/2020 ...|....10/01/2050 ...
3140X8-N5-2 ..... FNVA Pool FM4911 MBS . 4 1.4 .. ...85.6700 |. ...80,587 |. ...94,067 ..98,99% |.. .0 .2.500 |......1.678 ....12/04/2020 .. 11/01/2050
3140XC-6B-9 ..... FNVA Pool FNM8965 MBS . 4 1.A .. ...85.8250 |. ..2,198,480 |. .2,561,570 .2,663,461 |.. .0 .2.500 |......2.137 ....09/27/2021 .. 10/01/2051
3140XC-N6-1 ..... FNVA Pool FM8512 MBS . 4 1.4 .. .. 86.7870 |. ..2,307,997 |. .2,806,373 |.. .0 ......2.500 |......1.851 ....09/07/2021 .. 08/01/2061 ...
3140XC-WV-6 ..... FNVA Pool FM8759 MBS .... N LA ...86.2820 |... 3,173,481 |.... .. ....3,176,345 O e 5,192 |0 0 e 2.500 |...... 4.127 ....06/27/2023 ...|....09/01/2051 ...
3140XC-ZA-9 ..... FNVA Pool FNM8836 MBS .... B LA ...90.0720 |... 344,751 |.... ..382,748 |.. 400,274 LU R (/4 TN PO | I RPN | ) A 3.000 |...... 2.598 ....01/07/2022 ...|....11/01/2050 ...
3140XD-A0-9 ..... FNVA Pool FM3014 MBS .... N LA ...82.5%0 |... ..2,086,569 |.... .2,526,248 |.. ....2,220,826 O foeeeeinn2,285 |0 o0 e 2.000 |...... 5.580 ....06/06/2022 ...|....09/01/2051 ...
3140XE-AT-1 ..... FNVA Pool FM3917 MBS .... B LA ...89.3980 |... 2,784,221 |.. ... 2,923,252 JLUJ PR € V0N PO | N RPN | ) A 3.000 |...... 1.979 ....01/04/2022 ...|....12/01/2051 ...
3140XF-V3-2 ..... FNVMA Pool FS0633 MBS .... N LA ...89.3670 |... ..871,420 |.. 0 [ (384) |0 [0 e 3.000 |...... 2.756 ....02/09/2022 ...|....02/01/2052 ...
3140XH-LA-3 ..... FNVA Pool FS2120 MBS .... B LA ...94.7150 |... 01,191,729 |.. LU RN .7 A N | N RN | B A 4.000 |...... 4.700 ...02/06/2023 ...|....06/01/2052 ...
3140XJ-AE-3 ..... FNVA Pool FS2704 MBS .... N LA ...92.3330 |... 464,127 |.... ..502,668 |.. 475,961 O [ 468 |0 [0 e 3.500 |...... 4.287 ....02/03/2023 ...|....08/01/2052 ...
3140XJ-BJ-1 ... FNVA Pool FS2740 MBS .... B LA ...93.4420 |... .. 3,007,428 |.... .3,218,488 |.. ... 3,012,329 O 3546 |0 [0 3.500 |...... 4.545 ....02/15/2023 ...|....06/01/2049 ...
3140XJ-D9-1 ..... FNVA Pool FS2827 MBS . 4 1.A .. ...95.0920 |. ..626,963 |. ..659,320 .643,068 |.. .0 .4.000 |......4.324 ....09/08/2022 .. 09/01/2052
3140XJ-GT-4 ..... FNMA Pool FS2909 MBS . 4 1.4 .. . 101.2650 |. ..495,258 |. ..489,071 492,246 |.. .0 .5.500 |[......5.296 ....00/29/2022 .. 09/01/2052
3140XJ-GU-1 ..... FNVA Pool FS2910 MBS . 4 1.A .. . 101.4060 |. ..602,828 |. ..5%4,470 .599,709 |.. .0 .5.500 |......5.237 ....00/29/2022 .. 09/01/2052
3140XJ-KH-5 . FNVMA Pool FS2995 MBS . |4 1.4 .. . 100.7990 |. .. 2,367,539 |. . 2,348,782 2,372,414 |.. .0 .5.500 |[......5.435 ....10/05/2022 .. 10/01/2052 ...
3140XK-UI-8 ..... [FNMA Pool FS4196 MBS . |4 1.A .. ...98.5180 |. ..404,003 .401,370 |.. .0 ......4.500 |......4.602 ....04/25/2023 .. 10/01/2050 ...
3140XL-H-2 ..... FNMA Pool FS4763 MBS .... B LA 1,400,179 |...86.6470 |... 1,613,749 |.. .... 1,402,387 LU Y~ 8- T N N RPN | ) AN 2.500 |...... 4.049 ....06/28/2023 ...|....06/01/2051 ...
31416V-Y6-5 ..... FNVA Pool ABO732 MBS .... N LA . 71,616 |...97.6460 |... ...67,384 |.. JLO I U ( [+ 1D N APt | B IEUUPURPRRTIN | ) AP 4.000 |...... 3.367 ....07/18/2017 ...|....06/01/2039 ...
31417A-42-9 ..... FNVA Pool AB4439 MBS ... B LA ..45,283 |...94.4320 |... .. 42,783 .. LU SRR ( £ PO | I RPN | ) AN 3.500 |...... 2.997 ....08/20/2012 ...|....02/01/2042 ...
STH7A-QE-2 ..... FNMA Pool AB4052 MBS .... N LA ...97.3%0 |... ..110,469 |.. JLO N U (-4 DN AUt | B IUUUPRPRRIN | B AU 4.000 |...... 3.135 ....12/09/2015 ...|....12/01/2041 ...
31417G-AS-5 ..... FNVA Pool AB9016 MBS .... B LA ...92.0530 |... ..317,184 .. 0. e (B74) [0 0 [ 3.000 |...... 2.606 ...06/23/2016 ...|....04/01/2043 ...
31418C-46-6 ..... FNVMA Pool MA3522 MBS ... N LA ...98.4940 |... ...46,019 |.. 0. PP 14} SR | R IO | B 4.500 |...... 3.752 ....03/19/2019 ...|....11/01/2048 ...
31418C-$4-7 ..... FNVA Pool MA3238 MBS . 4 1.4 .. ...93.4420 |. ..356,993 377,422 |.. .0 (675) | .3.500 |......2.711 ....06/14/2021 .. 01/01/2048 ...
31418C-2J-6 ..... FNVA Pool MA3444 MBS . 4 1.A .. ...98.3120 |. ..49,572 |.. .0 . (53) | .4.500 |......3.897 ....03/18/2019 .. 08/01/2048
31418D-2N-1 ... FNVA Pool MA4380 MBS . 4 1.4 .. ...88.8750 |. 715,198 |.. .0 (608) |. .3.000 |......2.267 ....06/04/2021 .. 07/01/2051
31418D-CB-6 ..... FNMA Pool MA3665 MBS . 4 1.A .. ...98.5930 |. ..65,79 |.. .0 . (80) |- .4.500 |......3.637 ....06/25/2019 .. 05/01/2049
31418D-FT-4 ..... FNVA Pool MA3777 MBS . 4 1.4 .. ...98.4380 |. . A 121,937 |.. .0 . (49) |. ......4.500 |......3.078 ....00/23/2019 .. 09/01/2049 ...
31418D-40-6 ..... FNVA Pool MA3870 MBS .... N LA ...85.8830 |... 370,123 |.... ....370,280 0. D96 [oeiiiii 0 0 [ 2.500 |...... 4.434 ....06/29/2023 ...|....11/01/2049 ...
31418D-RT-1 ..... FNVA Pool MA4097 MBS .... B LA ...89.3510 |... 682,807 |.... 795,460 0 | o (775) [0 |0 e 3.000 |...... 2.412 ....06/29/2021 ...|....08/01/2050 ...
31418D-YB-2 ..... FNVA Pool MA4305 MBS .... N LA ...82.1330 |... 854,824 |.... ....1,039,786 0. PP (1) SRR | R AU | B S 2.000 |...... 2.004 ....11/18/2021 ...|....04/01/2051 ...
31418V-CB-6 ..... FNMA Pool AD7265 MBS .... B LA L..98.6100 |..oevvveneeeennnnn 7,901 [ 7,200 e 7,233 0 | e (38) [0 |0 e 4.000 |...... 3.121 ....07/20/2010 ...|....07/01/2025 ...
35563P-JK-6 ..... FHLMC 2019-1 M55D RMBS .. 4 | 1A ...92.9630 |... ....242,297 0. L (446) [ 0 0 4.000 |...... 3.654 ...03/07/2019 ...|....07/25/2058 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 125,407,282 [ XXX 114,240,364 124,334,303 125,146,176 0 (59,126) XXX XXX XXX 360,807 3,696,113 XXX XXX
3136AS-4R-4 ..... FNVA FNA 2016-M7 A2 CMBS .. LA ) .. 137,309 |...95.2490 |... 127,362 |.... .... 134,562 o (367) [0 |0 e 2.499 |...... 1.935 | MON ... ...3,342 |....02/27/2020 ...|....09/25/2026 ...
3137BP-VN-8 ..... FHLMC FHUS K152 A1 CMBS ... LA ) .. 331,971 ...93.9270 |... 305,714 |.... ....327,2371 (O [ 0 0 2.830 |...... 2.612 | MON ..... ...9,211 |....06/01/2016 ...|....05/25/2030 ...
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3137FJ-EH-8 ..... FHLMC FHUS K081 A2 CMBS ........oovivvvvvnnnniiiiinnnnnnifons von | unnnns 4. LA e 1,425,325 [...98.0500 [.............. 1,372,700 [oooeiiinnnnn 1,400,000 |.............. 1,410,909 [..oovvvennnnnns 0 e, (2,977) |vvenniniinnnnnd [ 0 )...... 3.900 |...... 3673 [MON ...oo [oevvennnniinnns 4,550 |ieenniiiiinns 54,600 |....10/03/2018 ...|....08/25/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,894,605 | XXX 1,805,776 1,859, 196 1,872,708 0 (3,835) 0 0 XXX XXX XXX 5,597 67,153 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 209,099,234 | XXX 190,371,942 198,452,280 204,828,613 0 (1,194,651) 0 0 XXX XXX XXX 1,244,708 XXX XXX
001055-BK-7 ..... AFLAC INC Corp Note Call MV . 1 .1.GFE .. 804,219 |...92.3620 |. . 805,000 .804,652 |.. .0 .0 0. 2,667 ....03/03/2021 .. 03/15/2026 ...
00108W-AH-3 ..... AEP TEXAS Corp Note Call MW . 2 L2.AFE .. 473,528 |...96.3570 |. ..475,000 474,248 .. .0 .0 0. 1,564 ...01/24/2019 .. 06/01/2028 ...
00206R-KG-6 ..... AT&T INC Corp Note MW Call A1 [ 2B FE L 1,241,280 |...89.0780 |... .1,250,000 |.. ,244,261 0. ....06/12/2021 ...|....02/01/2028 ...
00206R-KH-4 ..... AT&T INC Corp Note Call MV e 2B FE L .. 538,600 |...82.7360 |... ....536,219 0. ...09/01/2020 ...|....02/01/2032 ...
00206R-MM-1 ..... AT&T INC Corp Note Call MV 2 e [ 2B FE L .. 221,639 |...81.5540 |... ....221,534 0. ....09/03/2021 ...|....12/01/2033 ...
002824-BF-6 ..... ABBOTT LABS Corp Note Call MW .... 2 e | 1D FE L ...98.5850 |... ....696,284 0. ...05/14/2021 ...|....11/30/2026 ...
002824-BP-4 ..... ABBOTT LABS Corp Note Call MW .... A1 [ 1D FE L ...89.1990 |... 445,995 |.... ....501,012 0. ....11/16/2020 ...|....01/30/2028 ...
00287Y-AQ-2 ..... ABBVIE INC Corp Note Call MW .. e [ G FE L ...98.2800 |... ,233,414 |.... . . ,275,801 0. ...11/16/2020 ...|....05/14/2025 ...
00287Y-BF-5 ..... ABBVIE INC Corp Note Call MW .. 2 e [ TG FE L s ...99.5330 |... 199,066 |.... ... 200,000 |.. 218,844 0. ....06/12/2021 ...|....11/14/2028 ...
00287Y-BX-6 ..... ABBVIE INC Corp Note Call MW .. 2 .. .. 1.G FE ..|... 1,157,878 |...93.5250 |... ..1,145,681 |.... .1,225,000 |.. ,162,985 0. ...09/29/2022 ... |....11/21/2029 ...
00287Y-BZ-1 ..... ABBVIE INC Corp Note Call MW 2 .1.GFE .. ...97.7390 |. ..317,652 |. 324,946 |.. .0 ....11/19/2020 .. 11/21/2024
00287Y-CX-5 ..... ABBVIE INC Corp Note Call MW .. 2 .2.CFE .. ...98.7010 |. ..320,778 |. .332,29 |.. .0 ....11/19/2020 .. 03/15/2025
00914A-AS-1 ..... AIR LEASE CORP Corp Note Call MW ... 2 .2.BFE .. ...84.6780 |. ..516,536 |. .599,066 |.. .0 ....01/05/2022 .. 01/15/2032 ...
015271-AR-0 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW . N2 e [ 2.AFE L . ...90.1830 |... 302,113 |.... ....337,772 0. ...07/24/2019 ...|....08/15/2031 ...
015271-AV-1 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW A1 [ 2AFE L .. 134,746 |...77.9190 |... 105,191 |[.... ....134,809 0. ....07/29/2020 ...|....02/01/2033 ...
015271-AY-5 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW N2 e [ 2.AFE L .. 324,012 |...83.4580 |... 271,239 |.... ...324,149 0. ....02/02/2022 ...|....03/15/2034 ...
025816-BK-4 ..... AMERICAN EXPRESS CO Corp Note Call . 2. .. 1.G FE ..|... .. 348,345 |...98.4100 |... 344,435 |.... 349,820 0. ....12/02/2014 ...|....12/05/2024 ...
025816-CP-2 ..... AMERICAN EXPRESS CO Corp Note Call . 2 .. .. 1.F FE ..|... ,163,691 |...95.6670 |... ,106,867 |.... ,161,466 0. ....04/25/2022 ...|....05/03/2027 ...
025816-CS-6 ..... AMERICAN EXPRESS CO Corp Note Call . 2. .. 1.F FE ..|... .. 459,572 ]...93.7250 |... 431,135 |.... ....459,722 0. ....03/01/2022 ...|....03/04/2027 ...
025816-ClI-7 ..... AMERICAN EXPRESS CO Corp Note Call . 2 .. .. 1.F FE ..|... ..693,700 |...99.0470 |... 688,377 |.... ....693,977 0. ...04/28/2022 ...|....05/03/2029 ...
025816-DF-3 ..... AMERICAN EXPRESS CO Corp Note Call .... 2. .. 1.F FE ..|... .. 723,299 |...99.8710 |... 734,052 |.... ....123,762 0. ...06/28/2023 ...|....05/01/2034 ...
026650-BH-3 ..... AMERICAN HONDA FINANCE Corp Note MW 2 . 1.GFE .. ...94.6180 |. ..264,930 | 273,768 |.. .0 ....04/04/2019 .. 09/09/2026
03027X-BV-1 ..... AMERICAN TOWER CORP Corp Note Call MW 2 .2.CFE .. ...96.2490 |. ..303,184 |. .313,982 |.. .0 ....03/29/2022 .. 03/15/2027
03073E-AM-7 ..... AMER I SOURCEBERGE Corp Note Call MW . 2 L2.AFE .. ...97.9510 |. ..455,472 |. 467,011 |.. .0 ...06/07/2016 .. 03/01/2025
031162-C0-1 ..... AMGEN INC Corp Note Call MV .... -2 L2.AFE .. ...95.5900 |. .238,975 .252,875 |.. .0 ....07/30/2019 .. 11/02/2027 ...
031162-CT-5 ..... AMGEN INC Corp Note Call MV . .2 L2.AFE .. ...93.0200 |. ..465,100 . 500,000 514,003 |.. .0 ...11/16/2020 .. 02/21/2027 ...
031162-DD-9 ..... AMGEN INC Corp Note Call MV .... 2 e [ 2AFE L ...94.1110 |... 258,805 |.... ..275,000 |.. ....274,350 0. ....02/17/2022 ...|....02/22/2029 ...
031162-DR-8 ..... AMGEN INC Corp Note Call MW e [ 2.AFE L . 102.5590 |... 405,108 |.... ..395,000 |.. ....393,837 0. ...02/15/2023 ...|....03/02/2033 ...
032095-AL-5 ..... AMPHENOL CORP Corp Note Call MW .. 2. .. 2.AFE ..|... ...84.1900 |... 244,151 |.... ..290,000 |.. ....289,162 0. ....09/07/2021 ...|....09/15/2031 ...
032654-AU-9 ... ANALOG DEVICES INC Corp Note Call MW 2 .. .. 1.F FE ..|... ...88.7520 |... 208,567 |.... ..235,000 |.. ....234,031 0. ....09/28/2021 ...|....10/01/2028 ...
035240-A0-3 ... ANHEUSER-BUSCH INBEV WOR Corp Note Call MW .. 2. .. 1.G FE ..|... . 101.6520 |... 381,195 |.... ...419,678 O [ (8,729) | ....06/06/2021 ...|....01/23/2029 ...
035240-AV-2 ..... ANHEUSER-BUSCH INBEV WOR Corp Note Call MW .. 2 .. .. 1.G FE ..|... ...95.1650 |... 428,243 |.... 493,670 0. o (6,629) [eeeeiiiiieeen0 [0 | 3.500 |...... 1.829 (D ....... ...11/16/2020 ...|....06/01/2030 ...
037735-CU-9 . APPALACHIAN POWER CO Corp Note Call MW . 2 .1.GFE .. ...97.7570 |. ..1,661,869 |. 1,699,022 |.. .0 ..663 |. ....06/11/2015 .. 06/01/2025 ...
037833-BY-5 ..... APPLE INC Corp Note Call MW . 2 .1.BFE .. ...97.6050 |. ..346,498 |. 371,545 |.. .0 ....11/06/2020 .. 02/23/2026
037833-CU-2 . APPLE INC Corp Note Call MW . 2 .1.BFE .. ...99.0910 |. .. 1,238,638 |. 1,248,199 |.. .0 ...08/23/2018 .. 05/11/2024
037833-DK-3 . APPLE INC Corp Note Call MW . 2 .1.BFE .. ...96.0410 |. ..312,133 |. .333,029 |.. .0 ....08/13/2019 .. 11/13/2027
038222-AL-9 . APPLIED MATERIAL Corp Note Call MW 2 1FFE .. ...96.9540 |. ..541,973 | .560,425 |.. .0 ...04/05/2019 .. 04/01/2027 ...
039482-AD-6 ..... ARCHER-DANIELS-MIDLAND C Corp Note Call MW .. N2 e | LFFE L ...88.9450 |... 248,157 |.... . . ....2718,479 0. ....02/23/2022 ...|....03/01/2032 ...
04010L-BD-4 ..... ARES CAPITAL COR Corp Note Call MW . 2 e [ 2.0 FE L ...91.4440 |... 731,582 |.... . 800,000 |.. ....797,393 .0 . ...01/06/2022 ...|....06/15/2027 ...
053015-AG-8 ..... AUTOMATIC DATA Corp Note Call MW ... 2 e | 1D FE Ll . s ...90.2920 |... ..235,000 |.. ....234,547 0 . ....05/11/2021 ...|....05/15/2028 ...
053332-AR-3 ..... AUTOZONE INC Corp Note Call MW ......coovvvvvvvnnnnnnnnefone ven | nnnnns 2 e L2BFE i 1,291,516 |...97.7250 |.............. 1,265,539 |.ovvennnnnnns 1,295,000 [..oovvvnnnnnns 1,204,483 |.......cooeennnl 0 ...04/20/2015 ... |....04/15/2025 ...
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053332-AT-9 ..... AUTOZONE INC Corp Note Call MU ......vvvvvivnnnninnis oo e | s 2 i L 2BFE | 477,535 |...96.1400 |.................480,700 |.......cooevneen 500,000 |.eeevvrnnninnnns 493,602 |...ouuniiinnnnd 0 fooeirinnnn 2,612 |0 0 s 3125 |...... TV A (VN 10 R AR 3,038 |..evvuniiiinns 15,625 |....08/06/2017 ...|....04/21/2026 ...
053332-BC-5 ..... AUTOZONE INC Corp Note Call MW e 2B FE L 1,528,501 |...99.3780 |... .1,530,000 |.. ....1,528,761 O o260 |0 o0 e 4.500 |...... 4.522 ....01/23/2023 ...|....02/01/2028 ...
053484-AB-7 ..... AVALONBAY COMMUNITIES Corp Note Call MW 2. .. 1.G FE ..|... ..679,191 |...83.8080 |... ... 680,000 |.. O i 78 |0 [0 2.050 |...... 2.063 ....09/08/2021 ...|....01/15/2032 ...
05348E-BF-5 ..... AVALONBAY COMMUN Corp Note Call MW . 2 .. .. 1.G FE ..|... ...93.3670 |... ..325,000 |.. 0 [ (2,206) |0 [0 e 3.300 |...... 2.513 ....08/14/2019 ...|....06/01/2029 ...
05531F-BE-2 ..... BB&T CORPORATION Corp Note Call 2. .. 1.G FE ..|... ...97.8010 |... .1,000,000 |.. LU PO (- +15) Jf FUUUUUUURURURROR | [ AN | B R 3.700 |...... 3.127 ....04/16/2019 ...|....06/05/2025 ...
05565E-BZ-7 ..... BMW US CAPITAL LLC Corp Note MW 144A . 2 .. .. 1.F FE ..|... ...98.1520 |... . 870,000 |.. ....869,650 0. PP (1 I SRR | R IO | B 3.250 |...... 3.283 ...08/28/2022 ...|....04/01/2025 ...
06051G-FX-2 ..... BANK OF AMER CRP Corp Note MW 2. .. 1.G FE ..|... ...97.3420 |... ....364,841 LU R 1< T AN | RN | B AN 3.500 |...... 3.520 ...04/14/2016 ...|....04/19/2026 ...
06051G-GL-7 ..... BANK OF AMER CRP Corp Note Call MW ... 2 .. .. 1.G FE ..|... ...95.5580 |... ... 260,000 JO N N | [ AP | B ISP | B AT 3.705 |...... 3.705 ....04/19/2017 ...|....04/24/2028 ...
06051G-GR-4 ..... BANK OF AMER CRP Corp Note Call MW . 2 .1.GFE .. ...94.9090 |. 482,484 |.. .0 .3.593 |......3.437 ...09/01/2017 .. 07/21/2028
06051G-HV-4 ..... BANK OF AMER CRP Corp Note Call MW . 2 . 1.GFE .. ...90.7560 |. 160,000 |.. .0 .3.194 |......3.194 ....07/18/2019 .. 07/23/2030
06051G-JD-2 ..... BANK OF AMER CRP Corp Note Call MW . 1 .1.GFE .. ...94.1730 |. . . .725,000 |.. .0 ... 1.319 |......1.319 ....06/16/2020 .. 06/19/2026 ...
06051G-JF-7 ..... BANK OF AMER CRP Corp Note Call MW ... N L .. 1.G FE ..|... .. 181,904 |...81.8580 |... . 180,000 |.. ...181,298 JLO I U ( |15 FORRRRRRt | B IEUPRRPRRTIN | B AU 1.8% |...... 1.781 ....08/21/2020 ...|....07/23/2031 ...
06051G-JT-7 ..... BANK OF AMER CRP Corp Note Call MW ... 2. .. 1.G FE ..|... .. 609,984 |...84.4750 |... ... 600,000 |.. 607,569 LU R 1< . N | I RN | ) A 2.687 |...... 2.497 ....06/06/2021 ...|....04/22/2032 ...
06406R-AB-3 ..... BANK OF NY MELLON CORP Corp Note Call N2 e | LFFE L 1,016,090 |...96.2730 |... .1,000,000 |.. .... 1,006,875 O e (2,077) |0 o0 e 3.442 |...... 3.207 ....04/10/2019 ...|....02/07/2028 ...
072863-AH-6 ..... BAYLOR SCOTT & W Corp Note Call MW ... 2 e 1D FE L 1,001,000 |...83.3360 |... .1,001,000 |.. ....1,001,000 O o0 o0 [0 e 1.777 |...... 1.777 ....01/14/2021 ...|....11/15/2030 ...
084670-BS-6 ..... BERKSHIRE HATHWY Corp Note 2 e | 1.CFE Ll .. 525,230 |...97.3000 |... ... 500,000 |.. 0 [ (4,040) |0 o0 e 3125 |...... 2.265 ...08/14/2019 ...|....03/15/2026 ...
090572-AR-9 ..... BIO-RAD LABS Corp Note Call MV 2 e [ 2B FE L .. 204,574 ]...95.0560 |... ..205,000 |.. O e 81 0 [0 3.300 |...... 3.345 ....02/23/2022 ...|....03/15/2027 ...
09261B-AC-4 ..... BLACKSTONE HLDGS Corp Note Call MW 144A ... N2 e | LEFE L ,331,222 |...87.0750 |... .1,335,000 |.. ... 1,332,471 O o525 |0 o0 e 1.625 |...... 1.668 ...07/29/2021 ...|....08/05/2028 ...
09261H-AK-3 ..... BLACKSTONE PRIVATE CRE Corp Note Call MV .... 2. .. 2.CFE ..|... ...91.8050 |... 739,030 |.... . 805,000 |.. ....803,507 O o834 0 [0 3.250 |...... 3.312 ....08/08/2022 ...|....03/15/2027 ...
09261H-AR-8 ..... BLACKSTONE PRIVATE CRE Corp Note Call MW . 2 .2.CFE .. ...91.1410 |. ..519,504 |. . 570,000 567,032 |.. .0 .4.000 |......4.116 ....08/08/2022 .. 01/15/2029
097023-CH-6 . BOEING CO Corp Note Call MW .... 2 .2.CFE .. ...96.1440 |. 717,234 ). . 746,000 745,250 |.. .0 .3.100 |......3.145 ....04/30/2019 .. 05/01/2026
103730-AB-6 ..... BP CAP MKTS AMER Corp Note Call MW 2 1FFE .. ...98.6450 |. ..1,218,266 |. . 1,235,000 .1,235,000 |.. .0 .3.7% |......3.79% ....09/18/2018 .. 09/21/2025
10373Q-AE-0 ..... BP CAP MKTS AMER Corp Note Call . -2 1FFE .. ...99.4880 |. .318,163 |.. .0 .4.234 |......2.819 ...07/24/2019 .. 11/06/2028 ...
110122-CN-6 ..... BRISTOL-MYERS Corp Note Call MW .2 1FFE .. ...97.0550 |. . .219,781 |.. .0 ......3.200 |......3.243 ....07/17/2020 .. 06/15/2026 ...
110122-DN-5 ..... BRISTOL-MYERS Corp Note MW Call .. B L .. 1.F FE ..|... ...93.3570 |... ....499,881 O i 83 o0 [0 0.750 |...... 0.763 ....11/16/2020 ...|....11/13/2025 ...
110122-DP-0 ..... BRISTOL-MYERS Corp Note Call MW .. e [ LFFE L .. 88.8770 |... ....449,848 O i 38 |0 0 e 1.125 |...... 1.134 ....11/09/2020 ...|....11/13/2027 ...
110122-D0-8 ..... BRISTOL-MYERS Corp Note Call MW .. A LR FE L ...82.1730 |... ....898,945 O v 145 |0 [0 1.450 |...... 1.468 ....11/09/2020 ...|....11/13/2030 ...
125523-CL-2 ..... CIGNA CORP Corp Note Call MW e [ 2.AFE L .. 87.6010 |... ....624,995 0 [ (3,964) |0 [0 e 2.400 |...... 1.661 ...12/07/2020 ...|....03/15/2030 ...
12592B-Al-6 ..... CNH INDUSTRIAL CAP LLC Corp Note Call MW .. 2 e [ 2AFE L ...91.7590 |... .. .. ...253,984 O 389 o0 [0 1.450 |...... 1.611 ....06/17/2021 ...|....07/15/2026 ...
126408-H0-9 ..... CSX CORP Corp Note Call MW N L .. 1.G FE ..|... ...88.4600 |... 442,300 |.... ... 500,000 |.. 525,366 JLO I U 7% (1)) ARt | B IEUPURPRRIN | ) AP 2.400 |...... 1.494 ...11/16/2020 ...|....02/15/2030 ...
126650-CX-6 ..... CVS HEALTH CORP Corp Note Call MW 2 .2.BFE .. ...98.3660 |. ..2,223,072 | .2,260,000 2,418,439 |.. .0 ..(38,158) |. .4.300 |......2.418 ....06/12/2021 .. 03/25/2028 ...
126650-DU-1 ..... CVS HEALTH CORP Corp Note Call MW ..... 1 .2.BFE .. . 102.2610 |. ..644,244 | . 630,000 .628,960 |.. .0 .5.250 |......5.273 ...02/13/2023 .. 02/21/2033
133131-AX-0 ..... CAVDEN PROPERTY TRUST Corp Note Call MW 2 .1.GFE .. ...92.2100 |. ..230,525 | ..250,000 .253,001 |.. .0 . ... 2.893 ....07/30/2019 .. 07/01/2029
14040H-CS-2 ..... |CAPITAL ONE FINANCIAL CO Corp Note Call 2 L2.AFE .. ...98.3400 |. ..673,629 |. . 685,000 685,000 |.. .0 4,927 |......4.927 ....06/05/2022 .. 05/10/2028
141781-BU-7 ..... |CARGILL INC Corp Note Call 144A .... . .. 1.F FE .. ...98.3450 |. ..417,966 |. ..425,000 424,469 |.. .0 ......3.500 |...... 3.599 ...04/19/2022 .. 04/22/2025 ...
142339-AJ-9 ..... CARLISLE COS INC Corp Note Call MW . 2 e 2B FE L .. 167,885 |.. 88.6000 |... . 170,000 |.. ... 168,627 0 200 |0 o0 e 2.750 |...... 2.89%4 ....02/13/2020 ...|....03/01/2030 ...
14448C-AL-8 ..... CARRIER GLOBAL Corp Note Call MW 2 e [ 2B FE L .. 199,927 |...87.4170 |... . 200,000 |.. .... 199,953 L R - I N | RN | B A 2.700 |...... 2.704 ....12/08/2020 ...|....02/15/2031 ...
14913R-2G-1 ..... CATERPILLAR FINL SERVICE Corp Note MW .. N2 e | LFFE L .. 776,697 |...89.4210 |... . 775,000 |.. ....175,937 O e (A7) |0 o0 e 1.100 |...... 1.067 ....11/16/2020 ...|....09/14/2027 ...
14913R-2H-9 ..... CATERPILLAR FINL SERVICE Corp Note MW 2 e LR FE L .. 449,429 1...93.3900 |... ..450,000 |.. ....449,784 0. RN U R | R RN | I 0.800 |...... 0.826 ....11/09/2020 ...|....11/13/2025 ...
14913R-2V-8 ..... CATERPILLAR FINL SERVICE Corp Note Non Call . o | LEFE L ...98.3740 |... ..935,000 |.. ....934,445 0. PR /0 I (PRI | R AU | B 3.400 |...... 3.445 ....05/10/2022 ...|....05/13/2025 ...
161175-BK-9 ..... CHARTER COMM OPT Corp Note Call MW . A1 [ 2.0 FE L ...96.1350 |... ..350,000 |.. ....373,79% JLURS PO (- N¢1-< ) FUUUUURRRRURROR | I AN | B R 4.200 |...... 2.388 ...05/12/2021 ...|....03/15/2028 ...
166756-AL-0 ..... CHEVRON USA INC Corp Note Call MW .. 1o |- 1.DFE ... ...88.9700 |... 266,910 |.... . 300,000 |.. ....295,512 O e 1,201 0 o0 e 1.018 |...... 1.444 ....05/14/2021 ...|....08/12/2027 ...
166764-BX-7 ..... CHEVRON CORP Corp Note Call MW ... 1. .. 1.DFE ..|... ...92.8700 |... 390,054 |.... ....428,992 O o (273D oo nl0 [0 1.9 |...... 1.308 ....06/14/2021 ...|....05/11/2027 ...
17275R-BL-5 ..... CISCO SYSTEMS Corp Note Call MW 2 .1.DFE .. ...95.3930 |. ..476,965 |. .506,342 |.. .0 (2,500) |- ......2.500 |......1.967 ....08/14/2019 .. 09/20/2026 ...
172967-JP-7 ..... CITIGROUP_INC Corp Note Non Call ... .. 1.GFE ..|.. .. 1,048,047 )...97.7380 |.....oonnnnnns 1,026,249 |.... .1,050,000 |. .... 1,049,704 0. a6 [0 0 3.300 |...... 3.322 ...04/22/2015 ... |....04/27/2025 ...
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172967-KG-5 ... CITIGROUP INC Corp Note Non Call ........coevvvvvvvnns foee ] oeeeiin | s L 1GFE L 673,713 1...97.6100 |.................580,780 |.....ccevrrunnnns 595,000 [...eeeirrnnnnnn 626,728 |......ccevnnnnnn 0 fooeeeeenn (15,387) |ovvvvinieeennn0 [0 00003700 |, 1.038 ....11/25/2020 ...|....01/12/2026 ...
172967-KU-4 ..... CITIGROUP INC Corp Note Non Call . o 2B FE L .. 406,920 |...96.1030 |... . 400,000 |.. ....403,213 0 e (B31) [0 o0 el 4125 | 3.931 ....06/07/2017 ...|....07/25/2028 ...
172967-LV-9 ..... CITIGROUP INC Corp Note Call A1 [ TG FE L ..390,000 |...96.3300 |... ....390,000 O 0 0 [0l 40075 | 4.075 ....04/16/2018 ...|....04/23/2029 ...
172967-NE-7 ... CITIGROUP INC Corp Note Call MW .. N2 e TG FE L ..609,410 |...82.4810 |... ....608,594 O e (412) 0 feel0 2,520 |- 2.340 ....12/17/2021 ...|....11/03/2032 ...
172967-NS-6 ..... CITIGROUP INC Corp Note Call MW .. 2 e [ TG FE L .. 250,000 |...99.2440 |... ....250,000 O 0 0 [0l 40658 |l 4.658 ....06/17/2022 ...|....05/24/2028 ...
172967-NX-5 ..... CITIGROUP INC Corp Note Call MW .. N2 e TG FE L .. 585,000 |. 100.8020 |... ....585,000 O 0 0 [0l 50610 |- 5.610 ...09/22/2022 ... |....09/29/2026 ...
174610-AR-6 ..... CITIZENS FIN GRP Corp Note MW .... A1 [ 2AFE L .. 249,495 ]...93.2920 |... ....249,803 O i B 0 [0 000.2.850 | 2.882 ....07/22/2019 ...|....07/27/2026 ...
20030N-CH-2 ... COMCAST CORP Corp Note Call MW ... 2 .. .. 1.G FE ..|... ...96.5110 |... ....253,576 O 89 o0 00000080550 | 3.592 ....02/01/2018 ...|....05/01/2028 ...
20030N-CS-8 ..... [COMCAST CORP Corp Note Call MW 2 .1.GFE .. ...98.6800 |. .556,505 |.. .0 (7,083) | .2.5% ....12/07/2020 .. 10/15/2025
20030N-CT-6 ..... COMCAST CORP Corp Note Call MW 2 . 1.GFE .. ...98.6930 |. .1,098,2% |.. .0 ..(20,561) | .1.878 ....05/14/2021 .. 10/15/2028
20030N-DK-4 ..... [COMCAST CORP Corp Note Call MW 2 .1.GFE .. ...96.4620 |. . .660,546 |.. .0 . (11,190) | ......1.408 ....06/14/2021 .. 04/01/2027 ...
20030N-DN-8 ..... COMCAST CORP Corp Note Call MW ... e [ G FE L ...81.9900 |... .1,580,000 |.. ,432,69 O e 17,522 o0 feeeiiieeel0 el 10500 |- 2.914 ...06/02/2022 ...|....02/15/2031 ...
20268J-AB-9 ..... COMMONSPIRIT Corp Note Call MW 2 e [ TG FE L ...91.3660 |... . 664,000 |.. ... 664,000 0. cend0 o0 [0 030347 3.347 ...08/07/2019 ...|....10/01/2029 ...
205887-CF-7 ..... CONAGRA BRANDS Corp Note Call MW ... 2 .. .. 2.CFE ..|... ...87.8240 |... . 500,000 |.. ....500,322 0. e (85) [0 0 [ 1375 1.357 ....11/16/2020 ...|....11/01/2027 ...
20825C-BA-1 ..... CONOCOPHILLIPS Corp Note Call MW 2 e LR FE L ...84.9130 |... . 480,000 |.. ....482,305 0 | o (318) [0 0 000002400 2.322 ...05/06/2022 ...|....02/15/2031 ...
20826F-AU-0 ..... CONOCOPHILL IPS COMPANY Corp Note Call ... . e |2 e | LFFE Ll ...97.2050 |... ..355,000 |.. ....354,831 0. 139 [0 0]l 2,400 |- 2.441 ....02/22/2022 ...|....03/07/2025 ...
224044-C6-0 ... COX COMMUNICATIONS INC Corp Note Call MW 144A ......[|... ... oo [2 i | 2B FE L ...96.0280 |... 384,112 |.... . 400,000 |.. ....399,180 O 284 0 000000030350 | 3.430 ....06/07/2017 ...|....09/15/2026 ...
2082V-AK-T7 ..... CROWN CASTLE INT Corp Note Call MW .....eeeeeeeennnfenn e ceveenn |2 i |- 2.BFE L. ...95.0600 |... 475,300 |.... . 500,000 |.. ....528,688 O e (7,013) [0 o0 .022.3.800 |- 2.245 ...05/12/2021 ...|....02/15/2028 ...
22966R-AJ-5 ... CUBESMART LP Corp Note Call MW ... 2. .. 2.BFE ..|... ...83.2040 |... 528,917 |.... ....630,976 O e 440 L0 [0 00002.500 |- 2.587 ... 1171872021 ... |....02/15/2032 ...
244199-BJ-3 ..... [DEERE & CO Corp Note Call MV ... 1 1.F FE .. ...92.79%0 |. .. 148,474 |. 175,693 |.. .0 (2,471) | . 1.400 ....11/06/2020 .. 04/15/2030
25389J-AU-0 . DIGITAL REALTY Corp Note Call MW ... 2 .2.BFE .. ...93.8740 |. ..314,478 |. .338,212 |.. .0 (553) |. .3.308 ....07/23/2019 .. 07/01/2029
254687-DK-9 ..... [WALT DISNEY COMPANY/THE Corp Note Call MW 2 . 1.GFE .. ...97.1200 |. ..636,136 |. .654,590 |.. .0 134 | .3.398 ....11/22/2019 .. 11/15/2026
254687-FL-5 ..... WALT DISNEY COMPANY/THE Corp Note Call MW -2 .1.GFE .. ...88.7970 |. .688,177 773,434 .. .0 .2.038 ....06/06/2021 .. 09/01/2029 ...
254687-FX-9 ..... WALT DISNEY COMPANY/THE Corp Note M . N . 1.GFE .. ...89.0100 |. ..591,917 . 665,000 706,318 |.. .0 ......1.709 ...11/16/2020 .. 01/13/2031 ...
25468P-DM-5 ... WALT DISNEY CO Corp Note MW 2 e [ TG FE L ...93.5760 |... 290,086 |.... . 310,000 |.. ....308,19% O e 674 0 [0 00010850 |l 2.083 ....07/07/2016 ...|....07/30/2026 ...
256677-AG-0 ..... DOLLAR GENERAL CORP Corp Note Call MW ... 2 e 2B FE L ...92.1220 |... 506,671 |.... ....585,467 O e (5,432) o0 e l0 0022282500 |- 2.343 ...05/06/2021 ...|....04/03/2030 ...
25746U-DL-0 ..... DOMINION ENERGY INC Corp Note Call MW ... 2 e [ 2B FE L ...82.8910 |... 285,974 |.... ....344,615 O i 46 o0 [0 000002250 | 2.266 ....08/10/2021 ...|....08/15/2031 ...
26441C-AS-4 ... DUKE ENERGY CORP Corp Note Call MW 2 e 2B FE L ...94.9570 |... 664,699 |.... ... 126,608 0 feeeeenn(10,802) [oveeeeeeeeeen0 e l0 ]l 2,650 |- 1.052 ...11/16/2020 ...|....09/01/2026 ...
26442C-AY-0 ..... DUKE ENERGY CAROLINAS Corp Note Call MW ... 2. .. 1.F FE ..|... ...88.9930 |... ....249,818 O i 30 0 [0 0000 2.450 |l 2.464 ....08/12/2019 ...|....08/15/2029 ...
26442E-AJ-9 ... DUKE ENERGY OHIO INC Corp Note Call MW . N L 1.F FE ..|... . 103.0990 |... ...245,875 O e 12 0 0000050250 |- 5.257 ....08/20/2023 ...|....04/01/2033 ...
26875P-AP-6 ..... [EOG RESOURCES IN Corp Note Call MW . 2 .1.GFE .. ...99.1180 |. .0 .2.552 ....07/30/2019 .. 01/15/2026 ...
26875P-AU-5 ..... [EOG RESOURCES IN Corp Note Call MW . 1 . 1.GFE .. ...99.6640 |. .0 .4.380 ....04/08/2020 .. 04/15/2030
26884A-BD-4 ..... ERP OPERATING LP Corp Note Call MW . 2 1.6 FE .. ...97.9350 |. .0 . 3.440 ....06/11/2015 .. 06/01/2025
26884A-BL-6 ..... ERP OPERATING LP Corp Note Call MW . 2 . 1.GFE .. ...92.1400 |. .0 .2.809 ....07/24/2019 .. 07/01/2029
26884A-BN-2 ..... ERP OPERATING LP Corp Note Call MW . 2 .1.GFE .. ...82.0740 |. .0 ......1.906 ...08/03/2021 .. 08/01/2031 ...
277432-AX-8 ..... EASTMAN CHEMICAL CO Corp Note Call MW .. e 2B FE L .. 244,963 |. 103.3950 |... .. . ....244,966 O i o0 [0 00050750 |- 5.752 ....02/22/2023 ...|....03/08/2033 ...
278865-BL-3 ..... ECOLAB INC Corp Note Call MW 2 e [ TG FE L ..309,907 |...91.9000 |... . 310,000 |.. ....309,945 O i 17 o0 [0 00010650 | 1.656 ....12/06/2021 ...|....02/01/2027 ...
29273R-BG-3 ... ENERGY TRANSFER Corp Note Call MW .. 2 e |- 2.CFE L. .. 188,952 |...99.3950 |... . 185,000 |.. ....185,940 O e (487) [0 0 el 40750 | 4.455 ....12/09/2016 ...|....01/15/2026 ...
20278N-AQ-6 ..... ENERGY TRANSFER LP Corp Note Call MW . 2 e [ 2.0 FE L .. 458,079 |...92.9090 |... ..430,000 |.. ....451,688 O e (3197) eennl0 00000032750 | 2.847 . 12/1772021 ... |....05/15/2030 ...
29364G-AL-7 ..... ENTERGY CORP Corp Note Call MW e 2B FE L ...88.0650 |... ..350,000 |.. ....348,158 O e 256 [0 e l00002.2.800 |- 2.890 ....05/13/2020 ...|....06/15/2030 ...
29364G-AN-3 ... ENTERGY CORP Corp Note Call MW A1 [ 2B FE L ...88.6490 |... .... 249,459 LU R [T R N RPN | S 4[4 I AN 1.951 ....08/02/2021 ...|....06/15/2028 ...
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW .. T |- LG FE ... ...98.4500 |... 270,738 |.... . . ... 280,071 JLO I U (15X ARt | R AU | ) SO . < 1 I AU 3.270 ...09/05/2017 ...|....02/15/2027 ...
29379V-BX-0 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW .. 2. .. 1.G FE ..|... ...90.4720 |... 551,879 |.... . 610,000 |.. ....589,363 O e 3,004 L0 [0 00022.800 |- 3.421 ....03/29/2022 ...|....01/31/2030 ...
204429-AV-7 ..... [EQUIFAX INC Corp Note Call MW .... 2 .2.BFE .. . 100.9790 |. ..858,322 |. . 850,000 .849,548 |.. .0 ......5.115 ....09/07/2022 .. 12/15/2027 ...
20444U-BK-1 ... EQUINIX_INC Corp Note Call MV .... 2 .ceeeen .. 2.BFE ... ...93.3310 |... 933,310 |.... .1,000,000 |. ...999, 646 O 206 o0 i 0.00001.000 . 1.021 ...09/23/2020 ... |....09/15/2025 ...
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20717P-AU-1 ... ESSEX PORTFOLI0 Corp Note Call MU ......covvvvvvnnnnes oo ven ] s 2 i L 2AFE L 345,212 |...89.2760 |........eeeeeen. 312,466 [onniiiennnnnnns 350,000 [...oeevivnnnnnnns 347,039 |ovvenniiennnnd 0 fooeeriiiennnnn 439 |0 0 s 3.000 |...... T SIS [V I E N 4,842 |oovenine 10,500 |....07/29/2019 ... |[....01/15/2030 ...
29736R-AN-0 ..... ESTEE LAUDER CO INC Corp Note Call MW .. N2 e | LFFE L .. 149,132 ]...97.1950 |... . 150,000 |.. ....149,835 O e 177 0 o0 e 2.000 |...... 2122 ....11/19/2019 ...|....12/01/2024 ...
30161N-AU-5 ..... EXELON CORP Corp Note Call MW 2 e [ 2B FE L .. 444,321 ]...96.8650 |... ....431,474 LU R (1Y 7:1- N N | N RPN | ) AN 3.400 |...... 2.628 ...08/02/2019 ...|....04/15/2026 ...
30161N-BK-6 ..... EXELON CORP Corp Note Call MW e 2B FE L .. 312,671 |. 102.1370 |... ....312,708 O e 37 0 [0 e 5.300 |...... 5.313 ....02/16/2023 ...|....03/15/2033 ...
30225V-AG-2 ..... EXTRA SPACE STORAGE LP Corp Note Call MV . 2 e [ 2B FE L ..614,004 |...81.5850 |... ....614,271 LU RS - 1 I AU | N RN | ) AN 2.350 |...... 2.366 ....09/14/2021 ...|....03/15/2032 ...
31428X-BV-7 ..... FEDEX CORP Corp Note Call N2 e 2B FE L .. 348,831 ]...92.5800 |... ...349,305 O [ 112 |0 0 e 3.100 |...... 3.139 ...07/22/2019 ...|....08/05/2029 ...
31620M-BJ-4 ..... FIDELITY NATL IN Corp Note Call MW ... 2 e [ 2B FE L ...96.1610 |... O e 14 0 [0 3.750 |...... 3.mM ....05/14/2019 ...|....05/21/2029 ...
31620M-BV-7 ..... FIDELITY NATL IN Corp Note MW 2 e 2B FE L ...99.0290 |... O e 35 0 o0 e 4.500 |...... 4.513 ....07/06/2022 ...|....07/15/2025 ...
35805B-AE-8 ..... FRESENIUS MED Corp Note Call MW 144A . 2 .2.CFE .. ...78.7790 |. .0 .3.000 |......3.090 ....06/12/2021 .. 12/01/2031
361448-BC-6 ..... GATX CORP Corp Note Call MW .... 2 .2.BFE .. ...98.2670 |. .0 .4.550 |......4.550 ...05/03/2018 .. 11/07/2028
36264F-AK-7 ..... HALEON US CAPITAL LLC Corp Note Call MW 2 .2.BFE .. ...96.2700 |. . A .0 ... 3.375 ... 3.422 ....10/28/2022 .. 03/24/2027 ...
37045X-CG-9 ..... GENERAL MOTORS FINL CO Corp Note Call MW . 2 e 2B FE L . ...95.6640 |... 334,824 |.... .. . ....367,859 O [ (4,481) |0 [0 e 3.850 |...... 2.423 ...05/12/2021 ...|....01/05/2028 ...
37045X-DH-6 ..... GENERAL MOTORS FINL CO Corp Note Call MW .... 2 e [ 2B FE L .. 757,778 |...89.7900 |... 673,425 |.... . 750,000 |.. ....154,878 0 | L (119) o0 0 e 2.400 |...... 2.234 ....06/06/2021 ...|....04/10/2028 ...
37045X-DL-7 ..... GENERAL MOTORS FINL CO Corp Note Call MW .... 2 e 2B FE L ..611,818 |...83.8990 |... 511,784 |.... . 610,000 |.. ....611,462 JLO I U & () APt | B IR | ) AU 2.700 |...... 2.663 ....12/17/2021 ...|....06/10/2031 ...
373334-K0-3 ... GEORGIA POWER CO Corp Note Call MW A1 [ 2AFE L .. 391,750 |...99.6630 |... 391,676 |.... ..393,000 |.. ....391,925 O 102 o0 [0 e 4.700 |...... 4.740 ....06/02/2022 ...|....05/15/2032 ...
375558-BF-9 ..... GILEAD SCIENCES INC Corp Note Call MW .. N2 e [ 2.AFE L .. 378,647 |...97.9970 |... 347,889 |.... ..355,000 |.. ....360,311 JLO I Y 7J8-15Xc) N ARt | B IEUURPRRIN | B AU 3.650 |...... 2.843 ....06/07/2016 ...|....03/01/2026 ...
37940X-AP-T7 ..... GLOBAL PAYMENTS INC Corp Note Call MW 2 e [ 2.0 FE L .. 254,804 |. 100.2210 |... 255,564 |.... ..255,000 |.. ....254,850 LU SR - I N | N RN | ) AN 4.950 |...... 4.968 ....08/08/2022 ...|....08/15/2027 ...
38141G-VX-9 ..... GOLDMAN SACHS GROUP INC Corp Note Call .... N2 e [ 2.AFE L .. 643,554 1. 101.8810 |... 626,568 |.... . 615,000 |.. ....614,979 0 [ (19,482) |0 o0 e 7.402 |...... 0.399 ...11/24/2020 ...|....10/28/2027 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... 2 e [ 2AFE L .. 414,923 |...95.5900 |... 358,463 |.... ....398,156 0 | . (6,489) [oovneiiiiiinn0 |0 e, 3.691 |...... 1.824 ....05/14/2021 ...|....06/05/2028 ...
38141G-W0-3 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW 2 L2.AFE .. ...98.3200 |. ..383,448 |. .390,000 |.. .0 0] .3.272 |......3.2712 ....09/26/2017 .. 09/29/2025
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW 2 L2.AFE .. ...96.8000 |. ..242,000 |. .259,560 |.. .0 (2,021) |. .4.223 |...... 3.269 ....07/22/2019 .. 05/01/2029
38141G-XJ-8 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW 1 1FFE .. ...97.8040 |. ..904,687 |. 952,113 |.. .0 ..(23,038) | . ......0.960 ....11/16/2020 .. 04/01/2025
38141G-YA-6 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW 1 1FFE .. ...92.2350 |. 714,821 791,185 |.. .0 18,029 |. L1431 ... 1.347 ....06/06/2021 .. 03/09/2027 ...
38141G-YH-1 ..... GOLDMAN SACHS GROUP INC Corp Note Call .... .2 1FFE .. ...98.0680 |. ..789,447 805,000 |.. .0 ......6.170 |......0.831 ...06/07/2021 .. 09/10/2027 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... 2 e LR FE L .. 438,239 |...85.8710 |... 399,300 |.... ....441,854 LU ORI N N RPN | ) AN 3.102 |...... 3.750 ....03/29/2022 ...|....02/24/2033 ...
38141G-ZR-8 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... N2 e | LFFE L ..645,000 |...95.9460 |... 618,852 |.... ....645,000 JO N N | [ AP | B ISP | B AT 3.615 [...... 3.615 ....03/10/2022 ...|....03/15/2028 ...
38143U-8H-7 ..... GOLDMAN SACHS GP Corp Note Call 2 e [ 2AFE L .. 369,702 |...97.7290 |... 342,052 |.... ....354,498 JLOJ R (8.3 DN N I RPN | ) AN 3.750 |...... 3.050 ....08/04/2016 ...|....02/25/2026 ...
38145G-AH-3 ..... GOLDMAN SACHS GROUP INC Corp Note MW Call e [ 2.AFE L .. 309,197 |...96.3290 |... 298,620 |.... ....309,740 O e 85 |0 o0 e 3.500 |...... 3.531 ...11/10/2016 ...|....11/16/2026 ...
404119-CH-0 ..... HCA INC Corp Note Call MW A1 [ 2.0 FE L .. 559,187 |...94.8350 |... 531,076 |.... ....559,284 O iien 97 o0 [0 e 3125 |...... 3.167 ....08/07/2023 ...|....03/15/2027 ...
404119-CK-3 ..... HCA INC Corp Note Call MW . N L .. 2.CFE ..|... .. 440,450 |...89.4570 |... 402,557 |.... . ...440,843 0 8398 |0 o0 e 3.625 |...... 3.917 ....08/07/2023 ...|....03/15/2032 ...
40414L-AN-9 . HCP INC Corp Note Call MW . 2 L2.AFE .. ...98.1540 |. .1,000,000 .998,544 |.. .0 .4.000 |......4.107 ...05/14/2015 .. 06/01/2025 ...
431282-AT-9 . HIGHWOODS REALTY Corp Note Call MW . 2 .2.BFE .. ...77.8430 |. . 105,000 104,69 |.. .0 .2.600 |......2.645 ....07/30/2020 .. 02/01/2031
437076-BN-1 ..... HOME DEPOT INC Corp Note Call MW 2 1FFE .. ...94.0790 |. 234,246 |.. .0 .2.125 |......2.248 ....09/06/2016 .. 09/15/2026
437076-CA-8 ..... HOME DEPOT INC Corp Note Call MW 1 1FFE .. ...94.2510 |. .740,094 |.. .0 .2.500 |......1.348 ....05/14/2021 .. 04/15/2027
437076-CJ-9 . HOME DEPOT INC Corp Note Call MW 2 1FFE .. ...83.7170 |. .768,289 |.. .0 ......1.875 |......1.997 L A2/1772021 09/15/2031 ...
437076-CP-5 ..... HOME DEPOT INC Corp Note Call MW ... 2 .. .. 1.F FE ..|... .. 204,053 |...92.3840 |... ....294,201 O e 83 |0 o0 e 3.250 |...... 3.288 ....08/29/2022 ...|....04/15/2032 ...
438516-BL-9 ..... HONEYWELL INTERNATIONAL Corp Note Call MW ... 2. .. 1.F FE ..|... .. 272,672 ...95.3150 |... ....263,893 JLOJ RPN (T V£ )N N | I RPN | ) AN 2.500 |...... 1.124 ....06/14/2021 ...|....11/01/2026 ...
438516-BU-9 ..... HONEYWELL INTERNATIONAL Corp Note Call MW ... 2 .. .. 1.F FE ..|... ...92.5070 |... . .. ... 424,099 O [ 146 |0 o0 e 2.700 |...... 2.741 ...07/30/2019 ...|....08/15/2029 ...
458140-BT-6 ..... INTEL CORP Corp Note Call MW 2. .. 1.F FE ..|... ...88.5320 |... ..585,000 |.. 584,198 0. e 166 [0 0 1.600 |...... 1.631 ....08/10/2021 ...|....08/12/2028 ...
45866F-AU-8 ..... INTERCONTINENT Corp Note Call MW ... 2 .. .. 1.G FE ..|... ...98.3330 |... .2,000,000 |.. ,99, 121 0. e 951 [0 0 [ 4.000 |...... 4.057 ....06/12/2022 ...|....09/15/2027 ...
459200-JR-3 ..... IBM CORP Corp Note MW 2 .. .. 1.G FE ..|... ...96.4180 |... ,123,548 O [ (1389 [0 [0 e 3.300 |...... 3.160 ....04/04/2019 ...|....01/27/2027 ...
459200-KT-7 ..... IBM CORP Corp Note Call MW .. 2 eeeeeenen |- LG FE L. ...98.8590 |....ccouunnnns 2,323,187 |.... , 347,755 O e 572 0 o0 e 4.150 |...... 4.179 ...07/20/2022 ...|....07/27/2027 ...
46188B-AA-0 ..... INVITATION HOMES Corp Note Call MW ... 2 e . 2.BFE ... ...79.6460 |... 262,832 |.... s ....325,874 O 493 |0 [0 2.000 |...... 2.179 ....08/03/2021 ...|....08/15/2031 ...
46625H-J7-4 ... JPMORGAN CHASE Corp Note Non Call .. 1.G FE .. ...98.0730 |. ..274,604 |. 280,000 .281,120 |.. .0 ......4.125 |......3.980 ....03/07/2016 .. 12/15/2026 ...
466313-AM-5 ..... JABIL INC Corp Note Call MW .......cccvvunviiiiinnnnnnnns ... 2.CFE ..|... ...97.5220 |... 682,654 |.... . 700,000 |. ...697,978 O 845 0 0 4.250 |...... 4.343 ...04/20/2022 ...|....05/15/2027 ...




