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ANNUAL STATEMENT FOR THE YEAR 2024 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. gOVEIMMENES .....vviiiiiririiieieieieittt ettt e 13,273,074 |............. 1.667 |........ 13,273,074 | O e 13,273,074 |............. 1.667
1.02 All Other GOVEIMMENLS .........vovveveeeeeeieiieieeeeeeeeee e s 3,893,025 |............. 0.489 |......... 3,893,025 |..cooerrceeenn 0 | 3,893,025 |............ 0.489
1.03 U.S. states, territories and possessions, etc. guaranteed ...........cocooveen | 14,232,735 | 1787 |, 14,232,736 ..o O [ 14,232,736
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...ttt e 27,378,319 | 3.438 |....... 27,378,318 |- 0 e 27,378,318
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 208,933,377 |............ 26.233 |...... 208,933,373 ..o 0 | 208,933,373 |........... 26.233
1.06 Industrial and MISCElIANEOUS ...........c.coovocueuerereeeececeeeeeeeeeeeeeeeeeeseseeeaeaa|eeeene 257,990,377 |....coc 32.392 |...... 257,990,381 |- 0 [ 257,990,381 |........... 32.392
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 102,775 | 0.013 [ 102,775 | 0 o 102,775 | 0.013
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveveiveecveresseesens frocee 268,827,785 |............ 33.753 |...... 268,827,785 |.....coeeeee O [ 268,827,755 |............ 33.753
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 .....................}...... 268,930,530 |............ 33.766 |...... 268,930,530 |.....cooveerereen 0 [ 268,930,530 |........... 33.766
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 796,456,430 100.000 796,456,430 796,456,430 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 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 acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiti ittt bbb bbbt bbbt aR e e s e ebesresaesbestestesaeereereanas

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

B o] = S =T i TR o 10 o e O OO PPTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbbt b et h bbb e b b e se e b e e b e b e b e e e b e st e b b e s b e b e saebe 201 E SRS AR SR L e R e R L e b e R e e b e R e b e bt ebesetesetese e

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... ... . ... S ... ..\ . utesttseeeeeeeeseenbeenteanbeanseas foeemseesseaseenseenseeaeeaeeaaean

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

A B ) =T =T i TR o1 10 o e PP PPORTPS

7.2 TOtals, Part 3, COIUMN 10 ..ot b et bbb bbb e b b e se b e oo b e b e b e e e b e sd e b e b e e b b e saebe 22840 SRS AR e AL AR oAb e b e b e e b e b e e b e b e aes esbesebese s e st s et
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..o b bbb b e b e e e b et b e b b i e e b bt s b b e b b saebs A0SR oA e s b e e b e bbb

LA el = K =T G T o 10 oo TR O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-516-7-8) ........c.ccuiiiiiiiiitiiiii ettt bbbttt b ettt 2o e et e e e e e e e e e eneeas
[DI=Te [0 8 o) e=T Mo o E=Te (g a 11 C=To IR= a0 o 0L OO PERRPSRRRRRRY

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOr YEAT .........cuiiiiiiiiii et —seee e e e e e e e e e e e e eeneen
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 Q .......eeeiiiiieeeeeeee e oo

5.2 Totals, Part 3, Column 8 .......c.cccovvvvvvee. 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 bbbt

Deduct current year’s other-than-temporary impairment recognized:

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

0T e = R e Ty A o] [0 T T OO PRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ......c.c.couiiiiiiiiiiiiiiiieicieeeies —eeee e
Rl ez Y= Ve Lo I[N g Lo O OO SPRRS
ST o] ol = I (I g T= Y o TU TS BN T R ) RS
Deduct total NONAAMIEA @MOUNLS ..ot e e e e e e E e E e e e e e e e oo oo Ee e R e £ R e SR e e R e £ R 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 eeesReeeeeeeaae s SA0ese e b e b e e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ciiiiiiiiiii bbbttt bbb e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 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 PIOI YEAI ..........uiuiiiiiiitiitiiti ittt bbbttt bt bbbt bbbt E b e E e E e E b e E b e bt e bt e b e bt e b eb et Sae et ene e e e e e e e e e e eeennens 0

Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN 8) ............cuiueurueuiriiiiririeeie ettt sttt se st se s b st sese st sessssesesesesesessssesesseneresnananas 1,827,111

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ououiiiiiieieeeeeeee ettt seas seeeeaebebebeees et st nesnereneeis 0 1,827,111
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieieieieieietetct ettt ettt ettt ettt ete s et s e se s ee e s et et ebesesess e s es et eseseseseseas s es et e s et eseseanss s es e s seseseses bbb ee et st ne e et ettt eeeae e 0

3.2 TOtAlS, Pt 3, COIUMN 12 ....itiiiietieietire ettt b et te bt e b b te b b4 £t E 4 1€ e b8 £ e h e E bt o bbbttt 2o s emsnsea et nn s s s s 0 0
AACCTUAI OF GISCOUNT .......cvveeeececeet ettt et ee et te e s eessasaeteseseessaesetesesessessaesesasessssssesesasessesesesesaseesssesesasssessnsetesesasnsssetesasaensesesasesessnsesesesesassssnsesesasensnsns b s tscheb et et et s caetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e TSP 0

5.2 TOLAIS, PArt 3, COIUMN 9 ...ttt ettt te bt e bbb ee b0 b b4 £ e bR b £t h e E b o bbbttt 2o s ensn s et et enenns et s s 0 0
Total gain (I0ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ottt ettt ettt s et e et e sh e e sheeeh £ e be e bt ea bt ea et ea et eae e eR e e AR e e b e e b e e abeem bt eabeeaeeaaeeabeens oeneeseeseeseeenseenseennens 0
Deduct amounts received on diSPoSalSs, Part 3, COIUMN 16 ........cciiiiiiiiiiiie ittt ettt ettt et e et eesbeesbeesbeesbe e beeaseeasesssesheesheeebeesbeenbeeabeenbeanseaasessaeas Seeesmseeaseeaesanesaesaaeaaaeas 0
Deduct amortization of PremMium ANA EPIECIAtION ............ccccueueveeececeeteeeeeeeceeteeeteseesasaesetesesssssesesesssssssssesesessssssssssesasssssssnsessssssssesas s s sssssesesassasanens <hesesstseseaesesasasaeaas 2,118

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oivtieieieieiie ettt ettt ettt sttt a et et s e s e se s ee e s et et e b e s e s ese s es e st et et esesesess s es e s e s et et esesnss s eseseseseseses bbb ee et st se e bbbt eetae e 0

9.2 TOtAIS, Pt 3, COIUMN 14 ..ottt ettt b et ee b b ee b b4t E e E b€ e LR b £ E e h b 2o b ettt 2o enensnsea et esen et s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

10,1 TOtaIS, PArt 1, COIUMN 15 ...ttt b et bbbt E b e £t E e E b0 ot E b E £t E bbbt b e nsna et et s enns e et es e 0

10.2 TOLAIS, PArt 3, COIUMN 11 ...ttt ettt ettt ettt e et et et et e b et e s e s eseee s st e s e b et eseseas s ee s e s e s e s et esese s s es s et e s et esess s as s sesa seee bbb b eee ettt s e bebetie 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceerriiriririririeteteieeiirt sttt s se st st se e s s st sebesens <eeseseasinasenanas 1,824,993
[DI=To (011 o) =T Mo o E=To (g g 11 C=To IR= 0 a0 L PP OPP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.cuiiiiiiiiiirieieieietiet st sisiste ettt sttt sese e s sessebesebesese e ssssssesebesesese e ssssssesesens Seseeeseseseananans 1,824,993

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............ccceueueeeeeeececteteteeeescaete et esesssaesesesesessesesesesesessssesesesesessssssesasesessssssesesasnssastesassssnsnsesesans seesasscscaeses 562,331,105
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ............ocvouiiiiuieiitieiteestetestete st ete et et et et et et ees et ese et esestese st eae st ese et ebe s ebess et essesessesessstesssteseesebeeseseasesensasseseseeesennane 96,599,944
ACCTUAI OF QISCOUNT .......cvvvee ettt ettt ee e et esee e s e eaetesesensseetetesesensesesesesesensssetesases e sss et sesesansesetesesesensseetesesesnsnsetasasassnsnsesesasassnsnsesesesannsren 710,685

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

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

LRI o= g 2 Y=ot 1[0 1720 0o LU ]2 Yo Wt < TSRS

4.4, Part 4, COIUMN T1 oottt b bbbt e e bbb bt £ e E b h bt £ e e b bbbttt et bbbkttt e R a e a e .0
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiuiiiieeeeceeteie et eeectete et ee et caete et eseessaeaetesesesssaesetesesenssseaesesesensssesesasesnsssssesasesensssesesesasnsneesesesananas febesestssscaesns 1,148,970
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiieuiieieieteeee ettt ettt ee e s et e et e st e e et e et es et esenseseas e esenesennene 121,275,385
DedUCt aMOTHZAtION OF PIEMIUM ........viieceeeeeeiccececteeeteeeeeseeetetesesseaesesesesesssssssseses s sssseesesesssassseeses s s ssssseses s s ssssseses s s ssanseses s s sssnsesesasssassnsesessnssansnsasas sesstsesesesasnas 3,814,421
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e s s e 2 e b e s e s s sess et s e s et e b et esesess s ss e s et e s et esese st eses s e s et e s eseas st eses s e bbb ebee et et ee et ettt et 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt sttt h b b e st e b ettt s b et et tatae 2osensnseaetesesennsnae s s s s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiieeeceeeceeeete ettt ettt et a s a s st s e s e s e s e s e s s s s s s s et et essasssa s s st et eseseseasas s st eseseseans febebebtattat st eeebebetebeaeaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt b e ee b bt E £ b b€ eh b4 2oL E b b £ e E SR b £ ee bbb e et b e b e enennnsna et es e st s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt h e £t E £t R b€ eh b4 £ eE e E b4 £ e SR bt e bbbttt b b e enensns e et ns e st et en 0

9.2. Part 2, SECHON 1, COIUMN 17 ....vouinieiieeeeeeceee ettt et a sttt e s e s e s e s e e s e s s et et e s e s s se s s sttt eseseseas s s st eseseseans febebebtettntnensesebebebnataens 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt e s bt e st bt b e b et s e b b et ettt s b b et et tatae 2osensnseaesesasennsnaesesan s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieeeeeeee ettt ettt ettt a et et et et et et et e s e se s esss et et e b et esssssses e s e s et et e s eseseseesss e s et e s et eseae st eses s e s et et essasas s es s s e bbb ebee et st et et et ebebeeeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooviiiiiiiiiiniiissise s e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeeceetetesesesseaesetesesesssaesesesesesssaesesssesesssaesesssanas seesesscscassens 525,700,898
(DTt [ Let i (o) =TI g e g F=Te o Ty (=T o JR= T 40T USSR 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueuiieeeeececeeteieeeeeceete et eeesscaete e s esessss et s s esensseeaesesesensssssesesesensssstesesesensssssesesasenas feesesesesesnan 525,700,898
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ANNUAL STATEMENT FOR THE YEAR 2024 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 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c.cccoveveveceeveeereeeecee e 13,273,074 |.......cecc.. 11,911,373 | 13,177,052 ... 13,486,585
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 3,893,025 3,199,205 3,891,551 3,900,000
by governments) 4. Totals 17,166,099 15,110,578 17,068,603 17,386,585
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 14,232,735 13,615,433 16,206,999 13,085,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 27,378,319 26,244,246 30,264,878 25,625,000
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 208,933,377 190,027,041 214,249,349 204,268, 154
Industrial and Miscellaneous, SVO 8. United States .....c.ooooveeeeeeeeeeeeeeeee o 217,624,970 |................ 205,225,760 |................ 220,108,777 |................ 216,506,672
Identified Funds, Unaffiliated Bank 9. CANAGA ... s 8,122,311 | 7,730,939 .o 8,133,833 [ oo 8,109,000
Loans, Unafilated Cortiicates of 10._ Other Countries 32,243,100 30,483,357 32,327,099 32,086,392
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 257,990, 381 243,440,056 260,569,709 256,702,064
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 525,700,911 488,437,354 538,359,538 517,066,803
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 525,700,911 488,437,354 538,359,538
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ANNUAL STATEMENT FOR THE YEAR 2024 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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

Total Current Year

8 9
Col. 7 as a % of | Total from Col. 7
Line 12.7 Prior Year

10 11
% From Col. 8 Total Publicly
Prior Year Traded

12
Total Privately
Placed (a)

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..o

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

............... 9,611,834

............... 4,175,845

............. 7,618,923

7,618,923

4.0 29,981,945

5.3 21,479,145

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

............. 1,017,896
............... 2,060,341

............... 1,832,684
............... 2,060,341

......................... 0.3[...........1,832,370

.............. 2,059,954

........................ 0.3[.............1,832,684

.............. 1,860,445

814,788

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

14,232,736

14,232,736

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

Possessions , Guaranteed

AANAICT (e

............. 24,598,318

42NAIC2 ..