Liotd

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
46647P-AH-9 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 i CAFFE e 402,056 |...99.6000 |.................398,400 |................ 400,000 (U RN (<< 1) 1 AU | N AU | B KN 3.220 |...... 3ABMS oo v 4,293 ....06/07/2017 ...|....03/01/2025 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 .. .. 1.F FE ..|... .. 373,800 |...98.0710 |... ..350,000 |.. 0 [ (2,396) |oveeeeeeeeen0 o0 e 4.452 |...... KICAKT [V ) R R 1,125 |... ....08/27/2019 ...|....12/05/2029 ...
46647P-BA-3 ..... JPMORGAN CHASE & CO Corp Note Cal | 2. .. 1.EFE ..|... 1,480,847 |...97.7300 |... .1,325,000 |.. JLO R < N 745 N N | I RPN | ) AN 3.960 |...... 1.366 ...05/14/2021 ... |....01/29/2027 ...
46647P-BD-7 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 .. .. 1.F FE ..|... .. 263,665 |...94.1720 |... ..250,000 |.. . O [ (1,852) |0 o0 e 3.702 |...... 3.051 ....07/22/2019 ...|....05/06/2030 ...
46647P-BK-1 ..... JPMORGAN CHASE & CO Corp Note Cal | 2. .. 1.F FE ..|... .. 785,723 |...95.8180 |... . 750,000 |.. ... 760,69 O [ (8,091) |0 o0 e 2.083 |...... 0.981 ...11/16/2020 ...|....04/22/2026 ...
46647P-BL-9 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 .. .. 1.EFE ..|... .. 188,069 |...86.5080 |... 151,389 |.... . 175,000 |.. ... 183,771 0 [ (1,807) o0 o0 e 2.522 |...... 1.681 ....08/21/2020 ...|....04/22/2031 ...
46647P-BU-9 ..... JPMORGAN CHASE & CO Corp Note Cal | B L .. 1.EFE ..|... ...81.0920 |... 413,569 |.... . 510,000 |.. ....510,743 LU RN ([0 DN PO | RPN | ) AN 1.764 |...... 1.741 ....12/03/2020 ...|....11/19/2031 ...
46647P-CB-0 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 .. .. 1.EFE ..|... ...92.3210 |... .. 1,398,663 |.... 1,515,000 |.. ,519,430 O e (1,874) |0 [0 e 1.578 |...... 1.449 ....05/06/2021 ...|....04/22/2027 ...
482480-AL-4 ..... KLA CORP Corp Note Call MW ............ 2 1FFE .. . 102.2130 |. ..751,266 |. ..735,000 734,643 |.. .0 .4.650 |......4.657 ....06/21/2022 .. 07/15/2032
49271V-AN-0 ..... [KEURIG DR PEPPER INC Corp Note Call MW . 1 .2.BFE .. ...85.1830 |. ..404,619 |. ..475,000 471,224 .. .0 .2.250 |......2.371 ...05/06/2021 .. 03/15/2031
49427R-AQ-5 ..... [KILROY REALTY LP Corp Note Call MW 1 .2.BFE .. ...75.8340 |. ..151,668 |. . 200,000 .199,038 |.. .0 ......2.561 ....08/03/2020 .. 11/15/2032 ...
49446R-AY-5 ... KIMCO REALTY Corp Note Call MW N2 e [ 2.AFE L .. 174,188 |...81.7120 |... 142,996 |.... . 175,000 |.. ....174,358 O e 78 0 feil0 10002250 |- 2.301 ....09/13/2021 ...|....12/01/2031 ...
49456B-AF-8 ..... KINDER MORGAN INC Corp Note Call MW 2 e [ 2B FE L .. 136,117 |...98.8300 |... 128,479 |.... . 130,000 |.. ....131,023 JLUJ R € [+ N N I RPN | ) A 4.300 |...... 3.591 ....06/26/2017 ...|....06/01/2025 ...
49456B-AP-6 ..... KINDER MORGAN INC Corp Note Call MW 2 e 2B FE L .. 378,564 |...98.6920 |... 375,030 |.... . 380,000 |.. ....379,326 O [ 144 0 [0 e 4.300 |...... 4.347 ....02/22/2018 ...|....03/01/2028 ...
49456B-AR-2 ... KINDER MORGAN INC Corp Note Call MW A1 [ 2B FE L .. 436,190 |...83.0610 |... 415,305 |.... . 500,000 |.. ....447,201 O e 8,371 |0 [0 2.000 |...... 3.700 ...08/29/2022 ... |....02/15/2031 ...
502431-AN-9 ... L3HARRIS TECH INC Corp Note Call MW N L .. 2.BFE ..|... .. 199,924 |...82.1850 |... 164,370 |.... . 200,000 |.. ....199,948 JLO N Y A IR | B IEUPRRPRRRRIN | B AT 1.800 |...... 1.804 ....11/10/2020 ...|....01/15/2031 ...
532457-8P-2 ... ELI LILLY & CO Corp Note Call MW ... A [ LEFE L 1,874,177 |...96.5330 |... ,799,375 |.... A, ,868,379 O e (1,304) |0 e l0 e 3.100 |...... 3.021 ....04/04/2019 ...|....05/15/2027 ...
532457-BV-9 ... ELI LILLY & CO Corp Note Call MW ... N2 e | LEFE L .. 723,884 ]...96.2320 |... 697,682 |.... 724,384 JLO N R [1[+ I FORRRPRRt | B APPSR | B FOU 3.375 |...... 3.393 ...02/20/2019 ...|....08/15/2029 ...
534187-BE-8 ..... LINCOLN NATL CRP Corp Note MW 2. .. 2.BFE ..|... .. 184,704 1...97.7030 |... 180,751 |.... .... 184,960 LU SRR« N NN | N RN | ) SN 3.350 |...... 3.369 ....03/04/2015 ...}|....03/09/2025 ...
534187-BJ-7 ..... LINCOLN NATL CRP Corp Note Call MW . 2 .2.BFE .. 249,740 |...88.4560 |. ..221,140 | .249,837 |.. .0 . ......3.062 ....08/12/2019 .. 01/15/2030
539830-BH-1 ..... [LOCKHEED MARTIN CORP Corp Note Call MW . 1 1.6 FE .. 636,740 |...98.2300 |. ..551,070 |. .589,230 |.. .0 .3.550 |......0.713 ....12/07/2020 .. 01/15/2026
548661-DY-0 ..... [LOWE'S COS INC Corp Note Call MW ... 2 L2.AFE .. 949,452 |...83.1070 |. ..789,517 |. . 949,614 |.. .0 .1.700 |......1.706 ....11/16/2020 .. 10/15/2030
55336V-BQ-2 . MPLX LP Corp Note Call MW ... 1 .2.BFE .. 439,349 |...86.3490 |. .. 414,475 |. . 480,000 .446,823 |.. .0 .2.650 |......3.842 ....03/29/2022 .. 08/15/2030 ...
55336V-BR-0 . MPLX LP Corp Note Call MW ... N .2.BFE .. ,119,026 |...93.5740 |. ..1,038,671 |. .1,110,000 ,114,061 |.. .0 oo 1.750 |...... 1.569 ...05/06/2021 .. 03/01/2026 ...
565849-AP-1 ..... MARATHON OIL COR Corp Note Call .. 2 e [ 2.0 FE L .. 757,465 |...97.6110 |... 658,874 |.... ... 675,000 |.. 722,054 0 [ (13,648) |0 o0 e 4.400 |...... 2.192 ....06/06/2021 ...|....07/15/2027 ...
56585A-BH-4 ..... MARATHON PETRO Corp Note Call MW N L .. 2.BFE ..|... .. 286,970 |...99.4040 |... 248,510 |.... ..250,000 |.. ....260,169 JLO I O € 281070 ARt | B ISP | ) AU 4.700 |...... 1.403 ....08/05/2020 ...|....05/01/2025 ...
571748-AZ-5 ..... MARSH & MCLENNAN COS INC Corp Note Call MW .. 2. 1.G FE . ...98.2080 |... 274,982 |.... ....279,743 O e 110 |0 [0 e 3.750 |...... 3.794 ...11/09/2015 ...|....03/14/2026 ...
576291I-ClI-8 ..... MASSMUTUAL GLOBAL FUNDIN Corp Note Non Call 144A ..|... ... e 1B FE L ...80.7990 |... 403,9% |.... ....498,497 O o208 0 o0 e 1.550 |...... 1.597 ....10/06/2020 ...|....10/09/2030 ...
576360-AN-6 ..... MASTERCARD INC Corp Note Call MW ..........cccevnunnnns 2 e 1D FE L ...94.2180 |... 447,536 |.... ....474,622 O i 84 |0 [0 2.950 |...... 2.966 ....05/28/2019 ...|....06/01/2029 ...
58013\-FF-6 ..... MCDONALD'S CORP Corp Note Call MW .. 2 .. .. 2.AFE ..|... ...97.590 |... 268,3% |.... . ...279,454 0 e (1,081) o0 o0 e 3.800 |...... 3.360 ...03/26/2019 ...|....04/01/2028 ...
581557-BE-4 MCKESSON CORP Corp Note Call MW .. 2 L2.AFE .. ...99.6370 |. . 180,000 180,000 |.. .0 ... (356) |. .3.796 |......3.587 ....07/24/2015 .. 03/15/2024 ...
58942H-AA-9 ..... [MERCY HEALTH Corp Note MW . 2 1.EFE . ...96.5670 |. .1,790,000 .1,773,572 |.. .0 . 8,483 |. .3.382 |......3.906 ...06/07/2022 .. 11/01/2025
58942H-AC-5 ..... [MERCY HEALTH Corp Note MW ... 2 1.EFE .. ...97.8020 |. ..225,000 .225,000 |.. .0 .0 .4.302 |......4.302 ....12/10/2018 .. 07/01/2028
59217G-FC-8 ..... [MET LIFE GLOB FUNDING | Corp Note Non Call 144A . . .. 1.DFE .. ...98.6140 |. .1,120,000 01,119,753 |.. .0 .142 | .4.050 |......4.064 ....08/18/2022 .. 08/25/2025
594918-BY-9 ..... [MICROSOFT CORP Corp Note Call MW ............ 2 .. 1.AFE .. ...97.4500 |. . A . 685,000 725,577 |.. .0 .. (13,927) |. ......3.300 |......1.179 ...05/14/2021 .. 02/06/2027 ...
59524Q-AA-3 ... MID-ATLANTIC INT Corp Note Non Call 144A . .. 2.AFE ..|... .. 104,974 |...96.6490 |... 101,481 |.... . 105,000 |.. ....104,988 O 8 0 o0 e 4.100 |...... 4.103 ....05/07/2018 ...|....05/15/2028 ...
609207-BA-2 ..... MONDELEZ INT INC Corp Note Call MW ... |- 2.BFE ... .. 395,984 1...94.3790 |... 374,685 |.... ....396,332 O 196 |0 [0 e 2.625 |...... 2.680 ....03/03/2022 ...|....08/17/2027 ...
617446-7X-1 ..... MORGAN STANLEY Corp Note Non Cal | B .. 2.AFE ..|... .. 284,288 |...99.9180 |... 269,779 |.... ....273,281 JLO I U ([N ARt | B IR | ) AU 5.000 |...... 4.325 ....03/09/2016 ...|....11/24/2025 ...
617446-8G-7 ..... MORGAN STANLEY Corp Note Call MW ... 2. GFE ... ...97.4700 |... 536,085 |.... ....582,375 O [ (5,813 [0 [0 4.431 |...... 3.163 ....07/23/2019 ...}|....01/23/2030 ...
617446-80-5 ..... MORGAN STANLEY Corp Note Call MW ... 2 .. EFE ... ...96.1080 |... 586,259 |.... ....620,162 0. e (7,597) o0 0 | 2.188 |...... 0.917 ... 11/24/2020 ...|....04/28/2026 ...
617446-8R-3 ..... MORGAN STANLEY Corp Note Call MW ... 2 .. EFE ... ...96.0750 |... .1,008,788 |.... . .. ,050,731 LU R ([0 N N I RPN | ) AN 0.864 |...... 0.777 ....11/16/2020 ...|....10/21/2025 ...
61747Y-EM-3 ..... MORGAN STANLEY Corp Note Call MW ... 2. EFE ... ...96.8260 |... 755,243 |.... ... 780,000 |.. 780,000 JLO N I | [ AP | B ISP | B FOT 2.630 |...... 2.630 ...02/16/2022 ...|....02/18/2026 ...
61761J-3R-8 ..... MORGAN STANLEY Corp Note M ....... 2. GFE ... ...95.7850 |... 172,413 |.... . 180,000 |.. ....179,648 O e 130 0 [0 e 3125 |...... 3.205 ....07/20/2016 ...|....07/27/2026 ...
61772B-AB-9 ..... MORGAN STANLEY Corp Note Call MW 2 EFE .. ...92.1770 |. ..691,328 |. . 750,000 752,597 |.. .0 (1,082) | ......1.593 |...... 1.442 ....05/06/2021 .. 05/04/2027 ...
64952lI-EE-9 ... NEW YORK LIFE GL Corp Note Non Call ..... AFE L. ...99.3550 |... 606,066 |.... . 610,000 |. .. 610,000 0. 0 0 0 ) 5.830 |[...... 0.490 ...06/02/2021 ...|....06/09/2026 ...
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651639-AY-2 ..... NEWMONT GOLDCORP Corp Note Call MW .........coovvvevunsfoes e nnnnns T L 2AFE L 263,908 |...86.3890 250,000 [...oeeeivnnnnnnns 259,400 |..evvnniiiinnnnnd (I O (< 1) 1 AU | N AR | B RN 2.250 |...... 1.638 JA0 weees [erneeiiiiininnns 1,406 |oooveeeiene 5,625 |....08/12/2020 ...|....10/01/2030 ...
6533%K-BII-9 ..... NEXTERA ENERGY CAPITAL Corp Note Call MW .... e [ 2.AFE L .. 404,761 |.. 88.8060 |... ..405,000 |.. ....404,845 O e 8 0 o0 e 1.900 |...... 1.909 ....06/02/2021 ...|....06/15/2028 ...
654730-BE-2 ..... NI-CALLO7/18 Corp Note Call 2 e [ 2B FE L .. 363,409 |...96.3550 |... ..365,000 |.. ....364,286 O 196 |0 [0 3.490 |...... 3.552 ....04/05/2019 ...|....05/15/2027 ...
655844-B7-0 ..... NORFOLK SOUTHERN CORP Corp Note Call MW ... N2 e [ 2.AFE L .. 274,377 |...97.4770 |... ..265,000 |.. ....269,879 0 [ (1,028) |0 o0 e 3.800 |...... 3.341 ....05/01/2019 ...|....08/01/2028 ...
670346-AY-1 ..... NUCOR CORP Corp Note Call MW 2 e [ TG FE L .. 898,560 |...99.0930 |... . 900,000 |.. ....898,990 O o 271 o0 [0 e 4.300 |...... 4.336 ....06/18/2022 ...|....05/23/2027 ...
67103H-AE-7 ..... O'REILLY AUTOMOT Corp Note Call ... N2 e [ 2.AFE L .. 465,662 |...97.2160 |... . 470,000 |.. ... 468,806 0 e 510 |0 o0 e 3.550 |...... 3.671 ...03/06/2017 ...|....03/15/2026 ...
67103H-AF-4 ..... O'REILLY AUTOMOT Corp Note Call MW 2 e [ 2AFE L ...96.4530 |... ....214,861 LU SR < T AU | N RN | ) A 3.600 |...... 3.619 ....08/10/2017 ...|....09/01/2027 ...
67103H-AK-3 ..... O'REILLY AUTOMOT Corp Note Call MW N L .. 2.BFE ..|... .. 81.1700 |... ....494,034 O [ 764 |0 [0 e 1.750 |...... 1.928 ....11/16/2020 ...|....03/15/2031 ...
68233J-CF-9 ..... ONCOR ELECTRIC DELIVERY Corp Note Call MW 1 1FFE .. ...96.2810 |. .299,063 |.. .0 4.150 |......4.194 ....01/23/2023 .. 06/01/2032
68389X-BS-3 ..... ORACLE CORP Corp Note Call MW .. 2 .2.BFE .. ...97.8040 |. .484,8% |.. .0 .2.950 |......2.975 ....11/07/2017 .. 11/15/2024
68389X-CD-5 ..... ORACLE CORP Corp Note Call MW . 2 .2.BFE .. ...91.1790 |. . A .605,314 |.. .0 ......2.300 |......2.072 ....06/12/2021 .. 03/25/2028 ...
68785B-AD-5 ..... OSCAR 2021-2A A4 Note 144A B .. 1.AFE ..|... ...94.5810 |... ,456,546 |.... . 1,540,000 |.. .... 1,539,629 JLO N Y (- I AR | B ISP | B AU 1.270 |...... 1.279 ...07/14/2021 ...|....09/11/2028 ...
69121K-AG-9 ..... OWL ROCK CAPITAL Corp Note Call MW 2 e [ 2.0 FE L .. 87.8780 |... 597,570 |.... . 680,000 |.. 679,548 O e 94 0 [0 2.875 |...... 2.891 ....08/10/2021 ...|....06/11/2028 ...
693342-AF-4 ..... PG&E WILDFIRE RECOVERY Corp Note Sink .. 4 | LA FE L ...96.9730 |... ,245,308 |.... 1,284,180 |.. ... 1,284,346 O e 261 |0 [0 e 4.022 |...... 4.016 ....07/13/2022 ...|....06/01/2031 ...
693475-AT-2 ..... PNC FINANCIAL SERVICES Corp Note Call ... A1 [ TG FE L ...94.9230 |... 379,692 |.... . 400,000 |.. LU R 72 ) N N N RPN | ) AN 3.150 |...... 3.084 ....06/07/2017 ...|....05/19/2027 ...
693475-AX-3 ..... PNC FINANCIAL SERVICES Corp Note Call ... N2 e TG FE L ...94.7390 |... ,511,087 |.... 0 [ (19,067) |0 o0 e 2.600 |...... 1.354 ....05/06/2021 ...|....07/23/2026 ...
6944PL-2E-8 ..... PACIFIC LIFE GF |1 Corp Note Non Call 144A .. .| 1.DFE ..|... ...92.4530 |... 702,643 |.... ....759,813 LU SRR - 0 I AU | N RN | ) AN 1.375 |...... 1.386 ....04/07/2021 ...|....04/14/2026 ...
6944PL-2G-3 ... PACIFIC LIFE GF |1 Corp Note Floating B .. 1.DFE ..|... ...99.1700 |... 421,473 |.... ....425,000 O 0 0 o0 e 5.970 |...... 0.630 ...05/27/2021 ...|....06/04/2026 ...
701094-AR-5 ..... PARKER-HANNIFIN Corp Note Call MW 2. .. 2.AFE ..|... ...99.1850 |... 515,762 |.... ....519,260 LU Y22 A N | I RPN | ) AN 4.250 |...... 4.292 ...06/06/2022 ...|....09/15/2027 ...
70450Y-AK-9 ..... PAYPAL HOLDINGS INC Corp Note Call MW 2 . 1.GFE .. ...98.4030 |. ..196,806 |. 199,823 |.. .0 .3.900 |......3.928 ....05/16/2022 .. 06/01/2027
709599-All-4 . PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A . 2 .2.BFE .. ...94.8320 |. ..298,721 | 314,692 |.. .0 .3.400 |......3.436 ....10/26/2016 .. 11/15/2026
709599-BB-9 ..... [PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A . 1 .2.BFE .. ...99.8070 |. ..648,746 |. .649,978 |.. .0 .3.900 |......3.941 ....05/07/2018 .. 02/01/2024
709599-BN-3 . PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A ...[... ... -2 .2.BFE .. ...97.5800 |. 517,174 .528,963 |.. .0 .4.400 |......4.461 ....06/02/2022 .. 07/01/2027 ...
713448-DY-1 ..... PEPSICO INC Corp Note Call MW .... N 1EFE .. ...96.1140 |. ..384,456 . 400,000 .423,501 |.. .0 ......3.000 |......1.295 ...05/14/2021 .. 10/15/2027 ...
T13448-EL-8 ..... PEPSICO INC Corp Note Call MV .... A [ LEFE L ...92.2100 |... 396,503 |.... ..430,000 |.. ...429,360 O 105 o0 [0 e 2.625 |...... 2.654 ...07/26/2019 ...|....07/29/2029 ...
717081-EA-7 ..... PFIZER INC Corp Note MW N2 e | LFFE L ...96.5240 |... 313,703 |.... ..325,000 |.. 329,273 O e (1,876) |0 o0 e 3.000 |...... 2.535 ....07/30/2019 ...|....12/15/2026 ...
TAT10T-AE-8 ..... PG&E RECOVERY FND LLC Corp Note Sink . e [ LA FE L . 101.7330 |... ,831,194 |.... .1,800,000 |.. ,891,570 JLUS PO < 115D FUUUURURRUUROR | [ I | B R 5.256 |...... 4.755 ...02/09/2023 ...|....01/15/2038 ...
718547-AH-5 ..... PHILLIPS 66 Corp Note Call MW .... e [ 2.AFE L ...96.2810 |... 375,4% |.... ..390,000 |.. ... 388,806 0. e 189 [0 0 [ 3.750 |...... 3.830 ....05/03/2023 ...|....03/01/2028 ...
72014T-AC-3 ..... PIEDMONT HLTH Corp Note Call MW .. 2 e | LEFE L ...80.5520 |... 527,616 |.... ....655,000 O o0 o0 [0 e 2.044 |...... 2.044 ....09/09/2021 ...}|....01/01/2032 ...
723787-AR-8 ..... PIONEER NATURAL Corp Note Call MW 2 .. .. 2.AFE ..|... ...85.0070 |... 403,783 |.... . ...459,724 O e 1,950 |0 o0 e 2.150 |...... 2.654 ...05/06/2021 ...|....01/15/2031 ...
741503-AZ-9 ..... PRICELINE GROUP Corp Note Call MW ..... 2 .1.GFE .. ...97.7220 |. ..669,3% |. . 685,000 718,734 |.. .0 .3.600 |......1.285 ....06/14/2021 .. 06/01/2026 ...
74251V-AR-3 . PRINCIPAL FINANCIAL GRP Corp Note Call MW 2 . 1.GFE .. ...94.3220 |. ..315,979 |. ..335,000 .334,225 |.. .0 .3.700 |......3.748 ...05/07/2019 .. 05/15/2029
T4251V-AT-9 ..... PRINCIPAL FINANCIAL GRP Corp Note Call MW 1 .1.GFE .. . 102.3800 |. 97,261 ..94,904 |.. .0 .5.375 |......5.389 ....03/06/2023 .. 03/15/2033
743315-AZ-6 ..... PROGRESSIVE CORP Corp Note Call M .... 2 1FFE .. ...89.2720 |. ..220,502 |. .246,501 |.. .0 .3.000 |......3.028 ....08/02/2022 .. 03/15/2032
T4340X-BN-0 ..... PROLOGIS LP Corp Note Call MW .... 2 .1.GFE .. ...92.4480 |. ..184,8% |. .203,937 |.. .0 L2125 1477 ....06/14/2021 .. 04/15/2027 ...
74340X-B0-3 ..... PROLOGIS LP Corp Note Call MW .... N L .. 1.G FE ..|... .. 319,924 ]...59.1120 |... 192,114 |.... . . ....320,346 O o126 |0 o0 e 2125 |...... 2.19% ....08/06/2020 ...|....10/15/2050 ...
743820-AC-6 ..... PROV ST JOSEPH HLTH OBL Corp Note Call MW ... B L .. 1.F FE ..|... 1,000,000 . 101.9210 |... ,019,210 |.... .1,000,000 |.. ,000,000 O o0 o0 [0 e 5.403 |...... 5.403 ....04/26/2023 ...|....10/01/2033 ...
744560-BY-1 ..... PUBLIC SERVICE ELECTRIC Corp Note Call MW ... 2 .. .. 1.F FE ..|... .. 373,534 |...93.4160 |... 350,310 |.... ..375,000 |.. 374,157 O [ M4 0 0 e 3.200 |...... 3.246 ....05/06/2019 ...|....05/15/2029 ...
744600-AD-9 ..... PUBLIC STORAGE Corp Note Call MW ... 2. .. 1.F FE ..|... .. 894,356 |...89.8820 |... 804,444 |.... ..895,000 |.. ....894,504 O i 89 o0 [0 1.850 |...... 1.861 ...04/14/2021 ...|....05/01/2028 ...
747525-B0-5 ... QUALCOMM INC Corp Note Call MW e [ LFFE L .. 179,590 |...99.3330 |... 178,799 |.... . 180,000 |.. ....179,648 O e 3 0 [0 e 4.250 |...... 4.278 ....05/05/2022 ...|....05/20/2032 ...
TA94L-AE-2 ..... RELX CAPITAL INC Corp Note Call MW ... 2 e [ 2AFE L .. 158,594 |. 100.8410 |... 161,346 |.... . 160,000 |.. ... 158,778 L R (- N N | B SN 4.750 |...... 4.862 ....06/17/2022 ...|....05/20/2032 ...
75513E-AD-3 ..... RTX CORP Corp Note Call MW 2 eeeeeenen |- 2.AFE L. .. 884,127 |...86.4430 |... 734,766 |.... . 850,000 |.. ....873,144 0 [ (3,476) |0 [0 e 2.250 |...... 1.787 ...11/16/2020 ...|....07/01/2030 ...
75524K-N-3 ... CITIZENS BANK NA/RI Corp Note Call ... 2. .. 2.AFE ..|... ,565,000 |...97.6180 |... .. 1,527,722 |.... .1,565,000 |.. ,565,000 LI RN | I N | RN | B A 4.119 |...... 4.119 ....06/18/2022 ...|....05/23/2025 ...
75524K-PG-3 . CITIZENS BANK NA/RI Corp Note Call . 2 L2.AFE .. 972,280 |...94.9950 |. ..949,950 |. .1,000,000 977,664 |.. .0 ......4.575 |......5.126 ....09/19/2022 .. 08/09/2028 ...
756109-AR-5 ..... REALTY INCOME CORP Corp Note Call MW .... 2. .. 1.GFE ..|.. .. 252,294 1...98.1760 |... 240,531 |.... ..245,000 |. ... 247,249 O e (824) |0 0 4125 |...... 3.744 ...03/08/2017 ...|....10/15/2026 ...
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756109-AS-3 ..... REALTY INCOME CORP Corp Note Call MW ........ccocevvus foee e ] vnnnnns 2 i L 1GFE L 172,674 |...94.9690 |................. 166,196 [....cccennennnns 175,000 |oevveeniiiinnnnn 174,230 |oooivvininens (U RN S FURN | N AU (B RN 3.000 |...... TR N (VY I E 2,821 | 5,250 |....10/04/2016 ...|....01/15/2027 ...
756109-AW-4 ..... REALTY INCOME CORP Corp Note Call MW .... N2 e TG FE L .. 332,680 |...93.5460 |... ..325,000 |.. ....329,423 JLO N U 4 £ ARt | B ISP | B AU 3.250 |...... 2.966 ...07/24/2019 ...|....06/15/2029 ...
756109-BJ-2 ..... REALTY INCOME CORP Corp Note Call MW .... 2 e [ TG FE L .. 207,933 |...89.6710 |... . 210,000 |.. ....208,572 O 301 0 [0 e 2.200 |...... 2.362 ....11/09/2021 ...|....06/15/2028 ...
756109-B0-6 ..... REALTY INCOME CORP Corp Note Call MW . e [ G FE L .. 149,427 1...99.9890 |... . 150,000 |.. ... 149,602 O e 175 |0 [0 e 5.050 |...... 5.189 ....01/09/2023 ...|....01/13/2026 ...
75884R-AV-5 ..... REGENCY CENTERS Corp Note Call MW 2 e [ 2AFE L .. 259,530 |...96.2340 |... ..250,000 |.. ....253,957 O e (1,328) |0 [0 e 3.600 |...... 3.011 ....07/23/2019 ...|....02/01/2027 ...
760759-AT-7 ..... REPUBLIC SERVICES INC Corp Note Call MW ... N2 e [ 2.AFE L .. 183,494 ]...98.1320 |... 171,731 |.... . 175,000 |.. ....179,270 JLO I R (511} N APt | B IR | ) AU 3.950 |...... 3.312 ...04/10/2019 ...|....05/15/2028 ...
760759-AZ-3 ..... REPUBLIC SERVICES INC Corp Note MW Call ... A1 [ 2AFE L .. 534,679 |...81.4540 |... 435,779 |.... ..535,000 |.. ....534,758 LU Y- T N | N RPN | ) AN 1.750 |...... 1.756 ....11/09/2020 ...|....02/15/2032 ...
773903-AL-3 ..... ROCKIELL AUTOMAT Corp Note Call MW ... 2 .. .. 1.F FE ..|... .. 419,080 |...82.5670 |... ..420,000 |.. ....419,284 O e 87 el [0 e 1.750 |...... 1.774 ....08/03/2021 ...|....08/15/2031 ...
T76743-AH-9 ..... ROPER TECHNOLOGI Corp Note Call MW . 2 .2.BFE .. 204,621 |...97.5760 |. ..200,031 |. ..205,000 204,945 |.. .0 .2.350 |......2.389 ....08/19/2019 .. 09/15/2024
78349A-AA-1 ..... RWJ BARNABAS Corp Note Call MW ... 2 .1.DFE .. 2,279,5% |...94.6270 |. ..2,228,466 |. . 2,355,000 .2,307,046 |.. .0 .2.954 |......3.815 ...06/17/2022 .. 07/01/2026
78355H-KN-8 ..... [RYDER SYSTEM INC Corp Note Call MW . 2 .2.BFE .. ..74,939 [...97.83%0 |[. L 74,992 .. .0 ......2.500 |......2.517 ....08/01/2019 .. 09/01/2024 ...
78355H-KT-5 ..... RYDER SYSTEM INC Corp Note Call MW ... N2 e [ 2.AFE L 534,203 |...94.0700 |... ....534,486 O e 183 |0 o0 e 2.850 |...... 2.882 ...02/22/2022 ...|....03/01/2027 ...
78355H-KU-2 ... RYDER SYSTEM INC Corp Note Call MW . 2 e [ 2AFE L 794,754 |...97.7830 |... ...794,849 O i 40 o0 [0 4.300 |...... 4.306 ...05/10/2022 ...|....06/15/2027 ...
78433L-AD-8 ..... SCE REC FUND Corp Note Non Call .. 1.AFE ..|... ..94,905 |...93.1930 |... JO N N | I AP | B ISP | B FOT 1.977 |...... 1.9717 ....02/08/2022 ...|....11/15/2028 ...
78433L-AG-1 ..... SCE REC FUND Corp Note Non Call Sink .... | TAFE L .. 173,461 ]...98.8050 |... O e 1 0 [0 e 4.697 |...... 4.69% ....04/19/2023 ...|....06/15/2040 ...
808513-BR-5 ..... CHARLES SCHWAB CORP Corp Note Call MW ... .. 1.F FE ..|... .. 803,132 |...91.6790 |... . O e 372 0 o0 e 1.150 |...... 1.198 ....05/11/2021 ...|....05/13/2026 ...
808513-BT-1 ..... CHARLES SCHWAB CORP Corp Note Call MW ... | 1R FE L .. 539,282 |...80.2740 |... 433,480 |.... .. .. ....539,429 LU R - - I AU | RN | B FON 1.950 |...... 1.964 ...08/24/2021 ...|....12/01/2031 ...
808513-BY-0 ..... CHARLES SCHWAB CORP Corp Note Call MV ... |- 1LFFE L .. 279,698 |...93.1450 |... 260,806 |.... . 280,000 |.. ....279,804 O i 59 |0 o0 e 2.450 |...... 2.473 ...03/01/2022 ...|....03/03/2027 ...
816851-BN-8 ..... SEMPRA ENERGY Corp Note Call MV .... .. 2.BFE ..|... .. 189,664 |...97.6400 |... 185,516 |.... . 190,000 |.. ....189,857 O e 110 0 [0 e 3.300 |...... 3.362 ....03/21/2022 ...|....04/01/2025 ...
81762P-AE-2 ..... SERVICENOW INC Corp Note Call MW 1.G FE .. 318,803 |...82.2600 |. ..263,232 | ..320,000 .319,188 |.. .0 .1.400 |......1.440 ....08/06/2020 .. 09/01/2030
824348-BR-6 ..... [SHERWIN-WILLIAMS Corp Note MW .... .2.BFE .. 334,963 |...99.0230 |. ..331,727 | ..335,000 .334,979 |.. .0 .4.250 |......4.254 ...08/08/2022 .. 08/08/2025
82655K-AB-7 ..... SIGECO SECURITIZATION | Corp Note Non Cal | . .. 1.LAFE .. 159,984 |...98.0830 |. ..156,933 |. . 160,000 160,001 |.. .0 .5.172 |......5.169 ....06/21/2023 .. 05/15/2041
828807-DT-1 ..... SIMON PROP GP LP Corp Note Call MW .........oevnvvrvnnnfenn e .1.GFE .. 757,796 |...85.4770 |. ..649,625 |. . 760,000 .758,190 |.. .0 .2.650 |......2.683 ....01/04/2022 .. 02/01/2032 ...
842400-H0-9 ... SOUTHERN CAL EDISON Corp Note Call MW ........ccooeeifenn on . 1.GFE .. ,127,582 |. 100.6550 |. .. 1,137,402 |. ,130,000 ,128,305 |.. .0 ......4.700 |......4.748 ...05/18/2022 .. 06/01/2027 ...
842587-CV-7 ..... SOUTHERN CO Corp Note Call MW .. 2.BFE ..|... .. 433,160 |...96.5260 |... 410,236 |.... 425, 427,943 O v (L2841 |0 [0 e 3.250 |...... 2.931 ....07/25/2019 ...|....07/01/2026 ...
857477-AW-3 ..... STATE STREET CORP Corp Note Non Call .... B 1.F FE . ,324,220 |...95.5300 |... ,289,655 |.... 1,350,000 ,340,797 0 e 3,670 |0 o0 e 2.650 |...... 2.948 ....04/05/2019 ...|....05/19/2026 ...
857477-BU-6 ..... STATE STREET CORP Corp Note Call 2 e LR FE L ..990,000 |...97.2780 |... 963,052 |.... 990,000 O 0 o0 [0 e 4.421 |...... 4.421 ...05/10/2022 ...|....05/13/2033 ...
86765B-AT-6 ..... ENERGY TRANSFER Corp Note Call MW .. 2 e |- 2.CFE L. .. 114,650 |...97.2240 |... 111,808 |.... .. ....114,898 O e 37 0 [0 e 3.900 |...... 3.937 ....07/07/2016 ...|....07/15/2026 ...
86765B-AU-3 ..... ENERGY TRANSFER Corp Note Call MW .. 2 e [ 2.0 FE L .. 541,440 |...96.3520 |... . 500,000 |.. ...524,439 LU O (18- N N | N RPN | ) SO 4.000 |...... 2.532 ...05/12/2021 ... |....10/01/2027 ...
86944B-AK-9 ..... SUTTER HEALTH Corp Note Call MV .... N L .. 1.EFE ..|... .. 318,000 |. 101.3850 |... 322,404 |.... ... 318,000 |.. 318,000 0. PPN | N FPRRRROR | R IS 5.164 |...... 5.164 ....06/02/2023 ...|....08/15/2033 ...
87264A-BB-0 ..... T-MOBILE USA INC Corp Note Call MW 2 .2.BFE .. ,144,885 |...97.9450 |. ,028,423 |. .1,050,000 .1,080,383 |.. .0 .. (24,972) |. .3.500 |......1.069 ....06/25/2021 .. 04/15/2025 ...
87264A-BF-1 ..... T-MOBILE USA INC Corp Note Call MW 2 .2.BFE .. ...94.8560 |. ..521,708 |. ..550,000 .588,298 |.. .0 (5,773) |- .3.875 |......2.621 ....05/26/2021 .. 04/15/2030
87264A-CY-9 ..... T-MOBILE USA INC Corp Note Call MW 1 .2.BFE .. . 100.8140 |. ..493,989 |. ..490,000 .489,193 |.. .0 .. 40 .5.050 |[......5.072 ...02/06/2023 .. 07/15/2033
87612E-BH-8 ..... TARGET CORP Corp Note Call MV .... 2 1FFE .. ...96.2940 |. .. 173,329 |. . 180,000 181,010 |.. .0 (180) .3.375 |...... 3.254 ....04/02/2019 .. 04/15/2029
87612E-BP-0 ..... TARGET CORP Corp Note Call MV .... 2 1FFE .. . 101.0570 |. .. 429,492 | ..425,000 424,333 |.. .0 .62 | ......4.500 |......4.522 ....09/06/2022 .. 09/15/2032 ...
882508-BJ-2 ..... TEXAS INSTRUMENTS INC Corp Note Call N2 e | LEFE L ...86.3650 |... 582,964 |.... . 675,000 |.. ....689,933 0 e (2,832) e o0 e 1.750 |...... 1.370 ...11/16/2020 ...|....05/04/2030 ...
88579Y-BB-6 ..... 3\l CO Corp Note Call MW 2 e [ 2AFE L ...99.6870 |... 294,077 |.... ....294,983 0. L3 L0 0 3.250 |...... 3.300 ....09/11/2018 ...|....02/14/2024 ...
892356-AA-4 ..... TRACTOR SUPPLY CO Corp Note Call . 2 e 2B FE L ...81.9510 |... 114,731 |.... ....138,892 O e 151 |0 0 e 1.750 |...... 1.874 ....10/27/2020 ...|....11/01/2030 ...
893574-AK-9 ..... TRANSCONT GAS PL Corp Note Call MW .... 2 e [ 2AFE L . ...96.9690 |... 191,029 |[.... ....196,488 O 109 |0 [0 e 4.000 |...... 4.068 ....09/21/2018 ...|....03/15/2028 ...
89788M-AA-O ... TRUIST FINANCIAL CORP Corp Note Call . N2 e TG FE L .. 363,609 |...93.9000 |... 333,345 |.... . .. ...357,826 0 [ (1,855) |0 o0 e 1.200 |...... 0.670 ....11/06/2020 ...|....08/05/2025 ...
89788M-AD-4 ..... TRUIST FINANCIAL CORP Corp Note Call .... A1 [ TG FE L ..640,000 |...91.5870 |... 586,157 |.... .. 640,000 |.. O o0 o0 [0 e 1.267 |...... 1.267 ....02/25/2021 ...|....08/02/2027 ...
89788N-AA-8 ..... TRUIST FINANCIAL Corp Note Call 2 eeeeeenen |- LG FE L. 1,404,975 |...93.1770 |... . 1,397,655 |.... ... 1,413,477 0 e 6,662 |0 [0 e 4.916 |...... 5.706 ...09/21/2022 ...|....07/28/2033 ...
898813-AU-4 ..... TUCSON ELEC PWR Corp Note Call MW .. 2. .. 1.G FE ..|... .. 300,889 |...89.1170 |... . ....301,057 0. R S R | N A | B RO 3.250 |...... 3.293 ....02/15/2022 ...|....05/15/2032 ...
90265E-AT-7 ..... UDR INC Corp Note Call M ............ 1 L2.AFE .. 109,883 |...78.4710 |. N 109,914 |.. .0 L9 ......2.100 |......2.110 ....07/14/2020 .. 08/01/2032 ...
907818-FB-9 ..... UNION PACIFIC CORP Corp Note Call MW .... 2. .. 1.GFE ..|.. .. 349,833 ]...97.7100 |......counnnnnnns ..325,000 |. ....338,870 Ol (2594 0 0 3.700 |...... 2.766 ...07/26/2019 ...|....03/01/2029 ...
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907818-FX-1 ..... UNION PACIFIC CORP Corp Note Call MW ........coovvves oo vee ] nnnnns 2 i L 1GFE L 356,543 |.. 88.7660 |..........eeeenn317,782 [ooiiiiiinnnnnnns 358,000 (U R 2 I RPN | Y AR | B RN 2.800 |...... 2.847 ...02/09/2022 ...|....02/14/2032 ...
911312-BT-2 ..... UNITED PARCEL SERVICE Corp Note Call .... N2 e | LFFE L .. 169,854 |...97.9360 |... ... 170,000 |.. 0 e 30 0 o0 e 2.200 |...... 2.218 ....08/13/2019 ...|....09/01/2024 ...
9115H-HR-4 ..... US BANCORP Corp Note Cal | 2 e [ TG FE L 1,001,680 |...95.1670 |... .1,000,000 |.. LU R 72 ) N N N RPN | ) AN 3.150 |...... 3.124 ...04/05/2019 ...|....04/27/2027 ...
91159H-HZ-6 ..... US BANCORP Corp Note Call .... N2 e TG FE L .. 361,652 |...95.2640 |... ..350,000 |.. . 0 [ (2,642) |0 o0 e 1.450 |...... 0.684 ....11/06/2020 ...|....05/12/2025 ...
91159H-JG-6 ..... US BANCORP Corp Note Call MW 2 e [ TG FE L ..679,098 |...94.8510 |... . 700,000 |.. ... 681,038 O [ 1,497 |0 [0 4.97 |...... 5.332 ...09/19/2022 ...|....07/22/2033 ...
92343V-0D-3 ...... VERIZON COMMUNICATIONS Corp Note Call MW .. N2 e [ 2.AFE L ...95.2950 |... . 310,000 |.. ....309,774 O i 82 o0 o0 e 2.625 |...... 2.654 ....07/27/2016 ...|....08/15/2026 ...
92343V-DY-7 ..... VERIZON COMMUNICATIONS Corp Note MW 2 e [ 2AFE L ...98.5720 |... . 750,000 |.. ....819,730 O e (21,193) |0 o0 e 4125 |...... 1.162 ....11/16/2020 ...|....03/16/2027 ...
92343V-ES-9 ... VERIZON COMMUNICATIONS Corp Note Call MW .. 2 .. .. 2.AFE ..|... ...97.0190 |... ..275,000 |.. ....219,477 O [ (83 |0 o0 e 3.875 |...... 3.508 ....03/26/2019 ...|....02/08/2029 ...
92343V-EU-4 ..... [VERIZON COMMUNICATIONS Corp Note Call MW 2 L2.AFE .. ...96.7590 |. ..250,000 .262,455 |.. .0 .4.016 |......3.053 ...09/10/2019 .. 12/03/2029 ...
92343V-FF-6 . VERIZON COMMUNICATIONS Corp Note Call MW 2 L2.AFE .. ...95.1140 |. . 120,000 119,971 .. .0 .3.000 |......3.008 ....08/17/2020 .. 03/22/2027
92343V-FL-3 . VERIZON COMMUNICATIONS Corp Note Call MW 2 L2.AFE .. ...82.4330 |. . A . 175,000 174,866 |.. .0 ......1.500 |......1.512 ....09/16/2020 .. 09/18/2030 ...
92343V-FR-0 ... VERIZON COMMUNICATIONS Corp Note Call MW .. e [ 2.AFE L ...82.2950 |... 411,475 |.... . 500,000 |.. ....500,284 O e (A2) |0 o0 e 1.750 |...... 1.741 ....12/04/2020 ...|....01/20/2031 ...
92343V-GH-1 ... VERIZON COMMUNICATIONS Corp Note Call MW .. A1 [ 2AFE L . ...90.5030 |... 466,090 |.... ..515,000 |.. ....516,724 O e (A14) |0 [0 2.100 |...... 2.012 ....06/12/2021 ...|....03/22/2028 ...
92343V-GJ-7 ... VERIZON COMMUNICATIONS Corp Note Call MW .. e [ 2.AFE L .. 454,374 |...86.2520 |... 388,134 |.... ..450,000 |.. ....453,280 O [ (424) |0 o0 e 2.550 |...... 2.436 ...05/06/2021 ...|....03/21/2031 ...
92343V-6L-2 ..... VERIZON COMMUNICATIONS Corp Note Call MW .... 2 e [ 2AFE L .. 304,262 |...73.9520 |... 225,554 |.... ..305,000 |.. ....304,328 JLU I < I N | N RN | ) AN 2.850 |...... 2.866 ....09/01/2021 ...|....09/03/2041 ...
927804-FX-7 ..... VIRGINIA ELEC & POWER CO Corp Note Call MV .. N2 e [ 2.AFE L ..229,788 |...96.7230 |... 222,463 |.... ..230,000 |.. ....229,924 O i e 22 o0 [0 e 3.500 |...... 3.511 ....03/13/2017 ...|....08/15/2027 ...
927804-FZ-2 ..... VIRGINIA ELEC & POWER CO Corp Note Call MV .. 2 e [ 2AFE L ,360,097 |...97.0710 |... ,266,777 |.... .1,305,000 |.. ,332,342 O R (<5< <1 N N | N RPN | ) A 3.800 |...... 3.234 ...05/09/2019 ...|....04/01/2028 ...
927804-GB-4 ..... VIRGINIA ELEC & POWER CO Corp Note Call MV .. N2 e | LFFE L .. 174,939 ]...91.9980 |... 160,997 |.... .. 175,000 |.. 174,964 JLO N N - ) FORPRRRY | B IR | B AU 2.875 |...... 2.879 ....07/08/2019 ...|....07/15/2029 ...
927804-GH-1 ..... VIRGINIA ELEC & POWER CO Corp Note Call MV .. 2. .. 1.F FE ..|... ...97.6900 |... 317,493 |.... ....324,287 O e 194 0 [0 3.750 |...... 3.820 ....06/16/2022 ...|....05/15/2027 ...
92826C-AD-4 . VISA INC Corp Note Call MW ..... 2 .1.DFE .. ...97.6220 |. ..488,110 |. .508,479 |.. .0 (4,856) |. .3.150 |......2.127 ....08/14/2019 .. 12/14/2025 ...
92826C-AH-5 ..... [VISA INC Corp Note Call MW .. 2 .1.DFE .. ...95.2950 |. .. 476,475 |. .523,474 |.. .0 (6,585) |. .2.750 |...... 1.354 ...05/14/2021 .. 09/15/2027
929089-AB-6 ..... [VOYA FINANCIAL Corp Note MW .... 2 .2.BFE .. ...96.7700 |. ..256,441 |. .264,784 |.. .0 .. 83 | .3.650 |......3.685 ....06/06/2016 .. 06/15/2026
92936U-AH-2 ..... [WP CAREY INC Corp Note Call MW REIT 1 L2.AFE .. ...77.9280 |. ..432,500 |. .549,408 |.. .0 .534 | .2.250 |......2.372 ....02/16/2021 .. 04/01/2033 ...
931142-EE-9 . WALMART INC Corp Note Call MW .... .2 .1.CFE .. ,229,069 |...98.8700 |. .. 1,057,909 |. ,167,220 |.. .0 ..(22,110) | .3.700 |......1.477 ...05/14/2021 .. 06/26/2028 ...
931142-EN-1 ... WALMART INC Corp Note Call MV .... 2 e [ 1.CFE L .. 359,936 |...97.0830 |... 310,666 |.... 337,295 0 foeeennnnn (7,262) | 3.050 |...... 0.729 ....11/06/2020 ...|....07/08/2026 ...
931142-ET-6 ..... WALMART INC Corp Note Call MW 2 e | 1.CFE Ll .. 807,125 |...84.7750 |... 686,678 |.... ....807,734 O e 270 |0 o0 e 1.800 |...... 1.839 ....09/08/2021 ...|....09/22/2031 ...
94974B-FY-1 ..... WELLS FARGO CO Corp Note Non Call .. . |- 2.BFE ..|... .. 281,944 1...97.8430 |... 269,068 |.... ....276,897 L R (4< )N N | N RPN | ) A 4.100 |...... 3.799 ....03/09/2016 ...|....06/03/2026 ...
94974B-GL-8 ..... WELLS FARGO CO Corp Note Non Call o 2B FE Ll .. 548,580 |...97.9440 |... 489,720 |.... ... 517,687 O [ (4,619) |0 o0 e 4.300 |...... 3.239 ...08/04/2016 ...|....07/22/2027 ...
95000U-2F-9 ..... WELLS FARGO & COMPANY Corp Note Call MW 2 e | LEFE L .. 276,491 ]...95.6370 |... 243,874 |.... ....265,602 LU R 3070 N N I RPN | ) AN 3.1% |...... 1.468 ....06/14/2021 ...|....06/17/2027 ...
95000U-2N-2 WELLS FARGO & COMPANY Corp Note Call MW ... N L .. 2.AFE ..|... .. 754,522 |...95.8900 |... 695,203 |.... ...735,002 O [ (7,444) |0 [0 e 2.188 |...... 1.136 ...05/06/2021 ...|....04/30/2026 ...
95000U-2U-6 . WELLS FARGO & COMPANY Corp Note Call MW 2 L2.AFE .. 433,122 |...87.3750 |. 437,261 |.. .0 .3.350 |......4.139 ....04/13/2022 .. 03/02/2033 ...
95000U-3A-9 ..... [WELLS FARGO & COMPANY Corp Note Call MW 2 L2.AFE .. 1,070,000 |...99.3170 |. .1,070,000 |.. .0 .4.808 |......4.627 ...07/18/2022 .. 07/25/2028
958102-AQ-8 ..... [WESTERN DIGITAL Corp Note Call MW ....... 2 .2.CFE .. ...86.1940 |. ..54,025 |.. .0 .2.850 |......2.879 ....12/07/2021 .. 02/01/2029
969457-BY-5 . WILLIAMS COMPANIES INC Corp Note Call MW . 1 .2.BFE .. ...85.5550 |. .700,034 |.. .0 .2.600 |......2.598 1271772021 L 03/15/2031
06367W-B8-5 ..... BANK OF MONTREAL Corp Note Non Call .. . .. 1.F FE .. ...95.9480 |. .182,658 |.. .0 ......1.850 |......0.734 ....08/21/2020 .. 05/01/2025 ...
06368F-AC-3 ..... BANK OF MONTREAL Corp Note MV 2. |- 1LFFE L ...91.1420 |... . 810,000 |.. ....809,249 O e 271 0 e l0 e 1.250 |...... 1.285 ...09/09/2021 ...|....09/15/2026 ...
06368F-AJ-8 ..... BANK OF MONTREAL Corp Note M .... A 2 | 1R FE L ...94.2230 |... . 785,000 |.. ....783,930 O 317 o0 [0 e 2.650 |...... 2.695 ....03/03/2022 ...|....03/08/2027 ...
06368L-AP-1 ..... BANK OF MONTREAL Corp Note M .... A..... 2 |- 1LFFE L ...99.1100 |... . 730,000 |.. ....729,835 O o228 o0 o0 e 4.250 |...... 4.283 ...09/07/2022 ...|....09/14/2024 ...
064159-0E-9 ..... BANK OF NOVA SCOTIA Corp Note Non Call .... A .| LFFE ... ...94.7980 |... ..350,000 |.. ....351,942 JLUJ RN /4 0 PO | N RPN | ) A 2.700 |...... 2.477 ....08/13/2019 ...|....08/03/2026 ...
13645R-BF-0 ..... CANADIAN PACIFIC Corp Note Call MW A..... 2 c|--2.BFE ... ...92.7890 |... ..230,000 |.. ....229,935 JLO N Y A AR | B ISP | B FOT 2.450 |...... 2.454 ... 11/17/2021 ...|....12/02/2031 ...
20250N-BL-8 ... ENBRIDGE INC Corp Note MW A 2 |- 2.AFE L ...97.0430 |... . 500,000 |.. ....499,873 O e 110 0 [0 e 2.500 |...... 2.523 ....02/15/2022 ...|....02/14/2025 ...
31429K-AD-5 ... FED CAISSES DESJARDINS Corp Noe Call 144A A .. 1.EFE ..|... ...96.5030 |... 834,751 |.... . 865,000 |.. ....864,755 O e 217 el e l0 e 2.050 |...... 2.076 ...02/03/2020 ...|....02/10/2025 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS IN Corp Note Call MW .. A 1 .. 2.CFE ..|... ...95.4870 |... 539,502 |.... ....564,980 O i 17 o0 [0 e 3.200 |...... 3.201 ....07/25/2023 ...|....08/15/2027 ...
78016E-ZT-7 ..... ROYAL BANK OF CANADA Corp Note MW .. 1EFE .. ...91.5260 |. ..874,073 |. .954,833 |.. .0 oo 1.150 | 10157 ....07/07/2021 .. 07/14/2026 ...
78016F-20-0 ..... ROYAL BANK OF CANADA Corp Note MN ..........ccccceeee. L 1.EFE ..|.. ...94.4280 |... 381,489 |.... ..404,000 |. ...403,372 O i 83 0 0 3.875 [...... 3.897 ...04/07/2022 ...|....05/04/2032 ...
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891140-CH-9 ..... TORONTO-DOMINION BANK Corp Note MW ..........ovvvvenisfenn on A 2 i LLEFE L 178,841 |...94.7400 |.......oeeeeennn 165,795 [oiiinnnnnnnns 175,000 (O R €11 ) 1 AN | Y AU (B KN 1.150 |...... 0.684 ....08/21/2020 ...|....06/12/2025 ...
89114T-20-4 ..... TORONTO-DOMINION BANK Corp Note MW . A..... 2 |- LEFE L. ...83.2240 |... ... 810,000 |.. JO I R 1+ I APt | B IUUUPURPRRIN | ) AU 2.000 |...... 2.045 ....09/07/2021 ...|....09/10/2031 ...
89115A-2C-5 ..... TORONTO-DOMINION BANK Corp Note MW . A 2 | LEFE L ...98.2810 |... .1,105,000 |.. O o0 o0 [0 e 4.108 |...... 4.108 ...06/01/2022 ...|....06/08/2027 ...
01609W-AT-9 ..... ALIBABA GROUP Corp Note Call MW . D...... 2 |- LEFE L. ...94.8830 |... ..275,000 |.. O [ 498 |0 [0 e 3.400 |...... 3.614 ....03/28/2019 ...|....12/06/2027 ...
05583J-Ad-1 ..... BPCE SA Corp Note Call 144A D...... 2 |- 2.AFE L ...80.1830 |... ..385,000 |.. . O o0 o0 [0 e 2.217 |...... 2.217 ....01/12/2021 ...|....01/20/2032 ...
06675F-AY-3 ..... BANQUE FED CRED MUTUEL Corp Note Non Call 144A ....[... ... D...... .. 1.DFE ..|... ...91.4560 |... .. 890,000 |.. 890,000 O 0 0 o0 e 1.604 |...... 1.604 ...09/28/2021 ...|....10/04/2026 ...
0965911-20-6 ..... BNP PARIBAS Corp Note Call 144A ........ccccovvvvvvnnniifonn e | TG FE L ...91.6410 |... ....2,000,000 O o0 o0 [0 e 1.675 |...... 1.415 ....06/23/2021 ...|....06/30/2027 ...
096591-2R-4 ... BNP PARIBAS Corp Note Call 144A .. 1.G FE ..|... ...87.0720 |... ...475,000 JO I N | I AP | B IR | B AT 2.159 |...... 2.159 ....09/08/2021 ...|....09/15/2029 ...
11272B-AA-1 ... BROOKFIELD F UK Corp Note Call MW .1.GFE .. ...80.0050 |. 680,000 |.. .0 .2.340 |......2.340 ....07/21/72021 .. 01/30/2032
192714-AE-3 ..... COLBUN SA Corp Note Call MW 144A ... .2.BFE .. ...86.6380 |. .529,291 |.. .0 .3.150 |......3.169 ...10/14/2021 .. 01/19/2032
22550L-26-5 . CREDIT SUISSE NEW YORK Corp Note Non Call .. 1.EFE .. ...90.7560 |. .584,298 |.. .0 .o 1.250 ... 1,297 ....08/02/2021 .. 08/07/2026 ...
23341C-AC-7 ... DNB BANK ASA Corp Note Call 144A |- 1LFFE L 1,070,000 |. 101.0120 |... ....1,070,000 JO N N | I FOPPRRY | B IR | B AU 5.8% |...... 5.8% ...10/04/2022 ...|....10/09/2026 ...
23636A-BB-6 ..... DANSKE BANK A/S Corp Note Call MW 144A .... D...... 2 | LEFE L .. 735,000 |...90.2790 |... 663,551 |.... 735, 735,000 O o0 o0 [0 e 1.549 |...... 1.549 ....09/07/2021 ...|....09/10/2027 ...
29278G-AV-0 ..... ENEL FIN INTL NV Corp Note MW 144A D...... 2 |- 2.AFE ... ,097,372 |...98.6520 |... ..1,087,145 |.... 1,102,000 .... 1,099,683 O e 1511 |0 o0 e 4.250 |...... 4.401 ....06/08/2022 ...|....06/15/2025 ...
404280-CC-1 ..... HSBC HOLDINGS PLC Corp Note Call D...... 2 .. 1.G FE ..|... .. 370,000 |...93.4900 |... ..345,913 |.... ... 370,000 0. 0 0 [0 3.973 |...... 3.973 ....06/15/2019 ...|....05/22/2030 ...
404280-CY-3 ..... HSBC HOLDINGS PLC Corp Note Call MW .. D...... 2 |- 1.GFE ... .. 445,000 |...83.1330 |... 369,942 |.... ....445,000 0. o0 o0 o0 e 2.871 |...... 2.871 L A1716/2021 ... 11/22/2032 ...
456873-AD-0 ..... INGERSOLL-RAND Corp Note Call MW D...... 2 |- 2.AFE L .. 264,495 |...96.8550 |... 242,138 |.... . .. ....268,208 O [ (1,503) [0 [0 3.800 |...... 3.083 ....07/29/2019 ...|....03/21/2029 ...
539439-AR-0 ..... LLOYDS BANKING GROUP PLC Corp Note Non Call . D...... .. 1.G FE ..|... .. 455,428 |...97.8460 |... 391,384 |.... . 400,000 |.. ....435,164 0. o (7,855) o0 0 | 4.375 |...... 2.184 ...05/14/2021 ...|....03/22/2028 ...
539439-AV-1 ... LLOYDS BANKING GROUP PLC Corp Note Call ... .. 1.G FE ..|... ...96.5310 |... 193,062 |.... . 200,000 |.. .. 200,000 0. 0 0 [0 2.438 |...... 2.438 ....01/29/2020 ...|....02/05/2026 ...
55608J-AR-9 . MACQUARIE GROUP LTD Corp Note Call 144A ... 1FFE .. ...91.9170 |. ..238,984 |. . 260,000 260,000 |.. .0 .1.340 |......1.340 ....01/05/2021 .. 01/12/2027
606822-AJ-3 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call .. 1.G FE .. ...94.4680 |. ..203,106 |. ..215,000 222,337 |.. .0 .2.757 |......1.462 ....06/14/2021 .. 09/13/2026
606822-CB-8 ..... MITSUBISHI UFJ FIN GRP Corp Note Call ... . 1.GFE .. ...83.9410 |. ..415,508 |. ..495,000 .495,000 |.. .0 2,49 |......2.49%4 ....10/05/2021 .. 10/13/2032
606822-DA-9 ..... MITSUBISHI UFJ FIN GRP Corp Note Call .1.GFE .. . 100.2490 |. ..877,179 | . 875,000 .0 .5.541 |......5.541 ...04/11/2023 .. 04/17/2026 ...
62954H-AY-4 . NXP BV/NXP FDG/NXP USA Corp Note Call MW . L2.AFE .. ...91.9440 |. ... 27,583 |. ...30,000 .0 ......3.400 |......3.430 ....05/16/2022 .. 05/01/2030 ...
62954H-BB-3 ... NXP BV/NXP FDG/NXP USA Corp Note Call MW .... .. 2.AFE ..|... . 100.2200 |... .. 1,879,125 |.... ,875,000 .. O e 827 o0 [0 e 5.000 |...... 5.035 ...06/12/2022 ...|....01/15/2033 ...
629541-AC-9 ... NTT FINANCE Corp Note Call MW 144A ... D...... 1 1.F FE . ...92.2530 |... ..456,652 |.... ...495,000 JO I N | I AP | B IR | B AT 1.162 |...... 1.162 ....02/24/2021 ...|....04/03/2026 ...
620541I-AK-1 ..... NTT FINANCE Corp Note Call MW 144A ... D...... 2 | 1R FE L ...99.1270 |... 322,163 |.... ....325,000 O 0 o0 [0 e 4.372 |...... 4.370 ....07/20/2022 ...|....07/27/2027 ...
65535H-AZ-2 ... NOMURA HOLDINGS INC Corp Note Non Call .. D...... - 2.AFE L. ...91.7320 |... 733,856 |.... ... 800,000 JO I N | I AP | B IR | B AT 2.329 |...... 2.329 ....01/04/2022 ...|....01/22/2027 ...
65535H-BE-8 ..... NOMURA HOLDINGS INC Corp Note Non Call .. D...... - 2.AFE L. ...99.3800 |... 795,040 |.... ... 800,000 O o0 o0 [0 e 5.099 |...... 5.099 ...06/28/2022 ...|....07/03/2025 ...
65559C-AB-7 ..... NORDEA BANK ABP Corp Note Non Call 144A ... D...... .. 1.DFE ..|... ...93.3050 |... 536,504 |.... .. ...573,971 O [ 814 |0 [0 0.750 |...... 0.859 ....08/24/2020 ...|....08/28/2025 ...
71675C-AB-4 ..... Petronas Capital Ltd Corp Note Call ..... ..[2 .1.GFE .. ...85.4730 |. . 620,000 .619,909 |.. .0 .2.480 |......2.482 ....04/22/2021 .. 01/28/2032 ...
716973-AD-4 ..... PFIZER INVESTMENT ENTER Corp Note Call MW 1 1.F FE .. . 100.7470 |. ,020,000 .1,018,332 |.. .0 .4.650 |......4.680 ....05/16/2023 .. 05/19/2030
74730D-AC-7 ..... Qatar Petroleum Corp Note Call MW 144A . 1 .1.DFE .. ...85.2550 |. .570,266 |.. .0 .2.250 |......2.370 ....06/30/2021 .. 07/12/2031
780097-BP-5 ..... NATWEST GROUP PLC Corp Note Call ... |2 1.G FE . ...92.9260 |. .359,963 |.. .0 (2,799) |- .3.073 |......2.197 ...05/12/2021 .. 05/22/2028
78397P-AD-3 ..... SA Global Sukuk Ltd Corp Note Call . ..[2 1.EFE .. ...88.7290 |. . A .290,000 |.. .0 .0 ......2.604 |......2.694 ....06/09/2021 .. 06/17/2031 ...
78448T-AF-9 ..... SMBC AVIATION CA Corp Note Call MW 144A D...... 2 |- 2.AFE ... ...87.9770 |... 202,347 |.... ...229,991 O e o0 [0 e 2.300 |...... 2.301 ....06/08/2021 ...|....06/15/2028 ...
82620K-AZ-6 ..... SIEMENS FINAN Note Call MW 144A D...... 1 | LEFE L ...92.9990 |... 306,897 |.... . 329,850 LU R - A MO | N RN | ) SN 1.200 |...... 1.221 ....08/02/2021 ...}|....03/11/2026 ...
865621-AN-0 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call . D...... - 1.GFE ... ...96.1770 |... ,255,110 |.... A, ,309,065 JLO I U ( 1T:) N ARt | B FUUUPRPRRTIN | ) AU 3.446 |...... 3.337 ....04/18/2019 ...|....01/11/2027 ...
86562-CG-3 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call . D...... ] 1L.GFE ... .. 87.6000 |... 508,080 |.... ... 580,000 O o0 o0 [0 e 1.902 |...... 1.902 ...09/13/2021 ... |....09/17/2028 ...
86964II-AL-6 ..... SUZANO AUSTRIA Corp Note Call MW D...... 2 .. 2.CFE ..|... ...87.8840 |... 136,220 |.... ....153,639 JLO N .Y A IR | B ISP | B AT 2.500 |...... 2.700 ....09/08/2021 ...|....09/15/2028 ...
880320-AT-3 ..... TENCENT HOLD Corp Note Call MW 144A D...... 2 | LEFE L ...93.6990 |... 257,672 |.... ....274,989 L R - T N | RN | B SN 1.810 |...... 1.812 ....06/27/2020 ...|....01/26/2026 ...
89153V-AS-8 ..... TOTALENERGIES CAP INTL Corp Note Call MW .... D...... 2 |- LEFE L. ...97.6250 |... 414,906 |.... ....425,222 JLO I RS 74 D ARt | B FEUPRPRRTIN | ) AU 2.434 |...... 2.368 ...07/24/2019 ...|....01/10/2025 ...
89153V-AT-6 ..... TOTALENERGIES CAP INTL Corp Note Call MW . D...... 2 .. 1.EFE ..|... ...91.9080 |... 321,678 |.... ... 376,807 O [ (4,420) |0 o0 e 2.829 |...... 1.442 ....08/21/2020 ...|....01/10/2030 ...
898324-AC-2 ..... [TRUST F/1401 Corp Note Call MW 144A .. .2.CFE .. ...97.9650 |. .. 445,741 |. 473,342 |.. .0 5,250 |......2.971 ....08/25/2021 .. 01/30/2026 ...
902133-AY-3 ..... TYCO ELECTRONICS Corp Note Call MW .........coevvvennns .. 1.GFE ..|.. ...86.5590 |... 778,165 |.... ..899,000 |. .. 886,407 O e 1,375 0 0 2.500 |...... 2.694 ...02/02/2022 ... |....02/04/2032 ...
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902613-AA-6 ..... UBS GROUP AG Corp Note Call 144A .........ccccovvvvunns foun e D...... 2 i L 1GFE L 485,000 |...89.3100 |.......oeeeeenn 433,154 [onniiiinnnnnnis 485,000 |..........0eeenid85,000 oeeeneniiiiinnn0 [0 0 0 3.126 |...... 3126 [FA e |oeviiiieieeees 5,812 ...08/06/2019 ...|....08/13/2030 ...
902613-AC-2 ..... UBS GROUP AG Corp Note Call 144A ... D...... 1 cee |- 1.GFE ... .. 248,348 |...91.7390 |... +.250,000 |oeeernnnneeeeennn249,091 [0 e 286 [0 0 e 1.364 |...... 1.485 [JJ ooovees | 1,430 |... ....05/14/2021 ...|....01/30/2027 ...
902613-AH-1 ..... UBS GROUP AG Corp Note Call 144A ... D...... 2 | TG FE L 2,450,000 |...90.4020 |... . .2,450,000 |.. 0 N 0 e 1.4%4 |...... 1.494 [FA ...... ... 14,336 |... ....08/03/2021 ...|....08/10/2027 ...
980236-A0-6 ..... WOODSIDE FINANCE Corp Note Call MW 144A .............|...... D...... 2 teeeennns L 2AFE s 655,331 [...96.1700 [......ccvvnennnns 581,829 |oueuuiieeennnnn 605,000 [-eeeernunnaaaaees 638,558 [....ccecennnnnnns (U] R (6,227) |vvmuneeeeeennnns (U [ 4.500 |...... 3.265 [MS ..ooee [eviininiiiaennes 8,848 ...05/06/2021 ...|....03/04/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 229,416,103 | XXX 212,269,5% 226,268,565 227,673,887 0 (528,619) 0 0 XXX XXX XXX 1,890,364 6,855,530 XXX XXX
Credit Suisse Mortgage Trust CSMC 2022-NOM! A1
126416-AA-4 ... RUBS 144A ... eeeens o e | s 4 e CAFE e 343,880 |...85.8640 |......ccevvunnnns 295,272 |oeeeeiineeeeen 343,883 |ooeveieeeeennnn 343,786 |....ceeeennnnnnns (V1 IO [ PO (VI 0 |oueeen 2.265 |...... 2.258 [MON ..ooo [oreeeminieeeeene 649 |ooeeiiiiiiiene 7,789 |....01/24/2022 ... |....11/25/2066 ...
Ellington Financial Mtge Trust EFMT 2022-1 A1 RMBS
31573C-AA-3 ..... T4BA e eeeeen [ | e 4 e CAFE e 954,630 |...84.3800 |......cevvrunnnns 805,531 |evveieeeeennnnn 954,646 |..evuuiieeeennnnn 954,375 |eeveneeeeennn (V1 IO (T7) oo (VI 0 |oueeen 2.206 |...... 2199 [MON .ooe oeeenniieeeeenes 1,755 [ooeeeeeiiiinnns 21,060 |....01/14/2022 ...|....01/25/2067 ...
ELLINGTON FINANCIAL MTGE TR EFMT 20201-1 A1 RVBS
31574X-AA-6 ..... T4A e eeeeen [ | e 4 s AR e 57,684 |...84.6400 |........oeevnneenn 48,824 |..oovniieeena 57,685 [.oeeeeeiiieens 57,667 [.oeeeeereaaens (VI O (£ (VI 0 |..... 0.797 |...... 0.788 |MON ..o [evnneeeeemnniees 38 | 460 |....02/18/2021 ...|....02/25/2066 ...
55283F-AA-6 ..... MFRA Trust MFRA 2021-NOM1 A1 RMBS 144A .........oooon|ee on|venees 4 i | TAFE s 24,346 |...91.2470 |oeeiiiiiinnnnnns 22,215 | 24,346 | 24,345 | (0 [V (0 [V P 1.183 |...... 1156 |MON oo [ S5l 281 |....04/09/2021 ... |....04/25/2065 ...
Woodward Capital Management RCKT 2022-1 A5 RMBS
T4938F-AE-8 ..... R R N 4 i | TARM s 594,338 |...86.9130 |.....oiiiiinnnnn 518,664 |.....coeviirnnnnn 596,762 [.coeevvvvvnnnnnns 594,629 |...euuniiiiinnnnd (U R 10 [ (0 [V P 2.500 |...... 2.544 IMON ... [ornnniiiinnnnnns 1,243 [oooeiiiiiinnnns 14,919 [....01/10/2022 ...|....01/25/2082 ...
Starvest Emerging Markets CBO STAR 2020-INV1 A1
85573E-AA-5 ..... RUBS 144A ....ooiviiiiiiiiiieeccee e o e | s 4 i | TAFE | 51,290 [...90.0390 |......cevvnrvnnnnn 46,182 |oueeniieiiininnnns 51,201 | 51,274 |oeeeniiiinnnnnd (0 EC T PO (0 [V P 1.027 |...... 1018 JMON .o [ LT 527 |....12/11/2020 ...|....11/25/2055 ...
STARWOOD RESIDENTIAL MORTGAGE STAR 2021-1 A1 RMBS
85573G-AA-0 ..... T4A Lo cereeeees e en | e 4 | TAFE |, 192,726 |...88.8730 [....ccvvnnnnnnnns 171,285 |oiiiiiinnnnnns 192,730 [oooiiiiininns 192,649 |.....ooovvnnnnns 0l (10) fooriiiinns [ 0 )...... 1.219 |...... 1.207 IMON ..o foiiiiiiinnnnnnnns 196 [ooiiiiiiinnns 2,349 |....03/23/2021 ... |....05/25/2065 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Residential Mortgage-Backed Securities 2,218,894 | XXX 1,907,973 2,221,343 2,218,726 0 (2 0 0 [ XXX XXX XXX 3,930 47,385 XXX XXX
BSREP Commercial Mortgage BSREP 2021-DC A CMBS
05591U-AA-5 ... 144A B L TARN L. ..611,270 |...94.1680 |... . 611,270 |.. ... 611,270 LI RN | N | RPN | B SO 6.426 ....08/03/2021 ...|....08/15/2038 ...
056054-AA-7 ..... BX Trust BX 2019-XL A CMBS 144A .... N L TAFRM ... .. 223,782 |...99.7710 |... ..223,433 |.. ....223,511 JLO N N | I AP | B IR | B AU 6.39% ....12/16/2020 ...|....10/15/2036 ...
05608-AA-2 ..... BX Trust BX 2021-SOAR A CMBS 144A .. B L TARN L. .. 315,658 |...98.4830 |... ..315,658 |.. ....315,658 0. FN VN R | RN | B RN 6.146 ....06/11/2021 ...|....06/15/2038 ...
05609X-AA-9 ..... BX Trust BX 2022-CLS A CMBS 144A ... 4 .. L TAFRM ... .. 652,364 |. 100.2090 |... ..654,000 |.. ....652,443 0. 67 o0 o0 e 5.760 ....10/06/2022 ...|....10/13/2027 ...
06540M-BH-7 ..... Bank BANK 2022-BNK41 A4 CMBS ................. 4 .. L TARN L. ..861,077 |...91.9140 |... ..855,000 |.. ... 860,026 0 | 2 (640) [ounniiiiiiin0 |0 e 3.790 ...04/25/2022 ...|....03/15/2032 ...
08163B-BE-0 ..... BENCHVARK Mortga BMARK 2020-B22 A4 CMBS 4 CLARN L 444,393 |...81.5110 |. . ..440,000 442,954 |.. .0 ... (494) |. .1.685 |.. ....12/18/2020 .. 01/15/2054 ...
12514M-BC-8 ..... CD Commercial Mo CD 2016-CD1 A4 CMBS . 4 C1ARN L 828,796 |...91.8340 |. LT11,714 ). . 775,000 .799,871 |.. .0 .. (10,344) |. 2.724 |.. ....02/26/2021 .. 08/10/2049 ...
12531Y-AN-8 ..... CFCRE Commercial CFCRE 2016-C4 A4 CMBS . 4 CLARN L ,851,473 |...95.1410 |. .. 1,617,397 |. .1,700,000 1,768,774 |.. .0 .. (32,617) | ......3.283 |.. ....06/07/2021 .. 05/10/2058 ...
12592L-BH-4 ..... COMM Mor tgage Tr COMM 2014-CR20 A3 CMBS ... B L TARN L. .. 345,349 |...98.4860 |... 329,183 O [ (4,300) o0 [0 3.326 ....02/14/2020 ...|....11/10/2047 ...
125020-BK-5 ..... COMM MORTGAGE TR COMM 2014-LC17 A5 CMBS ... N L TAFM ... .. 342,164 |...98.3360 |... ....326,422 O e (2,451) |0 o0 e 3.917 ....12/09/2016 ...|....10/10/2047 ...
12592R-BF-5 ..... COMM MORTGAGE TR COMM 2014-CR21 A3 CMBS ... B L TARN L. .. 745,837 |...97.6750 |... ....704,212 O [ (1,164) [0 [0 3.528 ....04/14/2015 ...|....12/10/2047 ...
12593A-BA-2 ..... COMM MORTGAGE TR COMM 2015-CR23 A4 CMBS ... N L TAFM ... .. 496,405 |...96.9900 |... ....486,59% 0. o (1,480) [0 [0 3.497 ...12/09/2016 ...|....05/10/2048 ...
12593J-BF-2 ..... COMM MORTGAGE TR COMM 2015-CR24 A5 CMBS ... B L TARN L. .. 227,936 |...96.7470 |... ....225,512 O e (452) |0 [0 e 3.69 ....03/05/2018 ...|....08/10/2048 ...
125930-BE-9 ..... COMM Mor tgage Tr COMM 2015-CR26 A4 CMBS N L TAFM ... ..578,271]...96.3410 |... ....589,145 0 e 8,833 |0 o0 e 3.630 ....10/03/2022 ...|....10/10/2048 ...
12598E-AA-O ..... COMM Mor tgage Tr COMM 2020-SBX A CMBS 144A .. B L TARN L. .. 823,989 |...89.4770 |... ... 809,617 O e (4,837) |0 [0 e 1.670 ....12/17/2020 ...|....01/10/2038 ...
12625X-AA-5 ... COMM 2013-300P A COMM 2013-300P A1 CMBS 144A N L TAFM ... .. 643,313 ]...93.0290 |... ....669,731 0 | 15,613 o 83,270 [0 e 4.353 ....02/25/2021 ...|....08/10/2030 ...
126281-AZ-7 ..... CSAIL COMMERCIAL CSAIL 2015-C1 A4 CMBS B L TARN L. .. 951,293 |...97.1180 |... ...904,603 LU Y YT N AU N RPN | ) AN 3.505 ...04/10/2015 ...|....04/15/2050 ...
CSAIL COMMERCIAL MORTGAGE TR CSAIL 2016-C5 A5 CMBS
12636L-AY-6 ..... B L L TARN L. ,513,020 |...96.5470 |... ,501,930 O e (2,283) |0 [0 e 3.757 ....08/28/2018 ...|....11/15/2025 ...
200474-BC-7 ..... COMM MORTGAGE TR COMM 2015-LC19 A4 CMBS ... N L TAFM ... .. 722,461 ...97.2890 |... 737,321 O e 1,707 0 o0 e 3.183 ...09/19/2022 ...|....02/10/2048 ...
30298D-AF-6 ..... FRESB Multifami| FRESB 2019-SB64 A10F CMBS . B .. 1.B FE ..|... .. 132,628 |...91.2980 |... ....130,005 O R ( 151 N MO | RPN | ) A 2.710 ....02/11/2020 ...|....05/25/2029 ...
36252T-AS-4 ... GS MORTGAGE SECU GSMS 2016-GS2 AAB CMBS 4 .. L TAFRM ... .. 444,597 |...97.2030 |... 443,79 |.... . . ....454,309 0 e 1,090 |0 o0 e 2.922 ...05/04/2018 ...|....05/10/2049 ...
36264K-AU-4 ..... GS Mortgage Secu GSMS 2020-GSA2 A4 CMBS ... 4 .. L TARN L. ...80.3640 |... 160,728 |.... . 200,000 |.. ....201,320 LU R 17:- N N N RN | ) AN 1.721 ....12/17/2020 ...|....12/10/2053 ...
36264K-AV-2 ..... GS Mortgage Secu GSMS 2020-GSA2 A5 CMBS 4 CLARN L ...79.5290 |. ..186,893 |. ..235,000 .239,924 |.. .0 .....2.012 |.. ... 12/17/2020 .. 12/10/2053 ...
46590K-AD-6 ..... JP MORGAN CHASE JPMCC 2015-JP1 A4 CMBS ............... 4. L LAFRM L. .. 167,225 ]...96.2210 |... 156,047 |.... . 162,176 |. .. 163,161 O o (634) |0 0 3.650 ...12/09/2016 ...|....01/15/2049 ...
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46643A-BD-4 ..... JPVBB COMMERCIAL JPMBB 2014-C23 A4 CMBS ............. AR e 92,192 |...98.6810 (O N () RN | N AU (B RN 3.670 |...... FCR K 10 RN J - 5 FN 3,265 |....12/12/2016 ...|....09/15/2047 ...
46643G-AE-0 ..... JPNBB COMMERCIAL JPMBB 2014-C24 A5 CMBS ... L TAFRM ... ...97.5640 |... O e (6,141 |0 o0 e 3.639 |...... 2.947 [MON ..... . 32,747 |....05/04/2015 ...|....11/15/2047 ...
46645J-AD-4 ... JPVBB COMMERCIAL JPMBB 2015-C33 A4 CMBS ... L TARN L. . ...96.4670 |... LU R 72 N N | I RPN | ) F 3.770 |...... 3.571 [ MON ..... ...03/09/2018 ...|....12/15/2048 ...
46645L-AY-3 ..... JPNBB COMMERCIAL JPMBB 2016-C1 A5 CMBS L TAFM ... .. 127,715 ]...95.7220 |... . .. 0 [ (338) |0 [0 e 3.576 |...... 3.304 [MON ..... ....12/09/2016 ...|....03/15/2049 ...
54910T-AJ-1 ..... LSTAR Commercial LNSTR 2017-5 A5 CMBS 144A .. L TARN L. ,466,965 |...94.9860 |... .1,350,000 |.. ... 1,409,224 JLO P (78111 N N | I RPN | ) AN 3.549 |...... 1.771 |MON ... ...06/03/2021 ...|....03/10/2050 ...
ONE PARK MORTGAGE TRUST ONP 21021-PARK A CMBS 144A
B82413-AA-T ooee [ e [ L TARN L. ..800,000 |...95.3220 |... 762,576 |.... . 800,000 |.. +..800,000 |eeveeiiiiinnnn0 o0 0 0 6.176 |...... 6.256 [MON ..... ....02/10/2021 ... |....03/15/2036 ...
90187L-AA-7 ..... PRKAV 2017-245P PRKAV 2017-245P A CMBS 144A ........[... ... L TAFRM ... .. 755,491 ]...91.9500 |... 625,260 |.... . 680,000 |.. 722,080 |eeeeeieeeeeenn0 e (11,912) |0 [0 3.508 |...... 1.644 [MON ..... ...02/24/2021 ...|....06/05/2037 ...
VLS COMMERICIAL MRTG TRUST VLS 2020-LAB A CMBS
92858T-AA-4 ..... 144A .. 1.AFE ..|... ..514,988 |...81.2530 |... . 500,000 |.. ....510,445 O e (1L474) |0 [0 e 2.130 |...... 1.801 | MON ..... ....10/21/2020 ...|....10/10/2042 ...
92939F-AU-3 ..... WF-RBS COMMERCIA WFRBS 2014-C21 A5 CMBS ... L TARN L. .. 520,645 |...98.3420 |... ...500,970 LU R < Y0515 N N | I RPN | ) A 3.678 |...... 3.066 | MON ..... ...12/09/2016 ...|....08/15/2047 ...
94989A-AU-9 ... WELLS FARGO COMM WFCM 2014-LC18 A5 CMBS .. L TAFM ... .. 224,420 |...97.3830 |... 224,640 O e 27 o0 o0 e 3.405 |...... 3.449 | NON ... . ....03/06/2018 ...|....12/15/2047 ...
94989J-AZ-9 ..... WELLS FARGO COMM WFCM 2015-C28 A4 CMBS .... L TARN L. ,498,535 1...96.7230 |... .... 1,498,062 LU R (<) N AU | I RPN | ) AN 3.540 |...... 3.559 | MON ... . . 53,100 |....08/28/2018 ...|....05/15/2048 ...
96221T-AE-7 ..... WF-RBS COMMERCIA WFRBS 2014-LC14 A5 CMBS ............|oe. ... AR s 57,774 [...99.7370 [...oeevvnneeee 52,174 | 52,312 [ 52,286 |.vuuuieaeennnnnn 0 fooeeeeeeeenn(646) |oeeeenieieeeenn0 [0 [ 4.045 |...... 2.704 [MON ... foeeeemmmmnnnnaanns 76 [ 2,116 [....04/13/2015 ... |....03/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 21,732,001 [ XXX 20,036,308 21,149,657 21,334,447 0 XXX XXX XXX 60,282 770,536 XXX XXX
02008M-AC-3 ..... Ally Auto Receiv ALLYA 2022-2 A3 ABS .......coovvvvensfonn onn LAFE L 1,768,978 |...99.6090 [..........eeen 1,762,083 [.oeeeeennnn 1,769,000 |....oeevevnnnn 1,768,920 |.oovvvvnnnnennns (O R 7 1 AN | N AR (B RN 4.760 |...... 4.805 ....10/04/2022 ...|....05/17/2027 ...
04623T-AA-3 ..... ASSURANT CLO ASRNT 2018-1A A CLO 144A .. 1.AFE ..|... ..708,987 |...99.9140 |... . 708,668 |.. ....734,912 0 e 26,024 o0 o0 6.717 |...... 5.137 ....06/07/2021 ...|....04/20/2031 ...
05593A-AC-3 ... BMW Vehicle Lease Trust BMILT 2023-1 A3 ABS ... .. 1.AFE ..|... .. 226,995 |...99.9020 |... ..227,000 |.. ....226,990 O i () 0 [0 e 5.160 |...... 5.213 ....02/07/2023 ...|....11/25/2025 ...
06763H-AA-4 ..... Babson CLO Ltd BABSN 2022-4A A CLO 144A ... .. 1.AFE ..|... 1,000,000 |. 100.7970 |... .1,000,000 |.. ,000,000 JLO N N | [ AP | B IR | B AU 7.406 |...... 7.435 ...10/08/2022 ...|....10/20/2034 ...
12598A-AC-4 ..... CNH 2021-A A3 CNH 2021-A A3 ABS ............. 1AFE .. .. 305,071 ]...97.5430 |. ..297,645 |. ..305,143 .305,132 |.. .0 .0.400 |......0.408 ....03/09/2021 .. 12/16/2025 ...
236057-AA-3 ..... Danby Park CLO, Ltd DANBY 2022-1A A1A CLO 144A 1AFE . ,000,000 |. 100.6830 |. ..1,006,828 |. ,000,000 ,000,000 .. .0 7.512 |......7.542 ...10/13/2022 .. 10/21/2035 ...
28165A-AA-T ..... EDvestinU Privat EDVES 2022-A A ABS ..... 1AFE .. 319,867 |...98.3050 |. 321,814 |.. .0 ......5.250 |......5.954 ...09/19/2022 .. 11/25/2040 ...
28166L-AA-2 ..... EDVES 2021-A A EDVES 2021-A A ABS 144A . .. 1.AFE ..|... ... 58,969 |...88.4710 |... O 8 0 [0 e 1.800 |...... 1.824 ....08/01/2021 ...|....11/25/2045 ...
20374F-AB-9 ..... Enterprise Fleet EFF 2022-3 A2 ABS 144A ... .. 1.AFE ..|... .. 416,410 |...98.9260 |... LU /111 I O | I RN | ) FN 4.380 |...... 4.988 ....00/23/2022 ...|....07/20/2029 ...
20374F-AC-T7 ..... Enterprise Fleet EFF 2022-3 A3 ABS 144A ... .. 1.AFE ..|... ..297,281...98.1350 |... . O [ 687 0 o0 e 4.290 |...... 4.591 ...09/01/2022 ...|....07/20/2029 ...
29375J-AC-8 ..... Enterprise Fleet EFF 2022-1 A3 ABS 144A ............ e ... .. 1.AFE ..|... .. 165,991 |...96.6570 |... ....165,991 LI RN | I N | RN | B SN 3.270 |...... 3.293 ....03/23/2022 ...|....01/20/2028 ...
345287-AD-8 ..... Ford Credit Auto Lease Trust FORDL 2023-A A3 ABS . |... ... .. 1.AFE ..|... .. 353,995 |...99.7150 |... . . ...353,981 O e () |0 o0 e 4.940 |...... 4.987 ...01/18/2023 ...|....03/15/2026 ...
34535A-AD-2 ..... Ford Credit Auto Owner Trust FORDO 2022-C A3 ABS ..[... ... .. 1.AFE ..|... ,065,938 |...99.3450 |... .1,066,000 |.. ,065,935 LI RN | I N | RN | B A 4.480 |...... 4.522 ...09/20/2022 ...|....12/15/2026 ...
362585-AD-3 ... GM Financial Securitized Term GMCAR 2022-2 A4 ABS |... ... .. 1.AFE ..|... ....42,994 1...96.9970 |... ...43,000 |.. O e 0 [0 e 3.250 |...... 3.275 ....04/05/2022 ...|....04/17/2028 ...
362650-AD-8 ..... GM Financial Securitized Term GMCAR 2022-4 A3 ABS |... ... LAFE L 1,789,707 |...99.6580 1,790,000 (O £ A RN | N AU | B RN 4.820 |...... 4.873 ...10/04/2022 ...|....08/16/2027 ...