43NAIC 3 ..o
4A4ANAICA ..o

45NAICS ..

46 NAICE ...

4.7 Totals

24,598,318

430,000

2,140,000

.0
5.1 25,932,670

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

69,826,422

61,902,807

43,506,530

204,828,609

69,826,422

61,902,807

43,506,530

19,258,333

2.1 204,828,600

3.0 208,933,373




ANNUAL STATEMENT FOR THE YEAR 2024 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 e e 37,276,977 |............. 91,405,174 |............. 42,296,010 |............... 4,369,354 175,667,990 |......ooovereeenne 9 207,246,462 |........ccven A 130,763,342 |............. 44,904,648
6.2 NAIC 2 .. ....15,281,829 |... ...37,010,634 |.... ..22,651,633 ...7,378,295 |.. . . .82,322,391 |.. L1040 ...82,408,448 |... 145 | 75,695,114 |.. ..6,627,277

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
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ANNUAL STATEMENT FOR THE YEAR 2024 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

12.6 NAIC6 ...

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)
12. Total Bonds Current Year
121 NAIC T e d) ... 61,538,092 |.......... 205,053,283 |........... 113,265,636 |............. 50,088,427 |.............19,578,808 |........cceoeveeverereea. O [ 449,524 246 404,619,598 |............. 44,904,648
12.2NAIC 2 ... N ...37,010,634 |.... 24,711,974 ...7,378,295 |.. .84,382,732 |.. 77,555,559 |.. ..6,827,173
123 NAIC 3 e (D) il O 0 [ O oo O e 0 e O e O e 000 o XXX e e XK o 0
124 NAIC 4 e (D) il O 0 [ O e O e 0 e O e O e 000 o XX e XK o 0
125 NAIC S e (D) el O 0 [ O e O e 0 e 0 [ (©) et O e 000 o XXX e XK o 0

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

12.7 TotalS ..o f 76,819,921 |........... 242,063,917 |........... 137,977,610 |............. 57,466,722 |.............19,578,808 |.......cccervrrerrnne. 482,175,157

12.8 Line 12.7 as a % of Col. 7 14.4 45.3 25.8 10.8 3.7 0.0 100.0 90.3 9.7
13. Total Bonds Prior Year

13ANAIC T e 52,008,709 |........... 232,657,052 |.......... 138,481,955 |............ 45,027,816 |............. 16,401,159 [.....coooiiiiieee O o XXX e feee e XX | 484 576,691 .o 8502 L 427,428 446 ... 57,148,245

13.2NAIC 2 ot 2,689,101 |............ 53,252,061 |............ 27,898,763 |................. 628,477 oo O | O e XX e e XX e ... 84,468,402 ..l 1408 . 78,000,632 . 6,467,770

(
(b) ...569,045,093

137 TotalS ..o e 54,697,810 |.......... 285,909,113 |........... 166,380,718 |.............45,656,293 |............. 16,401,159 |....ocoorrrririeean O | XXX e e XXX | (D) -2.569,045,008 ... 1000 e 505,429,078

13.8 Line 13.7 as a % of Col. 9 9.6 50.2 29.2 8.0 100.0 XXX 88.8
14. Total Publicly Traded Bonds

TAANAIC T e 49,359,461 |.......... 179,642,659 |........... 106,885,548 |............. 49,153,128 |.cooenee. 19,578,808 |......oovoeveeceerene [V IO 404,619,599 |...covoiicne 75.8 [ 427,428,446 |............coonc... 7571 | 404,619,599

14.2NAIC 2 ... .. 13,717,125 |... ...34,905,007 |.... ..21,996,737 |..... ...6,936,690 |.. 77,555,559 |.. ...78,000,632 |.... .77,555,559 |..

15.5NAICS ...
15.6 NAIC6 ...

T43NAIC 3 oo [V [V [0 0 [ O e O e 0 e 000 e [0 O | Y | S 0.
144 NAIC4 ... 0. 0. 20 . 0. 0. 0. 0.
TAE5NAIC S oo [V [V [0 0 |oeeereenerermeeeeeen O e 0 e [0 O | Y | S [0 O | Y | S 0
T4B NAIC 6 ... 0 0 0 0 0 0 0
14.7 TOtalS ..o o 63,076,586 |........... 214,547,666 |........... 128,882,285 |............. 56,089,813 |............. 19,578,808 |......cooeerrreiccn 0 [ 482,175,158 505,429,078 482,175,158
14.8 Line 14.7asa % of Col. 7 ... o 131 o 4.5 | 26.7 [ 116 [ b 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 11.8 40.2 24.1 10.5 3.7 0.0 90.3 XXX XXX XXX 90.3 XXX
15. Total Privately Placed Bonds
151 NAIC T e 12,178,631 |............. 25,410,624 |............... 6,380,088 |.....ccevnenvnn 935,304 [ [V (V) IO 44,904,647 |.......ooovveene 8.4 | 57,148,245 | 10.0 ... D9, ORI SR 44,904,647
15.2NAIC 2 ... ..1,564,704 |... 6,827,173 |.. .6,467,770 |.... ..6,827,173
153 NAIC 3 o
154 NAIC 4 ..o

15.7 Totals
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

2.6

5.2

1.7

(a) Includes $
(b) Includes $
(c) Includes $

................................. 0 current year, $

............ 0 current year of bonds with Z designations and $
...... 0 prior year of bonds with 5G| designations and $

................. 50,844,023 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

(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: NAIC 1 $§

............ 8,206,071 ; NAIC2 $

0; NAIC3 $

............... 0:NAIC4 $ovecveirccercnn 0

; NAIC5 $

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.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare Community Plan of Ohio, Inc.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
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

. U.S. Governments

1.01 Issuer Obligations ............ccccooioiiiiiiiniiiiciiiiciiees e 9,551,455 |....c.c.e.e. 3,987,809 [.......c... 7,470,466 |....oooovoveeeiieenn O s 0 e XK o 21,009,730 [.oooiviiiiiien 3.9 | 29,450,923 | 522 [ 21,009,730

1.02 Residential Mortgage-Backed Securities ... .60,380 |. ...188,036 |.. ..148 456 |.. ...469,415 |.. ...469,415 |.

1.03 Commercial Mortgage-Backed Securities .......... [o..cccccoviiiniennnen. [V R 0

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

1.05 Totals 9,611,835 4,175,845 7,618,922 72,543 0 XXX 21,479,145 4.0 29,981,944 5.3 21,479,145 0
2. All Other Governments

2.01 Issuer Obligations ...........ccccooeioiiiiioiniiiiniccceiees e, [V 814,788 |.............. 3,078,236 |...coovvvverricicine [V (V1 D.9,0 NI RO 3,893,024 |[...oovoiiiieie 0.7 [ooeine 3,892,323 [ 0.7 [ooeiieins 3,693,129 |oooeiiiins 199,895

2.02 Residential Mortgage-Backed Securities ... L0 0]

2.03 Commercial Mortgage-Backed Securities .......... |.o..cccoovvevieiienn. 0 0

2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

3.05 Totals

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...

0 0
0 814,788 3,893,024 3,892,323 3,693,129
14,232,736 14,232,736 14,754,635 |......ccocvvveveeen 2.6 | 14,232,736
.0 . .0 . .0 . .0 f
0 0 0 [ 000 o 0
0 0 0 0 0
0 14,232,736 14,232,736 14,754,635 14,232,736

. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0.0 .

4.05 Totals 210,000 24,598,318 430,000 2,140,000 0 XXX 27,378,318 5.1 25,932,670 4.6 27,378,318 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. e 4,694,243 |............. 35,281,387 |.cccuennee 32,047,424 |.............. 4,932,577 v O e U XK e [ 76,955,631 [.oooiiin 1404 | 77,809,728 |..oovevveiieeennn 187 o 76,955,632

5.02 Residential Mortgage-Backed Securities ... 9,621,323 |. .32,850,379 |.. .29,834,240 |.. 38,573,952 |... 130,138,227 |.. . 125,146,172 |... 130,138,227 |.

5.03 Commercial Mortgage-Backed Securities .......... |....ccoooe... 123,714 |, 1,694,656 |....ccoevvnnene 21,143 [ 0 Jooveeeeeeeeeieeeeeenn 0 e XK [ 1,839,513 [ 0.3 [ 1,872,707 |eeieiieiieeenn 0.3 e 1,839,514

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

5.05 Totals 14,439,280 69,826,422 61,902,807 43,506,529 19,258,333 XXX 208,933,371 204,828,607 208,933,373
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccveeereirecnneeencieneies [oeiiieeinns 34,154,483 |........... 111,300,340 |............. 59,264,979 |.....ccc... 10,812,345 .o 320,475 |........... D.9.% SN RN 215,852,622 |......coovvverrn 40.4 |........... 227,673,873 oo 40.0 |........... 190,869,190 |............ 24,983,432

6.02 Residential Mortgage-Backed Securities ... R 185,803 [...occviinene 625,891 .o 519,220 | 659,563 |...ovverreiciceene [ S D.9.0 SN TR 1,990,477 |oviiieicen 0.4 [ 2,218,727 oo 0.4 [ [V 1,990,477

6.03 Commercial Mortgage-Backed Securities .......... [............. 7,427,089 |......c.c.... 6,373,792 |....con..e. 2,110,899 | 0 [ [ S XXX e 15,911,780 oo 3.0 [ 21,334,446 |.cooveieine 3.7 | 10,141,730 |...oovenenee 5,770,050

6.04 Other Loan-Backed and Structured Securities ... 10,791,431 10,115,786 3,052,545 275,740 0 XXX 24,235,502 4.5 38,427,863 6.8 5,447,537 18,787,965

6.05 Totals 52,558,806 128,415,809 64,947,643 11,747,648 320,475 XXX 257,990, 381 48.3 289,654,909 50.9 206,458,457 51,531,924
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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ......................