GoodLeap Sustainable Home Impr GOOD 2023-1GS A ABS
38237V-AA-4 ..... N R N 4 s LAFFE e 49,764 |...97.7990 L T N 49,779 o 49,764 |ooevenieiinnnnnd (O S | N RPN | Y AR | B EN 5.520 |...... 5.587 ...01/25/2023 ... |....02/22/2055 ...
GREAT AMERICA LEASING RECEIVAB GALC 2022-1 A3 ABS
39154T-BI-7 ..... T4A o [ e LLAFE L 524,910 |...99.5480 |.......cevvnnnnns 522,627 |..ccvvvviniinnns 525,000 [.oeviivnnnnnnns 524,929 |....covvnniinnns (U N /AR RN | N AU | B RN 5.080 |...... 5.138 ...10/04/2022 ...|....09/15/2026 ...
Honda Auto Receivables Owner T HAROT 2023-1 A3 ABS
A3B15d-AC-7 v [ eeereieeeee e [ e 4 s LLAFE L 562,895 [. 100.1730 [.evvvvvvnnnnns 563,974 |....covveninens 563,000 [.....ccevvuunnnns 562,913 |ooevenniiinnnnnd (U R £ RN | N AR | B RN 5.040 |...... 5.098 ...02/16/2023 ... |....04/21/2027 ...
47788U-AC-6 ..... JDOT 2021-A A4 JDOT 2021-A A3 ABS ...oeeeeeveeeeeeeee fo vee | s 4 e L AFE et 338,957 |...98.2400 |......cevvnennnns 333,056 |..cevvrnnneaens 339,023 |eeveieeeeennnnn 339,013 |evveieeeennd 0 foeeereeeeeeee 1 0 0 0.360 |...... 0.366 ...03/02/2021 ...|....09/15/2025 ...
Kubota Credit Owner Trust KCOT 2023-1A A3 ABS 144A
BOTITK-AC4 oeee [ oo L AFE e 1,000,843 |. 100.5510 |......ccevnen 1,006,516 |..ccevvnnnnnns 1,001,000 [.eeoeeeennnnn 1,000,866 |-.veuneeeeennnnn 0 fooeerieieeen 28 0 0 e 5.020 |...... 5.077 ...08/28/2023 ...|....06/15/2027 ...
58768P-AC-8 ..... MERCEDES-BENZ AU MBART 2022-1 A3 ABS | TAFE L ,122,778 . 100.1790 |......ceunnnns 1,125,010 |.... .1,123,000 |.. ,122,837 O i 89 o0 [0 e 5.210 |...... 5.273 ....11/15/2022 ...|....08/16/2027 ...
606940-AC-8 ..... MMAF Equipment F MMAF 2022-B A3 ABS 144A . |- TAFE L ,364,926 |. 100.6820 |... .1,365,000 |.. ,364,919 O e (B) 0 o0 e 5.610 |...... 5.676 ...11/01/2022 ...|....07/10/2028 ...
61946K-AA-2 ..... Mosaic Solar Loa MSAIC 2022-3A A ABS 144A ... |- 1.DFE ... . 101.8370 |... ...93,951 |.. O 0 o0 [0 6.100 |...... 6.177 ....12/12/2022 ...|....06/20/2053 ...
619460-AA-9 ..... Mosaic Solar Loa MSAIC 2022-1A A ABS 144A ... |- 1.DFE ... ...85.7050 |... . O foeennn2,495 |0 0 e 2.640 |...... 3.163 ...03/10/2022 ...|....01/20/2053 ...
61946U-AA-0 ..... Mosaic Solar Loa MSAIC 2022-2A A ABS 144A ... |- 1.DFE ... .. 178,495 |...94.4060 |... ... 178,764 O 198 0 [0 4.380 |...... 4.576 ....08/056/2022 ...|....01/21/2053 ...
63942C-AA-0 ..... Navient Student NAVSL 2021-DA A ABS 144A .... L 1LAFE ..|.. .. 251,342 ]...96.1570 |... ...251,342 O 0 0 0 ) 6.510 |...... 6.598 ...05/14/2021 ... |....04/15/2060 ...
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63942E-AA-6 ..... Navient Student NAVSL 2021-EA A ABS 144A ............ LLAFE L 252,757 |...86.2720 |................218,106 |ooeeennnnnnnnnn 252,812 |oevveiiiiiinnn P A (0 S A RN | Y AR | B RN 0.970 |...... 0.976 [MON ... |ovvennniiiiiinnnnns 109 [ooeiiiiiiiens 2,452 |....07/19/2021 ... |....12/16/2069 ...
6394211-AA-8 ..... Navient Student NAVSL 2022-A A ABS 144A .. 1.AFE ..|... .. 729,921 |...88.2650 |... ..729,935 |.. ....729,920 JLO N R (& D FORRRRRRRt | B IUUPRRPRRIN | ) AU 2.230 |...... 2.240 . 16,278 |....02/01/2022 ...|....07/15/2070 ...
640340-AA-6 ..... Nelnet Student L NSLT 2021-BA AFL ABS 144A .. .. 1.AFE ..|... .. 262,841 ...98.6890 |... ..262,841 |.. ....262,841 O o0 o0 [0 e 6.282 |...... 6.334 ...06/25/2021 ...|....04/20/2062 ...
640340-AB-4 ..... Nelnet Student L NSLT 2021-BA AFX ABS 144A .. .. 1.AFE ..|... .. 210,233 |...90.8870 |... ..210,273 |.. ....210,250 JLO N N - ) AP | B IR | B AT 1.420 |...... 1.428 ....06/25/2021 ...|....04/20/2062 ...
64035D-AA-4 ..... Nelnet Student L NSLT 2021-A A1 ABS 144A ... .. 1.AFE ..|... .. 201,246 ]...99.0990 |... ...209,282 O e 7,978 el [0 e 6.272 |...... 4.733 ...05/13/2021 ... |....04/20/2062 ...
64035D-AD-8 ..... Nelnet Student L NSLT 2021-A APT2 ABS 144A ......... .. 1.AFE ..|... .. 239,696 |...90.6060 |... 239,823 O [ 82 |0 [0 e 1.360 |...... 1.386 ....05/13/2021 ...|....04/20/2062 ...
65480J-AC-4 ..... Nissan Auto Receivables Owner NAROT 2022-B A3 ABS .. 1.AFE ..|... 1,058,781 [...99.3000 |... .. ,058,851 LU R 1) I AU | N RN | B SN 4.460 |...... 4.508 ....00/20/2022 ...|....05/17/2027 ...
68269B-AA-6 ..... OneMain Financia OMFIT 2019-2A A ABS 144A ... .. 1.AFE ..|... .. 722,914 ]...93.7100 |... ... 700,000 |.. 715,507 0 [ (4,002) |0 o0 e 3.140 |...... 2.531 ....01/31/2022 ...|....10/14/2036 ...
69335P-EK-7 . PFS Financing Corp. PFSFC 2022-C A 144A ABS . 1AFE .. ,399,641 |...98.0660 |. . 1,400,000 1,399,827 |.. .0 .3.890 |......3.931 ....06/19/2022 .. 05/15/2027
69335P-EP-6 . PFS Financing Corp. PFSFC 2022-D A ABS 144A . 1AFE . ,242,200 |...98.2950 |. . 1,245,000 01,243,384 |.. .0 .4.270 |......4.392 ...09/20/2022 .. 08/16/2027
75458J-AA-5 ..... [RAYBURN CTRY 2022-1 A-1 Sink 144A .......... 1AFE .. 145,390 |...90.7560 |. .. 145,390 .145,390 |.. .0 02,307 |...... 2.299 ....02/04/2022 .. 12/01/2030 ...
78450F-AA-5 ..... SWB Private Educ SMB 2022-A APT ABS 144A . .. 1.AFE ..|... ,015,175 |...92.4740 |... 1,021,426 |.. ,016,774 O o888 |0 0 e 2.850 |...... 2.973 ...03/08/2022 ...|....11/16/2054 ...
89238F-AE-3 ..... Toyota Auto Rece TAOT 2022-B A4 ABS .. 1.AFE ..|... ...96.3590 |... ...35,000 |.. L R~ NN | N RN | B A 3.110 |...... 3.136 ....04/07/2022 ...|....08/16/2027 ...
90291U-AC-6 ..... USAA Auto Owner USAOT 2022-A A3 ABS 144A . .. 1.AFE ..|... ...99.6470 |... .1,400,000 |.. O e (16) 0 o0 e 4.860 |...... 4.908 ...10/04/2022 ...|....11/16/2026 ...
American Money Management AMMC 2013-13A A1R2 CLO
00176D-AQ-2 ..... T4BA e [ e D...... 4 oo |- LLAFE ... 1..99.9990 |..eeevniiieeeenn 61,112 | B, T8 BT 0 0 [0 0 6.710 |...... 6.762 | JAJO ... ....04/08/2021 ...|....07/24/2029 ...
03328T-BA-2 ..... ANCHORAGE CAPITAL CLO ANCHC 2015-7A AR2 CLO 144A ..[.. ... D...... 4 .. .. 1.AFE ..|... ...99.9010 |... 317,969 0 9,456 |0 [0 6.742 |...... 5.339 | JAJO ... ...09/15/2021 ... |....01/28/2031 ...
ANCHORAGE CAPITAL CLO LTD ANCHC 2014-3RA A CLO
03330A-AA-0 ..... T4A e [ e D...... 4 .. | TAFE L .. 657,235 |...99.8700 |... 692,926 |o.eiiiiiiiinnnn0 [0 36,095 il 0 6.702 |...... 3.979 | JAL ... ....05/04/2018 ...|....01/28/2031 ...
03331J-AA-0 ..... ANCHORAGE CAP CLO LTD ANCHC 2018-10A A1A CLO 144A |... ... D...... 4 .. |- TAFE L . . 100.0690 |... B .. .. 339,340 |eeeniiieeennn0 el 217 0 0 6.855 |...... 7.009 | JAJO ... s ....09/18/2019 ...|....10/15/2031 ...
07133R-AA-3 ..... Battalion CLO Ltd BATLN 2018-12A A1 CLO 144A ...... [... ... D...... 4 s LLAFE L 240,629 |...99.9260 |........ceuunnnn. 240,152 |..oovviiinns 240,329 |oeevenniiiiiinnnn P21V I R | R R (o) AR | B RPN | ) RN 6.701 |...... 6.717 |FMAN ... |oveeeiiiiininnns 2,013 | 15,007 |....09/15/2021 ... |[....05/17/2031 ...
BENEFIT STREET PARTNERS CLO BSP 2015-8A A1AR CLO
08180X-AN-2 ..... T4A o [ e D...... 4 i | TAFE ot 426,907 |...99.9260 |.......cevvnnnnns 426,376 |oeevvnneiinnnnnn 426,694 |...oeniiiiinnnnn 449,879 |ovveeviiiennnnn0 [ i 23,097 |ociiiiiinnl0 0 6.777 |...... 4.041 | JAJO ... ...06/06/2018 ...|....01/20/2031 ...
CHOLAMANDALAM INVESTMENT CIFC 2013-2AA1L2 CLO 144A
12549B-AY-4 ..... D...... 4 .. .. 1.AFE ..|... .. 191,317 ]...99.9180 |... . 191,317 .. L9137 0 [0 0 0 6.657 |...... 6.704 | JAJO .... ....04/13/2021 ...|....10/18/2030 ...
125520-AC-2 ..... CIFC FUNDING LTD CIFC 2013-3RA A1 CLO 144A .. D...... 4 .. .. 1.AFE ..|... .. 494,401 ]...99.9700 |... ..494,105 |.. 514,622 |0 020,334 0 [0 6.640 |...... 4.704 | AL ... ....02/11/2021 ...|....04/24/2031 ...
125538-AC-8 ..... CIFC 2021-6A A CIFC 2021-6A A CLO 144A .... D...... 4 .. .. 1.AFE ..|... .. 250,000 |...99.8270 |... +0250,000 |oeeeeiiiiiiennnn0 [0 0 0 6.79 |...... 6.852 | JALO ... ....00/22/2021 ...|....10/15/2034 ...
141312-AA-6 ..... CARBONE CLO LTD CRBN 2017-1A A1 CLO 144A . D...... 4 .. .. 1.AFE ..|... .. 217,460 |. 100.1070 |... 217,525 |.... .. . 207 4T 0 e (B8) |0 [0 6.817 |...... 6.840 | JAJO ... ...08/26/2021 ...|....01/20/2031 ...
14310K-AS-0 ..... Carlyle Gbl Mrkt Strat CGMS 2013-4A A1RR CLO 144A |... ... D...... 4 s CAFE e 373,126 [. 100.0620 |.......ccvvunnnns 372,891 |oeveiiiiieinn 372,660 |.....ccevvnnnnnns TP T AN | B SRR () FRRUUN | I AR (B RN 6.655 |...... 6.689 | JAJO .... ...03/22/2018 ...|....01/15/2031 ...
CARLYLE GLOBAL MKT STRATEGIES CGMS 2014-5A A1RR
14311A-AS-1 ... CLO T44A oo [ e D...... 4 s CAFE e 704,084 1. 100.2070 |.....cevunnennnns 707,099 |evveeniiiiinnnnn 705,637 [coveeiiirinnnnnns 744,649 |...oeveiiennnnn0 [ 39,844 |0 [0 6.795 |...... 4.304 | JALO ... ....09/18/2019 ...|....07/15/2031 ...
14315L-AA-2 ... Carlyle Gbl Mrkt Strat CGMS 2014-3RA A1A CLO 144A |... ... D...... 4 .. .. 1.AFE ..|... .. 935,332 |. 100.0250 |... ..935,332 |.. 985,332 |0 o0 0 0 6.699 |...... 6.753 | JALO ... ....05/23/2018 ...|....07/27/2031 ...
15032A-AN-7 ... Cedar Funding LLC CEDF 2016-5A A1R CLO 144A ...... 1AFE .. 253,853 |...99.9310 |. ..254,823 | ..255,000 .254,550 |.. el 026 |...... 7175 [JAJO ... ....09/03/2019 .. 07/17/2031 ...
25255L-AA-0 ..... Diameter Capital CLO DCLO 2021-2A A1 CLO 144A .. 1.AFE ..|... .. 350,000 |. 100.1650 |...ccevvunnnneenn 350,577 |.... ..350,000 |. +.2350,000 |eeeenniiieeenn0 [0 0 [0 6.876 |...... 6.894 | JALO ... ...09/15/2021 ...|....10/15/2036 ...
DRYDEN SENIOR LOAN FUND DRSLF 2018-55A A1 CLO 144A
26245M-AC-5 ... [ceeeeeiiiii e [ D...... 4 s TAFE |t 459,060 |...99.8750 |......cevvrunnnns 458,486 |.....coeeeeennnn 459,060 |......ccevnunnnns 459,060 |.....ccevvneeena0 Joeveeiiiiiieee0 feiel0 o0 6.675 |...... 6.698 | JAJO ... ...05/09/2018 ...|....04/15/2031 ...
Dryden Senior Loan Fund DRSLF 2022-113A A1R CLO
26253E-AP-3 ... 144A D...... 4 .. |- TAFE L ,000,000 |- 100.1590 |... ..1,001,59% |.... .1,000,000 |.. ,000,000 f.eeeeeeniieeen0 el o0 0 7.046 |...... 7.107 | JAJO ... ....09/14/2023 ...|....10/20/2035 ...
38137H-BU-1 ..... GOLDENTREE LOAN OP GLD 2015-11A AR2 CLO 144A .. D...... 4 .. .. 1.AFE ..|... .. 229,528 |. 100.0190 |... 228,657 |.... ..228,613 |.. P L T R | R RO {ic) i AR | B RPN | ) RN 6.727 |...... 6.713 | JAJO .... ...03/22/2018 ...|....01/18/2031 ...
GoldenTree Loan Management GLM 2019-5A AR CLO 144A
38138D-AN-6 ..... D...... 4 s LLAFE L 445,000 |...99.9830 |[....eevvvvnnnnnns 44,924 | 445,000 [...oeeiirnnnnnnns L2 N0LV[V I R | R RSN | Y AR | B RPN | ) RN 6.747 |...... 6.802 | JAJO ... ...09/24/2021 ...|....10/20/2032 ...
40256G-AA-9 ..... D...... 4 .. .. 1.AFE ..|... ,000,000 |. 100.1140 |.....eunnnnenn 1,001,144 |.... ,000,000 .. BV[V[VJ[V[V R | R AP | N R | B RPN | Y 6.854 |...... 6.911 | JAJO .... . 61,822 |....09/27/2021 ...|....01/15/2037 ...
64132T-AJ-2 ..... D...... 4 s L LAFE L 250,000 |. 100.0330 250,000 [....ceevvvnnnnnnn T J0LV[V I R | R RO | Y AR | B RPN | ) RN 6.744 |...... 6.765 | JAJO ... 15,177 |....09/10/2021 ... |....10/16/2033 ...
64133C-AA-7 ..... Neuberger Berman CLO NEUB 2019-35A A1 CLO 144A ... |[... ... D...... 4 .. |- TAFE L .. 249,875 |. 100.1290 |... ..250,000 |.. 249,983 o0 e 16 0 0 6.998 |...... 7.068 | JAJO ... . 15,989 |....08/28/2020 ...|....01/19/2033 ...
671098-DC-5 ..... OHA Loan Funding Ltd OHALF 2015-1A AR3 CLO 144A ...|... ... D...... 4 .. L 1AFE ... .. 500,000 |...99.8870 |... . 500,000 |.. .. 500,000 J.ieeeeininiennnn0 fooiiiiiiiinnnnn0 0 0 6.809 |...... 6.864 | JAJO ... . 31,014 |....10/26/2021 ...|....01/19/2037 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
68785A-AD-7 ..... OSCAR US FUNDING TRUST OSCAR 2021-1A A4 ABS 144A ..[... ... D...... 4 ... .. 1.AFE .. ...95.4270 |....ocvnnnnnns 1,231,009 [oeeeeennnnn 1,290,000 |..eevvvunnnnns 1,289,897 |.ovvvvviniennnn0 o 80 [0 Jeeeeennennnnnnl0 0012000 . 1.009 | MON ..... ....02/18/2021 ...|....04/10/2028 ...
T4923E-AA-6 ..... Kayne CLO KAYNE 2019-5A AR CLO 144A .......cccomeeeee foun e D...... 4 ... .. 1.LAFE .. . 100.0090 |.................500,047 |................ 500,000 |.........0oeeeen 500,000 |-eeeeneeeennnnnn0 feeeieeiiiiiei 0 el [0 ]...6.780 ... 6.835 [ JAJO ....12/09/2021 ...|....07/24/2032 ...
T4983A-AA-1 ... RR Ltd RRAM 2021-19A A1 CLO 144A .....covvvvvnneeninns foun e D...... 4 ... .. 1.AFE .. . 100.3010 |.................561,657 |......eeeennnn850,000 f.oniiennnnnnn850,000 |oveeeniiinnnnnd o0 0 [0l 682795 L 6.806 | JAJO ....00/24/2021 ...|....10/15/2035 ...
TT34IN-AA-3 ..... Rockford Tower CLO Ltd ROCKT 2021-3A A1 CLO 144A ..[......|D...... |- 1AFE L ...99.3740 |.................347,809 |.................350,000 |....cceveuineennn50,000 |oeeennieieennnnn0 foreiiiiiiii 0 0 [0 ] 6.857 |l 6.914 [ JAJO ....09/22/2021 ...|....10/20/2034 ...
830120-AA-2 ..... Sixth Street CLO SIXST 2021-20A A1 CLO 144A ..... R ) R | TAFE L ...99.8570 |.. cend0 o0 [0 0106837 . 6.854 [ JAJO ....09/08/2021 ...|....10/20/2034 ...
830120-AJ-3 ..... Sixth Street CLO SIXST 2021-20A A2 CLO 144A .. D |- 1AFE L . ...98.7780 |.. . o0 o0 0 70127 7.189 | JAJO ...09/08/2021 ...|....10/20/2034 ...
96466C-AL-2 ..... WHITEBOX CLO | LTD WBOX 2020-2A A1R CLO 144A ...... |... ... D...... . 1AFE .. ...99.5290 |...iiiiiiiinnns (12 |0 0 ,...6.880 L 6.937 [ JAJO ...10/28/2021 ...|....10/24/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 38,258,621 | XXX 37,724,399 38,287,349 38,427,845 0 168, 195 XXX XXX 250,488 1,796,288 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 291,625,709 | XXX 271,938,275 287,926,914 289,654,904 0 (439,469) XXX XXX 2,205,064 9,469,739 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 372,385,958 | XXX 340,074,229 351,857,346 362,800, 186 0 (2,835,987) XXX XXX 3,450,739 11,870,378 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 128,154,893 | XXX 116,647,882 127,086,585 127,895,922 0 (59,447) XXX XXX 366,209 3,761,150 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 23,626,696 [ XXX 21,842,084 23,008,853 23,207,155 0 (82,878) XXX XXX 65,879 837,689 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 38,258,621 | XXX 37,724,399 38,287,349 38,427,845 0 168, 195 XXX XXX 250,488 1,796,288 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 562,426,168 [ XXX 516,288,594 540,240, 133 552,331,108 0 (2,810,117) XXX XXX 4,133,315 18,265,505 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ..29,838,492 1C..$ 1D .. ... 43,421,160 1E..$ ... 30,494,495 1F ..§ .. .. 45,640,131 1G..$............ 60,268,945
1B .35,791,998 2C..$
1C 3C..$
1D 4C ..$ ...
1E 5C ..$




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912828-XB-1 ... US Treasury Note  2.125% 05/15/25 .eiueiuesursursursursirsinsinsinsinsiesiesinsiesiesiesnesensnesnssnnsnesnnsersnenne | conesnesncancanes [ons 12/19/2023 ... | BaNK O NEW YOTK .veusesetetestestistest et e ste st et e st st et st ettt st et e st e snennesnesnennenne |snessensensensensensennensensenens |oressensensensensennensens 14,489 |ovoiiiiiiiiiiieis 15,000 |oveieiiiinienieieieiee 31
0109999999. Subtotal - Bonds - U.S. Governments
13032U-D8-8 ......... | CALIFORNIA ST HLTH FACS FING A Rev Bond Cont Call MW 4.190% 06/01/37 ... .|-...02/22/2023 ... | JP Morgan Chase
3132DN-WH-2 ......... [FHLMC Pool SD1548 MBS~ 3.500% 08/01/52 +|----02/08/2023 ... |Mizuho Investor Sec Co
3132D0-CC-8 ......... [FHLMC Pool SD2767 MBS ~ 5.000% 05/01/53 .... .|-...04/25/2023 ... | Stonex Financial Corp .... .. ..
313200-PP-5 ......... [FHLMC Pool SD3130 MBS ~ 5.500% 06/01/53 .... +|----06/26/2023 ... | Toronto Dominion Sec . 4,132,622 |.. e 4,117,343 |
313200-RZ-1 ... FHLMC Pool SD3204 MBS~ 5.500% 07/01/53 ... ...06/26/2023 ... |Stonex Financial Corp 4,038,169 |.. ... 4,020,579 |..
313200-TK-2 ......... FHLNMC Pool SD3254 MBS~ 5.000% 06/01/53 ... .|Pierpont Securities LLC .... 4,270,116 [oeeeeeeieeieenn 4,335,144 |..
3133KP-X9-4 ......... [FHLMC Pool RA7904 MBS ~ 4.500% 10/01/52 ... .| Goldman Sachs 1,024,418 |.. ween 1,041,505 |..
3133KR-NH-3 ......... [FHLMC Pool RA9392 MBS ~ 5.000% 07/01/53 . .| Stonex Financial Corp . . 4,217,848 . 4,276,483
31400E-YX-4 .........[FNMA Pool CA7025 MBS ~ 2.500% 09/01/50 .. .| Stonex Financial Corp . . 8,427,720 . 3,966,981
31400N-GW-6 .........[FNMA Pool CB2912 MBS ~ 3.500% 02/01/52 .. 02/10/2023 ... | Goldman Sachs ... . 2,122,653 . 2,287,419
3140N-YJ-5 ... FNMA Pool CB3412 MBS ~ 3.500% 04/01/52 .|-...02/03/2023 ... | JP Morgan Chase 262,092 |.. 275,524 |..
3140XC-IV-6 ......... FNUA Pool FM8759 MBS  2.500% 09/01/51 . |-...06/27/2023 ... | CitiGroup e 3,171,152 | .... 3,678,031 |..
3140XH-LA-3 ... FNMA Pool FS2120 MBS~ 4.000% 06/01/52 .|-...02/06/2023 ... | Goldman Sachs ... v 1,145,736 |.. e 1,191,729 |
3140XJ-AE-3 ......... FNMA Pool FS2704 MBS~ 3.500% 08/01/52 +|----02/08/2023 ... |Mizuho Investor Sec Co ...
3140Xd-BI-1 e FNMA Pool FS2740 MBS~ 3.500% 06/01/49 .|-...02/15/2023 ... | Morgan Stanley .. ..
3140XK-UN-8 ......... FNUA Pool FS4196 MBS~ 4.500% 10/01/50 voen|----04/25/2023 ... | CitiGroup 401,352 |.. 404,003 |..
3140XL-JH-2 ......... FNMA Pool FS4763 MBS~ 2.500% 06/01/51 <. |-...06728/2023 ... [Merrill Lynch v 1,400,179 |.. .. 1,613,749 |..
31418D-J0-6 ......... FNMA Pool MA3870 MBS ~ 2.500% 11/01/49 ...06/29/2023 ... Pierpont Securities LLC .... .... 369,684 |.. ....430,961 |..
596564-SF-2 ......... [MIDDLESEX ONTY NJ IMPT AUTH LE Rev Bond Call  4.971% 08/15/34 06/29/2023 ... [CitiGroup .eovvvvvreeneene 750,000
64990F-E4-2 . .[NEW YORK ST DORM Rev Bond Non Call — 2.202% 03/15/34 .. 02/22/2023 ... |Raymond James & Assoc . .452,197
649906-Y4-8 .........[NENl YORK ST DORM AUTH REVENUES Rev Bond Non Call  2.512% 07/01/33 .... ...02/22/2023 ... |Sun Trust ....641,684 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues ,183,810
025816-DF-3 ......... [ AVERICAN EXPRESS CO Corp Note Call  5.043% 05/01/34 ...06/28/2023 ... [CitiGroup 1. 723,299 |.. .735,000 |..
031162-DR-8 ......... [ AMGEN INC Corp Note Call MW 5.250% 03/02/33 .. 02/15/2023 ... |CitiGroup ..... . 393,756 395,000
053332-BC-5 ......... [ AUTOZONE INC Corp Note Call MW 4.500% 02/01/28 . 01/23/2023 ... | JP Morgan Chase ,528,521 . 1,530,000
05593A-AC-3 ......... [BMI Vehicle Lease Trust BMILT 2023-1 A3 ABS ~ 5.160% 11/25/25 .... +|----02/07/2023 ... |Merrill Lynch 226,995 |.. 227,000 |..
126650-DU-1 ......... CVS HEALTH CORP Corp Note Call MW 5.250% 02/21/33 .|-...02/13/2023 .. |Barclays Group Inc. ....628,885 |.. ....630,000 |..
26442E-A-9 ......... DUKE ENERGY OHIO INC Corp Note Call MW 5.250% 04/01/33 .. . |--..03/20/2023 ... | CitiGroup ... 245,862 |.. ... 246,000 |..
277432-AX-8 ......... EASTMAN CHEMICAL CO Corp Note Call MW 5.750% 03/08/33 ... .|-...02/22/2023 ... | JP Morgan Chase ... 244,963 |.. 1., 245,000 |..
30161N-BK6 ......... EXELON CORP Corp Note Call MW 5.300% 03/15/33 .|--..02/16/2023 .. |Barclays Group Inc. ....312,671 |.. ....313,000 |..
345287-AD-8 ......... Ford Credit Auto Lease Trust FORDL 2023-A A3 ABS  4.940% 03/15/26 +|--..01/18/2023 ...|RBC Capital Markets . .. 353,995 |.. . 354,000 |..
38237V-AA-4 ......... GoodLeap Sustainable Home Impr GOOD 2023-1GS A ABS 144A  5.520% 02/22/55 . +|----01/25/2023 ... | Goldman Sachs . .. 49,779 |..
404119-CH-0 HCA INC Corp Note Call Ml 3.125% 03/15/27 .. ...08/07/2023 ... | Tax Free Exchange ... ....559,187 |.. ....560,000 |..
404119-CK-3 .........[HCA INC Corp Note Call M 3.625% 03/15/32 .. 08/07/2023 ... | Tax Free Exchange . 440,450 450,000
438150-AC-7 ......... [Honda Auto Receivables Ouner T HAROT 2023-1 A3 ABS  5.040% 04/21/27 . 02/16/2023 ... |CitiGroup ..... . 562,895 .563,000
50117K-AC-4 .........|Kubota Credit Ouner Trust KCOT 2023-1A A3 ABS 144A  5.020% 06/15/27 . 03/28/2023 ... [Mizuho Investor Sec Co . 1,000,843 .1,001,000
68233J-CF-9 ......... [ ONCOR ELECTRIC DELIVERY Corp Note Call MW 4.150% 06/01/32 .... 01/23/2023 ... | Tax Free Exchange ... . 298,964 .300,000
71710T-AE-8 .........|PG&E RECOVERY FND LLC Corp Note Sink  5.256% 01/15/38 .. 02/09/2023 ... [CitiGroup ........ ,895,256 . 1,800,000
T18547-AH-5 ........ PHILLIPS 66 Corp Note Call Ml 3.750% 03/01/28 +|--..05/03/2023 ... | Tax Free Exchange 388,617 |.. 390,000 |..
74251-AT-9 ......... PRINCIPAL FINANCIAL GRP Corp Note Call MW 5.375% 03/15/33 .... . |-...03/06/2023 ... | CitiGroup
743820-AC-6 ......... PROV ST JOSEPH HLTH OBL Corp Note Call MW 5.403% 10/01/33 .... .|-...04/26/2023 ... |Morgan Stanley .
756109-B06 -........ REALTY INCOME CORP Corp Note Call M 5.050% 01/13/26 .. +|----01709/2023 ... | Vel Is Fargo . .. . ..
78433L-AG-1 ..o SCE REC FUND Corp Note Non Call Sink  4.697% 06/15/40 .. +|--..04/19/2023 ... |RBC Capital Markets . ... 173,461 |.. . 173,477 ..
82655K-AB-7 ......... SIGECO SECURITIZATION | Corp Note Non Call — 5.172% 05/15/41 ... ...06/21/2023 .. |Barclays Group Inc. ...159,984 ..
86944B-AK-9 ......... [ SUTTER HEALTH Corp Note Call Mii  5.164% 08/15/33 ..... 06/02/2023 ... |CitiGroup ........ .318,000
87264A-CY-9 .........[ T-MOBILE USA INC Corp Note Call MW 5.050% 07/15/33 ... 02/06/2023 ... | Deutsche Bank ... 489,152
775109-06-4 . .| ROGERS COMMUNICATIONS IN Corp Note Call MW 3.200% 03/15/27 ... ...07/25/2023 ... | Tax Free Exchange . 564,963

26253E-AP-3 .
606822-DA-9 .

Dryden Senior Loan Fund DRSLF 2022-113A A1R CLO 144A
.|MITSUBISHI UFJ FIN GRP Corp Note Cal |

5.541% 04/17/26 .........

7.046% 10/20/35 ..

.09/14/2023 ...
. 04/11/2023 ..
05/16/2023 ..

BNP Paribar Securities Corp

MUFG Securities ...

. 1,000,000
.875,000

100,000
875,000

1,020,000 |.

716973-AD-4 .........|PFIZER INVESTMENT ENTER Corp Note Call MW 4.650% 05/19/30 .... L AP PP PP PPPPPPPIN R UUU TN 1,018,195 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 15,698,001 15,635,256

2509999997. Total - Bonds - Part 3 52,896,300 55,000,570 161,981
2509999998. Total - Bonds - Part 5 23,497,063 23,943,688 59,291
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
2509999999. Total - Bonds 76,393,363 79,034,258 221,212
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 76,393,363 XXX 221,212