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 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 48,610,181 |............. 190,215,378 |.ocovenennen 102,291,105 |.ocveneee. 17,884,922 |..oooveiiiiins 320,475 1. 359,322,061 | 67.3 [ D.9.0, NI RUN D,9.0 NI RURR 334,138,735 |.cocvennee. 25,183,326
12.02 Residential Mortgage-Backed Securities .......... [..cccconenne 9,867,506 |.............. 33,664,306 |.............. 30,501,916 |......cc.... 39,306,058 |........c..... 19,258,333 .. 132,598,119 [ 248 | D.9,0 SN XXX e 130,607,642 |......coveee 1,990,477
12.03 Commercial Mortgage-Backed Securities ........ |...ccoennee. 7,550,803 |.cvevennnen 8,068,448 ....2,132,042 17,751,293 [l 823 [ D.9.0. NI RUN D.9.0 RN RURRN 11,981,244 | 5,770,049
12.04 Other Loan-Backed and Structured Securities . |- 10,791,431 . 10,115,786 . 24,235,502 |. 5,447,537 |.cooenenne 18,787,965
12.05 SVO Identified FUNAS ........ccooeieieiiiiencienene foeneneees XX e XX e XXX e XXX e XXX i o0 o0 o000 e XK o XXX o 0 0
12.06 Affiliated Bank LO@NS ..........ccoceeeveenenenencnenes foeeeneeeneneneeeeeen 0 o0 o0 0 0 o XK o0 o000 e XXX o XXX s oo [V 0
12.07 Unaffiliated Bank LOANnS ..........cccceveeeneenenneenins foevieniiniccn0 0 o0 o0 el 0 e XXX i e 0 Lo 000 e XXX e [ XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit . 0 0 . 0 0
12.09 Totals B P 76,819,921 |..coveennne 242,063,918 |............. 137,977,608 |.......c... 57,466,720 |....ccoene.. 19,578,808 |...c.veveeeeeieieiens [V P 533,906,975 |..cvoviieieinnnn 100.0 [ooeeneee. D.9.0. NI RUN D,9.0 NI RUNR 482,175,158 |.............. 51,731,817
12.10 Line 12.09 as a % of Col. 7 14.4 45.3 25.8 10.8 3.7 0.0 100.0 XXX XXX XXX 90.3 9.7
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvriiininiininiiiiens foeeiecieeene 28,921,765 |............. 210,135,691 |............. 130,996,757 |..cvvvennnee. 9,139,593 |.ooveiriee 320,346 |............ D.9,0 SN XXX .. 379,514,152 [ooeeiiiiiiieeen 667 o 354,274,531 |..cocvennene 25,239,621
13.02 Residential Mortgage-Backed Securities .......... ... 10,716,373 |... . 34,625,678 |.. 30,192,986 36,284,703 |.. .. 16,076,180 |..eeeeeeee XXX e XXX 127,895,920 |. ...125,677,19 |.. .2,218,725
13.03 Commercial Mortgage-Backed Securities ........ . .7,057,271 ... . 13,809,232 |.. .2,340,650 . . 23,207,153 |. . 16,483,174 |.. .6,723,979
13.04 Other Loan-Backed and Structured Securities . |. 8,002,399 . 27,338,511 . 38,427,863 |. 8,994,178 |.. 29,433,685

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOANS ..........ccccuvirininininins foeeeeiciciciciccee 0 [0 [0 o0 [0 [ O XX e XX e XXX [0 0000 [ [V 0
13.08 Unaffiliated Certificates of Deposi 0 0 0
13.09 TOtAIS ..o [oee e 54,697,808 |............. 285,909, 112 |............. 166,380,715 |...oevneeee 45,656,294 |.............. 16,401,159 |..oveeeiiiciicce [V XXX o e XXX e 569,045,088 |.........ccerveeern 1000 | 505,429,078 |.............. 63,616,010
13.10 Line 13.09 as a % of Col. 9 9.6 50.2 29.2 8.0 2.9 0.0 XXX XXX 100.0 88.8 1.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooviiieiieniieeeieeeees e 43,191,206 175,907,243 |............ 97,276,492 17,443,318 | 320,475 |.ceenee ....334,138,734 .. 354,274,531 | 62,3 | 334,138,734

14.02 Residential Mortgage-Backed Securities .9,681,703 |... . 33,038,416 |.. 29,982,696 38,646,495 |.. .. 19,258,333 .130,607,643 |. 125,677,195 |. . ...130,607,643 |..

14.03 Commercial Mortgage-Backed Securities ........ | 5,841,442 |..coviiinn 4,516,704 |..covevinnn 1,623,098 11,981,244 16,483,174 11,981,244

14.04 Other Loan-Backed and Structured Securities . |................ 4,362,234 |...coiens 1,085,303 2o 5,447 537 e 10 8,994,178 |oeeeeeeeeieieeeeen 1.6 [ 5,447,537

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

14.09 Totals

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

.............. 19,578,808

Section 12 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations 25,183,327 25,239,621 ..o [ XX o 25,183,327
15.02 Residential Mortgage-Backed Securities .......... [ 185,803 |o.ooiiiiii 625,890 i 519,220 [ 889,563 |l O e XXX i o 1,990,476 |...ccvevvevrinennn 004 | 2,218,725 | 004 [ XX i 1,990,476
15.03 Commercial Mortgage-Backed Securities ........ |.ccccoccene. 1,709,361 [..cceenne 3,551,744 | 508,944 |0 |0 [ XK XK i [ 5,770,049 |.oooeiiie L 6,723,979 |ooeoeieieieieeee 1.2 | XXX [ 5,770,049

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

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

,429,197

9,030,483

.. 18,787,965 |.

. 29,433,685 |.

18,787,965

................ 1,376,907
......................... 2.7

1.7 0.3 0.0 0.0
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ANNUAL STATEMENT FOR THE YEAR 2024 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 impairMeENnt FECOGNIZEM ............oiiiiiiiiiii bbbttt bttt be bbb e eee e
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 2024 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 2024 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 45,166,260 |................. 16,713,982 |..oovvenene 28,044,618 |.....cocvveveee 407,660
2. Cost of cash equivalents aCqUIrEd .............ccccoeeeveveveueueeeeeeeeeeieieeie e feeeeeeeens 2,681,833,618 |............... 140,060,009 |............ 2,541,751,309 |.oovcviiiiiiine 22,300
3. ACCIUAI Of AISCOUNL .....cevveieieiiiiieieie ettt [ressessesesesniees 719,850 .o 719,850 [ (N 0
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T 0
5. Total gain (108S) ON ISPOSAIS ........c.ceevviieieeieieieiieeieie et [eoreceeaseseeeseceeasenes (442)]..eeeeen () | (R 0
6. Deduct consideration received on diSPOSalS ..............cccceueveveveceeueieeeeeeceeeeens ereeeeienns 2,458,891,531 [...ccovenee. 149,287,329 |........... 2,309,604,202 |.......coovvereiiiiiiennne 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 ............ |ooecccoriinrniecnns (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 [enesninans 268,827,755 |.....c.ccvocunenee 8,206,070 |....cocvnvee. 260,191,725 | 429,960
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) 268,827,755 8,206,070 260,191,725 429,960

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Qualifying cash pool via SSAP 2R

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 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

EO1, EO2, EQO3, E04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
6

1 2 3 Location 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [NAHT Berwyn East Place Senior .........cooeeeees oo [ oo L, Nat| Affordable Housing ........ccccceevevns founnees 1.0 ........ ....06/27/2024 ...|...... | PP 1,827,111 |........ 1,824,994 |........ 1,824,994 ..o, [ (2, 118)].ceeeeen [V [V [V 0....10,631,884 |... 100.000
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 1,827,111 1,824,994 1,824,994 0 (2,118) 0 0 0 0| 10,631,884 | XXX
6099999. Total - Unaffiliated 1,827,111 1,824,994 1,824,994 0 (2,118)] 0 0 0 0 10,631,884 | XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299

999 -

Totals

(2,118) 0 0 0

o|:

1,827,111 1,824,994 1,824,994

o |k

10,631,884

1.

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

cooooo

P R TS
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

000000-00-0 ......... NAHT Berwyn East Place Senmior ..........cccccciiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiss | assssssssssssssssssssssssssssssssssssssssssssssssss |ooverrreeesseneeeeees Nat| Affordable Housing .........coooeviiiiiiiiiiiiiiiiiiiiic ....06/27/2024 ...|...... | P N 1,827, 111 [, O PP PPPPPPTN | B FEUUUUUUUR 100.000