I4E

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
3620A5-A8-2 .. | GNMA Pool 719231 MBS ~ 4.500% 07/15/40 ..12/01/2023 . [Paydown ... .. 3,247 ... ....3,247 ....3,450 0 .. (188)]... .. (188) ... L3247 .. L0 ..07/15/2040 .
3620A9-PQ-8 .. | GNMA Pool 723231 MBS ~ 4.000% 10/15/39 ... ..12/01/2023 . [Paydown . 3,540 .3,540|.. 3,791 |.. 0 (170) .3,540 |. 0 ..10/15/2039 .
3620AP-KC-8 .. | GNMA Pool 735691 MBS ~ 4.500% 04/15/40 ... ..12/01/2023 . [Paydown . 1,702 1,702, 1,816 |.. L0 .1,702 | 0 ..04/15/2040 .
3620AR-YR-6 .. | GNMA Pool 737920 MBS ~ 4.500% 01/15/41 ... ..12/01/2023 . [Paydown . L0 . 2,450 |. 0 ..01/15/2041 .
38380K-GF-6 .. | GNMA 2017-172 PA RMBS  3.000% 02/20/47 ... |....... .12/01/2023 . [ Paydown ... 0 .. ... 45,545 |.... Ol ..02/20/2047 .
0109999999 Subtotal - Bonds - U.S. Governments 0 0 126 56,484 0 XXX
CONNECTICUT ST GO Cont Cal | 5.000%
20772(-GD-5 .. | 04/15/35 ... ..12/12/2023 . | Pershing ... .195,000 |.. .229,987 |.. .218,135 .(8,231) ..04/15/2035 .
419792-H8-2 ...|HAWAIT ST GO Cont Call 5.000% 08/01/27 .. |....... ..11/06/2023 . [ JP Morgan Chase .. 430,000 ... 461,323 . 448,110 |.. ..(9,679)|... ..08/01/2027 .
NEW JERSEY ST GO Non Cal | 5.000% 06/01/29
B46039-YN-1 .. | eeveneeeeeeiiie s [ ..06/16/2023 .| Merrill Lynch ..occovveii]ovrimmnnnniiiiiniins Jovnnnnnns 3,564,448 |........... 3,200,000 |......... 3,541,856 |.......... 3,514,000 [......ovvvnnnnne 0t (20,819)...evvennnnnnnnn (U (20,819) |.eeveeeeeeens 0l....... 3,493,280 |......oeeenns (VN FRR 71,168 |........... 71,168 oo 88,889 |..06/01/2029 .
Janney Montgomery,
677522-ZN-7 .. | OHIO ST GO Non Call 5.000% 09/01/27 ......|....... .. 12/12/2023 .| Scott .ooiiiiiiiiiiiiiie | e R1774 v, 850,000 |......... 1,003,213 |............ 935,460 ..o 0. (16,539)].ceveeeeerennnes (U (16,539) [.ooeeeeiiinnnnn Ofieeenn. 918,921 [oooiiinnnnnnn 0 eeeinenns 2,853 [.uunnnens 2,853 |.vveennnnns 54,660 |..09/01/2027 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 5,133,653 4,675,000 5,236,379 5,115,804 0 (50,268) 0 (50,268) 0 5,065,536 0 68,118 68,118 182,190 XXX
CLARK CNTY NV SC GO Non Cal | 5.000%
181059-SZ-0 .. | 06/15/23 .....evvvvvrrnnninnnnnnnnninninnnnnnnnnnnnnns | eeeens ..06/15/2023 . [Maturity ...ccooooveiiiiiss oonniniiiiis s 240,000 [..evvvennnnes 240,000 |t 286,570 |............ 243,013 | [V F, [(OK)] S (VN F, [OK) ) R [N . 240,000 |.ooooeieeeeenns (VN (1 PO [V O 6,000 |..06/15/2023 .
199492-YH-6 ...| COLUMBUS OH GO Non Call 5.000% 04/01/25 . | ....... ..11/06/2023 . |RBC Capital Markets ... .....cccoerieeennns |oveeeeennns 560,538 [............ 550,000 )............ 656,519 |............ 594,915 [..ccoiinnnnnnn 0. (16,857)...0uuennnnnnnnnn U (16,857) |.oeveeeeeneenens [ POOUOOOR 578,058 |.....ooeeeennn. 0. (17,520)|......... (17,520)f..0vvvnnnnens 30,326 |..04/01/2025 .
0709999999. Subtotal - Bonds - U.S. Political Subdiwsmns of States, Territories and Po ions 800,538 790,000 943,089 837,928 0 (19,870) 0 (19,870) 0 818,058 0 (17,520) (17,520) 36,326 XXX
DENVER CITY & CNTY CO ARPT REV Rev Bond Non
249182-KK-1 .. | Cal | 5.000% 11/15/24 oo | e ..11/06/2023 . | Pershing ... .. 165,000 .. 192,497 0. ..(3,532) ... L0 ..11/15/2024 .
3128MJ-28-8 .. |FHLMC Pool GO8784 MBS  3.500% 10/01/47 ... |[.......|.. 12/01/2023 . | Paydown .... L0 L0 ..10/01/2047 .
3128MJ-3N-8 .. | FHLMC Pool GO8804 MBS  3.500% 03/01/48 ... |....... ..12/01/2023 . [Paydown ... 0. L0 ..03/01/2048 .
3128WJ-VZ-0 .. |FHLMC Pool GO8631 MBS ~ 3.000% 03/01/45 ... |....... ..12/01/2023 . [Paydown ... L0 L0 ..03/01/2045 .
3128MJ-YD-6 .. | FHLMC Pool GO8707 MBS ~ 4.000% 05/01/46 ... |....... ..12/01/2023 . [Paydown ... 0. L0 ..05/01/2046 .
3128MJ-23-7 .. |FHLMC Pool GO8761 MBS ~ 3.500% 05/01/47 . ..12/01/2023 . [Paydown . L0 0 ..05/01/2047 .
3128MJ-ZM-5 .. | FHLMC Pool GO8747 MBS ~ 3.000% 01/01/47 . ..12/01/2023 . [Paydown . L0 0 ..01/01/2047 .
3128MJ-ZW-3 .. | FHLMC Pool GO8756 MBS  3.000% 04/01/47 . ..12/01/2023 . [Paydown . L0 0 ..04/01/2047 .
3128PR-LN-7 .. | FHLMC Pool J12133 MBS~ 4.000% 05/01/25 .. ..12/01/2023 . [Paydown . L0 0 ..05/01/2025 .
31292L-YA-7 .. |FHLMC Pool C04305 MBS ~ 3.000% 11/01/42 .. ..12/01/2023 . [Paydown . L0 0 ..11/01/2042 .
3131XY-G8-6 .. |FHLMC Pool ZM4723 MBS ~ 3.500% 11/01/47 ... |....... .12/01/2023 . [Paydown ... 0. L0 ..11/01/2047 .
3131XY-WF-2 .. |FHLMC Pool ZM5146 MBS ~ 4.000% 12/01/47 ... |....... ..12/01/2023 . [Paydown ... L0 L0 ..12/01/2047 .
3132A5-FC-4 ...|FHLMC Pool ZS4663 MBS ~ 3.500% 05/01/46 ... |.......|.. 12/01/2023 . | Paydown .... 0. L0 ..05/01/2046 .
3132AD-TZ-1 .. | FHLMC Pool ZT1468 MBS ~ 3.000% 11/01/46 ... |....... ..12/01/2023 . [Paydown ... L0 . L0 ..11/01/2046 .
31320M-4E-2 ...|FHLMC Pool SD0821 MBS ~ 3.500% 01/01/52 ... |....... ..12/01/2023 . [Paydown ... .... 349,161 .... 373,002 0. .(23,320)]... L0 ..01/01/2052 .
31320M-A8-8 .. | FHLMC Pool SD0031 MBS ~ 3.000% 08/01/46 ... |....... ..12/01/2023 . [Paydown .......ccevvvvvevies|oernnniiininniinnnnns Joeeiiennnn 3,388 [oniiiiiiiiiin, 3,388 .. 3,524 L0 ... (129)]... L0 ..08/01/2046 .
3132DM-XN-0 .. | FHLMC Pool SD0685 MBS ~ 3.500% 09/01/51 ... ..12/01/2023 . [Paydown ... .. 192,250 .. 187,533 0. ... 4,657 |... L0 ..09/01/2051 .
3132DN-2F-9 ...|FHLMC Pool SD1674 MBS ~ 4.500% 10/01/52 ... ..06/13/2023 . [Merrill Lynch .. L0 L0 ..10/01/2062 .
3132DN-2F-9 ...|FHLMC Pool SD1674 MBS ~ 4.500% 10/01/52 ... ..06/01/2023 . [ Paydown 0. L0 ..10/01/2052 .
Pierpont Securities LLC
3132DN-YW-7 .. |FHLMC Pool S$D1625 MBS ~ 5.000% 09/01/52 ... |....... ..06/13/2023 . ..2,950,862 .. 0. L0 ..09/01/2052 .
3132DN-YW-7 .. |FHLMC Pool SD1625 MBS ~ 5.000% 09/01/52 ... |....... ..06/01/2023 . [Paydown . ... 111,826 |.. L0 L0 ..09/01/2052 .
31320V-7D-1 .. | FHLMC Pool SDB092 MBS ~ 3.000% 09/01/50 ... |....... ..12/01/2023 . [Paydown ... .. 79,751 |.. 0. L0 ..09/01/2050 .
31320V-LK-9 .. |FHLMC Pool SD7530 MBS ~ 2.500% 11/01/50 .. ..12/01/2023 . [Paydown . 27,512 L0 0 ..11/01/2050 .
3132H0-DB-5 ...|FHLMC Pool Q13698 MBS ~ 3.000% 12/01/42 .. ..12/01/2023 . [Paydown . ..2,198 L0 0 ..12/01/2042 .
3132H0-M4-1 ... FHLMC Pool Q13979 MBS ~ 3.000% 12/01/42 .. ..12/01/2023 . [Paydown . ..6,249 L0 0 ..12/01/2042 .
3132JA-PW-9 ...|FHLMC Pool Q19036 MBS ~ 3.500% 06/01/43 .. ..12/01/2023 . [Paydown . ..5,347 L0 0 ..06/01/2043 .
31320L-AJ-2 ...|FHLMC Pool 030008 MBS ~ 3.500% 12/01/44 .. ..12/01/2023 . [Paydown . 28,104 L0 0 ..12/01/2044 .
31320M-QF-1 .. | FHLMC Pool 031353 MBS ~ 3.500% 02/01/45 ....|....... |.. 12/01/2023 . | Paydown .... .. 90,436 |.. O L0 ..02/01/2045 .
313200-TV-4 ...|FHLMC Pool 034163 MBS ~ 3.500% 06/01/45 ... |....... ..12/01/2023 . [Paydown ... .. 18,201 |.. 0 L0 ..06/01/2045 .
31320R-TW-0 .. | FHLMC Pool 035064 MBS  3.500% 08/01/45 ... |.......|.. 12/01/2023 . | Paydoun ... .. 14,269 |.. 0. 0. ..08/01/2045 .
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3132WH-5N-1 ... FHLMC Pool 044452 MBS ~ 3.000% 11/01/46 ... ..12/01/2023 . [Paydown ... ... 10,634 |... .. 10,585 |.. 0 L0 ..11/01/2046 .
3132XC-R3-1 ...| FHLMC Pool G67706 MBS ~ 3.500% 12/01/47 . ..12/01/2023 . [Paydown . .53,186 .52,995 0 0 ..12/01/2047 .
3132XU-FH-3 ...|FHLMC Pool 051967 MBS ~ 3.500% 11/01/47 .. ..12/01/2023 . [Paydown . . 13,901 0 0 ..11/01/2047 .
3132Y1-YV-4 .. |FHLMC Pool 057923 MBS ~ 4.000% 08/01/48 .. ..12/01/2023 . [Paydown . 5,504 0 0 ..08/01/2048 .
31334X-KT-5 .. |FHLMC Pool QA1206 MBS ~ 3.000% 07/01/49 ... |....... ..12/01/2023 . [Paydown ... 2,434 ... 0 L0 ..07/01/2049 .
31334Y-VF-1 .. |FHLMC Pool QA2414 MBS ~ 3.000% 09/01/49 ... |....... ..12/01/2023 . [Paydown ... ..2,853 ... 0 L0 ..09/01/2049 .
31334Y-VH-7 .. |FHLMC Pool QA2416 MBS ~ 3.000% 09/01/49 ... |....... ..12/01/2023 . [Paydown ... ..3,775 ... 0 L0 ..09/01/2049 .
3133A9-UL-7 .. | FHLMC Pool 0B3287 MBS ~ 2.500% 08/01/50 ... |....... ..12/01/2023 . [Paydown ... ....38,037 |... 0 L0 ..08/01/2050 .
3133AB-UT-5 .. |FHLMC Pool 0b5094 MBS ~ 2.500% 11/01/50 ... |....... ..12/01/2023 . [Paydown ... ...22,638 |... 0 L0 ..11/01/2050 .
3133AM-SV-9 .. | FHLMC Pool QC3232 MBS ~ 3.000% 06/01/51 ... |....... ..12/01/2023 . [Paydown 0 L0 ..06/01/2051 .
3133BJ-NU-2 ...|FHLMC Pool QE8503 MBS ~ 5.000% 08/01/52 ... |....... ..06/13/2023 . | Toronto Dominion Sec .. 0 L0 ..08/01/2062 .
3133BJ-NU-2 ...|FHLMC Pool QE8503 MBS ~ 5.000% 08/01/52 ... |....... ..06/01/2023 . [Paydown ... L0 ... L0 ..08/01/2052 .
3133BM-TV-7 .. | FHLMC Pool QOF0564 MBS ~ 5.500% 09/01/52 .. ..12/01/2023 . [Paydown . 0 0 ..09/01/2052 .
3133KH-CP-9 ...|FHLMC Pool RA1878 MBS ~ 3.500% 12/01/49 .. ..12/01/2023 . [ Paydown . 0 0 ..12/01/2049 .
3133KK-AE-9 .. | FHLMC Pool Ra3605 MBS ~ 2.500% 10/01/50 .. ..12/01/2023 . [Paydown . 0 0 ..10/01/2050 .
3133KK-AH-2 .. | FHLMC Pool RA3608 MBS ~ 2.500% 09/01/50 ... |....... ..12/01/2023 . [Paydown ... 0 L0 ..09/01/2050 .
3133KK-D6-3 .. |FHLMC Pool RA3725 MBS ~ 2.000% 10/01/50 ... |....... ..12/01/2023 . [Paydown ... 0 L0 ..10/01/2050 .
3133KK-ND-7 .. | FHLMC Pool RA3988 MBS ~ 2.500% 11/01/50 ... |....... ..12/01/2023 . [Paydown ... 0 L0 ..11/01/2050 .
3133KM-SE-6 .. | FHLMC Pool RA5917 MBS ~ 3.000% 09/01/51 ... |....... ..12/01/2023 . [Paydown ... 0 L0 ..09/01/2051 .
3133KN-F7-3 .. |FHLMC Pool RAB490 MBS ~ 3.000% 12/01/51 ... |....... ..12/01/2023 . [Paydown ... 0 L0 ..12/01/2051 .
3133KN-KX-0 .. | FHLMC Pool RAB610 MBS ~ 3.000% 01/01/52 ... |....... ..12/01/2023 . [Paydown ... 0 L0 ..01/01/2062 .
3136AN-GF-8 .. | FNMA FNR 2015-22 HT RWBS  3.000% 04/25/45 ....... ..12/01/2023 . [Paydown ... 0 L0 ..04/25/2045 .
FAMA FNA 2016-M7 A2 CMBS ~ 2.499% 09/25/26
B136AS-4R-4 .| ceerriiiiiiiiiiieireereereeeeees [ ..12/01/2023 . [Paydown .........ccevvvvvens|vriiiiiiiiiiininnnns 0 0 ..09/25/2026 .
FNMA FNMA 2018-14 PA RMBS ~ 3.500% 04/25/47
3136B1-FP-4 .. | ... ..12/01/2023 . [Paydown . L0 0 ..04/25/2047 .
3137AK-PN-5 .. |FHLMC FHR 3983 CH RMBS ~ 3.000% 11/15/30 ..08/01/2023 . [Paydown . L0 0 ..11/15/2030 .
3137BG-QJ-1 .. |FHLMC FHR 4456 RMBS ~ 3.500% 05/15/44 .. ..12/01/2023 . [Paydown . L0 0 ..05/15/2044 .
3137BH-YG-6 .. |FHLMC FHR 4477 RMBS ~ 3.500% 07/15/44 ... ..12/01/2023 . [Paydown . L0 0 ..07/15/2044 .
3137BP-VM-8 .. | FHLMC FHMS K152 A1 CMBS ~ 2.830% 05/25/30 .{....... ..12/01/2023 . [Paydown ... 0. L0 ..05/25/2030 .
3137F4-J7-8 .. |FHLMC FHR 4775 HB RMBS ~ 3.500% 05/15/45 .. |....... ..12/01/2023 . [Paydown ... L0 L0 ..05/15/2045 .
3137FA-MT-2 .. |FHLMC FHR 4709 EA RMBS ~ 3.000% 01/15/46 .. [ ....... ..12/01/2023 . [Paydown ... 0. L0 ..01/15/2046 .
3137FE-85-0 .. |FHLMC FHR 4767 LA RMBS ~ 3.500% 08/15/46 .. |....... ..12/01/2023 . [Paydown ... L0 L0 ..08/15/2046 .
3137FE-SL-5 .. |FHLMC 4767 PA RMBS ~ 3.500% 02/15/47 .......[....... ..12/01/2023 . [Paydown ... 0. L0 ..02/15/2047 .
3138A2-BQ-1 .. | FNMA Pool AH0946 MBS ~ 4.000% 12/01/40 .....{....... ..12/01/2023 . [Paydown ... L0 L0 ..12/01/2040 .
3138A7-F6-0 .. | FNMA Pool AH5588 MBS ~ 5.000% 02/01/41 ..12/01/2023 . [Paydown ... 0. L0 ..02/01/2041 .
3138AS-3B-6 .. |FNMA Pool AJ1693 MBS ~ 4.500% 09/01/41 ..12/01/2023 . [Paydown ... L0 L0 ..09/01/2041 .
313BAN-EN-9 .. | FNMA Pool AJ4640 MBS ~ 4.000% 10/01/41 ... ..12/01/2023 . [Paydown . L0 0 ..10/01/2041 .
3138EH-3V-2 .. |FNMA Pool AL1711 MBS ~ 4.500% 08/01/41 ... ..12/01/2023 . [Paydown . L0 0 ..08/01/2041 .
3138EH-FB-3 .. |FNMA Pool AL1061 MBS ~ 4.000% 02/01/41 ... ..12/01/2023 . [Paydown . L0 0 ..02/01/2041 .
3138EJ-LA-4 .. |FNMA Pool AL2120 MBS ~ 4.000% 02/01/41 .....{....... ..12/01/2023 . [Paydown ... L0 L0 ..02/01/2041 .
3138EM-Y3-9 .. |FNMA Pool AL5229 MBS ~ 5.000% 01/01/44 .....{....... ..12/01/2023 . [Paydown ... 0. L0 ..01/01/2044 .
3138EN-Y8-6 .. |FNMA Pool AL6134 MBS ~ 3.000% 09/01/43 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..09/01/2043 .
3138ER-FX-3 .. |FNMA Pool AL9181 MBS ~ 3.000% 10/01/46 .... |....... ..12/01/2023 . [Paydown ... 0. L0 ..10/01/2046 .
3138LR-05-4 ...|FNMA Pool A01375 MBS ~ 3.500% 08/01/42 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..08/01/2042 .
3138LT-WL-8 .. | FNMA Pool A03350 MBS ~ 4.000% 05/01/42 .....{....... ..12/01/2023 . [Paydown ... 0. L0 ..05/01/2042 .
3138LX-N7-0 .. |FNMA Pool A06713 MBS ~ 4.000% 06/01/42 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..06/01/2042 .
3138LY-HB-6 .. |FNMA Pool A07425 MBS ~ 3.500% 08/01/42 .....{....... ..12/01/2023 . [Paydown ... O L0 ..08/01/2042 .
3138M1-JG-4 .. |FNMA Pool A09262 MBS  3.500% 07/01/42 ..... ....... ..12/01/2023 . | Paydown ... 0. 0. ..07/01/2042 .
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3138MH-3J-0 .. | FNMA Pool AQ2600 MBS  3.500% 12/01/42 ..12/01/2023 . [Paydown ... L0 L0 UV ..12/01/2042 .
3138ML-FS-8 .. |FNMA Pool AQ4676 MBS ~ 3.500% 11/01/42 ... ..12/01/2023 . [Paydown . L0 0 .0 ..11/01/2042 .
3138MN-R2-8 .. | FNMA Pool AQ6B04 MBS  3.500% 11/01/42 ... ..12/01/2023 . [Paydown . L0 0 .0 ..11/01/2042 .
3138MS-A4-1 .. | FNMA Pool AQ9926 MBS ~ 3.000% 12/01/42 ... ..12/01/2023 . [Paydown . L0 0 .0 ..12/01/2042 .
3138NW-XS-3 .. | FNMA Pool ARO688 MBS ~ 3.000% 12/01/42 .....|....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..12/01/2042 .
31389-SE-1 .. | FNMA Pool AS0516 MBS ~ 3.000% 09/01/43 .....{....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..09/01/2043 .
3138WA-PE-1 .. |FNMA Pool AS1320 MBS ~ 4.000% 12/01/43 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..12/01/2043 .
3138IB-EL-5 .. | FNMA Pool AS1938 MBS ~ 5.000% 03/01/44 .....{....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..03/01/2044 .
3138B-UC-7 .. |FNMA Pool AS2378 MBS ~ 3.500% 05/01/44 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..05/01/2044 .
3138D-6L-0 .. |FNMA Pool AS4474 MBS ~ 3.000% 02/01/45 .....|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..02/01/2045 .
3138D-N6-4 .. |FNMA Pool AS4012 MBS ~ 3.500% 12/01/44 .....|....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..12/01/2044 .
3138F-LC-8 .. |FNMA Pool AS5722 MBS ~ 3.500% 09/01/45 .....|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..09/01/2045 .
3138lJ-JD-1 .. | FNMA Pool AS8359 MBS ~ 3.000% 11/01/46 ... ..12/01/2023 . [Paydown . L0 0 .0 ..11/01/2046 .
3138IK-3E-3 .. | FNMA Pool AS9796 MBS ~ 3.500% 06/01/47 ... ..12/01/2023 . [ Paydown . L0 0 .0 ..06/01/2047 .
3138IV-FU-0 .. |FNMA Pool AT7378 MBS ~ 4.500% 10/01/43 ... ..12/01/2023 . [Paydown . L0 0 .0 ..10/01/2043 .
3138XH-7G-0 .. | FNMA Pool AV6294 MBS ~ 4.000% 12/01/43 .....{....... ..12/01/2023 . [Paydown ... . . 0. L0 .0 . ..12/01/2043 .
3138Y3-2C-4 ...|FNMA Pool AX2570 MBS ~ 4.000% 11/01/44 .....{....... ..12/01/2023 . [Paydown ... .. 149,381 .. 154,714 L0 L0 .0 . ..11/01/2044 .
3138YE-HD-2 .. | FNMA Pool AY1127 MBS ~ 3.500% 04/01/45 .....{....... ..12/01/2023 . [Paydown ... 12,015 12,507 0. L0 .0 . ..04/01/2045 .
3138YN-MS-3 .. | FNMA Pool AY8468 MBS ~ 4.000% 08/01/45 .... |....... ..12/01/2023 . [Paydown ... 15,672 L0 L0 .0 . ..08/01/2045 .
3138YN-RB-5 .. | FNMA Pool AY8581 MBS ~ 3.500% 08/01/45 .....|....... ..12/01/2023 . [Paydown ... 11,774 0. L0 .0 . ..08/01/2045 .
3138YX-TH-8 .. |FNMA Pool AZ5951 MBS ~ 4.000% 10/01/45 .....{....... ..12/01/2023 . [Paydown ... ....2,466 L0 L0 .0 . ..10/01/2045 .
3140E0-6Q-3 .. | FNMA Pool AZ8078 MBS ~ 3.500% 08/01/45 .... |....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..08/01/2045 .
3140EB-G2-1 .. | FNMA Pool BA6516 MBS ~ 3.500% 12/01/45 .....|....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..12/01/2045 .
3140E-NT-8 .. |FNMA Pool BC2201 MBS ~ 3.500% 04/01/46 ... ..12/01/2023 . [Paydown . L0 0 .0 ..04/01/2046 .
3140F8-LY-1 .. |FNMA Pool BD1242 MBS ~ 3.500% 06/01/46 ... ..12/01/2023 . [Paydown . L0 0 .0 ..06/01/2046 .
3140FB-KY-5 .. | FNMA Pool BD3910 MBS  3.000% 08/01/46 ... ..12/01/2023 . [Paydown . L0 0 .0 ..08/01/2046 .
3140H1-WJ-5 .. |FNMA Pool BJ0G48 MBS ~ 3.500% 03/01/48 ... ..12/01/2023 . [Paydown . L0 0 .0 ..03/01/2048 .
3140J8-VQ-3 .. | FNMA Pool BM4222 MBS ~ 3.000% 01/01/44 ... ..12/01/2023 . [Paydown . L0 0 .0 ..01/01/2044 .
3140J9-SN-2 ...|FNMA Pool BM5024 MBS ~ 3.000% 11/01/48 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..11/01/2048 .
3140JA-PG-7 .. | FNMA Pool BM5822 MBS ~ 3.000% 11/01/48 .....|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..11/01/2048 .
3140KE-HY-7 .. |FNMA Pool BP6546 MBS ~ 3.000% 08/01/50 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..08/01/2050 .
3140KL-DM-1 .. | FNMA Pool BQ1007 MBS ~ 3.000% 07/01/51 .... |....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..07/01/2051 .
3140KR-Q7-7 .. |FNMA Pool BQ5877 MBS ~ 2.500% 11/01/50 .....[....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..11/01/2050 .
3140KT-DP-7 .. | FNMA Pool BQ7309 MBS ~ 2.500% 11/01/50 .....{....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..11/01/2050 .
3140LQ-AJ-9 .. |FNMA Pool BT1808 MBS ~ 2.500% 06/01/51 ... ..12/01/2023 . [Paydown . L0 0 .0 ..06/01/2051 .
3140MQ-AK-5 .. | FNMA Pool BV9909 MBS ~ 4.500% 06/01/52 ... ..12/01/2023 . [Paydown . L0 0 .0 ..06/01/2052 .
3140MR-BM-8 .. | FNMA Pool BWO0O043 MBS ~ 5.000% 07/01/52 ... ..06/13/2023 . | Toronto Dominion Sec L0 0 24 515 N ..07/01/2062 .
3140MR-BM-8 .. | FNMA Pool BWO0043 MBS ~ 5.000% 07/01/52 ... ..06/01/2023 . [Paydown ... L0 0 .0 ..07/01/2082 .
314008-KG-9 .. | FNMA Pool CA1194 MBS ~ 4.000% 02/01/48 ... ..12/01/2023 . [Paydown . L0 0 .0 ..02/01/2048 .
31400A-AJ-9 .. | FNMA Pool CA2708 MBS ~ 4.000% 05/01/48 .....|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..05/01/2048 .
31400C-4B-9 ...|FNMA Pool FM2963 MBS ~ 3.000% 02/01/50 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..02/01/2050 .
31400E-D9-0 .. | FNMA Pool CA6427 MBS ~ 3.000% 07/01/50 .....{....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..07/01/2050 .
31400E-DS-8 .. |FNMA Pool CA6412 MBS ~ 2.500% 07/01/50 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..07/01/2050 .
31400E-LU-4 .. |FNMA Pool CA6638 MBS ~ 2.500% 08/01/50 .....|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..08/01/2050 .
31400E-XQ-0 .. | FNMA Pool CA6986 MBS ~ 2.000% 09/01/50 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..09/01/2050 .
3140QF-5F-2 .. | FNMA Pool CA8045 MBS ~ 2.500% 12/01/50 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..12/01/2050 .
31400F-A2-5 .. | FNMA Pool CA7224 MBS ~ 2.000% 10/01/50 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..10/01/2050 .
31400F-A3-3 .. | FNMA Pool CA7225 MBS ~ 2.000% 10/01/50 ... ..12/01/2023 . [ Paydown . L0 0 .0 ..10/01/2050 .
31400F-S2-6 .. | FNMA Pool CA7725 MBS  2.500% 11/01/50 ..12/01/2023 . | Paydown ... 0. 0. .01, ..11/01/2050 .
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3140QF-S4-2 ...|FNMA Pool CA7738 MBS ~ 2.500% 11/01/50 ..12/01/2023 . [Paydown ... ....61,539 ... ...61,539 .. 64,771 |.. L0 ... (3,232))... L0 ..11/01/2050 .
31400G-A9-8 .. | FNMA Pool CA8131 MBS ~ 2.500% 12/01/50 ... ..12/01/2023 . [Paydown . . 74,854 78,937 L0 .(4,083) 0 ..12/01/2050 .
31400G-AU-1 .. | FNMA Pool CA8118 MBS  2.000% 12/01/50 ... ..12/01/2023 . [Paydown . . 59,872 62,115 L0 .(2,283) 0 ..12/01/2050 .
31400G-ED-5 .. | FNMA Pool CA8231 MBS ~ 2.500% 12/01/50 ... ..12/01/2023 . [Paydown . .97,651 . 103,758 L0 .(6,108) 0 ..12/01/2050 .
31400G-PL-5 .. |FNMA Pool CA8526 MBS ~ 2.500% 01/01/51 .....[....... .12/01/2023 . [Paydown ... ....57,247 |... .. 59,997 |.. L0 ... (2,751))... L0 ..01/01/2051 .
31400G-RW-9 .. | FNMA Pool CA8600 MBS ~ 2.500% 01/01/51 .... |....... ..12/01/2023 . [Paydown ... ... 76,091 ... .. 78,664 |.. 0. ....(2,573))... L0 ..01/01/2051 .
31400K-5J-3 ...|FNMA Pool CB0281 MBS ~ 3.000% 06/01/51 .... |....... ..12/01/2023 . [Paydown ... ....87,971 ... .. 93,673 |.. L0 ....(5,702) ... L0 ..06/01/2051 .
31400K-F4-5 .. |FNMA Pool CB0186 MBS ~ 3.000% 04/01/51 .... |....... ..12/01/2023 . [Paydown ... ....45,215 ... .. 47,920 |.. 0. ....(2,705) ... L0 ..04/01/2051 .
31400K-GB-8 .. | FNMA Pool CBO193 MBS ~ 3.000% 04/01/51 .....[....... |.. 12/01/2023 . | Paydown .... 92,320 ... .. 97,882 |.. L0 ....(5,562) ... L0 ..04/01/2051 .
31400K-NP-9 ...| FNMA Pool CB0397 MBS ~ 3.000% 05/01/51 .....|....... ..12/01/2023 . [Paydown ... ....88,505 |... .. 93,769 |[.. 0. ....(5,174))... L0 ..05/01/2051 .
31400K-ZA-9 .. | FNMA Pool CBO736 MBS  3.000% 06/01/51 ... |....... ..12/01/2023 . [Paydown ... ....47,320 |... L0 ... (2,949) ... L0 ..06/01/2051 .
31400L-D2-9 ...|FNMA Pool CB1020 MBS ~ 2.000% 07/01/51 .... |....... ..12/01/2023 . [Paydown ... ....40,704 |... 0. ... (618)]... L0 ..07/01/2051 .
3140QL-MX-1 .. | FNMA Pool CB1273 MBS ~ 2.000% 08/01/51 ... ..12/01/2023 . [Paydown . . 37,556 L0 .. 4,580 0 ..08/01/2051 .
31400M-VQ-4 .. | FNMA Pool CB2422 MBS ~ 3.000% 12/01/51 ... ..12/01/2023 . [ Paydown . . . L0 .(2,679) 0 ..12/01/2051 .
31400P-JA-6 .. |FNMA Pool CB3856 MBS ~ 4.000% 06/01/52 ... ..12/01/2023 . [Paydown . L 242,974 .. L0 ... (440) 0 ..06/01/2062 .
31400P-JJ-7 ...|FNMA Pool CB3864 MBS ~ 4.500% 06/01/52 .....|....... |.. 12/01/2023 . | Paydown .... .. 335,133 0. ...(5 866) |... L0 ..06/01/2052 .
3140X4-D8-6 .. |FNMA Pool FM1026 MBS ~ 3.500% 02/01/48 .....|....... ..12/01/2023 . [Paydown ... L0 ... (615)]... L0 ..02/01/2048 .
3140X4-DF-0 .. | FNMA Pool FM1001 MBS ~ 3.500% 11/01/48 ... |....... .12/01/2023 . [Paydown ... 0. ....(224))... L0 ..11/01/2048 .
3140X4-PB-6 .. |FNMA Pool FM1317 MBS ~ 4.000% 10/01/48 .... |....... ..12/01/2023 . [Paydown ... L0 - (97))... L0 ..10/01/2048 .
3140X4-TQ-9 .. |FNMA Pool FM1458 MBS ~ 4.500% 04/01/49 .....|.......|.. 12/01/2023 . | Paydown .... 0. ... (853)]... L0 ..04/01/2049 .
3140X4-VZ-6 .. |FNMA Pool FM1531 MBS ~ 3.500% 03/01/48 .....|....... ..12/01/2023 . [Paydown ... L0 ..(1 372) ... L0 ..03/01/2048 .
3140X5-WX-7 .. |FNMA Pool FM2461 MBS  3.500% 03/01/50 .....{....... ..12/01/2023 . [Paydown ... 0. L0 ..03/01/2050 .
3140X6-JH-5 .. | FNMA Pool FM2963 MBS ~ 3.000% 02/01/50 .....{....... ..12/01/2023 . [Paydown ... L0 L0 ..02/01/2050 .
3140X8-3G-0 .. | FNMA Pool FM5298 MBS ~ 3.500% 10/01/50 ... ..12/01/2023 . [Paydown . L0 0 ..10/01/2050 .
3140X8-EE-3 .. | FNMA Pool FM4632 MBS ~ 2.000% 10/01/50 ... ..12/01/2023 . [Paydown . L0 0 ..10/01/2050 .
3140X8-N5-2 .. | FNMA Pool FM4911 MBS ~ 2.500% 11/01/50 ... ..12/01/2023 . [Paydown . L0 0 ..11/01/2050 .
3140XC-6B-9 .. | FNMA Pool FM8965 MBS ~ 2.500% 10/01/561 ... ..12/01/2023 . [Paydown . L0 0 ..10/01/2051 .
3140XC-N6-1 .. | FNMA Pool FM8512 MBS ~ 2.500% 08/01/51 ... ..12/01/2023 . [Paydown . .224,436 L0 0 ..08/01/2051 .
3140XC-ZA-9 .. | FNMA Pool FM8836 MBS ~ 3.000% 11/01/50 .... |....... .12/01/2023 . [Paydown ... .. 26,386 |.. L0 L0 ..11/01/2050 .
3140XD-AQ-9 .. | FNMA Pool FM3014 MBS ~ 2.000% 09/01/51 .....{....... ..12/01/2023 . [Paydown ... 242,071 |.. 0. L0 ..09/01/2051 .
3140XE-AT-1 .. |FNMA Pool FM9917 MBS ~ 3.000% 12/01/61 .....{[....... ..12/01/2023 . [Paydown ... . 243,399 |.. L0 L0 ..12/01/2051 .
3140XF-V3-2 .. |FNMA Pool FS0633 MBS ~ 3.000% 02/01/52 .....|....... ..12/01/2023 . [Paydown ... .. 65,839 [.. 0. L0 ..02/01/2052 .
3140XJ-D9-1 .. | FNMA Pool FS2827 MBS ~ 4.000% 09/01/52 .....{....... ..12/01/2023 . [Paydown ... .. 46,852 |.. L0 L0 ..09/01/2052 .
3140XJ-GT-4 .. |FNMA Pool FS2909 MBS ~ 5.500% 09/01/52 .....|....... ..12/01/2023 . [Paydown ... ..61,366 |.. 0. L0 ..09/01/2052 .
3140XJ-GU-1 .. | FNMA Pool FS2910 MBS ~ 5.500% 09/01/52 ... ..12/01/2023 . [Paydown . . .. .. 95,501 L0 0 ..09/01/2052 .
3140XJ-J4-6 .. |FNMA Pool FS2082 MBS ~ 5.000% 09/01/52 ... 06/13/2023 . | Stonex Financial Corp . 2 914 089 |.. 2 868 101 |.. . 2,868,291 L0 0 ..09/01/2052 .
3140XJ-J4-6 .. |FNMA Pool FS2982 MBS ~ 5.000% 09/01/52 ... ..06/01/2023 . [Paydown ... 45,398 L0 0 ..09/01/2052 .
3140XJ-KH-5 .. | FNMA Pool FS2995 MBS ~ 5.500% 10/01/52 ... ..12/01/2023 . [Paydown . . . 43,570 L0 K 0 ..10/01/2052 .
3140XJ-SJ-3 ...|FNMA Pool FS3220 MBS ~ 5.500% 11/01/52 ... ..06/13/2023 . [ Stonex Financial Corp . ..2,585,896 |.. 2 581 048 |.. 580,995 L0 ..2,580,997 |. 0 ..11/01/2062 .
3140XJ-SJ-3 ...|FNMA Pool FS3220 MBS ~ 5.500% 11/01/52 .....{....... ..06/01/2023 . [ Paydown 0. ...99,839 |.... L0 ..11/01/2082 .
31416V-Y6-5 .. |FNMA Pool ABO732 MBS ~ 4.000% 06/01/39 .....|....... ..12/01/2023 . [Paydown ... L0 ... 3,243 ... L0 ..06/01/2039 .
31417A-42-9 .. |FNMA Pool AB4439 MBS ~ 3.500% 02/01/42 .....|....... .12/01/2023 . [Paydown ... 0. ...10,784 |.... L0 ..02/01/2042 .
31417A-QE-2 .. |FNMA Pool AB4052 MBS ~ 4.000% 12/01/41 .....[....... ..12/01/2023 . [Paydown ... L0 ... 9,274 ... L0 ..12/01/2041 .
31417G-AS-5 .. | FNMA Pool AB9016 MBS ~ 3.000% 04/01/43 .....{....... ..12/01/2023 . [Paydown ... 0. ...33,160 |.... L0 ..04/01/2043 .
31418C-4G-6 .. |FNMA Pool MA3522 MBS ~ 4.500% 11/01/48 .....|....... ..12/01/2023 . [Paydown ... L0 ....6,720 |.... L0 ..11/01/2048 .
31418C-S4-7 .. | FNMA Pool MA3238 MBS ~ 3.500% 01/01/48 ..12/01/2023 . [Paydown ... 0. ...33,891 |.... L0 ..01/01/2048 .
31418C-ZJ-6 .. |FNMA Pool MA3444 MBS ~ 4.500% 08/01/48 ..12/01/2023 . [Paydown ... L0 ....6,513 |.... L0 ..08/01/2048 .
31418D-2N-1 .. | FNMA Pool MA4380 MBS ~ 3.000% 07/01/51 ... ..12/01/2023 . [ Paydown . L0 64,302 |. 0 ..07/01/2051 .
31418D-CB-6 .. | FNMA Pool MA3665 MBS  4.500% 05/01/49 ..12/01/2023 . | Paydown ... 0. ....8,407 |.... 0. ..05/01/2049 .
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31418D-FT-4 .. |FNMA Pool MA3777 MBS ~ 4.500% 09/01/49 ..... ..12/01/2023 . | Paydown ... ....19,004 |... .. 20,046 |.. 0 .20 L0 0 ..09/01/2049 .
31418D-RT-1 .. |FNMA Pool MA4097 MBS ~ 3.000% 08/01/50 ... ..12/01/2023 . | Paydown . . 69,921 L0 0 .0 .0 ..08/01/2050 .
31418D-YB-2 .. | FNMA Pool MA4305 MBS ~ 2.000% 04/01/51 ... ..12/01/2023 . | Paydown . .64,877 L0 0 .0 .0 ..04/01/2051 .
31418V-CB-6 .. | FNMA Pool AD7265 MBS ~ 4.000% 07/01/25 ... ..12/01/2023 . | Paydown . 5,320 L0 0 .0 0 ..07/01/2025 .
35563P-JK-6 ...|FHLMC 2019-1 M55D RMBS ~ 4.000% 07/25/58 .. |....... ..12/01/2023 . | Paydown ... . 24,550 |... 0. .20 0. 0 ..07/25/2058 .
GILBERT AZ WTR R Rev Bond Non Cal| 5.000%
37530A-BV-9 .. |07/15/32 wevvviiiiiiiiiiiiiiiiineecceieeeciian [ s ..06/14/2023 .| JP Morgan Chase ......... |oeeeeeeenvrrivnnnnns Jovunnnnns 4,159,855 |........... 3,500,000 |......... 4,006,835 |.......... 3,983,485 |....evvnnniinnnnn 0 foeeeeeees (19,9200 0 [ (19,921) [ 0 e 3,963,564 |.......ccevnnnns [V 196,291 |......... 196,291 ..07/15/2032 .
LEE CNTY FL SOL Rev Bond Non Call 5.000%
523510-ER-2 ...| 10/01/23 ...eviiiiiiiiiiiiiiiiin e [ s ..10/01/2023 . Maturity .....covvvvvvenies foovinnniniiiiiiins e 1,500,000 |.......... 1,500,000 |......... 1,797,675 |.......... 1,633,523 |ouvveniiiiiinnnns [N IO (< -7 ) | IR | I AR ¢ < 1<) RN | [ IR 1,500,000 [oeevrvviinnnnns [V O [V (U A 75,000 ..10/01/2023 .
LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink
54627R-AL-4 .. |3.615% 02/01/29 ...eevviiiiiiiiiiiiiiiiiieecceinn | e ..08/01/2023 .| Paydown ....eeevvvviinnnnsfoerinninniiiiiiins e 46,431 |oovvenn 446,431 |............ 446,431 |............ 446,431 |oeveiiiiinnnnns (U O [V [ [V [V PO 446,431 [...ooovnnnnnnnns [V O [V (U A 15,362 ..02/01/2029 .
MASSACHUSETTS ST Rev Bond Non Cal | 5.000%
57584Y-2Y-4 .. | 11/15/32 weveeiiiiiiiiiiiiiiiiiecceieeeceian [ s ..06/13/2023 . |Pershing .........ccceeeees foovvvnnnnninniinnnnns Jonennnns 2,878,429 |........... 2,375,000 |......... 2,856,840 |.......... 2,831,859 [ovuvniiiiininnns (U (18,424).eeveiiiiiinnnns (U (18,424) |..ccvvvnnnnns [V PO 2,813,434 [oooiiiiiinnnnns [V 64,994 |........... 64,99 |............ 69,271 ..11/15/2032 .
MET WASHINGTON DC ARPTS AUTH A Rev Bond Non
592647-JX-0 .. |Cal 5.000% 10/01/28 ..evvvvvvvinnnniiienns [ oo ..06/16/2023 .| RBC Capital Markets ....|.ccovooriiiiiinnns Jovnnnnnns 2,134,440 |.......... 2,000,000 |......... 2,141,440 |.......... 2,129,208 [...euiiviinnnnnn (U N (9,480)....cccevnnnnnnns (U (9,480) |-.eevvvnnnnnns [V PO 2,119,728 |...covvvnnnnnnns [V 14,712 | 14,712 |t 71,944 1..10/01/2028 .
MET WASHINGTON DC ARPTS AUTH A Rev Bond Non
592647-KW-0 .. | Cal | 5.000% 10/01/25 .evvvvnniiiiiinineeeens [ oo ..11/06/2023 .| Jefferies and Company ..|......ccoevvvivunnns Jonnnnnnnnns 531,132 |oevvenns 525,000 |...ceunnnnnn 559,771 .o ST A S FO (U (8,960)]..cevvvenieannns (U (8,960) |+vvvnneerrnnnnn [V PO 545,755 |oeiiiiiiinnnns [V (14,623)[......... (14,623)[............. 28,948 |..10/01/2025 .
MICHIGAN ST FIN Rev Bond Non Cal | 5.000%
B9447T-3L-5 ...] 04/15/31 eveeiiiiiiiiiiieiiieccvi i [ s ..06/13/2023 .| Toronto Dominion Sec ... |...ccuvvrvrrivrnnnns fovuunnnns 3,398,730 [.......... 3,000,000 |......... 3,396,360 |.......... 3,371,525 |..ovvvinine (U (17,802) . ..cevvvvnnnnnnns (U S (17,802) |vvveneeeennnnn [V PO 3,353,723 |ooeiiiiiiinnnns [V 45,007 |........... 45,007 |............ 100,000 |..04/15/2031 .
NEW JERSEY ST ECON DEV AUTH RE Rev Bond Non
64577B-6M-2 .. | Cal | 5.000% 06/15/27 ..evvvenvvviiininineens [ eeeeee ..06/13/2023 . |Bank of America Sec ... |....cvevriiiiiiinins founnnnns 1,064,760 |.......... 1,000,000 |......... 1,111,040 |......... 1,062,220 [ooiiviinnnnnnnns (U N (5,901)[eiiviiinnnnnns (U (5,901) |-eevvvninnns [V PO 1,066,319 |oovvveeniiiinne [V 8,442 |............ 8,442 |..uuennnnnnn 25,000 |..06/15/2027 .
NEW YORK CITY NY TRANSITIONAL Rev Bond Cont
64971X-2K-3 .. |Cal | 5.250% 11/01/36 ...oevvvveniiiiiiiinnns [ oo ..06/15/2023 . |Bank of America Sec ... |....cvevriiiiiiiiins founnnnns 1,291,862 |.......... 1,100,000 |......... 1,263,207 |......... 1,258,847 [.ooevvvinnnnnnnns (U N (6,387)]ccevennniiannns (U (6,387) |vvennereennnnnn [V PO 1,252,460 |ooevveennnnnnne [V 39,402 |..oeunnnnnn 39,402 |..ovvnnnnnnns 36,735 |..11/01/2036 .
NEW YORK ST DORM Rev Bond Non Cal | 5.000%
B4990F-ZH-0 .. | 03/15/29 ...evvvniiiiiiiiiiiiiiiiiineecrnnieens [ s ..06/16/2023 . |Pershing .........ccceeeees fovvvvnnnnnnniinnnnns Jonnnnnns 3,026,889 |.......... 2,700,000 |......... 3,039,012 |......... 3,014,781 [.ooovvininnnnns (U (21,700)f.cevvvviinns (U R (21,700) |+vvveneneinnnnn [V PO 2,993,081 |...ccovvnnnnnnne [V 33,808 |........... 33,808 |............ 103,125 |..03/15/2029 .
NEW YORK ST URBAN DEV CORP REV Rev Bond Non
650036-FA-9 .. |Call 5.000% 09/15/28 ......evvvnviiiiiinnnnns [ eeeene ..06/14/2023 . |Bank of America Sec ... |....cvevriiiiiiniins founnnnns 2,205,020 |.......... 2,000,000 |......... 2,164,700 |.......... 2,159,094 |...oovvnnininns (U (11,601)ceeeeiiiiinnnns (U S (11,601) [oeiieinnnnnns [V PO 2,147,493 |.coeiiiinnnnnns [V 57,527 |eveunnnnnn 57,527 [eeveeiiinnnnn 67,500 [..09/15/2028 .
N TX TOLLWAY AUT Rev Bond Cont Cal |
662850-SG-2 .. |5.000% 01/01/28 .....covvvvniiiiiiiiiiiiiiinienens e ..11/06/2023 .| UMB BANK ....cevvvnnnvinins foovenniniiciiiiins o 819,176 |...oevnennnns 800,000 [....vnnneene 984,808 |............ 862,271 [coviiviiiinnnnnns (U (17,201)[.cceeieiis (U (17,201) |ovveeeeeiinne [V PO 844,980 |[.......cevnnnnns [V (25,804)]......... (25,804) ... 54,1111..01/01/2028 .
OHIO ST HOSP FAC REVENUE Rev Bond Non Cal |
677561-LV-2 .. |5.000% 01/01/28 ......covvvnviiiiiiniiiiiiiiiinnes e ..11/06/2023 . |HILLTOP SECURITIES ..... |eeevvvenierriiiinnns Jovnennnns 2,089,313 |........... 1,975,000 |......... 2,173,330 |.......... 2,153,300 [cevvuniiiiinnnnns (U (28,582)[..uuuiiiiinnnnns (U (28,582) |..ccvvvnnnnns [V PO 2,124,718 |.oovvviiis [V (35,405)[.......... (35,405)]..0uvnenneee 133,587 (..01/01/2028 .
OKLAHOMA ST DEV FIN AUTH Rev Bond Non Cal |
678908-3Z-5 .. |Sink  4.285% 02/01/34 ..oovvvniiiiiiiiniiiinn | eens ..08/01/2023 .| Cal | 100.0000 ... |eeeeenierriiiiiiens ferreeeeiinnnn 84,788 |.....cvvvnnnns 84,788 |...cvvunnnnn. 84,788 |..evvvnnnnnnn 84,788 [..oevvvvnnnnnnns (U O [V [ [V [V PR 84,788 |oveiiiiinnnnns [V O [V [N . 2,922 1..02/01/2034 .
PORT AUTH OF NEW YORK & NEW JE Rev Bond Non Janney Montgomery,
73358X-EB-4 .. |Call 4.000% 12/01/30 eevvvenviiiiiininieeens [ eeeees ..06/156/2023 .| Scott ..oooviiiiiiiiiiiiiins feririeeiii e 2,178,320 |.......... 2,000,000 |......... 2,077,680 |......... 2,072,802 [cuvuuniiiiinnnnns (U N (3,764) v (U (3,764) |.cevvvnnnns [V PO 2,069,038 |........eeunnnns [V 109,282 |......... 109,282 |...cceeeeen 44,222 1..12/01/2030 .
SALES TAX SECURITIZATION CORP Rev Bond Non
79467B-CV-5 .. |Cal | 5.000% 01/01/30 wevvvenvvvinnnnniiiinns [ eeeeee ..06/14/2023 . |Merrill Lynch ..occovveii]ovrimininnniiiininns Jovnnnnnns 2,756,375 |.ueuvnnnenn 2,500,000 |......... 2,710,825 |.......... 2,695,605 [...euiiiiinnnnns (U (11,336)[..cevvvnnnnnnnns (U (11,336) |vvveneneennnnn [V PO 2,684,269 |.......evnnnnnne [V 72,106 |........... 72,106 |..covvnnnnns 119,792 (..01/01/2030 .
SAN ANTONIO TX E Rev Bond Non Cal | 5.000%
T9625G-AG-8 .. |02/01/28 ....oiviiiiiiiiiiiiiiee e eeeenaan | s ..12/18/2023 .| UBS Financial Services .. 1,647,915 (.......... 1,500,000 |......... 1,763,565 |......... 1,653,789 |.. L0 .. (27,606)... (27,606) ... ..1,626,182 |.... ..02/01/2028 .
UNIV OF COLOf
91417K-26-9 .. [5.000% 06/01/37 ....cevvvvniiiiiinnnnniiiiinininnns | ceeees ..06/01/2023 .| Cal | 100.0000 ... |eeeeeniiiiiiiiinnnes forniiiiinnn 750,000 |.oevvennnnnns 750,000 f...nnnnnens 871,455 [............ 759,710 [oooiiiiiinnnnnnns (U (9,710) . evvvvnnnnns [V [CIAL)] N [ P 750,000 J.ieeeenniiiinnns [ [ (U A 18,750 |..06/01/2037 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 53,545,944 50,440,355 54,153, 159 53,204,938 0 (490,617) 0 (490,617) 0 52,804,323 0 741,621 741,621 1,732,410 XXX
ALABAMA POWER CO Corp Note MW 3.550%
010392-FK-9 .. [ 12/01/23 oo e | e ..12/01/2023 . IMaturity ....cooveeeeeeeens foermmnieeeeeenees e 430,000 |............. 430,000 |............ 428,783 |............ 429,870 |oeeeeeeeeennnnns [ PR 130 |oeeeeieeeeeene [ PR 130 |oveeeeeeeeinnns [V PO 430,000 |eevennneeaennes [V [V [V AU 15,265 |..12/01/2023 .
Allstate Corp Note MW 158P  3.150%
020002-AZ-4 .. | 08/15/23 ....eoeeeeeeeeeeeeeeene e eeeee e eeeennn | s ..06/15/2023 . |Maturity .....oooeeieeeeenn foermmmnineeeennees o 100,000 |-.veunnneeees 100,000 |.....ccev..nn 98,178 |oeeeeennnnes 99,903 |.eeeveiieieeees (U1 PR [ (U 97 | [V PO 100,000 |...ccevvnnnnnnns [V [V [V A 1,575 [..06/15/2023 .
ASSURANT CLO ASRNT 2018-1A A CLO 144A
04623T-AA-3 .. |6.717% 04/20/31 ...oeeeeeieeeeeeeee e e ..10/20/2023 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeis e 41,332 | 41,3382 [ 41,351 [t 41,345 | [ PR ()] R [ PR Q) AT [ PP 41,332 oo [V [V [V 2,269 |..04/20/2031 .
AVALONBAY COMMUN Corp Note Call MW 3.500% Jane Street Execution
05348E-AU-3 .. | 11/15/24 .oeeeiieeee e e ..10/26/2023 .| Services ... ..11/15/2024 .
BSREP Commercial Mortgage BSREP 2021-DC A
05591U-AA-5 .. | CMBS 144A  6.426% 08/15/38 ....oeeevvveeeeeee | s ..08/15/2023 .| Paydown ....euereeemnnnnesfoeeeeneeeeeeeies e 33,730 [oeeueeeeeennn 33,730 [..eeeeenennnn 33,730 [oeeeeeennnnnn KCTVK VN I (U [V [ [V O [ P 33,730 [oeeeeeneiinns [V [V [V AP 1,316 [..08/15/2038 .
BX Trust BX 2019-XL A CMBS 144A  6.396%
056054-AA-7 .. | 10/15/36 ... ..12/15/2023 . | Paydown ... ..10/15/2036 .
BX Trust BX .
05608M-AA=2 .. [ 08/15/38 ...ceieeireenaieermnnnaerarennnaareernenns | saneees ..07/15/2023 .| Paydown ..eeeeieriiiirininsfiererninneeeeiiins e 21,786 [..oovvennnnnns PAIE N T 21,786 |oovvennnnnnes 21,786 [.ooieeiiiiins (U T [ (U [ PP [V PP 21,786 |oeeeieieeinnnnns [ T [ (O PP 569 |..06/15/2038 .
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BANK OF AMER CRP Corp Note Non Call
06051G-FF-1 .. |4.000% 04/01/24 ....cceeeeeeiieeieeieeeeeeeeee e ..10/26/2023 .| Pershing .......cccevvueees foevemmmnneeeemnninns Joeeeeeens 178,645 |..cevnneenns 180,000 |............ 181,987 |oveveennnees 180,328 [..ooevvveinnnnees (1) [Z415)] [ R (215) |+ eeeeeneeeeens [V PO 180,112 [oeeeeieeiiinnns [V (1,468)]...ccvennnn (1,468)|...cccvvnennns 7,780 |..04/01/2024 .
BANK OF AMER CRP Corp Note Call MW 5.015%
06051G-KY=4 .. |07/22/33 .o eeeen | s ..06/22/2023 .| Merrill Lynch ..ocooveeei]oemmmmmineeeeennes s 2,418,275 |........... 2,500,000 |......... 2,413,028 |.......... 2,414,842 | (V) N 2,982 [ (1) 2,982 |eeeiiiiieeees [V PO 2,417,824 |..oovvnene [V IR 451 | 451 [ 116,320 |..07/22/2033 .
BANK OF NY MELLON CORP Corp Note Call
06406R-AE-7 .. |2.950% 01/29/23 ...eerreeieeeeeeeeeeeeeereeeee | e .01/29/2023 . |Maturity ... ...530,000 ... .. 530,000 ..529,194 . 529,987 |.. ..530,000 [oooiieeeiiieen i O e O [ 0 e 7,818..01/29/2023 .
BANK OF NY MELLON CORP Corp Note Non Call
06406R-AG-2 .. | 3.500% 04/28/23 ....ovveeeeeeeeeieeeeeeeeieeeeeen e ..04/28/2023 . | Maturity 200,000 [...eeeenee 200,284 200,000 |eeveunneeaennns [V [V [V A 3,500 |..04/28/2023 .
BURL INGTON NORTH Corp Note Call MW 20BP
12189L-AM-3 .. | 3.000% 03/15/23 ....cceeeeriieeeeeenieeeeeeenn [ e .03/15/2023 . |Maturity ... ... 280,000 ... 213,512 .. 280,000 |.... ..03/15/2023 .
CCG Receivables CCG 2
12510F-AB-0 .. | 2.110% 03/15/27 ..eeeeeeiiieeeeeeeeeeeeeeeeeeee [ e ..02/14/2023 .| Paydown ....eeeveeemnnnesfoeeeenieeeeeens e 20,405 |...eeeeeennnn 20,405 |.....cevennnn 20,403 |..oeeeennnnnn 20,403 [oeeeeeeeeennnnns [ 2 [ [ 2 | [ PP 20,405 |.oeeeenninnnnns [V [V (U 51..03/15/2027 .
COMM MORTGAGE TR COMM 2013-CR12 A3 CMBS
12591K-AD-7 .. | 3.765% 10/10/46 ....ovveeneeeeeeneeeeeeeeeeeeee [ e ..06/01/2023 .| Paydown .... ... 870,766 .. 870,766 |.... ..10/10/2046 .
COMM Mor tgage Tr COM
12592L-BH-4 ...| 3.326% 11/10/47 ..ooeeeeeiieeeeieeeeeeeeeeeees [ e ..03/01/2023 .| Paydown .....oeeeeemnnnees feeennieeeeeenees e 3,879 [t 3,879 | e L (17 IO, 3,961 [ [ PR (10 FEPP [ PR [C:10 ) PO [V PO 3,879 oo [V [V (U 32 |..11/10/2047 .
COMM MORTGAGE TR COMM 2014-CR21 A3 CMBS
12592R-BF-5 ...| 3.528% 12/10/47 .eeeeeeereeeeeeeeeeeeeeee [ e ..09/01/2023 .| Paydown ...eeeneeeeemnnnesfoeeeeneeeeeeens e 45,847 |.oeneeeee 45,847 [..coeeenennns 48,820 |............. 46,172 oo (1) (723 ] [ IR (324) [oeeeenneee [ PP 45,847 |..ooeeeiiens [V [V (U AP 789 |..12/10/2047 .
CNH Equipment Tr CNH 2020-A A3 ABS ~ 1.160%
12597P-AC-2 ... 08/16/25 ...ceeeeeeeeeieeeee e [ e .. 12/15/2023 .| Paydown ...eeeeeeeemnninsfoeeeeneeeeeeens e 80,713 [eeeeeiiinnns 80,713 |eeeeies 80,697 |oeevennnnnnns 80,709 [.eeeeeeeeiinns [ L3 [ 4 | [ PP 80,713 |oeereeennnnns [V [V (U AP 402 |..06/16/2025 .
CNH 2021-A A3 CNH 2021-A A3 ABS  0.400%
12598A-AC-4 .. | 12/15/25 ..o e 12/15/2023 .| Paydown .eeveeeieeeiiie oo e 469,914 |............. 469,914 |............ 469,804 |............ 469,875 |..eeeeeeeinnnnns (U1 PR 40 [oeeeieiiiiennns (U 40 |ooeeeiiees [V PO 469,914 |t [V [V [V A 1,055 .. 12/15/2025 .
COMM MORTGAGE TR COMM 2014-CR18 A5 CMBS
126320-AX-1 .. | 3.828% 07/15/47 ..oeeeeeeeeeeeeeeeeeeeeeeeeeee [ e ..11/07/2023 .|Barclays Group INC. ....|eeeeeeuieeeeemnnnnns Jovnnreeeens 886,324 |............. 900,000 [....eeeeeee 977,484 |............ 912,426 |ooeeeeeeeinnnnnn (U (8,103)]+eeeveeieeeees (V) (8,103) |-vveeeeeeennnnn [V PO 904,323 |o.eiiieeenennns [V (17,999)......... (17,999)f.....ccceee 32,347 |..07/15/2047 .
Credit Suisse Mortgage Trust CSMC 2022-NOM!
126416-AA-4 .. | A1 RVBS 144A  2.265% 11/25/66 ........eceeeee | oeenne .12/01/2023 .| Paydown .eeeeeeeeeeennn e e 24,627 | 24,627 [..ccevenennnn 24,627 |.coeeeennnnnn 24,622 |.ccovnenne [ ) [ L3 AP [ PP 24,627 |.ooveeninnns [V [V (U AP 327 |..11/25/2066 .
CAPITAL ONE FINANCIAL CO Corp Note Call
14040H-BU-8 .. |3.200% 01/30/23 .....ceeemrieeeeeeneeeeeeeenn [ e ..01/03/2023 .| Cal | 100.0000 ..... |eeeeeeeeeeniiieeee fereeeeennnns 530,000 |......cc..... 530,000 |......unn... 529,369 |..evuunnnnns 529,989 [...cccvvnnnnnns [ T s [ ) N PO [V PO 529,990 [oeeirieeennnnns [V IO LU PO 10 |ooeeeeiins 7,208 (..01/30/2023 .
CATERPILLAR FINL Corp Note MW 3.450%
149130-2L-2 ...| 05/15/23 ..ot e .05/15/2023 . |Maturity ....ocoveeeeveees foeremmnineeeeenes e 650,000 [-eevvnnnnnnns 650,000 [....ceeenee 649,558 |............ 649,965 |....oieeeennnnnn (U1 PR [ (U 35 | [V PO 650,000 |eeveunieeennns [V [V [V AU 11,213 [..05/15/2023 .
CITIGROUP INC Corp Note Non Call 3.375%
172967-6GL-9 .. |03/01/23 ... [ e ..03/01/2023 .| Maturity ....coovveieeeeeen Joevmmmmineeeeenees o 200,000 [+eeevnnnnnnns 200,000 [...ueeenee 199,526 |....covennnn 199,991 [oeeeiiieiiinnnns [ 1) [ [T IO [V PO 200,000 |eeveuneeeennns [V [V [V O 3,375 ]..03/01/2023 .
CITIGROUP INC Corp Note Call MW 4.044%
172967-LZ-2 .. | 06/01/24 ...coeeeeeeeeeeeeeeeeeeeeee e [ e ..06/01/2023 .| Cal | 100.0000 ..... |eeeeeeeeeemiiineee fereeeeennnnn 840,000 |-eevvvnnnnnns 840,000 [.......c.... 855,479 |............ 841,630 [..ceveeeennnnnnns (U (1,630)]+ceeeenneeeenns (V) (1,630) |-vveeeeeeennnnn [V PO 840,000 |oeeveunnieeennns [V [V [V AU 16,985 [..06/01/2024 .
CITIGROUP INC Corp Note Call MW 4.910% Goldman Sachs Asset
172967-NU-1 .. | 05/24/33 .o eeeenn e ..06/26/2023 . | Managment .........cccoeeen |oeemmmniineeeennninns Joeeeeens 773,600 |oeeevnnnnnnns 800,000 [.....ceevwee 765,384 |............ 766,122 [.ccoeeeeennnnnees (V) N 1,208 |oeeeeieeeeeeee (1) 1,208 [oooeeeeeeninnnns [V PO 767,331 |oveeeeeeeeees [V 6,269 |............ 6,269 |.....ccen 23,350 |..05/24/2033 .
CITIBANK NA Corp Note Call MW 3.650%
17325F-AS-7 .. |01/28/24 ..o [ e ..10/26/2023 .|Barclays Group INC. ....|eeeeeeuieeeeemmnnnns Joununneeens 522,260 |...eunnneneen 525,000 |.eevvnnnnnnn 524,286 |............ 524,838 |....oeeeeinnnnnn [ PR 127 | [ PR 127 | [V PO 524,964 |...oiiieeinnnnns [V (2,705)f........... (2,705)]cceeenennnns 24,326 |..01/23/2024 .
COMCAST CORP Corp Note Call MW 1.950%
20030N-DM=0 .. JO1/15/31 oo | e ..06/20/2023 .| CitiGroup ....eeeeeevmmnees foeemmmmnneeeemnnnes Jornineeeens 656,112 |............. 800,000 [.....ceevwee 621,144 |............ 625,423 [....covvnnnnnnnns (V) N 8,401 |eveeiiieeeee (1) 8,401 v [V PO 633,823 [...ccvvvnnnnnnns [V 22,289 |oeeennnns 22,289 |oeeeen 14,608 [..01/15/2031 .
CONAGRA BRANDS Corp Note Call MW 4.300%
205887-CA-8 .. |05/01/24 ... | e ..10/26/2023 .|Barclays Group INC. ....|eeeeeeuieeeeemmnnnns Joununneeens 316,854 |............. 320,000 |..evvennnnen 340,365 |............ 325,717 |oveeeeeeeennnnns (U (3,755) [ (V) (3,755) |+ eeeevneeeeens [V PO 321,961 [oooeeiiiiiees [V (5,107)]+ceeeeennns (5,107)]+eeeeennnnnns 13,722 |..05/01/2024 .
DIGITAL REALTY Corp Note Call MV 5.550%
25389J-AV-8 .. |01/15/28 ....ceeeieiiieeeeeeiie e | e ..11/07/2023 .| Morgan Stanley .......oeei]oeemmmmineeeemnninns Joeeeeeens 974,912 |.eeeeeen 990,000 |..evvnnnnnes 982,159 |............ 982,252 [...oeveriinns (V) N 1,168 |oeeeeeeeeeeeee (1) 1,168 [oooeeeeeeninnnns [V PO 983,420 |....ccvvnunnnnns [V (8,507)]+ceveeennnn [CR-70] RT— 61,355 |..01/15/2028 .
DUKE ENERGY CORP Corp Note Call MW 3.750%
26441C-AN-5 ...J 04/15/24 . .oeeeiiieeeie e | e ..10/26/2023 . | Market AXeSS .....ceeeeees|oeremmmineeeemnniins Joieeeees 178,072 |.eveeee 180,000 |............ 184,307 |oveveennnnns 180,606 |-.eeeeeeeennnnns (1) (G20 T, [ R (477) | [V PO 180,129 [oeeeieeeinnnnns [V (2,057)f........... (2,057)]eceeeenennnns 7,031 [..04/15/2024 .
EOG RESOURCES IN Corp Note Call MW 20BP
26875P-AK=7 .. |2.625% 03/15/23 ..eeeeeeeeeeeeeeeeeeereeeee [ e ..03/15/2023 . Maturity ....cooeeeieeeeens foevmmnieeeeeenes e 300,000 [+eeevnnnnnnns 300,000 [...neeenee 278,834 |............ 299,471 |oveeieieeieenns [ PR 529 |oeeeieeeeennnns [ PR 529 [oeiiiiiiins [V PO 300,000 |eeveuuneeaennns [V [V [V O 3,938 |..03/15/2023 .
EDvestinU Privat EDVES 2022-A A ABS
28165A-AA-7 .. |5.250% 11/25/40 eovveeeeeeieieeeeeeeeeeeeeeeeee | e ..12/25/2023 . | Paydown .....eeereeemnnnesfoeeeenieeeeeens e 51,421 .. 11/25/2040 .
EDVES 2021-A A EDVES 2021-A A ABS 144A
28166L-AA-2 .. | 1.800% 11/25/45 .....ceeeeeiiieeeeeinnieeeeeeen e .12/25/2023 . | Paydown ... .. 9,603 |... .. 11/25/2045 .
Enterprise Fleet EFF 2022-3 A2 ABS 144A
29374F-AB-9 .. |4.380% 07/20/29 ....eeeeeeeeeieeeeeeeee e | e ..12/20/2023 .| Paydown .....eieeeeemnnnies foeeenniee e e 128,635 |..cevenennnns 128,635 |.cevnnnnnnee 127,123 | 127,297 o O oo 1,339 e O e 1,339 [ 0 e 128,635 |oevvveneeeeenee [V [V [V AP 4,286 (..07/20/2029 .

29379V-BB-8 ..

ENTERPRISE PRODUCTS OPER Corp Note Call MW
3.900% 02/15/24 ..

.10/26/2023 .

Market Axess ...

...178,882 |...

.. 180,000

.. 179,660

. 179,955 ..

..179,988 |....

-(1,106)]....

..02/15/2024 .
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EVERSOURCE ENERG Corp Note MW 4.200%
300400-AS-7 .. |06/27/24 ....coovvvviiiiiiiiiiiiiiiiiie ..11/06/2023 . [FCStone Financial .......|occooooiiiiiiiiinins |oeennis 1,529,501 |........... 1,548,000 |......... 1,547,443 |.......... 1,547,582 |evveviiiiiennns [V F 87 [ [V P T 0 ... 1,547,819 [.eennnnnnnne (VN A (18,317)|......... (18,317)].ccceennnns 56,167 |..06/27/2024 .
FRESB Multifamil FRESB 2019-SB64 A10F CMBS
30298D-AF-6 .. |2.710% 05/25/29 .......cooeeiiiiiiiiiii ..12/01/2023 . [Paydown .......ccoevvvviviisfooriiniiiiniiiiiins |, 9,587 [ceoeieiiiinns 9,587 |.ooeeeeeel 9,916 |....oooeeeins 72 F [ P, (145).eeiinnnee [V F (L) (VN F 9,587 |oeeiiiiiiiins (VN (1 PO [V O 188 |..05/25/2029 .

Ellington Financial Mtge Trust EFMT 2022-1
31573C-AA-3 .. | AT RUBS 144A  2.206% 01/25/67 .
ELLINGTON FINANCIAL MTGE TR EFMT 20201 1 A1

..01/25/2067 .

..12/01/2023 . | Paydown .... ...78,285 |...

31574X-AA-6 .. |RMBS 144A  0.797% 02/25/66 .......cceeurreees | vennnie ..12/01/2023 . [Paydown .......cccueeieiiiforninii [ 17,006 |.............. 17,006 |............. 17,006 |............. 17,002 | (VN R LN R [V R L IO 0 foreiennns 17,006 [ooeeeeennnnens (O R [V R (V5 R 64 [..02/25/2066 .
GS MORTGAGE SECU GSMS 2016-GS2 AAB CMBS
36252T-AS-4 ...| 2.922% 05/10/49 ...ceevviiiiiiiiiiiiee e ..12/01/2023 . | Paydown .... .. 217,047 ...211,358 ..05/10/2049 .

GS Mortgage Secu G

36264Y-AA-8 .. | 6.629% 05/15/26 ......coiuuuiiiiiiiiiiiieee e | e ..08/17/2023 . |Goldman Sachs ............feeeeeriiiiiiniiiiiss foeneiiiiians 88,266 |............. 100,000 |............ 100,000 [............ 100,000 |-.eeveeeeannne (U [\ (O TR [\ O 0 foeeannne 100,000 ..05/15/2026 .
GENERAL DYNAMICS CORP Corp Note Call MW

369550-BD-9 ...| 3.375% 05/15/23 ......eeviiiiiiiiiiieee e [ e ..05/15/2023 . |Maturity ... ... 200,000 .. 199,232 . 199,939 |.. ORR .. 200,000 |.... ..05/15/2023 .

GENERAL MOTORS FIN

37045X-BW-5 .. | 3.950% 04/13/24 ......evvviiiiiiiiiiee e | e .. 11/06/2023 . |Mitsubishi Bank LTD ... [occccooviiinnninns o 257,439 ..o 260,000 |............ 259,558 |.......ce.. 259,910 | [N 1N O (U 59 | 0 foeeeannne 259,969 |....ccuveeennnne (I (2,530)f........... (2,530)|.eeeennee 10,983 |..04/13/2024 .
GM Financial Aut GMALT 2021-2 A4 ABS

380144-AD-7 .. | 0.410% 05/20/25 ......coueureieeeeiiiieeee e | e ..10/20/2023 . |Paydonn ........cccueeeeres forneiiiini e 670,000 |.....ooeennnn 670,000 |............ 669,944 |............ 669,980 [.......ccvveenns [N 20 [oreeeiiiiiins (U 20 | 0 foeeennne 670,000 |....ceveennnne (L R (1 (110 PO 2,081 ..05/20/2025 .
GoldenTree Loan Management GLM 2022-16A A

38138V-AC-0 .. |CLO 144A  7.716% 01/20/35 ......ovveeeeinnns | eennnes .. 12/22/2023 . |Paydonn ........cccueeeeees fornenninii e 850,000 |.....oveennns 850,000 |............ 850,000 |............ 850,000 ...ccceeuuvennnns (U [\ (O TR [\ O 0 foeeannne 850,000 |..eeveeernnnen (L R (1 [0 PO 63,109 [..01/20/2035 .
GOLDMAN SACHS GROUP INC Corp Note Non Call

38141G-WU-4 .. | 5.672% 02/23/23 ......eoveiiiiiiiiiiiee e | e ..02/23/2023 . [Maturity .....oooooiiiins fornennii e 490,000 |............. 490,000 |......oen.. 489,441 |............ 489,981 | [N 19 e (U 19 | 0 foeeeannne 490,000 |...ovveeeinnnes (L R (1 (110 PO 6,814 |..02/23/2023 .
HCA INC Corp Note Call MW 144A  3.125%

404119-CD-9 ...| 03/15/27 oo | s ..08/07/2023 .| Tax Free Exchange .......focccoooiiininiins e 559,187 [..eeeenennnee 560,000 |............ 558,891 |............ 559,062 |.....evveeeannnne [N T 126 [ [N 126 | 0 foeeeannne 559,187 [oeeeeiiiiiinns (L R (1 [0 PO 15,653 |..03/15/2027 .
HCA INC Corp Note Call MW 144A  3.625%

404119-CF-4 .. | 03/15/32 ..eeeiiiiieiiiiiieee e | e ..08/07/2023 .| Tax Free Exchange .......foccccoooiiiiciinins e 440,450 |............. 450,000 |.......cc... 439,209 |......oeeen. 439,900 |- [N T 550 |ooriiiieenne [N 550 foreeiiiiiiiis 0 foeeeannne 440,450 |.....ooeeennnns (L R (1 [0 PO 14,591 |..03/15/2032 .
HUNTINGTON NATL Corp Note Call ~ 4.008%

A4B44M-AD-3 ...| 05/16/26 ... | e .. 11/07/2023 . |Pershing .........cccoeees foumeeiiiiiiiis e 602,814 |............. 620,000 |............ 620,000 |............ 620,000 [......ocuvennnns (U [\ (O TR [\ O 0 foeeannne 620,000 |...ooveerrnnnn 0 foeeeenns (17,186))......... (17,186)]....cvveeeen 24,366 |..05/16/2026 .
JP MORGAN CHASE JPMCC 2015-JP1 A4 CMBS

46590K-AD-6 .. | 3.650% 01/15/49 ....cooiuemiiiiiiiiiiiieeeeces | e .. 11/01/2023 . [Paydown ......cocueeeeeeii foonniiiiiiiiiii [ 12,824 | 12,824 | 13,223 |..oeeeeeene 12,952 oo (I [R::))] T [ TR (R R (I IO 12,824 | (L R (1 [0 PO 309 |..01/15/2049 .
JPMORGAN CHASE Corp Note Non Call  3.200%

46625H-JH-4 ...| 01/25/23 ...eeviiiiiiiiiiee e [ s ..01/25/2023 . [Maturity .....cooooriiins e e 165,000 |...uveeeees 165,000 |............ 164,454 |............ 164,99 |.....cceveeennnne (U L3 F (O TR L IO 0 foeeannne 165,000 |...ceveeennnne (L R (1 (110 PO 2,640 |..01/25/2023 .
JPMORGAN CHASE Corp Note Non Call  3.375%

46625H-JJ-0 ...| 05/01/23 ..oonniiiiiiiei e | e ..05/01/2023 . [Maturity .....cooooreeins founeenii e 200,000 |...evvennns 200,000 |............ 186,016 |............ 199,427 oo [N T LTI [N 578 foeeieiiiiis 0 foeeannne 200,000 |..evveeeinnnen (L R (1 (118 PR 3,375 [..05/01/2023 .
JPMBB COMMERCIAL JPMBB 2014-C23 A4 CMBS

46643A-BD-4 .. | 3.670% 09/15/47 ....ooeiiiiiiiiiiiiiieeeeeees | e ..09/01/2023 . [Paydown ......ccccueeeeerees forriiiiiiiiiiiiiis [ 20,820 |.evveeennnnne 20,820 |............. 21,573 | 20,972 [oeeeeiiiiins (I (152)]- e [ TR (152) [eeeeeeiiieens (I IO 20,820 |.eeeeeeeinnnes (L R (1 [0 PO 521 |..09/15/2047 .
JPMORGAN CHASE & CO Corp Note Cal | MW

46647P-AU-0 .. | 3.797% 07/23/24 ..o | e ..07/23/2023 . |Cal 100.0000 ..... foueeeeeiiiiiiiieens et 2,750,000 |........... 2,750,000 |......... 2,767,435 |.......... 2,752,157 [ [N F (2,157 [N (2,157) |- 0f....... 2,750,000 [oeeeeeiiuinannns (L R (1 (1N PO 104,418 |..07/23/2024 .
JPMORGAN CHASE & CO Corp Note Cal | MW

46647P-DH-6 .. | 4.912% 07/25/33 ....eeeieiiiiiiiieee e [ e ..06/26/2023 . | Deutsche Bank ............feeeeeeiiiiiiiiiins o 293,046 |.........o.. 300,000 |............ 288,432 |...ccnnneee 288,671 [coeeeeiiiiaens [N O 402 |ooeiieee [N L7 2 OT 0 foeeeannne 289,072 [oeeeeiiiiinnnns 0 foreeeeene 3,974 |............ 3,974 [eeeeeene 13,631 |..07/25/2033 .
JDOT 2021-A A4 JDOT 2021-A A3 ABS  0.360%

47788U-AC-6 .. | 09/15/25 .....eeeeeieiiiiiiiiie e [ e .. 12/15/2023 . |Paydown ........cccueeeeees forneinniii e 698.,8% |............. 698,8%8 |............ 698,764 |............ 698,851 [...cceiuiiiennns [N 47 [t (U L7 RO 0 foeeeannne 698,898 |.......ccceueen (L R (1 (U8 PO 1,323 |..09/15/2025 .
KEYCORP Corp Note Call MW  3.878% 05/23/25

A9B2BE-EL-3 .. | .eeeeeeiiiiiiiieeeiiiie e [ e .. 11/06/2023 .| Goldman Sachs ........... feeeeeeiiiiiiiiins i 354,245 |............. 370,000 |............ 370,000 |............ 370,000 ..occerueiennnns (U [\ (O TR [\ O 0 foeeannne 370,000 |..oevreeinnen 0 foeeeenns (15,755)......... (15,785) .. 13,751 |..05/23/2025 .
KINDER MORGAN ENER PART Corp Note Call MW

494550-BI-7 .. | 30BP  3.450% 02/15/23 ......cceeveiiiiiiiiins [ e ..02/15/2023 . [Maturity .....cooooiiiins oo e 200,000 |...evvennns 200,000 |............ 194,856 |............ 199,856 |.....cvveeennne [N T 144 ol [N 144 [ 0 foeeannne 200,000 [..evvreeinnnen (L R (1 (118 PR 3,450 [..02/15/2023 .
MFRA Trust MFRA 2021-NOM1 A1 RMBS 144A

55283F-AA-6 .. | 1.153% 04/25/65 ........oveeeeeiiiiiiieee e | e .. 12/25/2023 . |Paydown .......cccoeeeeeeres foueniiiiiii e 8,681 |t 8,681 |.....ccnnee 8,681 [ 8,681 | (U [\ (O TR [\ O [\ OO 8,681 [.oeeeernnnnn (L R (1 (18 PO 58 |..04/25/2065 .
MARATHON PETRO Corp Note Call MW 3.625%

B56585A-AG-7 .. | 00/15/24 ......oeiiiiiiiiiiie e | e ..10/26/2023 . |Barclays Group Inc. ....feccoooiiiiinniiins e 269,162 |............. 275,000 |.....ooenens 269,869 |............ 273,905 |- [N T [77. [N 522 feeeeiiiiiiins 0 foeeeannne 204,428 ... (I (5,266)|........... (5,266)]-....0eeeunnn 11,215 |..09/15/2024 .
MARSH & MCLENNAN COS INC Corp Note Call MW

571748-BF-8 .. | 3.875% 03/15/24 ......evvvieieiiiiiiieecciee | e ..10/26/2023 . |Pershing .........cccceees foueeeniiiiiiins e 168,698 |............. 170,000 |............ 180,302 |....eveeenes 172,647 ..o [N F (1,944 [N (1,944) |- 0 foeeannne 170,704 |...ceeeeeeene (I (2,006)]........... (2,008)]-...0veennnnee 7,411..03/15/2024 .
MORGAN STANLEY Corp Note M 3.125%

B1744Y-AN-8 .. | 01/28/28 ...eeeiiiieiiiiieee e [ e ..01/28/2023 . [Maturity ....coooeviiiins fornennii e 245,000 |............. 245,000 |.....ooeeen. 240,399 |............ 244,939 |...ooeeeinnns [N (-3 R (U 61 |t 0 foeeeannne 245,000 foooeeeiiiinnns (0 [\ (18 PO 3,828 |..01/23/2023 .

MORGAN STANLEY Corp Note MW 3.750%
61746B-DJ-2 .. | 02/25/23 ..uuvveeeeeeiiiieeeeeieeeeeeae [ s ..02/25/2023 . [Maturity ....oooooeeeeeins o e 500,000 |............. 500,000............ 501,940 |............ 500,067 [....eeeennnneeens O e, [(-10) RO, Ofoieaeennes (67) e 0fe.... 500,000 f...eeeennnene. 0 e, 0 i, 0 e 9,375 |..02/25/2023 .
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MORGAN STANLEY Corp Note Call MW 4.88%%
B174TY-EU-5 .. |07/20/33 ..o eeeennn | s ..12/18/2023 .| CitiGroup ...oeeeeeeemeees foeeemnmieeeeemniees Jorneeeeens 970,720 |.......... 1,000,000 |............ 967,050 |..eeevnnnnns 967,745 |eeeeeeeeennnnns (V) N 4,626 |...cceeveeennnnnn (1) 4,626 |..coovvnnannnn [V PO 972,371 [ [V (1,651)]cceeenen (1,651)]cceennennnns 69,261 |..07/20/2033 .
MORGAN STANLEY B MSBAM 2014-C16 A5 CMBS
B1763M-AF-7 .. |3.892% 06/15/47 ..eeeeeeeeeeeeeeeeeeeeeeeeennn e ..11/07/2023 .| Morgan Stanley .......oeei]oeeemmminneecmnninns Joieeeeens 630,947 |....ceeen 638,631 ............ 698,004 |............ 647,235 |oeeeeeeeeennnnns (U (6,314)[.ccceeeeannnnnes (V) (6,314) |- eevevnens [V PO 640,921 [....covnnnnnnnes [V (9,974)|........... (9,974) e 23,337 |..06/15/2047 .
MORGAN STANLEY B MSBAM 2014-C16 A5 CMBS
B1763M-AF-7 .. |3.892% 06/15/47 ..eeeeeeeeeeeeeeeeeeeeeeeeeenen s .11/01/2023 . |Paydown .... ...211,369 |... .. 211,369 ... 231,020 ..(2,848) ... ..06/15/2047 .
Mosaic Solar Loa MSAIC 2022-3A A ABS 144A
61946K-AA-2 .. |6.100% 06/20/53 .....cevvrmuieeeemnneeeeeennnes [ e ..12/20/2023 .| Paydown ....eeereeemnniesfoeeeenee e e 12,049 [..ocoeennnnnnns 12,049 |.cevnnnnnnees 12,048 |ooeeeeneeeen 12,048 [ O e T e O e ) N PO [ PP 12,049 |oooeeiiiiene [V [V (U AP 347 |..06/20/2053 .
Mosaic Solar Loa MSAIC 2022-1A A ABS 144A
619460-AA-9 .. | 2.640% 01/20/53 .....eoeeeeeeeeieeeeeeeeeeeeeennn e .12/20/2023 . | Paydown ... ..01/20/2053 .
Mosaic Solar Loa MSA
61946U-AA-0 .. |4.380% 01/21/53 .eeeeeeeeeeieeeeeeeeeeeeeeenn e ..12/20/2023 . | Paydown ..01/21/2053 .
Navient Student NAVSL 2021-DA A ABS 144A
63942C-AA-0 .. |6.510% 04/15/60 ....ccevvremeeeeeeniieeeeeeniees [ e .12/15/2023 . | Paydown ... ..04/15/2060 .
Navient Student NAVSL
63942E-AA-6 .. | 0.970% 12/16/69 ....ceevvreeieeeeenneeeeeeniees e .. 12/15/2023 .| Paydown ...eeenereeemnnies foeeeeneeeeeeens e 44,533 |.coonnn 44,533 |............. 44,523 |.....e 44,526 |.ccovnnnne [ 4 T [ YA PP [ PP 44,533 | [V [V (U AP 230 |..12/16/2069 .
Navient Student NAVSL 2022-A A ABS 144A
6394201-AA-8 .. |2.230% 07/15/70 .eeeeeeeeeeeeeeeeeeeeeeeeeeen | e 12/15/2023 .| Paydown eeeveeneieeeini e e 105,908 |.oevvvvennnns 105,908 |.evvvnnnnnes 105,901 |oevveennnees 105,901 [.ooeeeeeiies [ 2 [ [ 2 | [V PO 105,903 |eevveiereenes [V [V [V A 1,255 |..07/15/2070 .
Nelnet Student L NSLT 2021-BA AFL ABS 144A
640340-AA-6 .. |6.252% 04/20/62 ...oevvueeeeeenieeeeeenneeeeeen | e ..12/20/2023 .| Paydown ...eeeereeeinnies foeeeene e e FATE 2 71,952 [.coeeeiiennns 71,952 [oeeeeeinnnnns 71,952 [oeeeeieeeennnnns [ [V [ [V O [ PP 71,952 |ooeeeiiiens [V [V [V 2,154 |..04/20/2062 .
Nelnet Student L NSLT 2021-BA AFX ABS 144A
640340-AB-4 .. | 1.420% 04/20/62 .....oeeeeeeeeeeeeeeeeneeeeeeennn e .12/20/2023 .| Paydown .eeeeenereeenni oo e 57,562 ... 57,562 [...ceeennnnnn 57,551 [oeeeeeennnnns 57,554 |eeeeiiieieeeee [ - [ 8 | [ PP 57,562 |.eeeeenniaens [V [V (U AP 429 |..04/20/2062 .
Nelnet Student L NSLT 2021-A A1 ABS 144A
64035D-AA-4 .. |6.272% 04/20/62 .....eeeeeeeeeeeeeeeeeeeeeeenan | e ..12/20/2023 .| Paydown ...eeeeeeeemnniesfoeeeeneeeeeeees e 59,131 [oeeeeee 59,131 [t 59,073 [.eeeeeennnnns 59,092 |..ceviiiieeeee (U1 PR 39 [ (U 39 e [ PP 59,131 |oeeeiiis [V [V [V A 1,780 |..04/20/2062 .
Nelnet Student L NSLT 2021-A APT2 ABS 144A
64035D-AD-8 .. | 1.360% 04/20/62 ......cceevreeaeeeeennnaeeeeennns e .12/20/2023 .| Paydown ..eeeeeeeeeeenni oo e 64,650 [...cevnnnnnnns 64,650 |.eevvnnnnnnns 64,574 |t 64,597 |oeeeeeeeeeinnnnn (U1 PR [ O (U LT IO [ PP 64,650 |.....oovvnnnnnns [V [V (U AP 463 |..04/20/2062 .
NORFOLK SOUTHERN CORP Corp Note Call MW
655844-BL-1 .. |2.903% 02/15/23 ..eeeeeeeeeeeeeeeeeeeereeeee | e ..02/15/2023 . |Maturity ....cooeeeieereens foemmmmnieeeeeenes e 200,000 [+eeevnnnnnnns 200,000 [...ueeenee 190,214 |............ 199,854 |...eeeeeeennnnns [ PR 146 oo [ PR 146 | [V PO 200,000 |eeveuneeeennns [V [V [V 2,903 |..02/15/2023 .
OHIO EDISON CO Corp Note Call MW 144A
677347-CH-7 .. |5.500% 01/15/33 .eeeeeeeeeeeeeeeeeeeeeeeeeeennn | e ..06/13/2023 .| CitiGroup ...oeeeeeeemennes foeeemnnineeeemniees Joreeeeeeens 746,147 |.....ccc 745,000 |............ 743,443 |............ 743,443 [ (U1 PR P (U 25 | [V PO 743,468 |.......ooennnnn. [V 2,679 [ceeeenee 2,679 [ooeeeeeen 29,365 |..01/15/2033 .
ONCOR ELECTRIC DELIVERY Corp Note Call MW
68233J-CE-2 ...|Prv Plc  4.150% 06/01/32 ....ccvvveneeeeennnn | s ..01/23/2023 .| Tax Free Exchange .......|eceeeeoeeeeeemnninns Jouinenenns 298,964 |....unnneeeen 300,000 [...ueeeenee 298,899 |............ 298,958 |..euuieeeeennnnns [ [ [ (-3 AP [V PO 298,964 |......oevnnnnnns [V [V [V A 1,798 [..06/01/2032 .
PGSE WILDFIRE RECOVERY Corp Note Sink
693342-AF-4 ...|4.022% 06/01/31 ..eeiieeieiiieeeeeeeeeeeeeeeen s .12/01/2023 .| Paydown .ceeeeneeeeeinnnns foeeeeee e e 159,820 |.eevvvvnnnnns 159,820 |.evvennnnnns 159,816 |.....ennn... 159,808 |...ceevvnnnnnnees (U1 PR 12 oo (U 12 | [V PO 159,820 |eevreunraeenee [V [V [V A 7,039 (..06/01/2031 .
PFS Financing Corp. PFSFC 2020-A A ABS 144A
69335P-DP-7 ...| 1.270% 06/16/25 ....ceevvreeeeeeenneeeeeennees e ..06/15/2023 .| Paydown .....eeeeeeemnnnes foeeennie s e 250,000 |......cce. 250,000 |..cevnnnnnen 243,545 |............ 245,870 |eeeueeeeennnnns (V) N 4,130 [oeeniieeiiinnnns (1) 4,130 |oeeeeniies [V PO 250,000 |eeeveuneeeennns [V [V [V A 1,587 [..06/16/2025 .
PNC FINANCIAL SERVICES Corp Note Call
693475-BE-4 .. |4.626% 06/06/33 .....ceeeerenneeeeeinnnieeeeenenan e .. 12/18/2023 .| Various .....c..eceeeeeeenn foevemmnnneeeennninns Joeeeeeens 927,650 |.......... 1,000,000 |............ 920,210 |............ 921,799 |oeeeeieeiennnns (V) N 5,498 |oeiiieiiiinnnns (1) 5,498 |..cooviiiens [V PO 927,297 |oeeeeeiinnes [V IR KX IO 353 |oeeeeees 48,059 |..06/06/2033 .
PNC BANK NA Corp Note Call 3.500%
B9353R-FL-7 .. |08/08/23 ....ceeeeeeeeeeeeeenne e eeenee e | s ..06/08/2023 . IMaturity .....coeeueeveeenn Joermmmnieeeeenniees o 650,000 [-eevennnnnnns 650,000 [....ceeenee 649,259 |............ 649,931 |ooeeiiiieiennnns (U1 PR T0 foeeeeeeeeeene (U (1 PO [V PO 650,000 |eeveunieeennne [V [V [V AU 11,375 |..06/08/2023 .
PFIZER INC Corp Note Call MV 3.200%
TATOB1-EN-9 .. | 09/15/23 .o eeeen | e ..09/15/2023 . Maturity ....cooevnieeeeenn Joermmmnieeeeeenes o 570,000 [+eeeennnnnnns 570,000 [...ueeenee 568,843 |............ 569,828 |......cccevnnnnnn [ PR 172 | [ PR 172 | [V PO 570,000 |oeeveuneeaennns [V [V [V AU 18,240 |..09/15/2023 .
PHILLIPS 66 Corp Note Call MW 144A  3.750%
T18547-AG-7 .. |03/01/28 ...eeeieeiee e eeeeeee e eeeeeeen | s ..05/03/2023 .| Tax Free Exchange .......|eceeeeceeeeeemmninns Jounreeenns 388,617 |.eevennnnnnns 390,000 |..evvnnnnnen 388,345 |............ 388,530 |.vuuueeeennnnns (U1 PR 87 e (U -7 PO [V PO 388,617 |oeeveeeeeenee [V [V [V A 9,831 (..03/01/2028 .
Woodward Capital Management RCKT 2022-1 A5
T4938F-AE-8 .. |RMBS 144A  2.500% 01/25/52 .cevveveeeeenns | s ..12/01/2023 .| Paydown ...eeeneeeeemnnnesfoeeeeneeeeeeens e 54,836 |.......cceunnn 54,836 |......cce.... 54,613 [...ccennnnnnn 54,630 [ceeuueeeeennnnnnn [N IR 206 [oeeeeeeieies [ PR 206 |eeeeeeeeeennnn [ PP 54,836 |...ccovvnnnnnnns [V [V (U AP 713 |..01/25/2052 .
RAYBURN CTRY 2022-1 A-1 Sink 144A  2.307%
75458J-AA-5 .. | 12/01/30 .eeeeeieiie e | e ..12/01/2023 .| Paydown ...eeeneeeeemnnnesfoeeeeneeeeeeens e 18,932 [t 18,932 |eveeinnns 18,932 |eeeeeennnnns 18,932 [ [ [V [ [V O [ PP 18,932 |oeeveiiiieeeee [V [V (U AP 328 |..12/01/2030 .
REPUBLIC SERVICES INC Corp Note Call MW
760759-AM-2 .. |4.750% 05/15/23 .eevveeeeeeeeneeeeeeeeeeeeeeen [ e ..05/15/2023 . |Maturity .....cooveieeeeees Joevemmniieeeeeenes e 54,000 [..cevennnnnnns 54,000 |eevvnnnnnnns 57,304 [..oceeennnnnn 54,052 |.ecevnnnaaaeene [ PR (73] R [ PR (52) |+ eeemnmneeeens [ PP 54,000 |...ccovvnnnnnnnn [V [V [V A 1,283 [..05/15/2023 .

T7T1196-BN-1 ..

78433L-AD-8 ..

78450F-AA-5 ..

ROCHE HOLDINGS INC Corp Note Call MW 144A
3.250% 09/17/23 ..
SCE REC FUND Corp Note Non Call
11/15/28
SMB Private Educ SMB 2022-A APT ABS 144A
2.850% 11/16/54

..09/17/2023

.. 11/15/2023 .

.12/15/2023

. |Maturity ...

. | Paydown ....

Call 100.0000

.. 289,365

... 287,504

..00/17/2023 .

..11/15/2028 .

.. 11/16/2054 .
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Santander Retail SRT 2021-B A3 ABS 144A
80286D-AC-2 .. |0.510% 08/20/24 .......cevvvveeiiiiiiiiiiiiiiiiiiens [ eeeees ..12/20/2023 . [Paydown ........coevvvviiiisforiiiiiiniininnns |, 1,350,000 [.........n. 1,850,000 |......... 1,349,830 |[.......... 1,340,943 |l [V [/ P (VN [T/ P 0 ... 1,350,000 |..oooeeeeeennns (VN (1 PO [V O 4,439 |..08/20/2024 .
Starvest Emerging Markets CBO STAR 2020-INV1
85573E-AA-5 .. | A1 RMBS 144A  1.027% 11/25/55 .....eevvvveunn | eeeenns ..12/01/2023 . [Paydown ........ccevvvvviiis]oonniiniiiiiiinins o, 13,546 [ 13,546 |............. 13,546 |............. RETCT) N . (VN L7 PO [V [ R [V F 13,546 |.oooooeeeenins (VN (1 PO [V 78 |..11/25/2085 .
STARWOOD RESIDENTIAL MORTGAGE STAR 2021-1 A1
85573G-AA-0 .. |RMBS 144A  1.219% 05/25/65 ........evvvvvvunns | eeeenn ..12/01/2023 . [Paydown ... ... 49,971 ... 0. ..05/25/2065 .
STATE STREET CORP Corp Note Call 5.751%
857477-BX-0 .. | 11/04/26 ....coevveeeiieiiiiiiiiiiiiiiiiieeeiieciiiees [ e ..06/15/2023 . [Merrill Lynch .....oooovii]vnnnnnnninnniiiiiins s 202,871 [cueveeennnnne 290,000 |..eeeennnns 290,000 |...ceennnnn 290,000 [evvvrveennnnnnee (VN (1 PO [V [V [N . 290,000 |ooeeeiiiiennns (VN F 2,871 ..11/04/2026 .
ENERGY TRANSFER Corp Note Call MW 4.250%
86765B-AN-9 .. |04/01/24 ...ooooviiiiiiiiiiiiii ..10/26/2023 . | Pershing ... ...193,354 |... .. 195,000 .. 192,935 . 194,513 |.. ..194,833 |.... L(1,479).... ..04/01/2024 .

Symphony CLO
87169V-AA-3 .. | 7.716% 10/20/34
TPGI Trust TPGI 2021-DGID A CMBS 144A
87267H-AA-5 .. |6.173% 06/15/26 ..
TOTAL SYSTEM SVC Corp Note Ca

....... .. 12/18/2023 . |Paydown ........ccccooeeee el [ennni....1,000,000 |.......... 1,000,000 |......... 1,000,000 [......... 1,000,000 [......ceeeerreenn O |oereenniiiineeans 0 feneneiiiii 0 e 0 | 0010000 1,000,000 - o0 o0 ..10/20/2034 .

..12/15/2023 . |Paydown .... ...590,000 |... .. 590,000 ...590,000 .590,000 |.. ..06/15/2026 .

..590,000 |....

891906-AE-9 .. | 06/01/23 ..ooveinniiiiiiiieiiiie e e ..06/01/2023 . [Maturity .....coooooeeeiis o e 280,000 |......oeeennn 280,000 |............ 279,765 |............ 279,980 |.ooenriiinnnn. [V R, 20 [oeiieiaiiies [V R 20 i 0 foeennnn. 280,000 ..06/01/2023 .
UNILEVER CAPITAL Corp Note Call MW 2.600%

904764-AX=5 .. | 05/05/24 ........oeiiiiiiiiiiieeee e e ..11/06/2023 . |Morgan Stanley ...........focccooiiiiiin i, 246,196 | 250,000 |......oe..n 247,518 |............ 249,487 | (VN R 328 | [V R 328 foeeiiiiiis [\ 249,810 ..05/05/2024 .
US BANCORP Corp Note Call  3.375% 02/05/24

OTBOH-HV=E .| e [ ..10/26/2023 . |Barclays Group Inc. ....focccoomiiiiiiiins i 446,661 |............. 450,000 |............ 449,879 |............ 449,972 |...ooeeiens [V R, 21 [l [V R 21 | 0 foeenennn. 449,993 ..02/05/2024 .
WF-RBS COMMERCIA IFRBS 2014-C22 A4 CMBS

92890K-AZ-8 .. | 3.488% 09/15/57 ...oooeeinniiiiiiiiiiiiieeeces e L. 11/07/2023 .| CitiGroup ..oooeeeunvveenes e e 689,976 |............. 703,917 |.eeenneeens 744,062 |............ 707,192 [oooeeennninns 0 foiieeaenns (C70] I [V SR (437) [eveeeeiiiees [\ T 706,755 ..00/15/2057 .
WF-RBS COMMERCIA WIFRBS 2014-C22 A4 CMBS

92890K-AZ-8 .. | 3.488% 09/15/57 ...oooviinniiiiiiiiiiiiieeeeeeis e ..08/01/2023 . [Paydown .......cccuveeeeiifornieiiiit e, 60,575 |.....oeeenn. 60,575 |............. 64,030 |............. 60,857 |...vveiieennns 0 foiieeaenns (2573 I [V SR (2573 ) 0 foreiennns 60,575 ..00/15/2057 .

WF-RBS COMMERCIA IFRBS 2014-LC14 A5 CMBS
96221T-AE-7 .. | 4.045% 03/15/47 .. .
WILLIAMS PARTNER Corp Note Call MW 4.500%

..12/01/2023 . |Paydown .... ..03/15/2047 .

... 797,688 ...880,978

.. 797,688 |....