3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 1,827,111 0 XXX

6099999. Total - Unaffiliated 1,827,111 0 XXX

0 0 XXX

6199999. Total

- Affiliated

1,827,111
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

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

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 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
912828-X8-8 ..... US Treasury Note .. SD.. TA o 3,031,500 |...95.7820 |.............. 3,088,970 |.euiviennnnn 3,225,000 |....oeeeennnnn 3,069,407 |[...ccvvvnnnnnnns 0 fooeeeeennn 37,907 |oviiiiiiiniennn0 feiiiiinnnl0 s 2.375 |...... 4.546 ...05/17/2024 ...|....05/15/2027 ...
912828-XB-1 ..... US Treasury Note . .. SD.. 1.A ... ...99.2250 |... ....426,728 0 [ (4,654) |0 [0 e 2125 |...... 1.022 ....12/19/2023 ...|....05/15/2025 ...
912828-7L-7 ..... US Treasury Note . 1.A ... ...98.7380 |... ....918,656 O e 19,044 |0 [0 0.375 |...... 2.487 ....03/31/2022 ...|....04/30/2025 ...
912820-CS-8 ... US Treasury Note . 1.A ... ...81.6310 |... .... 1,385,352 0 [ 668 |0 [0 e 1.250 |...... 1.303 ....08/31/2021 ...|....08/15/2031 ...
912820-DJ-7 ... US Treasury Bond . 1.A ... ...81.7350 |... .... 4,595,845 O [ 4,691 |0 [0 1.375 |...... 1.488 ....12/27/2021 ...|....11/15/2031 ...
91282C-D0-1 ... US Treasury Note . 1.A ... ...94.3300 |... 867,836 |.... 918,402 O [ 784 |0 0 e 1.250 |...... 1.338 ...01/08/2022 ...|....12/31/2026 ...
912820-DY-4 ... US Treasury Bond . N TR 1.A ... ...84.1400 |... .. 1,262,100 |.... .... 1,489,268 O 1,464 0 0 ) 1.875 |...... 1.983 ...02/17/2022 ... |....02/15/2032 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 11,472,941 12,803,658 0 XXX XXX XXX XXX
3620A5-A8-2 ..... GNMA Pool 719231 MBS .......cevvuniiiiiiiiiniiiiiniiens LA ...96.6990 0 fooeeriiieeen (198) |0 fenl0 s 4.500 |...... 3.710 ....08/16/2013 ...|....07/15/2040 ...
3620A9-PQ-8 ..... GNVA Pool 723231 MBS ... LA ...94.0260 |... O e 8 0 o0 e 4.000 |...... 2.979 ....06/17/2013 ...|....10/15/2039 ...
3620AP-KC-8 ..... GNMA Pool 735691 MBS .... LA ...96.8600 |... JLU N R £51-) N AU | I RPN | ) AN 4.500 |...... 3.878 ....08/06/2013 ...|....04/15/2040 ...
3620AR-YR-6 ..... GNMA Pool 737920 MBS .... N LA . ...96.5900 |... O e () 0 o0 e 4.500 |...... 3.861 ....08/13/2013 ...|....01/15/2041 ...
38380K-GF-6 ..... GNMA 2017-172 PA RUBS ... 4. LA .. 344,354 1...92.0170 |... ....346,435 O e (2,167) |0 o0 ) 3.000 |...... 3.491 ...09/20/2018 ... |....02/20/2047 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 469,852 | XXX 438,432 471,585 469,416 15,720 XXX XXX
0109999999. Total - U.S. Government Bonds 13,177,052 | XXX 11,911,373 13,486,585 13,273,074 187,180 XXX XXX
059626-AC-5 ..... Banco Nacional de Panama Corp Note Call 144A .......[... ... D...... T L 2.CFE Ll 199,824 |...79.6520 |................. 159,304 |........cceennen 200,000 |oeeeevnnnniinnns 199,896 [..ooevvveneennnd0 v 17 [0 0 22,500 |.enn 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 ...80.7840 |... .1,020,000 |.. ....1,017,8% . 26,010 |....07/22/2021 ...|....07/27/2033 ...
168863-DX-3 ..... REPUBLIC OF CHILE Corp Note MW Call 1FFE .. ...95.4720 |. . 815,000 814,788 |.. . 22,413 |....01/27/2022 ..
698299-BN-3 . REPUBLIC OF PANAMA Corp Note ... .. 2.CFE .. ...70.1430 |. ..625,000 627,352 |.. . 14,075 |....01/20/2021 ..
698299-BR-4 . REPUBLIC OF PANAMA Corp Note Call MW . .|D. .. 2.CFE .. ...75.4890 |. . A .795,000 |.. . 26,219 |....01/11/2022 ..
91087B-AT-7 ..... United Mexican Corp Note Call MW D...... .. 2.BFE ..|... ...89.7250 |... 399,276 |.... ....438,093 . 21,694 |....08/08/2022 ...]|....
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations XXX 3,199,206 3,893,025 115,411 XXX
0309999999. Total - All Other Government Bonds 3,891,551 | XXX 3,199,206 3,900,000 3,893,025 . 115,411 XXX
13063D-QR-2 ..... CALIFORNIA ST GO Cont Call .. |- 1.CFE ... 1,316,320 |. 109.0630 |.............. 1,090,630 |.... .1,000,000 |.. n1,155,806 |..eniiiiinnnnn0 [ (31,408) [..vvvvvvvvvnnnnnn0 oo l0 .0..2.5.000 |...... 1.580 | AD ...... 12,500 .. 50,000 |....09/06/2019 ...|....
13063D-2L-5 ..... CALIFORNIA ST GO Non Call . .. 1.CFE .. . 105.8800 |. ..4,235,200 |. .4,000,000 . 4,502,998 |.. (176,056) |. ...11/24/2020 ..
20772K-GE-3 ..... CONNECTICUT ST GO Cont Call . .. 1.DFE .. . 106.5320 |. ..155,000 167,962 |.. ... (2,804) | ....04/10/2019 .. .
20772(-RR-2 ..... CONNECTICUT ST GO Non Cal | .- 1.DFE ..|... . 103.4920 |... . .1,055,000 |.. .... 1,099,699 . (25,472) |oeeeeiieeeee0 |0 [...225.000 f......2.442 NS ...... ...05/26/2022 ...|....09/15/2026 ...
57582R-J5-6 ..... MASSACHUSETTS ST GO Non Call ....covvvenvvvvinnnnnnnnnns foun oe .. 1.B FE ..|... . 107.9550 |.......oennnns 1,619,325 |.... .1,500,000 |.. 1,745,262 |0 (63,045) |..ooeeeeeeeeenn 0 feniiiiiiiinnnnnnn0].....5.000 |......0.670 |MN ...... ....11/19/2020 ...|....11/01/2028 ...
57582R-TH-9 ..... MASSACHUSETTS ST GO Non Call ..eeevveenereeinniieeeees foen e .- 1.BFE ..|... . 103.1490 |....covnnnnnns 3,004,470 |.... .3,000,000 |.. e 3,205,236 [oeeeeeennnnnnn0 e (136,108) |-..evvvvneeeeenn0 Jeveeiiiieennnnn0 fo...225.000 |......0.420 [JJ ....... ....11/24/2020 ...|....07/01/2026 ...
677522-B7-8 ..... OHIO ST GO Non Call ... S LAFE L . 102.7450 |... ..250,000 |.. L (6,114) [0 0 [00005.000 ...l 2,431 [MN L ....11/29/2018 ...|....05/01/2026 ...
70914P-6-5 ..... PENNSYLVANIA ST GO MW |- 1.CFE ... ...92.6950 |... . 1,125,000 |.. 0 e 20,451 |0 o0 el 10450 ] 30490 | FA ... ....06/26/2022 ...|....08/01/2027 ...
93974D-UF-3 ..... WASHINGTON ST GO Cont Call .ieeevevviivivennnniiiiinnnnns foun oee LABFE | 1,258,010 |. 101.9160 |.............. 1,019,160 [...cevvvnnnnns 1,000,000 J......oceeeen 1,028,645 |..oovvvnnnnnnnns 0 e (28,056) [..vvvvvvvenennnn0 foeeeeeennnnnn 0 ]......5.000 ..., 2,091 ) JJ ....... ...02/17/2016 ... |....07/01/2027 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 16,206,999 [ XXX 13,615,433 13,085,000 14,232,735 0 (448,612) 0 0 XXX XXX XXX 184,381 614,313 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 16,206,999 | XXX 13,615,433 13,085,000 14,232,735 0 (448,612) 0 0 XXX XXX XXX 184,381 614,313 XXX XXX
011415-SR-8 ..... ALAMO TX CMNTY C GO Non Call .. S LAFE L . 108.1260 |.......eennnn. 2,562,586 |.... 2,798,341 [0 e (90,129) [0 il 000025.000 |...... 0,990 |FA L ... 44,767 |... ..118,500 [....05/19/2021 ...|....08/15/2029 ...
186392-CD-6 ..... CLEVELAND OH MUN GO Non Call ... .- 1.BFE ..|... . 101.0060 |... .. 002,566,130 [oeeeeeenninnn0 e (27,697) [0 o0 000050200 ). 82975 | D L .... 10,877 |... ...06/05/2022 ...|....12/01/2026 ...
190335-LV-9 ..... COAST CA CMNTY C GO Non Call ... .| 1.BFE ..|... ...84.0410 |... ..430,000 |.. L 4123 |... ....01/14/2022 ...|....08/01/2032 ...
194475-TU-3 ..... CLG STATION TX | GO Non Call .. .. 1.AFE ..|... . 103.3640 |... .2,400,000 |.. e 2,502,178 o0 e (61,131 [0 eeeiieeennl0 01250000 ..., 2.310 |FA ... .. 45,333 |... ...01/12/2017 ...|....08/15/2026 ...
421207-BG-5 ..... HAYWARD CA AREA GO Cont Call .. |- 1B FE ... . 104.0330 |... 322,502 |.... ... 310,000 |.. 323,813 ....06/12/2017 ...|....08/01/2042 ...
495260-M4-0 . KING CNTY WA SCH GO Non Call ... .. 1.BFE .. . 102.0970 |. 1,204,745 |. .1,180,000 1,261,650 |.. ....12/01/2020 .. 12/01/2026
544646-A6-9 . LOS ANGELES CA UNIF SCH DIST GO Non Call .. 1.DFE .. . 103.0100 |. .. 3,090,300 |. .3,142,905 |.. . ....06/03/2022 .. 05/01/2027 ...
566897-XK-5 ..... MARICOPA CNTY AZ GO Non Call . |- 1.DFE ..|... . 107.0100 [....covvnnnnns 1,685,408 |.... ....1,801,693 |.....oooeeennnn0 [ ...04/29/2021 ...|....07/01/2028 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 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
567438-UP-9 ..... MARICOPA CNTY AZ GO Non Call ....ccevvvvvevnnvvvvvnnnnns foon e eeeenin | s L 1BFE | 1,273,440 |. 104.9760 |.............. 1,049,760 [...ooeeeennnn 1,000,000 [...oveerennnn 1,098,778 |oeevvevveennnnn0 ool (38,834) |oeeeenneeiinnnl0 feeeniiinnnnn 0 1..025.000 | 0.990 ....06/21/2020 ...|....07/01/2027 ...
603790-MJ-2 ..... MINNEAPOLIS MN S GO Non Call ... .- 1.BFE ..|... . 102.2390 |..ceovnnnnnnns 2,044,780 |.... .2,000,000 |.. 2,101,222 [0 e (98,082) [0 feeeeeeieeeeeenl0 0022050000 - 0.320 ....12/01/2020 ...|....02/01/2026 ...
649660-MA-5 ..... NEW YORK NY GO Non Call ... 1.CFE ..|... . 103.1240 |.....cevnnnnns 1,031,240 |.... ....1,064,500 |.......cceeneeenn0 foeiinnnn (40,2588) [0 o0 000005.000 . 0.890 ...08/28/2020 ...|....08/01/2026 ...
64966S-HII-9 ..... NEW YORK NY GO Call |- 1.CFE ... ...97.1020 |...covnnnnnnns 2,077,983 |.... 12,140,000 |..eeeeeenniieenn0 o0 0 o0l 40839 4.839 ....10/10/2024 ...|....10/01/2035 ...
763682-06-1 ..... RICHLAND CNTY SC SCH DIST #2 GO Non Call ... 1.CFE ..|... . 104.4220 |... 02,196,552 [oiiiiiiiinnnl0 e (90,427) [0 o0 00005.000 . 0.430 ....12/02/2020 ...}|....03/01/2027 ...
79623P-DA-0 ..... SAN ANTONIO TX GO Bond Call .... |- TAFE L . 107.7570 |... e 1,143,028 [0 e (29,720) [0 feeeeeieeeeel0 0022050000 - 1.740 ...08/14/2019 ...|....08/01/2033 ...
T97272-RR-4 ... SAN DIEGO CA CMN GO Non Call ... .. 1.B FE ..|... ...89.1690 |... 987,537 [covvvvviiiennnn0 fveiinnnnnn2,559 [0 oeiiinl0 000010883 | 2.170 ...02/01/2022 ...|....08/01/2029 ...
810454-BL-1 ..... SCOTTSDALE AZ GO MW .. 1.AFE ..|... ...98.2020 |... ... 210,000 eeeeneeeeeeenn0 [0 ].....0.608 |...... 0.608 ....12/10/2020 ...|....07/01/2025 ...
833715-GL-3 ..... SOCORRO TX INDEP GO Cont Call 1AFE .. . 102.3030 |. . 500,000 .567,530 |.. .. (11,960) | ......1.419 ....02/28/2020 .. 08/15/2033 ...
89453P-YE-3 ..... TRAVIS CNTY TX GO Cont Call . . 1.LAFE ..|... . 102.2140 |... .1,000,000 |. ... 1,052,472 (44,978) |-vvveeeeeeeenn0 foeeiiiiiinn 0 ].....5.000 |...... 0.470 .. ...12/01/2020 ...|....03/01/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis| tions 30,264,878 [ XXX 26,244,246 25,625,000 27,378,319 0 (694,353) XXX XXX 440,528 1,139,901 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 30,264,878 | XXX 26,244,246 25,625,000 27,378,319 0 (694,353) XXX XXX 440,528 1,139,901 XXX XXX
010268-CT-5 ..... ALABAMA FEDERAL Rev Bond MV ......ovvvvvvenniiiiiiiinns oo e | et |2 s L 1CFE i 1,222,851 ]...84.6980 |.............. 1,054,490 |..oovennnnnnns 1,245,000 |.ooovvvnnnnnns 1,229,210 [oriiiinnnnnnnnd (U O 2,76 [oooeiiiiiiennn0 Jeeiiinininnnnnl0 2,056 ..o 2.262 [MS ..o eviiniiienns 8,532 ....01/04/2022 ...|....09/01/2031 ...
01728A-4V-5 ..... ALLEGHENY CNTY P Rev Bond Cont Call .........ccceeunn. |- 1LFFE L . 106.2120 |... ..490,000 |eeevrunneeeennn. 542,024 o0 [, (10,694) [...oeevevveeeeen0 Joeeiiiiieeeeennl0 1002050000 |......2.510 | UJ ....... 11,297 ... ....05/16/2019 ...|....07/15/2034 ...
02765U-0L-1 ..... AMERICAN MUNI' PWR-OHIO INC OH Rev Bond Cont Call 1FFE .. . 108.4960 |. .. 1,084,960 |. .1,000,000 .. (31,175) | ...1072172021 .. 02/15/2031
091096-NF-0 ..... BIRMINGHAM AL WTRWKS BRD WTR R Rev Bond Non Call .. 1.CFE .. ...98.3100 |. . 120,000 0] ...11/06/2019 .. 01/01/2026 ...
091096-PG-6 ..... BIRMINGHAM AL WTRWKS BRD WTR R Rev Bond Call ....... |- 1.CFE ... ...78.6950 |... .4,650,000 |.. ... 3,784,239 . 11,834 | ...10/18/2024 ...|....01/01/2036 ...
CALIFORNIA ST HLTH FACS FING A Rev Bond Cont Call
13032U-D8-8 ..... MU e [ e |- 1.DFE ... ...90.7520 |...coviiinninnns 417,459 |.... . 460,000 |. ....428,338 e 1,812 ....02/22/2023 ...|....06/01/2037 ...
130770-MN-9 ..... CALIFORNIA ST UNIV REVENUE Rev Bond MI . .1.DFE .. ...91.6160 |. ..2,120,910 |. .2,315,000 .2,146,865 |.. 55,005 |. ...06/17/2022 .. 11/01/2027 ...
181000-8V-3 ..... CLARK CNTY NV HIGHWAY IMPT REV Rev Bond Cont Call |... ... oo |- 1.DFE ..)... . 110.8340 |... ... 500,000 |.. ... (8,984) | ....08/04/2022 ...|....07/01/2036 ...
196632-S3-8 ..... COLORADO SPRINGS CO UTILITIES Rev Bond Non Call ... [... ... voo |- 1.CFE ... . 103.8130 |... ....07/29/2020 ...|....11/15/2026 ...
207758-20-6 ..... CONNECTICUT ST SPL TAX OBLIG R Rev Bond Cont Call |... ... oo |- 1.CFE ..)... . 108.6840 |... ....08/04/2022 ...|....05/01/2034 ...
235036-45-6 ... DALLAS-FORT WORT Rev Bond Cont Cal | oo |- 1LEFE ). ...87.2170 |... .0 ...08/08/2019 ...|....11/01/2031 ...
235036-4T-4 ..... DALLAS-FORT WORT Rev Bond Cont Cal | oo |- 1.EFE ... ...85.6950 |... . .0 ...5,949 |....08/08/2019 ...[....11/01/2032 ...
249182-0H-2 DENVER CITY & CN Rev Bond Non Call . .- 1.DFE ..|... . 108.4120 |... 3,241,519 |.... 3,311,129 |0 [ (35,015) | .. 149,500 |....07/08/2022 ...|....11/15/2032 ...
3130AF-FX-0 ..... [FHLB Agency Note ........ccccevevvunnnnns LA ...96.4770 |. 1,929,540 |. .2,167,426 |.. .. (42,181) | . 65,000 |....08/03/2021 .. 11/16/2028 ...
409328-AB-7 ..... HAMPTON ROADS VA TRANSPRTN ACC Rev Bond Non Cal | .. 1.CFE .. . 106.9750 |. 1,203,469 |. 1,286,068 |.. .. (45,158) |. . 56,250 |....10/07/2020 .. 07/01/2028
41422E-FP-3 . HARRIS CNTY TX M Rev Bond Non Call .... .. 1.BFE .. . 101.5860 |. 1,792,993 |. 1,811,081 |.. .. (54,591) |. . 88,250 |....04/14/2016 .. 11/01/2025
41422E-00-7 . HARRIS CNTY TX M Rev Bond Cont Cal | 1AFE . . 107.8890 |. ..668,912 |. 717,004 |.. ..(19,170) | ....09/05/2019 .. 11/01/2033
45204E-YA-0 . ILLINOIS ST FIN Rev Bond Cont Call . 1AFE .. . 103.2370 |. ..2,064,740 |. 2,174,685 |.. ..(86,561) | ....11/23/2020 .. 07/01/2031 ...
45506D-5R-2 ..... INDIANA ST FIN A Rev Bond Cont Call .. |- TAFE L . 107.3350 |...covnnnnnnns 1,073,350 |.... 1,133,028 |0 [ (31,259) | ...10/04/2019 ...|....02/01/2032 ...
46246K-5A-6 ..... IOWA ST FIN AUTH Rev Bond Non Call ... .. 1.EFE ..|... . 101.5240 |.......oennnns 1,015,240 |.... 1,022,439 [0 (19,394) |. ....10/31/2018 ...|....02/15/2026 ...
462475-AJ-3 ... IOWA ST FIN AUTH Rev Bond Non Call ... - TAFE L. . 110.5840 |.....coeenn.nt 1,382,300 |.... e 1,522,419 o0 | ....05/05/2021 ...|....08/01/2030 ...
53945CKT-6 ..... LOS ANGELES CA W Rev Bond Non Call .......cccevvvvuunnifonn e ... 1.CFE ..|... L 113.9110 |t 1,025,199 |.... e 1,057,598 |oeniiiiiinnnnl0 [ ....08/17/2022 ...|....06/01/2031 ...
544445-GL-7 ..... LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call ..[... ... .. 1.DFE ..|... . 104.6720 |.......oee.... 1,046,720 |.... .... 1,065,624 ...11/28/2018 ...|....05/15/2028 ...
544445-79-0 ..... LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call .. ...86.4210 |... ....12/16/2022 ...|....05/15/2029 ...
544445-U9-8 ...... LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call .. ...88.9440 |... ....538,470 ....12/16/2022 ...|....05/15/2029 ...
54627R-AL-4 ..... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink ..... ...98.8310 |... ... 1,244 172 A ....06/12/2022 ...|....02/01/2029 ...
575829-HM-1 . MASSACHUSETTS ST Rev Bond Non Call ............... . 108.5090 |. .. 1,627,635 |. 1,749,988 |.. ..(59,916) | ....04/30/2021 .. 02/01/2029
57584Y-YU-3 ..... MASSACHUSETTS ST DEV FIN AGY R Rev Bond Non Call .. . 109.2540 |. ..2,906,156 |. .3,148,943 |.. (106,201) | ....11/16/2020 .. 07/01/2029
576051-20-2 ..... MASSACHUSETTS ST WTR RESOURCES Rev Bond Cont Call . ...83.2620 |. 1,054,182 |.. ....01/05/2022 .. 08/01/2032 ...
592647-KX-8 ..... MET WASHINGTON D Rev Bond Non Call ...........ccevvnnns . . . 102.5710 |... ....06/256/2022 ...|....10/01/2026 ...
59333P-4R-6 ...... MIAMI-DADE CNTY Rev Bond Cont Call .....ccevveeveneneecfonn e 1.EFE . .. 406,801 |...87.7910 |... 405,901 ...05/10/2019 ...|....10/01/2034 ...
59334D-Hz-0 ..... MIAMI-DADE CNTY FL WTR & SWR R Rev Bond Cont Call |... ... 1.0 FE. 1,172,570 |. 101.3520 |... ... 1,014,349 ...05/26/2015 ... |....10/01/2026 ...
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59447T-0D-8 ..... MICHIGAN ST FIN Rev Bond Non Call ......ovvvvvvnnnnnns foee o oeeeein | s LADFE L 270,686 |. 101.6820 |.................228,785 [...cceerrrnnnnnns 225,000 [ovvvvvennnnnnnnns PXTUNCY IR | B N (6,077) [-vvveeeeeiicnnd0 foeeeiiiiinnnnl01,.0.0.5.000 ... 2.200 ....12/08/2017 ...|....12/01/2025 ...
596564-SF-2 ... MIDDLESEX CNTY NJ IMPT AUTH LE Rev Bond Cal | |- LEFE L. ..750,000 |...98.6240 |... . 750,000 |.. ... 750,000 o0 o0 o0 4971 ) 4.971 ...06/29/2023 ...|....08/15/2034 ...
631663-RJ-2 ..... NASSAU CNTY NY | Rev Bond MW | TAFE L ...88.7320 |... ....250,000 cend0 o0 [0l 12278 1.278 ....02/05/2021 ...|....11/15/2028 ...
64990F-E4-2 ..... NEW YORK ST DORM Rev Bond Non Call ......c..ecovveeeensfonn e .- 1.BFE ..|... ...79.3160 |... . e 469,284 |0 [ 9,393 |eeeiiiiiieeeen0 |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 ..|... . 109.4330 |... .3,000,000 |.............. 3,550,446 |.........ccce0nl0 |oeeeens (112,730) |-eeeeeeeeeeeeenn0 feniiiiiiinnnnnnn0].....5.000 |...... 1.030 ....06/13/2021 ...|....10/01/2029 ...
650009-82-0 ..... NEW YORK ST THRUWAY AUTH Rev Bond MN .........ccoeesfenn e |- LEFE L. ...98.0640 |... .3,250,000 |.. .... 3,207,039 81,387 0 [0 ]l 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 |. 105.3560 |... N 1 [V R, [T R | R R G [+1-) N AP N RPN | I RO 1[40 I A 1.510 ....09/19/2022 ...|....10/01/2027 ...
65000B-Q0-4 ..... NEW YORK ST DORM AUTH REVENUES Rev Bond Non Call ..[... ... .- 1.DFE ..|... .. 1,162,717 |. 106.0620 |... 1,055,317 |.... 1,088,101 [0 e (32,996) [0 eeeeeeiieeeeeenl0 0022250000 |- 1.510 ....09/19/2022 ...|....10/01/2027 ...