96950F-AL-8 .. | 11/15/23 1.oveueieeeiereieieeeieeeiee e | e L 11/15/2023 . | Matur ity oeeveveereeeeens foeereiiecies e, 250,000 |-vvvvnee 250,000 |............ 255,195 ... 250,689 [...ovevrneeee (1] [G:1)] A (o) [G5:12)) A (L] A 250,000 [-vvverrneenene (L (L (1] 11,250 |.. 11/15/2023 .
NATIONAL BANK OF CANADA Corp Note Call National Bank of Canada

63307A-25-3 .. | 3.750% 06/09/25 .....vevereerereereneeeenesaenenns Ao L 11/06/2023 .| e [ [ 1,087,176 |.......... 1,105,000 |......... 1,104,160 |......... 1,003,631 [oovveveereeee (L] 10,914 |oveveeeriinnne (L] 10,914 v, (L 1,104,545 |ovoveerrennns (L (17,368)......... (17,368)...cnvevee 37,869 |..06/09/2025 .
ROGERS COMMUNICATIONS IN Corp Note Call Mi

775109-CB5 .. | 144A  3.200% 03/15/27 w.vevvuveveverrienennns Ao ..07/25/2023 .| Tax Free Exchange .......foecooevereicniiens foovrienenns 564,963 |...vevnven 565,000 |............ 564,949 |............ 564,958 [...ovevrneeee (L] [ P () 75 P (L] 564,963 |vveurrrennnn (L (L (1] 24,044 |..03/15/2027 .
ROYAL BANK OF CANADA Corp Note Non Call

78013K-02-0 .. | 3.700% 10/05/23 ....vevvvereierreeereeiereeenns Ao .. 10/05/2023 . [ Matur ity vooveveveveeens oo [ 1,085,000 |.......... 1,085,000 |......... 1,082,743 |......... 1,084,631 |ovovrverrennns ()] 369 [ovverreiennnnn (L) 369 [ooveriierinns (L 1,085,000 [vovevrnennene. (L (L (1] 40,145 [..10/05/2023 .
ROYAL BANK OF CANADA Corp Note Non Call

T8013K-ZU-5 .. | 2.550% 07/16/24 ..ovvevereerenieieeeieneeienenns Ao ..11/06/2023 . |Barclays Group Inc. .. feerereeverieeriiians foerieienns 816,688 [......v.n.. 835,000 |............ 833,564 |.vovenennnne 834,538 [covvverinennne ()] L7 (L) 254 [ (L] 834,792 |ovoveereiennn (L (18,103)|......... (18,103)..cveee 27,917 [..07/16/2024 .
TORONTO-DOMINION BANK Corp Note MW 4.693%

89115A-2H-4 .. | 09/15/27 1.veveveveeeieresiereeeeeee e Ao .. 12/18/2023 . |Various ....eevvevereevens foeerieerieisieens [ 1,490,683 |.......... 1,500,000 |......... 1,477,150 |......... 1,478,291 |eovvveerinee (L] 4,061 [ooveriirienne (1) 4,061 [ooiririiinns (L 1,482,352 [oouvoveriinnns (L I T 8,331 |oeeereeinns 88,971 |..00/15/2027 .
American Money Management AMNMC 2013-13A A1R2

00176D-AG-2 .. | CLO 144A  6.710% 07/24/29 .......ceevvnene.. D...... ..10/24/2023 . |Paydomn ....ovveveveeeeren foererieineiiens e 269,935 |- 269,935 |............ 269,935 |............ 269,935 ..07/24/2029 .
ANCHORAGE CAPITAL CLO ANCHC 2015-7A AR2 CLO

03328T-BA-2 .. | 144A  6.742% 01/28/31 .vvevevrneareniarennnns D...... ..10/30/2023 . |Paydomn ....evvveveeveren forinieiieiceins [ 41,755 [ 41,755 | 41,808 |.veveneenee. 4,792 ..01/28/2031 .
ANCHORAGE CAPITAL CLO LTD ANCHC 2014-3RA A

03330A-AA-0 .. | CLO 144A  6.702% 01/28/31 .oveveuerennes D...... ..10/30/2023 . |Paydomn ....eveeveveeevens foererieiieiiens e 7L 196,745 |.vvrneene 196,941 [ovvennenen 196,820 ..01/28/2031 .

ARES CLO Ltd ARES 2022-63A A1A CLO 144A

039937-AA-5 .. | 6.796% 04/20/35

BPCE Corp Note Non Call Prv Plc

05578A-AA-6 .. | 01/11/23 ..ooiiiiiiei e D...... ..01/11/2023 . [Maturity ....ccoooovricins forneniii e 330,000 [...ocvnnnnee 330,000 |-...evvennns 327,179 oo 329,984 |...ooeeeeinnnns [N 16 | (U 16 [oeeeiiiiins 0 foeeeannne 330,000
BANCO SANTANDER SA Corp Note Non Call Jane Street Execution

05971K-AD-1 .. | 2.706% 06/27/24 . ..10/26/2023 . |Services ...

BARCLAYS PLC Corp Note Ca

..12/13/2023 . |Natixis Bank ... ...978,305 |... ... 980,000 ... 956,382 . 957,402 |.. 0 .3, , ..960,429 |.... ..04/20/2035 .

..01/11/2023 .

..06/27/2024 .

...390,912 ... ...400,000 ...400,000 .400,000 |..

.. 400,000 |....

06738E-BB-0 .. | 05/16/24 ....ceevviiiieeiiiiiiees R D...... ..06/16/2023 . |Cal 100.0000 ... foueeeeeeeiiieien e 245,000 |............. 245,000 |............ 245,000 |............ 245,000 |.oonnriieennn. (VN R [\ R, [V R [\ U [\ T 245,000 ..05/16/2024 .
Battalion CLO Ltd BATLN 2018-12A A1 CLO 144A
07133R-AA-3 .. | 6.701% 05/17/31 ..11/17/2023 . |Paydown .... .. 9,671 ... ....9,671 ....9,684 ....9,671 |.... ..05/17/2031 .

BENEFIT STREET PARTN
08180X-AN-2 .. | CLO 144A  6.777% 01/20/31 ....cvveeee..e D...... ..10/20/2023 . [Paydown .......cceveeeeeeefoveeeeiiiiiiiieeeis e 78,306 |.............. 78,306 ............. 78,345 322 e O (16) e O (16) ) O 78,306 ... 0 e, 0 i, [V FPRROUOU 4,075 ]..01/20/2031 .
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1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
CHOLAMANDALAM INVESTMENT CIFC 2013-2AA1L2
12549B-AY-4 .. | CLO 144A  6.657% 10/18/30 ......evvvrrrnnnnnen D...... ..10/18/2023 . [Paydown ........covvvvvvvees|oorneniniiiiniiinns o, 8,683 |........coeet 8,683 .............. 8,683 |l 8,683 [....evvennnnnnnee (VN (1 PO [V [V (VN F 8,683 |l (VN (1 PO [V O 409 |..10/18/2030 .
CIFC FUNDING LTD CIFC 2013-3RA A1 CLO 144A
125521-AC-2 ...| 6.640% 04/24/31 ......evvvviriiiiniiiiniiiiiiiinnens D...... ..10/24/2023 . [Paydown .........ccevvvviiis]oriiniiiiniiiiinns |, 5,805 [oeeiiiiiinns 5,89% ..04/24/2031 .

CIFC Funding Ltd CIFC 2022-3A A CLO 144A
12571K-AA-7 .. [6.822% 04/21/35 ..
CARBONE CLO LTD CRBN 2017-1A A1 CLO 144A
141312-AA-6 .. [6.817% 01/20/31 ..ooeeeniiiiiiiis D...... ..10/20/2023 . [Paydown .......cccoueeeeeiiforniiiiiis [, 32,700 [eueeeeennns 32,700 |...uveeenn. 82,758 [oeeeennns 32,740 |oeeeeeenninnens (VN R (7)) [V R (K72 R 0 foreiennns 32,709 |..viiienns (O R [V R [V AU 1,583 ..01/20/2031 .
Carlyle Gbl Mrkt Strat CGMS 2013-4A A1RR CLO
14310K-AS-0 .. [144A  6.655% 01/15/31 ...
CARLYLE GLOBAL MKT STRATEGI
14311A-AS-1 .. [A1RR CLO 144A  6.795% 07/15/31 .............. D...... ..10/16/2023 . | Paydown
Carlyle Gbl Mrkt Strat CGMS 2014-3RA A1A CLO
14316L-AA-2 .. [144A  6.699% 07/27/31 ... .
DANSKE BANK A/S Corp Note Ca

..12/13/2023 . |Natixis Bank ... ...999,770 |.......... 1,000,000 ..04/21/2035 .

..01/15/2031 .

..10/16/2023 . |Paydown ....

..07/15/2031 .

..07/27/2031 .

..10/27/2023 . | Paydown ....

23636A-BD-2 .. |3.773% 03/28/25 ..eeeveeeeieeeeiee e D...... ..11/06/2023 .| Merrill Lynch ..ocoeveeei]oermmmniieeeeennies s 1,606,166 |........... 1,625,000 |......... 1,625,000 |......... 1,625,000 [.eevvennneaennee [ [V [ [V O [V PO 1,625,000 [...coveeeennnnns [V (18,834)|......... (18,834)[.....ccce 68,124 |..03/28/2025 .
DIAGEO CAP PLC Corp Note Call MV 3.500%

25243Y-AY=5 ...]09/18/23 ....eeeeeiee e D...... ..09/18/2023 .| Maturity ....cooveeieeeeenn foermmnnieeeeennies o 650,000 [-eeevnnnnnnns 650,000 [....ceeenee 648,551 |............ 649,788 |[....ccevnnnnnnnes [ PR 212 |oeeeeeeiens [ PR 212 [t [V PO 650,000 |eeveunieeennne [V [V [V AU 22,750 |..09/18/2023 .
DRYDEN SENIOR LOAN FUND DRSLF 2018-55A A1

26245M-AC-5 ...|CLO 144A  6.675% 04/15/31 ...eoevvvrrninnnnees D...... ..10/16/2023 .| Paydown ..eeeeneveeemnnnnsfoeeeenieeeeeeenes e 15,940 [...ccevnnnnnnns 15,940 |.eevvennnnnns 15,940 |oeeennnnnnns 15,940 [.oooeeiinnnnnnnes [ [V [ [V O [ PP 15,940 |ooeveeniiieenee [V [V (U AP 882 |..04/15/2031 .
Dryden Senior Loan Fund DRSLF 2022-113A A1

26253E-AA-6 .. |CLO 144A  7.416% 10/20/35 ....cceevvvnnnnnnnns [P, ..10/20/2023 .| Paydown .....eeereeeennnesfoeeeeneeeeeenes s 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [-.eeueeeeennnnns [ [V [ [V O [V PO 1,000,000 |...ccvvvnnnnnnnn [V [V [V AU 65,691 |..10/20/2035 .
GOLDENTREE LOAN OP GLD 2015-11A AR2 CLO 144A

38137H-BU-1 .. |6.727% 01/18/31 oo D...... ..10/18/2023 .| Paydown ..eeeeeeeeeemnnnes foeeeeniieeeeeens e 21,387 [t 21,387 |oeeeenes 20,472 [t 21,41 [ [ PR (55} R [ PR (25) |+eeemnnneeees [ PP 21,387 |oeeeeiiies [V [V [V A 1,006 |..01/18/2031 .
HSBC HOLDINGS PLC Corp Note Call 3.950%

404280-BS-7 .. |05/18/24 .....eeeeeeee e D...... ..05/18/2023 .| Cal | 100.0000 ..... |eeeeeeeeeeniiieeee foreeeeennans 245,000 |............. 245,000 |............ 245,000 |............ 245,000 [|-.evueeeeennnnns [ [V [ [V O [V PO 245,000 |.....cevnnnnnnnn [V [V [V O 4,839 |..05/18/2024 .
ING GROEP NV Corp Note Non Call 3.550% Commonweal th Australia

456837-AP-8 .. |04/00/24 ..o D...... ..10/26/2023 .| SEC ..uiieeerrieeeeeennin feeeeene e e 370,755 [ 375,000 |..cvvnnnnnnn 374,438 |............ 374,848 | (U1 PR 1 IO (U 98 | [V PO 374,946 |.....ooevnnnnnn. [V (4,191)f........... [CIR1D] A 14,089 |..04/09/2024 .
MITSUBISHI UFJ FIN GRP Corp Note ~ 3.761%

606822-BA-1 .. |07/26/23 ....eeeeeeeeeeeeeeee e D...... ..07/26/2023 . IMaturity ....cooeeieeeeens Joermmmieeeeennees o 850,000 [-eevvvnnnnnns 850,000 [...eeeenee 851,326 |............ ST V(I (1) (RT0)] TP [ R [RE() ) PO [V PO 850,000 |eeveunnieeanns [V [V [V AU 31,969 |..07/26/2023 .
SHIRE ACQ INV IE Corp Note Call MV 2.875%

82481L-AC-3 .. |09/23/23 ..o D...... ..09/23/2023 . IMaturity .....cooeeieeeeens foermmmnieeeeeenes e 140,000 |-..eennneeeen 140,000 |............ 131,800 |eeveunnnnns 138,780 [-ooeeeeeennnees (V) N 1,220 [oeeieeiiiins (1) 1,220 |oeerriiieeeees [V PO 140,000 [oeeeeeeeennnnns [V [V [V O 4,025 |..09/23/2023 .
SUMITOMO MITSUI FINL GRP Corp Note Non Call

86562M-AX-8 .. |3.102% 01/17/23 ..o D...... ..01/17/2023 . IMaturity ...ocooveeieeeeens foermmnieeeeeenees o 300,000 [+eeevnnnnnnns 300,000 [...neeenee 293,292 |ocevennnnnns 299,932 [..oeeeiiiies (U1 PR (<11 O (U <11 PO [V PO 300,000 |eeveuuneeaennns [V [V [V O 4,653 |..01/17/2023 .
SUMITOMO MITSUI FINL GRP Corp Note Non Call

86562M-BA-7 .. |6.440% 07/19/23 ..eeeieeeieee e D...... ..07/19/2023 . |Maturity ....cooveeieeeeens Joemmmmnieeeeennees o 490,000 |............. 490,000 |............ 490,000 |...cevnnnnnn 490,000 [.oeveeeeennnnnnns [ [V [ [V O [V PO 490,000 |eeveunneeaennns [V [V [V AU 20,887 (..07/19/2023 .
TRINITY ACQ PLC Corp Note MV 4.625%

89641U-AA-9 .. |08/15/23 .....iiiiieiiiiieiein e e D...... ..08/15/2023 . | Maturity ....ooooeoieiiiens foormmnnnnieieinines foneeeees 120,000 |..eeenneeeens 120,000 |............ 119,327 [.ooevennnnns 119,948 |.....ooeevnnnnnns [U RT 72 (U T 52 |eeienniinaees [V P 120,000 [oeeiiieeinnnnns [ [ (O] AP 5,550 |..08/15/2023 .

1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 54,560,916 55,159,508 54,891,723 54,674,637 0 25,711 0 25,711 0 54,700, 341 0 (139,423) (139, 423) 1,995,442 XXX

2509999997. Total - Bonds - Part 4 114,097,535 111,121,347 115,280,327 113,979,666 0 (534,918) 0 (534,918) 0 113,444,742 0 652,796 652,796 3,947,389 XXX

2509999998. Total - Bonds - Part 5 23,871,876 23,943,688 23,497,063 0 0 115,476 0 115,476 0 23,612,533 0 259,342 259,342 522,973 XXX

2509999999. Total - Bonds 137,969,411 135,065,035 138,777,390 113,979,666 0 (419,442) 0 (419,442) 0| 137,057,275 0 912,138 912,138 4,470,382 | XXX

4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

6009999999 - Totals 137,969,411 XXX 138,777,390 113,979,666 0 (419,442) 0 (419,442) 0| 137,057,275 0 912,138 912,138 4,470,382 | XXX
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CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
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fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
WORCESTER MA GO Cal | 3.750% 01/15/37
981306-TL=7 .. [ 1eeeevruniiiiiiiiininiiiiiine e ceinieeeneenes [ eeenens ..02/22/2023 .| CitiGroup weeeeeeeevennnnaneaennnnnns ..06/15/2023 . |HILLTOP SECURITIES ....... |oeceeeeueees 935,000 |.......... 819,163 |.......... 828,382 [............ 821,081 [ooiieeeinninnnns [V PP 1,918 [t [V PP 1,018 [t [ PP (U RO 7,301 |oeeeiinnnnes 7,301 |oueeees 15,096 |.evvennnnnns 3,798
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 935,000 819,163 828,382 821,081 0 1,918 0 1,918 0 0 7,301 7,301 15,096 3,798
FHLMC Pool SD1548 MBS ~ 3.500% 08/01/52
SADNNH-2 o[ e [ ..02/03/2023 . |Mizuho Investor Sec Co .......... ..12/01/2023 . |Paydonn .....ovvnvvviiiinnnns fovviinninnns 93,271 |ovvennnnnns 88,640 |........... 93,271 |veviiins 93,271 |oevvviineees (U PR 4,631 |ooiiiiines (U PR 4,631 oo [V [V O [V [V A 1,760 oo, 45
B132DP-ES-3 ..f ceeeeee e [ ..03/02/2023 .| CitiGroup .uvvuvvvvvrvnnnniiiiinnnnns ..06/27/2023 .|Morgan Stanley .......ccoe. |oveeveennnns 367,440 |.......... 352,857 |.......... 356,531 [....evnnnne 352,954

31320P-ES-3 ...[...

313200-CC-8 ...

31320Q-PP-5 ...

313200-RZ-1 ...

31320Q-TK-2 ...

3133KP-X9-4 ...

3133KQ-X6-6 ..

3133KQ-X6-6 ..

3133KQ-XH-4 ...

3133KQ-XH-4 ...

3133KR-NH-3 ...[ ...

..03/02/2023 .

..04/25/2023

..06/26/2023 .

..06/26/2023 .

..06/27/2023

..02/06/2023 .

..03/02/2023 .

..03/02/2023

..03/02/2023 .

..03/02/2023 .

..06/28/2023

.[Stonex Financial Corp

.|Pierpont Securities LLC

.[CitiGroup

.|Stonex Financial Corp ...

CitiGroup ....

Toronto Dominion Sec

Stonex Financial Corp

Goldman Sachs

CitiGroup

CitiGroup

CitiGroup

..12/01/2023

..|..07/01/2023 .

..12/01/2023 .

..12/01/2023 .

..12/01/2023

..12/01/2023 .

..06/27/2023 .

..07/01/2023

..06/27/2023 .

..07/01/2023 .

. |-.12/01/2023

Paydoun ....

. | Paydoun

Paydoun

Paydoun

. | Paydoun

Paydoun

Morgan Stanley
.| Paydown

Morgan Stanley

Paydoun

. |Paydoun ....

.......... 1,673,717

............. 101,283

.......... 1,283,089

.. 4,687 |...

....... 1,

....... 1,

624,029

101,283

247,002

1,607,368

............ 101,283

1,234,445

... 4,687 |....

.............. [2:)] A
.............. (473 R}
............. [04:))] ERN ]
............... 7K RN |
............... 929 [.vviiiiennnnn 0
................ L TR ]
............ 4,020 | 0
............... I R |

S1400E-YX-4 .. [ ceeeieeieeeee e ..06/22/2023 .|Stonex Financial Corp ........... ..12/01/2023 . |Paydown

B1400N-GI-6 .. | oeeeneeieieeeeeiiee e [ ..02/10/2023 . [Goldman Sachs .............cceeee ..12/01/2023 . | Paydoun
FNMA Pool CB3412 MBS ~ 3.500% 04/01/52

31400N-YJ-5 .| ... JRRRE RRUR ..02/03/2023 . [ JP Morgan Chase ................... ..12/01/2023 . | Paydoun
FNMA Pool 2.500% 09/01/51

B140XC-WV=6 .. | eeeeeiriee e e ..06/27/2023 . [CitiGroup ....cvvvvveeriirinnnnnns ..12/01/2023 . [Paydoun ......ccccuvverrieies |oeriiinnnnns 106,683 |........... 91,981 |.......... 106,683 |............ 106,683 [.....ccceennnes [N O 14,702 [ooveeeeeinnes [N O 14,702 [ouveeeenns [0 O [V R [V O (I 738 [ 207
FNMA Pool FS2120 MBS ~ 4.000% 06/01/52

B140XH-LA-3 .. | eeeeiiiee e e ..02/06/2023 . [Goldman Sachs .............cceee. ..12/01/2023 . [Paydown ......cceeveeiiiiins fooiininnnnne 97,085 |........... 93,319 |.uveennn 97,085 |.....evveenns 97,085 [.oooeeiiiiinnnnn (I O 3,746 |oooooeiiiiennn (I IO 3,746 |.ooooiiiiiennn (I O [V R [V O [0 1,840 [oovveeeennnnns 129
FNMA Pool FS2704 MBS ~ 3.500% 08/01/52

B140XJ-AE-3 .. | eeeeiiiiee e [ ..02/03/2023 . [Mizuho Investor Sec Co .......... ..12/01/2023 . [Paydown ......ccevveeiiiiins foeiininnnnne 30,210 |ooeeneneee 28,577 |oeeennes 30,210 |.oooirianns 30,210 [ooeeeeiiiiiennns (I O 1,633 [coveeeeiiiins (I IO 1,633 [coveeeeiiins (I O [V R [V O (I 517 [ 15
FNMA Pool FS2740 MBS ~ 3.500% 06/01/49

3140XJ-BU-1 .. | oo e ..02/15/2023 . [Morgan Stanley .................... ..12/01/2023 . [Paydoun ......ccccuvverrieies |oeriiinnnnns 281,120 |.......... 262,803 |.......... 281,120 | 281,120 | [N O 18,317 [ [N O 18,317 [oveees [0 O [V R [V O [0 4,424 i 410
FNMA Pool FS4196 MBS ~ 4.500% 10/01/50

S140XK-UN-8 . | eeeeeiee e e ..04/25/2023 . [CitiGroup ....cvvvvveeeiirinnnennne ..12/01/2023 . [Paydoun ......ccevveeiiiiins fooiininnnnne 28,797 |ooeenenne 28,608 |........... 28,797 | 28,797 [oeeeiiiiiiinnnn [V O 189 | [V O 189 | (I O [V R [V O (I K R 36
FNMA Pool FS4763 MBS ~ 2.500% 06/01/51

BUOXL-JH-2 . oo ..06/28/2023 . Merrill Lynch .........ccccuveeenns ..12/01/2023 . [Paydown .......ccceeeeeeiinn |oeinnnne..... 50,008 |........... 43,390 [...........50,008 |............. 50,008 |......ccceeeens O ferreeneennnn 6,618 | O e, 6,618 [......ocevnnns [0 O [V R [V O (I 368 [vveeieennns 101
FNMA Pool MA3870 MBS ~ 2.500% 11/01/49

31418D-J0-6 .. [ .eeuriinniiiiiiii e | aeeaans ..06/29/2023 . |Pierpont Securities LLC ........ ..12/01/2023 . |Paydown .... . . . . . . 0. L 2,299 ...

0909999999. Subtotal - Bonds - U.S. Special Revenues 5,200,944 5,053,198 5,194,260 5,161,465 0 108,267 0 108,267
AMERICAN TOWER CORP Corp Note Call M

03027X-BZ-2 .. | 5.650% 03/15/33 .. .. ..02/28/2023 . [Barclays Group Inc. ..... 06/16/2023 . [Barclays Group Inc. ..... ...800,000 |..........796,352 |......... 810,808 |.... 79,441 |.... .89 .89 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

..[MW 5.250% 03/15/33 ...

1613

. |5.000% 03/09/33

DUKE ENERGY PROGRESS LLC Corp Note Cal |

META PLATFORMS INC Corp Note Ca

. 14.800% 05/15/30 ...oeoeniiiiiiiiiiiie

FISERV INC Corp Note Call MW 5.600%

2] 08/02/33 .

FIVE CORNERS FND TR 111 Corp Note Call

MW 144A 5.791% 02/15/33 ...............

FLORIDA POWER & LIGHT CO Corp Note Call

S|MW 5.100% 04/01/33 ..o

GENERAL MOTORS FINL CO Corp Note Call MW

.16.000% 01/09/28 ......eoveeiniiiiiiaennns

GoodLeap Sustainable Home Impr GOOD

.| 2023-1GS A ABS 144A  5.520% 02/22/55

KENVUE INC Corp Note Call M 144A

. 15.350% 08/22/26 ....evveiieeiiiieeees

LOCKHEED MARTIN CORP Corp Note Call MW

. |4.450% 05/15/28 ....evviiiiiiiiis

NASDAQ INC Corp Note Call MW 5.550%

S 02/15/34 e

ORACLE CORP Corp Note Call M 4.900%

2] 02/06/33 .

RTX CORP Corp Note Call MW 5.150%

(02727733 o

REALTY INCOME CORP Corp Note Call M

. 14.900% 07/15/33 eevviiiiieiiiieeees

SCE REC FUND Corp Note Non Call Sink

. |4.697% 06/15/40 ....ooeenniiiiiiii

UPMC Corp Note Call MW 5.035%

] 06/15/33 e

VERISK ANALYTICS INC Corp Note Call MW

..|5.750% 04/01/33 .oooeneiiiiiiie

WELLS FARGO & COMPANY Corp Note Call MW

..[5.389% 04/24/34 .......ooiiiiii,

WILLIAMS COMPANIES INC Corp Note Call MW

..[5.650% 03/15/33 ...oeonniiiiiiiiiii

ENBRIDGE INC Corp Note Call MW 5.700%

] 08/08/33 e

RIO TINTO FIN USA PLC Corp Note Call MW

TRANE TECH FIN LTD Corp Note Call MW

.|Goldman Sachs Asset Managment . |..

.|Goldman Sachs Asset Managment . |..

.|Goldman Sachs Asset Managment . |..

..06/16/2023

..12/18/2023 .

..06/20/2023

..06/16/2023

.06/16/2023 .

..06/13/2023 .

.. 12/20/2023

06/13/2023

.. 12/18/2023

12/18/2023

.. 12/18/2023

..06/16/2023 .

..12/18/2023 .

.. 12/15/2023

.. 12/19/2023

..06/16/2023 .

12/18/2023 .

..06/15/2023 .

..06/15/2023

..06/15/2023

IMerrill Lynch ..

.|RBC Capital Markets ...

Bank of Montreal ..........
.|Barclays Group Inc. .....

.|Barclays Group Inc. .....

Goldman Sachs .............

UBS Financial Services .

. [Paydown .....ooeiniiiinn

Goldman Sachs Asset

. [Managment ............ceeniis
L[ CitiGroup wevnveveieiieans
.|RBC Capital Markets ......
.|Barclays Group Inc. .....

Toronto Dominion Sec .....

Sun Trust ooeeeeeeieiins

. [Paydown .....ooeiniiiiins

.|JP Morgan Chase ...........

Goldman Sachs .............

Sun Trust ooeeeeeeieiins

Deutsche Bank .............

.|Barclays Group Inc. .....

...510,000 |...

376,000

290,000

.......... 1,920,000

560,000

I RO 1,000,000

350,000

.......... 1,165,000

166,000
730,000

235,000

.......... 1,460,000

.......... 1,156,000

120,000
720,000
665,000

690,000

...410,000 |...

..509,878

.......... 375,150
.......... 289,385
....... 1,920,000
.......... 559,003
.......... 999,910
............ 3,220
.......... 349,801
....... 1,157,684
.......... 165,954
.......... 709,735
.......... 234,309
....... 1,431,002
............ 6,523
....... 1,143,762
.......... 118,847
.......... 718,063
.......... 664,275

.......... 689,117

..408,819

.......... 383,479
.......... 295,890
....... 1,947,514
.......... 569,083
....... 1,012,980
............ 3,221
.......... 354,151
....... 1,164,802
.......... 170,834
.......... 718,583
.......... 238,699
....... 1,441,706
............ 6,523
....... 1,165,445
.......... 124,860
.......... 721,058
.......... 673,426

.......... 700,253

..518,400 |....

..415,847 |....

........... 375,222
........... 289,399
........ 1,920,000
........... 559,124
........... 999,917
.............. 3,221
........... 349,815
........ 1,158,352
........... 165,968
........... 710,547
........... 234,326
........ 1,432,839
.............. 6,523
........ 1,144,284
........... 118,871
........... 718,684
........... 664,301

........... 689,136

500,883 |....

408,845 |....

....8,517 |....
........ 8,256

........ 6,491

..... 8,517 |.
......... 8,256

......... 6,491

2 6 7 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
Number of Carrying (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Disposal Name of Shares Consid- Value at ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
Description Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal Accretion [Recognized| 13 -14) Value Disposal Disposal Disposal Year Dividends
AON CORP/AON GLOBAL HOLD Corp Note Call
M 5.350% 02/28/33 ...eeeiiieeeeeee ..06/16/2023 .|Pershing .........cccceennns 365,000 [..eennnnen 364,916 |.......... 368,679 |..eevunnnnen 364,918 |ooeveieeeeeenn O e 2 |eeeneeeeeeenn 0 e 2 | [V PO (V1 SO 3,761 |oeeeennnnnes 3,761 |oeeeeees 6,129 |.eoereieeeene 0
ARTHUR J GALLAGHER & CO Corp Note Call
S [MV 5.500% 03/02/33 .....eiiieiiiiines ..06/16/2023 .|Barclays Group Inc. ..... 245,000 |.......... 244,552 |.......... 246,732 |.oceeennnnnn 284,562 [.ooeeeeniieeeen 0 |, LU TR | IO LU [V PO (V1 SO 2,170 |oveeees 2,170
BANK OF AMER CRP Corp Note Call MW
.|5.288% 04/25/34 .. . ..12/18/2023 .|Merrill Lynch .. ... 1,155,000 |....... 1,148,902 |....... 1,153,730 |t 1,149,192 |.... 4538 [ 4,538 |.
CENTERPOINT ENERGY RES Corp Note Call MW
. 15.250% 03/01/28 ...eeeeeeieeeeeee e ..06/13/2023 .|Deutsche Bank ............. 835,000 [eeunnnnns 832,328 |.......... 838,290 |............ 832,477 |vereeeeeeenn 0 et 149 | O e 149 | [V PO (V1 SO 5,813 |oevveinnnnns 5,813
JOHN DEERE CAPITAL CORP Corp Note Non
. |Call 4.700% 06/10/30 ... ..12/18/2023 .|Barclays Group Inc. ..... ...725,000 |..........725,711 L.732,591 |.... 725,691 |.... ..6,900 [............ 6,900 |.
DOLLAR GENERAL CORP Corp Note Ca
. [5.450% 07/05/33 ..eeeeeieeeeeeeeeee e .|BNP Paribar Securities Corp ... |..12/18/2023 .|Wells Fargo ................ 435,000 |.......... 433,143 |.......... 437,975 |.oeeeenennn 433,249 | O e 107 [oeeeeeeeeeee O e 107 [oeeeeeeeeeees [V PO (V1 SO 4,726 |oeeeennnnnnn 4,726

.. ]5.250% 03/03/33 .eevriiiiiiiiiiiinee e ..06/16/2023 .| Sun Trust .....occevvnnnnnns 625,000 |.......... 624,181 |.......... 633,675 [...ccvnnnnns 624,200 |eeeeeieiiennn O e 19 | O e 19 | [ PP (U RO 9,475 [.eoeeennnnns CRYCN . 9,844 [....ooiiinnnnnnns 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous ( 17,717,744 17,624,702 17,849,234 17,629,987 5,291 5,291 0 0 219,246 219,246 426,583 46,191
2509999998. Total - Bonds 23,943,688 23,497,063 23,871,876 23,612,533 115,476 115,476 0 0 259,342 259, 342 522,973 59,291
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign| Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 23,497,063 23,871,876 23,612,533 0 115,476 0 115,476 0 0 259,342 259,342 522,973 59,291
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 XXX XXX
Stocks 0 0 XXX XXX

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5 6
% of

Number of Shares Outstanding

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

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 B - Section 2 - Futures Contracts Terminated

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 as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
PNC Bank, National Association ................. Pittsburgh, PA oo [ e 0.000 431,570 |.. XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 29,229 0 431,570 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 | XXX
0399999. Total Cash on Deposit XXX XXX 29,229 0 431,570 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

0599999 Total - Cash

XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o 100,453 4.
2. February...|l 101,301 5.
3. March 101,188 6.

119,663
101,758
101,990

7.

9. September

667,926 10.
...1,012,589 11.
101,819 12.

October
November...
December

431,571

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
B T - 1 U URPPPPPPURPUPPPRRRURR NPT RN 12/28/2023 ..o | 5177 |... 01/09/2024 .......... e 5,443,701 ....6,072
.. |US Treasury Bill .... PP PPPPPIN RTTTTTUUUyr PN 12/28/2023 ..oiivvii | 5.250 |... 01/16/2024 .......... 11,270,281 ... 4,931
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 16,713,982 11,003
0109999999. Total - U.S. Government Bonds 16,713,982 11,003
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0

2419999999. Total - Issuer Obligations

16,713,982

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

ol|lo|o|o|o|o

2509999999. Total Bonds

16,713,982

09248U-71-8 ....... BlackRock Liquidity Funds T-FUN POrt .......ooeeeiiiiiiieiii et e e s s ssa e e e e s s snns e e e e s s ssmnnn e e e s ssnnnneeseans | eeeenninns |oa 12/28/2023 ... [ 00000 [ e e 7,646,473
31846V-54-2 ....... First American Treasury Obligations FUN Z ......ceuuiireiimiiiiiieit ettt e e et e e e e e b s et b s et s s e eaa s e eaa s e eaaeeeaaseesasesnaneennnesnnnennns [ orverennens [oen 12/18/2023 ..vvvveee e 00000 |oeeiiiiiiiiiiii i [ 3,562,311
381410-32-3 ....... Goldman Sachs Treasury Obligations Fund ... 12/15/2023 oo [ 00000 [ean i e s 3,758,330
38142B-50-0 ....... [Goldman Sachs Financial Square Tr In Fd ... .. 12/19/2023 0.000 |...

38142B-88-0 ....... Goldman Sachs Financial SqUare FEdEral FUNG ........ceeueieiuieisieii et e e et e e et e e e e e ea e e ea e e eaa e e eaa e e eaa e ean e ean e eanaeanaeanneeanaesnneesnneesnensnneennneennne | crnneennnee 12/04/2023 .. 0.000 |...

61747C-58-2 ....... Morgan Stanley Institutional Liquidity FUN Treasury POrt ...eee.iiueiiieiiiiiii it e e et s e b s e ra s ena s ennsennsennnees | crneeenans 12/04/2023 .. 0.000 |...

665279-87-3 ....... |Northern Inst Ins-Treasury Port ... .. 12/26/2023 0.000 |...

825262-40-6 ........ Invesco AIM STIT TREASURY MWF UV TR 12/19/2023 .. . 0.000 |...

94975H-29-6 ........ Allspring (fmr Wells Fargo) Treasury Plus MMKT FUNd = INST ....eiiiiiiieiiiii ittt s s e e s s eiiieeeassesinnneeessasinnnneassasnnns | oeeeeannnns |oasinnnneas 12/04/2023 ... | 0.000

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

147539-67-0 DEUTSCHE [NV MGT CASH ACCT GOV/AGENCY DHS=IST ...ttt e e e e e e e s e e e e e s s e e e e e e s e sba e e e e s s e nman e e e s s ansnnnaaeaeanes 12/04/2023 .. J PO 0.000 |...

25160K-20-7 .. DEUTSCHE GOV MMKT Gov Series Ins Shares ..... 12/04/2023 0.000 |...

262006-88-5 .. Dreyfus Govt Cash Mgmt - Inst ... 12/04/2023 0.000 |...

381410-27-3 .. Goldman Sachs Government Fund 12/04/2023 0.000 |...

40428%-10-7 .. HSBC HSBC US GOVT MMKT-I ... .. 12/04/2023 0.000 |...

481200-67-0 .. JP Morgan US Govt MNKT CP .. 12/04/2023 0.000 |...

61747C-70-7 .. Morgan Stanley Institutional Liquidity Fund Government Port 12/04/2023 0.000 |...

665278-70-1 .. Northern Inst Govt Select Port . 0.000 |...

69351J-15-7 PNC GOVT MONEY MARKET FUND .... 0.000 |...

74926P-69-6 RBC US Government Money Market ..... 0.000 |... K ..

825252-88-5 Invesco AIM STIT GOVT & AGENCY=INST MM ......eiiiiiiietiiii ittt e et e e e st e e e e s eeeeesisseeeeesssnnnneeeesssnnnnnsaesssnnnnnsessssnnnnneasessnnnnns | ooeennnnnns [sonnnneaees 12/04/2028 uvviiiins |ooiiniieiiiiiiiee s 0.000 |... .. 1,122

8309999999. Subtotal - All Other Money Market Mutual Funds 435,780

...................... |UHC Liguidity Pool Pro Rata Share POrtion .........icc.eeiiiiiiiisieiiiiiiiee et e et e s st eesseiiiseeessainnnneessannnnneassasnnnnnaessassnnnneassasnnnnns | oennnnnnees fonneaeeenns 1&/20/2028 toviiiiiin foenieiiiiiiiniiiiiiins 02000 [ovieiiiiiiiiiiins coviiiiininiin foiieieeccciieeee ... 407,660

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 407,660 0 20,663
8609999999 - Total Cash Equivalents 45,166,260 0 380,657

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1A ... .0 1B.. 8
1B 2A ... .0 2B.. 8
1Cc 3A ... .0 3B.. 8
1D 4A 0 4B.. 8.
1E 5A .0 5B.. 8
1F 6..... 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama ........ccoooiiiiiiiies
Alaska ......ccooveviiiiiiiis
AriZONA ..o
Arkansas .........ccooeeiiiiiiiiennn,

California .......cccevveeeriiiicieenn,

Colorado .....
Connecticut

Delaware .........ccccoooeeveiiiiiiicnnenns

© ©® NGO RN

District of Columbia
10.  Florida .....cccooveviiiiiiiiiciiciecie
GEOGia ..o

-
-

12, Hawaii oo

17. Kansas ...
18. Kentucky
19. Louisiana

20. Maine ....ccooveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceeeennne MA it ] s [ [V [V [V 0
23. Michigan ........ccccoceveveeeveieererennns MU oo cieiee]| et [eee e [V [V [V 0
24, MINNESOta ....coovevreieieeieees MIN [ e ] s e [V [V [V 0
25.  MiSSISSIPPI cvovvvvevevveveieieeeiie MS it | et [ee e [V [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooevieniiieieeeen,
30. New Hampshire ..........cccceeuenrnene NH [ e ] e oot [V [V [V 0
31, New JEersey ......cooeveeveenieseenienns

32. New Mexico
33, New YOrK ..cccocviiiiienienieeiceies

36.  ORNIO .oovviiiiiiiciic

37. Oklahoma ... .

38, Oregon ....ccovriiiiiiiiine e

39. Pennsylvania ..............cccccevurnnn.. PA [ o] o [oe et [V [V [V 0
40. Rhode Island .........ccccovivieereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........ccccoevevevnee. SC e cevvee| e [eee e [V [V [V 0
42.  South Dakota .........ccccceereeenennne SD [ et | s e [V [V [V 0
43.  TenneSSEe ......cccvvereeneeneenennns

44, TeXaS ..oooviviieiiieieeeeeeees

45, Utah ..o

46. Vermont .. .

47, Virginia ....ccoooeeeeeeeieeeeeee

48.  Washington ..........ccceevvvinnennnn.

49. West Virginia

50.  WISCONSIN ....ocuviiiiiiiiiiiceieeee

51. Wyoming .....cccceeeeveeieeeienienienne

52.  American Samoa ............c.cccoeu... AS i et | e e [V [V [V 0
53, GUAM ..cocvevieeeeeeeeeieeeeee e GU e ervee| oot e e [V [V [V 0
54.  Puerto RiCO ......ccovvruereciiine PR i et | e e [V [V [V 0
55. U.S.Virgin Islands ...........cccccccu..... VI [ e | e e [V [V [V 0
56. Northern Mariana Islands ........... MP it irii] s [ee e [V [V [V 0
57. Canada
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 3,456,069 3,382,269 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX [ XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0
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