65887P-IK-7 ..... NORTH DAKOTA ST PUBLIC FIN AUT Rev Bond Cont Call .. 1.CFE .. ...84.6280 |. 1,315,965 |. .1,559,115 |.. .2.388 ....01/13/2022 .. 12/01/2032
65887P-XZ-3 ..... NORTH DAKOTA ST PUBLIC FIN AUT Rev Bond Non Cal | .. 1.CFE .. ...97.0160 |. .. 2,134,352 |. .2,200,000 .2,203,779 |.. 417 ....06/30/2022 .. 12/01/2031
662903-PS-6 ..... N TEXAS ST MUNI Rev Bond Cont Call . .. 1.BFE .. . 101.1720 |. ..1,011,720 |. ,000,000 1,013,804 |.. ......2.881 ....06/21/2015 .. 09/01/2027 ...
677632-K6-7 ..... OHIO ST UNIV Rev Bond Non Cal | .. 1.BFE ..|... . 109.2510 |... 1,813,567 |.... ,660,000 .. ....1,980,296 |.....ceeevnnnnnn0 |oeeennnn (63,356) [oueeeeeeeenenn0 e l0 0022050000 .. 0.970 ...06/11/2020 ...|....12/01/2029 ...
678908-32-5 ..... OKLAHOMA ST DEV FIN AUTH Rev Bond Non Call .. .. 1.AFE ..|... ...97.3350 |... 859,374 o0 [0 0 [0 ] 40285 4.285 ....07/08/2022 ...|....02/01/2034 ...
708790-CB-7 ..... PENNSYLVANIA ST Rev Bond Cal | 1.B FE ..|... ...96.8560 |... 1ee495,000 |eeeeiiiieeennn0 o0 0 [0 0080550 3.550 ...08/15/2018 ...|....10/01/2033 ...
PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Cont Cal |
709178-58-5 ..... M e e [ e oo |- 1.BFE ). .. 340,000 |...86.9600 |... ....340,000 o0 o0 o0 ]l 2,565 2.564 ...08/07/2019 ...|....08/15/2032 ...
70917T-SL-6 ..... PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Non Call ..[... ... .- LEFE ... .. 115,000 |...99.3200 |... ... 115,000 cend0 o0 00000050282 | 5.282 ....10/31/2024 ...|....11/01/2034 ...
709221-VE-2 ..... PENNSYLVANIA ST Rev Bond Cont Call . |- 1.DFE ... ...1,045,403 |. 104.9950 |... . e 954,250 [0 [ (15,154) |-eeveeeeeennn0 o0 00050250 . 3.270 ....05/17/2018 ...|....12/01/2044 ...
71883R-Q-6 ... PHOENIX AZ CIVIC Rev Bond Non Call . .. 1.CFE ..|... .. 1,370,470 |. 111.5930 |... . 1,115, .1,000,000 |.. 1,243,988 [0 (36,016) [..vvvvvvvvnnnnnnn0 ool 1000005.000 .o 1.100 ...05/19/2021 ...|....07/01/2031 ...
71884A-F9-5 ..... |- 1B FE ... .. 180,000 |...82.1320 |... 147,838 |.... . 180,000 |.. ... 180,000 0 o0 [0l 10965 ) 1.965 ....08/05/2020 ...|....07/01/2032 ...
735000-T0-4 ..... PORT OF OAKLAND CA Rev Bond MW ... |- LEFE L. .. 145,917 |...91.4040 |... 133,374 |.... .. 145,917 |.. ....145,917 o0 o0 0l 12949 1.949 ....11/20/2020 ...|....05/01/2028 ...
783186-UH-0 ..... RUTGERS NJ ST UN Rev Bond MW | LEFE L .. 886,250 |...89.0550 |... 890,550 |.... .1,000,000 |.. 910,925 210,139 0 [0 ]L0.2.888 4.319 ....06/24/2022 ...|....05/01/2032 ...
79467B-EG-6 ..... SALES TAX SECURI Rev Bond Non Call . .. 1.DFE .. ,302,230 |. 108.9300 |. ..1,089,300 |. .1,000,000 .1,205,201 |.. .. (32,538) | .1.420 ....12/10/2021 .. 01/01/2031
79625G-BH-5 . SAN ANTONIO TX E Rev Bond Non Call . .. 1.DFE .. . 103.3100 |. ..1,033,100 |. .1,000,000 1,100,331 |.. ..(23,672) |. .1.460 ....08/22/2019 .. 02/01/2029
79766D-US-6 ..... SAN FRANCISCO CALIF CITY &CNTY Rev Bond MW 1EFE .. ...86.2690 |. ..375,270 |. ..435,000 .435,000 |.. e 2.733 ...01/26/2022 .. 05/01/2032 ...
79768H-JV-1 ..... SAN FRANCISCO CITY & CNTY CA P Rev Bond Call .. |- 1.CFE ... ...97.6160 |... .. 1,420,313 |.... . 1,455,000 |.. e 1,483,390 [oiiiiiiiennn0 i (838) [0 o0 0000050086 . 4.783 ....10/04/2024 ...|....10/01/2036 ...
79771F-AR-8 ..... SAN FRANCISCO CA Rev Bond Cont Call MW .... |- 1.DFE ... . ...77.9660 |... 561,355 |.... . 720,000 |.. 720,000 |oeeevennieeeeenn0 [0 o0 a0 [ 2,488 o 2.488 ...10/08/2020 ...|....11/01/2035 ...
874476-LD-4 ..... TALLAHASSEE FL E Rev Bond Non Call .. 1.DFE ..|... ,267,460 |. 103.5000 |... ..1,035,000 |.... ....1,076,904 |....ocoovvniinnn0 i (43,736) [0 o0 0000052000 . 0.570 ...07/15/2020 ...|....10/01/2026 ...
882669-BT-0 ..... TEXAS ST PUBLIC Rev Bond Non Cal | .- 1.BFE ..|... .. 140,000 |...99.6760 |... .. 140,000 |-eeeeiiieeennn0 o0 0 [0 .. .0.663 ... 0.663 ...12/11/2020 ...|....02/01/2025 ...
882669-BU-7 ..... TEXAS ST PUBLIC Rev Bond Non Cal | .| 1.BFE ..|... ... 40,000 |...96.4730 |........ooeeeeeen 38,589 [onniiiiinnnnntn40,000 |oiiiiiiininnnnnnni40,000 fonenniiiiinnnl0 0 0 000000000926 . 0.926 ....12/11/2020 ...|....02/01/2026 ...
91412H-GG-2 ..... UNIV OF CALIFORNIA CA REVENUES Rev Bond MW Call ...[... ... |- 1.CFE ... ..607,842 |...85.2310 |... . eeenneneeeeenn804,512 [0 e (8A3) [0 [0 e 1614 1.461 ....12/11/2020 ...|....05/15/2030 ...
914639-1B-3 ..... UNIV OF NEBRASKA NE FACS CORP Rev Bond Non Call ... [... ... ... 1.CFE ..|... ,748,240 |. 111.8340 |... .2,000,000 |.. 2,493,613 [0 e (72,481) [0 00000050000 . 1.080 ....06/27/2021 ...|....07/15/2031 ...
92818H-VZ-1 ..... VIRGINIA ST PUBL Rev Bond Cont Call .. 1.BFE ..|... ,194,700 . 112.9440 |... .1,805,000 |.. e 2,105,578 |ooeeeeeenneenn0 | (35,466) [0 e l0 0022250000 .. 2.569 ...06/02/2022 ...|....08/01/2033 ...
977100-HD>-1 ..... WISCONSIN ST GEN FUND ANNUAL A Rev Bond MW Cal .. .1.CFE .. 230,000 |...87.0270 |. ..230,000 .230,000 |.. A el 2.429 . ....01/29/2020 .. 05/01/2031 ...
97712D-4H-6 ..... WISCONSIN ST HLTH & EDUCTNL FA Rev Bond Cont Call e 2 .t .. 1.CFE ..|... ,254,890 |. 105.9360 |... .1,000,000 |. ... 1,133,222 e (25,288) v 0 o0 ).02.5.000 ). 2.150 ..2,222 ... .50, ....11/20/2019 ...|....12/15/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligatio ,960,679 [ XXX 72,572,063 72,514,463 76,955,634 (1,163,399) XXX 876,903 XXX XXX
3128\1J-25-8 ..... FHLMC Pool G08784 MBS ... 1.A ... ... 69,587 |...89.9260 |... ...60,902 |.... ...67,724 |.. (49 [0 eenl0 )02 82500 |- 3.135 ...06/17/2019 ...|....10/01/2047 ...
3128\J-3N-8 . FHLMC Pool G08804 MBS 1.4 .. 139,405 |...89.8350 |. ..127,152 ). .. 141,540 .139,589 |.. .3.733 ....09/26/2018 .. 03/01/2048 ...
3128J-VZ-0 ..... FHLMC Pool G08631 MBS 1.A .. ...87.4700 |. 101,325 |.. .2.761 ....04/07/2015 .. 03/01/2045
3128J-YD-6 ..... FHLMC Pool G08707 MBS 1.4 .. ...92.9540 |. 171,590 |.. ......3.2M1 ....06/11/2019 .. 05/01/2046 ...
3128WJ-23-7 ..... FHLMC Pool G08761 MBS ... 1.A ... ...89.8390 |...covvuiiieeeenn 57,628 |oeeiieeenn 64,141 [ 65,708 |0 e (29) |0 0 ]00030500 3.123 ....06/18/2019 ...|....05/01/2047 ...
3128MJ-2M-5 ... FHLMC Pool GO8747 MBS ... 1.A ... .. 86.8860 |... 128,786 |0 3 0 01400023000 3.028 ....03/25/2019 ...|....01/01/2047 ...
3128J-Z0-3 ..... FHLMC Pool G08756 MBS ... 1.A ... .. 86.6760 |... 270,093 |oeeeiiieeenn0 e (178) |0 0 ].22223.000 . 2.862 ...06/07/2019 ...|....04/01/2047 ...
31202L-YA-7 ..... FHLMC Pool (04305 MBS 1.A ... ...88.2360 |....ooeenennn 17,399 i 19,719 [ PR N 0 fooeiiiiieee () vl foiiiiinnennn 0140023000 ... 2.551 ...12/18/2012 ... |....11/01/2042 ...
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3131XY-G8-6 ..... FHLMC Pool ZM4723 MBS 4 s LA e 786,362 |...89.7170 |....ovvuneennnn 864,782 [oeniiiinnnnnnnl 740,977 0 fooreriieennna (429) |0 el s 3.500 |...... 2473 [MON oooe v 2,161 [oooeiiiiinnnnns 25,934 |....05/20/2021 ... |[....11/01/2047 ...
3131XY-WF-2 ..... FHLMC Pool ZM5146 MBS ... N LA ... 71,607 |...92.6990 |... ...66,49 |.. JLO I R (- APt | B IEUPURPRRIN | ) FOU 4.000 |...... 3.219 ....08/18/2020 ...|....12/01/2047 ...
3132A5-FC-4 ..... FHLMC Pool ZS4663 MBS ... B LA ...89.7110 |... .711,029 |.. O e (1,39 |0 [0 e 3.500 |...... 2.617 ...06/01/2021 ...|....05/01/2046 ...
31324D-TZ-1 ..... FHLMC Pool ZT1468 MBS ... N LA ...87.3440 |... ..232,838 |.. O e (118) o0 o0 e 3.000 |...... 2.375 ....08/28/2019 ...|....11/01/2046 ...
31320M-4E-2 ... FHLMC Pool SD0821 MBS ... B LA ...89.2780 |... . 2,293,469 |.. O e (1,298) |0 o0 e 3.500 |...... 2.216 ...01/06/2022 ...|....01/01/2052 ...
31320M-A8-8 ..... FHLMC Pool SD0031 MBS ... N LA ...88.1220 |... ...27,600 |.. O e 37 0 [0 e 3.000 |...... 2.055 ....08/29/2019 ...|....08/01/2046 ...
31320M-XN-0 ... FHLMC Pool SD0685 MBS ... B LA ...89.6790 |... 1,905,178 |.. ,860,724 O e 1,095 |0 [0 e 3.500 |...... 3.779 ....06/06/2022 ...|....09/01/2051 ...
31320N-IH-2 ... FHLMC Pool SD1548 MBS ... N LA ...89.3650 |... ....987,222 0 e (3,903) |0 o0 e 3.500 |...... 4.205 ...02/03/2023 ...|....08/01/2052 ...
31320P-FF-0 . FHLMC Pool S$D1966 MBS 4 B FE ...91.7720 |. .651,539 |.. .0 .4.000 |......4.658 ....12/18/2024 .. 11/01/2052
31320Q-CC-8 FHLMC Pool SD2767 MBS 4 1.A .. ...98.2220 |. .389,110 |.. .0 .5.000 |......4.755 ....04/25/2023 .. 05/01/2053
313208-UR-1 FHLMC Pool $D5092 MBS 4 1.4 .. ...96.6470 |. A .5,187,549 |.. .0 ......5.000 |......4.896 ....09/17/2024 .. 08/01/2053 ...
31320U-AH-0 ... FHLMC Pool SD6308 MBS ... N LA ...99.0140 |...covnnnnnnns 2,410,168 |.... ... 2,483,200 O [ (21 |0 o0 e 5.500 |...... 5.346 ...09/17/2024 ...|....09/01/2054 ...
31320U-BP-1 ..... FHLMC Pool SD6346 MBS ... B LA ...82.4790 |....oovnnnnnns 2,388,918 |.... ... 2,572,352 O 2,947 o0 [0 2.500 |...... 3.513 ....09/17/2024 ...|....04/01/2052 ...
31320U-EE-3 ..... FHLMC Pool SD6433 MBS ... N LA ...99.2900 |...ccvvnunnnns 1,212,027 |.... . 1,222,190 JO I R (< 1) i ARt | B IR | B AT 5.500 |...... 5.518 ...10/23/2024 ...|....04/01/2054 ...
31320U-JP-3 ...... FHLMC Pool SDB570 MBS ... B .1.BFE .. ...99.5550 |........eunnns 1,700,962 |.... ....1,728,510 JLUJ R € (+) N MO | I RPN | ) AN 5.500 |...... 5.422 ....12/05/2024 ...|....10/01/2054 ...
31320U-TC-1 ... FHLMC Pool SD6847 MBS ... N A ...99.4280 |....covnnnnnns 1,687,067 |.... ....1,701,121 O e () |0 o0 e 5.500 |...... 5.506 ....12/04/2024 ...|....10/01/2054 ...
31320V-7D-1 ..... FHLMC Pool SD8092 MBS ... B A ...85.3610 |... ....734,478 LU R 7/ N PO | I RPN | ) A 3.000 |...... 2.368 ...05/10/2021 ...|....09/01/2050 ...
31320V-LK-9 ..... FHLMC Pool SD7530 MBS ... N A ...82.7850 |... 227,451 |.... .. . ....288,943 O e (279) |0 o0 e 2.500 |...... 1.843 ....12/04/2020 ...|....11/01/2050 ...
3132DI-ER-0 FHLMC Pool SD8244 MBS ... B A ...91.5680 |... 110,015 |.... ..120,147 .. 116,226 O e 2 o0 [0 4.000 |...... 4.452 ....00/20/2024 ...|....09/01/2052 ...
3132DI-ES-8 . FHLMC Pool SD8245 MBS 4 AL ...94.2140 |. .. 3,604,982 |. .3,826,377 .3,785,887 |.. .0 .4.500 |......4.650 ...09/20/2024 .. 09/01/2052
313200-F5-7 . FHLMC Pool SD8288 MBS 4 A ...96.5310 |. ..485,09 |. ..502,529 .486,532 |.. .0 .5.000 |......5.471 ....12/18/2024 .. 01/01/2053
313200-FP-3 . FHLMC Pool SD8274 MBS 4 AL ...91.5510 |. ..771,634 |. ..842,841 .815,338 |.. .0 .4.000 |......4.432 ...09/20/2024 .. 12/01/2052
313200-FR-9 . FHLMC Pool SD8276 MBS |4 B FE ...96.7860 |. .232,998 ..240,735 .233,333 |.. .0 .5.000 |......5.316 ....12/18/2024 .. 12/01/2052 ...
3132D0-GX-5 ..... [FHLMC Pool SD8314 MBS |4 1AL ...94.1070 |. ..859,104 ..912,8%9 .881,533 |.. .0 .....4.500 |......4.922 ...10/17/2024 .. 04/01/2083 ...
313200-K7-7 ..... FHLMC Pool SD8418 MBS ... B BFE.. .. 659,932 |...94.0560 |... 658,407 |.... . 700,019 |.. ...659,981 O 49 |0 [0 4.500 |...... 5.042 ....12/18/2024 ...|....04/01/2054 ...
3132HQ-DB-5 ... FHLMC Pool Q13698 MBS ... N A . 48,907 |...88.2340 |... ...41,208 |.... O e (78) |0 o0 e 3.000 |...... 2.644 ....12/17/2012 ...|....12/01/2042 ...
3132H0-M4-1 ... FHLMC Pool Q13979 MBS ... B A . 40,996 |...87.7260 |... ... 34,354 ... LU R /23 N PO I RPN | ) A 3.000 |...... 2.653 ... 12/17/2012 ...|....12/01/2042 ...
3132JA-PI-9 ... FHLMC Pool Q19036 MBS ... N A ... 83,610 |...90.9890 |... ... 73,393 |.... JLO N U & (1)) ARt | B ISP | ) AU 3.500 |...... 3.189 ....12/09/2015 ...|....06/01/2043 ...
31320L-AJ-2 ... FHLMC Pool Q30008 MBS ... B A .. 325,035 |...90.8470 |... ..283,289 |.... . ....322,001 0. RN | N N | B RN 3.500 |...... 3.041 ....12/15/2014 ...|....12/01/2044 ...
31320M-QF-1 FHLMC Pool Q31353 MBS ... N A 1,113,010 |...90.3290 |... 959,063 |.... A, ,098,994 0 [ (8,026) |veeeeeeeeeen0 [0 e 3.500 |...... 3.092 ...04/30/2015 ...|....02/01/2045 ...
313200-TV-4 . FHLMC Pool 034163 MBS 4 A 212,667 |...90.0390 |. ..184,883 |. .210,655 |.. .0 (698) |. .3.500 |......3.214 ....07/28/2015 .. 06/01/2045 ...
31320R-TH-0 . FHLMC Pool 35064 MBS 4 AL . 63,508 |...90.1640 |. 54,931 |. .0 . (83) ] .3.500 |......3.175 ....10/30/2015 .. 08/01/2045
31321IH-5N-1 FHLMC Pool 044452 MBS 4 A ...86.7140 |. ..101,208 |. .0 .3.000 |......3.064 ....06/21/2019 .. 11/01/2046
3132XC-R3-1 FHLMC Pool G67706 MBS 4 AL ...90.1190 |. ..395,207 |. .0 .3.500 |...... 3.560 ...05/02/2018 .. 12/01/2047
3132XU-FH-3 ..... [FHLMC Pool Q51967 MBS 4 A ...89.8380 |. .. 146,344 |. .0 ......3.500 |......3.827 ....09/26/2018 .. 11/01/2047 ...
3132Y1-Yv-4 ... FHLMC Pool 057923 MBS ... N A ...92.7950 |... O e (38) |0 o0 e 4.000 |...... 3.680 ...04/02/2019 ...|....08/01/2048 ...
31334X-KT-5 ..... FHLMC Pool QA1206 MBS ... B A ...86.4230 |... LU SR ( ()N N | N RN | B S 3.000 |...... 2.752 ....08/29/2019 ...|....07/01/2049 ...
31334Y-VF-1 ..... FHLMC Pool QA2414 MBS ... N A ...87.0450 |... O e (8 0 o0 e 3.000 |...... 2.6% ....08/29/2019 ...|....09/01/2049 ...
31334Y-VH-7 ..... FHLMC Pool QA2416 MBS ... B A ...86.6330 |... JL U R (L5 PO | N RPN | ) A 3.000 |...... 2.714 ....08/29/2019 ...|....09/01/2049 ...
3133A9-UL-7 ..... FHLMC Pool QB3287 MBS ... N A ...82.3970 |... . . 0 [ (683) |0 [0 e 2.500 |...... 2.006 ...10/16/2020 ...|....08/01/2050 ...
3133AB-UT-5 ..... FHLMC Pool Qb5094 MBS ... B A ...82.7840 |... 254,028 |.... ....324,063 O 861 o0 [0 2.500 |...... 1.636 ....12/04/2020 ...}|....11/01/2050 ...
3133AM-SV-9 ..... FHLMC Pool QC3232 MBS ... 4 .. ...86.4770 |... 488,424 |.... ....609,172 O e (A7) |0 [0 e 3.000 |...... 1.800 ...07/21/2021 ...|....06/01/2051 ...
3133BG-QN-1 ... FHLMC Pool QE6769 MBS ... 4 .. ...94.2310 |... 659,602 |.... ....669,862 O i 40 o0 [0 4.500 |...... 4.924 ....12/18/2024 ...|....08/01/2052 ...
3133KH-CP-9 ..... [FHLMC Pool RA1878 MBS 4 ...89.6470 |. .. 143,123 |. .165,504 |.. .0 ......3.500 |......3.051 ....02/11/2020 .. 12/01/2049 ...
3133KK-AE-9 ..... FHLMC Pool Ra3605 MBS ... 4. ...82.6450 |... 590,457 |.... ..714,453 |. ... 749,236 O e (701) o0 o0 2.500 |...... 1.894 ...12/03/2020 ... |....10/01/2050 ...
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3133KK-AH-2 ..... FHLMC Pool RA3608 MBS 4 s LA e 520,868 |...82.3980 |........ccoeeenns 406,810 [.oeevvvvvnnnnnns 493,714 oevvennd 518,758 [.oeeviiiinnnnnnd (O N (1615 AN | N AU (B RN 2.500 |...... 1.818 ....09/25/2020 ...|....09/01/2050 ...
3133KK-D6-3 ..... FHLMC Pool RA3725 MBS ... N LA .. 78.6070 |... ....605,510 O e 51 0 [0 e 2.000 |...... 1.578 ...09/21/2020 ...|....10/01/2050 ...
3133KK-ND-7 ... FHLMC Pool RA3988 MBS ... B LA ...82.3%0 |... ....165,173 LU SRR £ 1<) N AU | I RPN | ) AN 2.500 |...... 1.816 ....12/10/2020 ...|....11/01/2050 ...
3133KM-SE-6 ..... FHLMC Pool RA5917 MBS ... N LA ...85.9090 |... ,915,707 O e 571 |0 o0 e 3.000 |...... 1.802 ....01/07/2022 ...|....09/01/2051 ...
3133KN-F7-3 ..... FHLMC Pool RAG490 MBS ... B LA ...85.7540 |... ,159,812 LU Y72y I N | N RPN | ) A 3.000 |...... 2.434 ....01/07/2022 ...|....12/01/2051 ...
3133KN-KX-0 ..... FHLMC Pool RAB610 MBS N LA ...85.3660 |... 660,282 |.... 792,463 O e (829) |0 o0 e 3.000 |...... 2.638 ...02/08/2022 ...|....01/01/2052 ...
3136A5-M4-5 ..... FNMA FNR 2012-53 PL RWBS .. B LA ...92.8440 |... 928,440 |.... .. ,044,418 JLOJ R € 11D N N | N RPN | ) S 4.000 |...... 3.258 ...05/07/2015 ...|....05/25/2042 ...
3136AN-GF-8 ..... FNMA FNR 2015-22 HT RMBS .....coeeeeeeeneieeimnneeeees foen o N LA ...93.6410 |... ...68,764 |.... ... 73,434 .. JLO I R .- I APt | B IEUUPRPRRRIN | B FOU 3.000 |...... 2.440 ....04/09/2015 ...|....04/25/2045 ...
3136B1-FP-4 ..... FNVA FNMA 2018-14 PA RMBS 4 1.4 .. ...94.6630 |. ..182,612 |. ..192,907 .0 .3.500 |......3.230 ....02/08/2018 .. 04/25/2047
3137BB-M7-2 ..... FHLMC FHR 4355 ZL RMBS 4 1.A .. ...90.1800 |. . 1,581,735 . .0 .4.000 |......5.024 ...12/01/2024 .. 06/15/2044
3137BG-QJ-1 ..... FHLMC FHR 4456 RMBS ... 4 1.4 .. ...96.2530 |. ... 76,270 .. 78,856 |.. .0 ......3.500 |......2.563 ....04/23/2015 .. 05/15/2044 ...
3137BH-YG-6 ..... FHLMC FHR 4477 RMBS ... N LA . ...95.8260 |... . 206,186 |.. ...212,688 O 2,290 |0 o0 e 3.500 |...... 2.547 ....05/11/2015 ...|....07/15/2044 ...
S137FA-NT-2 ... FHLMC FHR 4709 EA RUBS .. B LA .. 141,051 |...94.6520 |... 141,738 .. 141,267 JLUJ SRR £°1 N MO | I RPN | ) A 3.000 |...... 3.093 ....02/02/2018 ...|....01/15/2046 ...
3137FE-7K-0 ..... FHLMC FHR 4758 Z RMBS ... N LA 1,044,016 |...90.9530 |... 1,114,500 |.. ,045,239 O 1,228 |0 o0 e 4.000 |...... 5.021 ....10/09/2024 ...|....02/15/2048 ...
3137FE-S5-0 ..... FHLMC FHR 4767 LA RMBS . B LA .. 202,523 |...96.3190 |... ....202,770 LU R ( £ 1D N N | I RPN | ) AN 3.500 |...... 3.600 ....09/21/2018 ...|....08/15/2046 ...
3137FE-SL-5 ..... FHLMC 4767 PA RMBS N LA ...95.4100 |... ....145,277 0 e 882 |0 o0 e 3.500 |...... 3.190 ...02/02/2018 ...|....02/15/2047 ...
3138A2-B0-1 ..... FNVA Pool AH0946 MBS .... B LA L..94.3200 |..ooovniiniiiennnnn 4558 [ 4832 5,020 LU SR ( £ ) N AU | I RPN | ) SO 4.000 |...... 3.168 ....06/11/2013 ...|....12/01/2040 ...
3138A7-F6-0 ..... FNVMA Pool AH5588 MBS .... N LA ...99.6140 |... ... 114,681 O e (2,720) |0 [0 e 5.000 |...... 4.077 ....12/06/2013 ...|....02/01/2041 ...
3138AS-3B-6 ..... FNVA Pool AJ1693 MBS .... B LA ...96.9160 |... ...110,928 LU R 071D N N | I RPN | ) AN 4.500 |...... 3.737 ....02/05/2014 ...|....09/01/2041 ...
3138AN-EN-9 ..... FNVA Pool AJ4640 MBS . 4 1.A .. ...94.3200 |. .0 .4.000 |......3.485 ....06/10/2013 .. 10/01/2041
3138EH-3V-2 . FNMA Pool AL1711 MBS . 4 1.4 .. ...96.9190 |. .0 .4.500 |......3.296 ....12/02/2013 .. 08/01/2041
3138EH-FB-3 ..... FNVA Pool AL1061 MBS . 4 1.A .. ...94.3200 |. .0 .4.000 |...... 3.405 ...06/13/2013 .. 02/01/2041
3138EJ-LA-4 ..... FNVA Pool AL2120 MBS . |4 1.4 .. ...94.3200 |. .0 .4.000 |......3.228 ....06/11/2013 .. 02/01/2041 ...
3138EM-Y3-9 ..... FNVA Pool AL5229 MBS . |4 1.A .. ...99.3270 |. .0 ......5.000 |......4.021 ....07/30/2015 .. 01/01/2044 ...
3138EN-Y8-6 ..... FNVA Pool AL6134 MBS .... B LA .. 187,585 |...88.1310 |... JLUJ R £+ N AU I RPN | ) A 3.000 |...... 2.880 ....11/03/2015 ...|....09/01/2043 ...
3138ER-FX-3 ..... FNVA Pool AL9181 MBS .... N LA .. 273,734 |...86.7950 |... JLO N O (11[:) N ARt | B IEUUPURPRRIN | ) AU 3.000 |...... 2.560 ...11/04/2016 ...|....10/01/2046 ...
3138LR-05-4 ..... FNMA Pool A01375 MBS .... B LA ... 12,578 ]...90.9340 |... LU SR 12 N I RPN | ) AN 3.500 |...... 3.061 ....08/20/2012 ...|....08/01/2042 ...
3138LT-IL-8 ..... FNVA Pool A03350 MBS ... N LA .. 134,706 |...94.0700 |... JLO I U (<1 DN AR | B ISP | ) AU 4.000 |...... 2.766 ....07/22/2016 ...|....05/01/2042 ...
3138LX-N7-0 ..... FNVA Pool AO6713 MBS .... B LA .. 233,058 |...94.1530 |... O e (BT |0 e l0 e 4.000 |...... 3.392 ....04/26/2017 ...|....06/01/2042 ...
3138LY-HB-6 ..... FNVA Pool A07425 MBS .... N LA . 33,862 |...91.0820 |... O e (59) 0 o0 e 3.500 |...... 3.031 ...08/20/2012 ...|....08/01/2042 ...
3138\1-JG-4 ..... FNVA Pool A09262 MBS . 4 1.4 .. . 22,181 ...91.2200 |. .0 .3.500 |......3.045 ....08/20/2012 .. 07/01/2042 ...
3138\H-3J-0 ..... [FNMA Pool AQ2600 MBS . 4 1.A .. . 21,300 |...90.6890 |. .0 .3.500 |......2.918 ...01/03/2013 .. 12/01/2042
3138ML-FS-8 ..... [FNMA Pool AQ4676 MBS . 4 1.4 .. . 16,415 (...91.1670 |. .0 .3.500 |......2.950 ...01/03/2013 .. 11/01/2042
3138\IN-R2-8 ..... [FNMA Pool AQ6804 MBS . 4 1.A .. . 26,551 ...90.9550 |. .0 .3.500 |......2.942 ....01/03/2013 .. 11/01/2042
3138MS-A4-1 ..... [FNMA Pool AQ9926 MBS . 4 1.4 .. ..36,934 |...88.1220 |. .0 ......3.000 |......2.609 L 12/1772012 12/01/2042 ...
3138NI-XS-3 ..... FNVA Pool AR0688 MBS .... N LA ...6,179|...88.6650 |... O e (8) o0 o0 e 3.000 |...... 2.549 ....12/17/2012 ...|....12/01/2042 ...
3138W9-SE-1 ... FNMA Pool AS0516 MBS .... B LA ... 88,071 .. 88.0880 |... . JLUJN SRR 170 N | I RPN | ) A 3.000 |...... 2.937 ....12/09/2015 ...|....09/01/2043 ...
3138WA-PE-1 ..... FNVMA Pool AS1320 MBS .... N LA .. 132,171 ]...93.8190 |... 117,922 ... JLO I O (1< APt | B IEUPRRPRRPIN | B AU 4.000 |...... 3.360 ....02/04/2014 ...|....12/01/2043 ...
3138WB-EL-5 ..... FNVA Pool AS1938 MBS .... B LA . 71,708 |...98.5030 |... ...63,243 |.... LU SRR (14N N | N RPN | B AN 5.000 |...... 3.804 ....06/15/2015 ...|....03/01/2044 ...
3138WB-UC-7 ..... FNVA Pool AS2378 MBS .... N LA . 61,285(...91.0810 |... ...54,516 |.... J N O (1[0 I APPSR | B ISP | B AU 3.500 |...... 3.190 ....07/02/2014 ...|....05/01/2044 ...
3138WD-6L-0 ..... FNVA Pool AS4474 MBS ... B LA .. 124,977 |...87.3210 |... 108,050 |.... .124721 O o () il [0 e 3.000 |...... 2.854 ....11/01/2015 ...|....02/01/2045 ...
3138IID-N6-4 ..... FNVA Pool AS4012 MBS .... 4 .. LA .. 203,942 |...90.0610 |... 175,960 |.... ....201,377 O [ (264) |0 o0 e 3.500 |...... 3.144 ....12/18/2014 ...|....12/01/2044 ...
3138WF-LC-8 ..... FNMA Pool AS5722 MBS ... 4 .. LA .. 362,525 |...89.7190 |... 304,912 |.... ....360,224 JLU I R (151 DN PO | I RPN | ) AN 3.500 |...... 2.636 ...05/13/2021 ...|....09/01/2045 ...
3138WJ--1 ... FNMA Pool AS8359 MBS . 4 1.A .. 227,360 |...86.6350 |. ..186,637 |. .226,615 |.. .0 ......3.000 |......1.903 ....06/04/2021 .. 11/01/2046 ...
3138IK-3E-3 ..... FNVMA Pool AS9796 MBS ... 4. LA .. 133,102 |...89.8740 |... 120,130 |.... ..133,666 |. ... 133,120 O ) 0 0 3.500 |...... 3.566 ...09/06/2018 ...|....06/01/2047 ...
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3138WV-FU-0 ..... FNVA Pool AT7378 MBS 4 s LA ...96.2240 (O R ) 1 AN | N AU | B RN 4.500 |...... 3.779 ....02/04/2014 ...|....10/01/2043 ...
3138XH-7G-0 ..... FNVA Pool AV6294 MBS .... N LA ...93.6340 |... 0 e (1,028) |0 o0 e 4.000 |...... 3.599 ....02/05/2014 ...|....12/01/2043 ...
3138Y3-20-4 ..... FNVA Pool AX2570 MBS .... B LA ...93.2770 |... JLU PR (- (515 N AU | I RPN | ) A 4.000 |...... 3.422 ...03/07/2019 ...|....11/01/2044 ...
3138YE-HD-2 ..... FNVA Pool AY1127 MBS .... N LA . ...89.8430 |... O e (437 |0 o0 e 3.500 |...... 3.7 ....09/02/2015 ...|....04/01/2045 ...
3138YN-MS-3 ..... FNVA Pool AY8468 MBS .... B LA .. 144,954 1...92.8490 |... O e (249) |0 [0 e 4.000 |...... 3.461 ....11/05/2015 ...|....08/01/2045 ...
3138YN-RB-5 ... FNVA Pool AY8581 MBS .... N LA ...89.7190 |... O [ (248) |0 o0 e 3.500 |...... 3.170 ....11/03/2015 ...|....08/01/2045 ...
3138YX-TH-8 ..... FNVA Pool AZ5951 MBS .... B LA ...93.0380 |... LU R ( (61N N | I RPN | ) FO 4.000 |...... 3.475 ....11/17/2015 ...|....10/01/2045 ...
3140E0-60-3 ..... FNVA Pool AZ8078 MBS .... N LA ...90.0500 |... O e (40) 0 o0 e 3.500 |...... 3.191 ....11/04/2015 ...|....08/01/2045 ...
3140EB-G2-1 ..... FNVA Pool BA6516 MBS . 4 1.4 .. ...89.7190 |. .0 .3.500 |......3.126 ....03/23/2016 .. 12/01/2045
3140EW-NT-8 ..... FNVA Pool BC2201 MBS . 4 1.A .. ...91.1570 |. .0 .3.500 |...... 1.406 ....06/15/2016 .. 04/01/2046
3140F8-LY-1 ..... FNVA Pool BD1242 MBS . 4 1.4 .. ...90.1240 |. . A .0 ......3.500 |......2.975 ....08/11/2016 .. 06/01/2046 ...
3140FB-KY-5 ..... FNVA Pool BD3910 MBS .... N LA .. 376,731 |...87.3450 |... 314,840 |.... ....372,565 JLO N O (74 ARt | B ISP | B AU 3.000 |...... 2.648 ...08/05/2016 ...|....08/01/2046 ...
3140H1-WJ-5 ... FNVA Pool BJ0648 MBS .... B LA .. 110,192 |...89.7150 |... ...98,712 |.... ....110,139 JLUJN R (s 10 PO | I RPN | ) AN 3.500 |...... 3.478 ....04/06/2018 ...|....03/01/2048 ...
314048-V0-3 ..... FNVA Pool BM4222 MBS ... N LA .. 316,250 |...88.1300 |... ..270,738 |.... ...314,917 O e (214) |0 o0 e 3.000 |...... 2.5% ....09/23/2019 ...|....01/01/2044 ...
3140J9-SN-2 ... FNVA Pool BMM5024 MBS .... B LA .. 84,917 |...86.5820 |... ...71,834 ... JLU N R (-0 MO | N RPN | ) A 3.000 |...... 2.724 ....01/07/2020 ...|....11/01/2048 ...
3140JA-PG-7 ..... FNVA Pool BMM5822 MBS .... N LA ...86.6370 |... ..204,352 |.... O e B7) 0 o0 e 3.000 |...... 2.874 ....06/19/2019 ...|....11/01/2048 ...
3140KE-HY-7 ..... FNVA Pool BP6546 MBS .... B LA ...85.7040 |... 680,735 |.... O e (410) 0 o0 e 3.000 |...... 2.116 ....06/04/2021 ...|....08/01/2050 ...
3140KL-DV-1 ... FNVA Pool BQ1007 MBS .... N LA ...86.3510 |... 801,996 |.... ,000,39% 0 [ 868 |0 [0 e 3.000 |...... 1.963 ...07/21/2021 ...|....07/01/2051 ...
3140KR-Q7-7 ..... FNMA Pool BQ5877 MBS .... B LA ...82.7840 |... 392,456 |.... ....500,443 O e 847 o0 [0 2.500 |...... 1.720 ...12/04/2020 ...|....11/01/2050 ...
3140KT-DP-7 ..... FNVA Pool BQ7309 MBS . 4 1.A .. ...82.6070 |. ..230,127 |. 292,448 |.. .0 .2.500 |......2.073 ....12/04/2020 .. 11/01/2050
3140LQ-AJ-9 ..... [FNMA Pool BT1808 MBS . 4 1.4 .. ...82.3030 |. ..933,020 |. .1,173,635 |.. .0 .2.500 |......2.088 ....06/11/2021 .. 06/01/2051
3140M6-QN-8 ..... FNVA Pool BU4959 MBS . 4 1.A .. ...98.99%0 |[. ..4,816,469 |. . 4,968,451 |.. .0 .5.500 |......5.324 ....09/17/2024 .. 09/01/2054
314008-KG-9 ..... FNVMA Pool CA1194 MBS . |4 1.4 .. ...93.1430 |. 414,620 |.. .0 .4.000 |......3.547 ...03/16/2018 .. 02/01/2048 ...
31400A-AJ-9 ..... [FNMA Pool CA2708 MBS . |4 1.A .. ...92.6610 |. ..170,462 173,776 |.. .0 ......4.000 |......3.762 ....02/12/2019 .. 05/01/2048 ...
314000-48-9 ..... FNVA Pool FM2963 MBS .... B LA .. 274,254 |...86.0090 |... ..259,803 |.. ....273,453 O i 83 o0 [0 3.000 |...... 1.968 ....056/20/2020 ...|....02/01/2050 ...
31400E-D9-0 ..... FNVA Pool CAB427 MBS .... N LA .. 738,911 |...85.8490 |... ..701,949 |.. ....136,910 JLO I U & (1) N ARt | B ISP | ) AU 3.000 |...... 2.115 ....05/10/2021 ...|....07/01/2050 ...
31400E-DS-8 ..... FNMA Pool CA6412 MBS .... B LA .. 705,401 |...82.3980 |... ..669,321 |.. ....102,476 O e (93 |0 [0 e 2.500 |...... 1.857 ....12/17/2020 ...|....07/01/2050 ...
31400E-LU-4 ..... FNVMA Pool CA6638 MBS .... N LA ...82.3970 |... ..614,513 |.. ....645,460 O e (T8 |0 o0 e 2.500 |...... 1.779 ....12/01/2020 ...|....08/01/2050 ...
31400E-XQ-0 ..... FNVA Pool CA6986 MBS .... B LA ...78.8210 |... 456,599 |.... ..579,283 |.. ....599,061 O e (481 |0 o0 2.000 |...... 1.616 ....10/16/2020 ...|....09/01/2050 ...
31400F-5F-2 FNVA Pool CA8045 MBS .... N LA ...82.6450 |... 628,665 |.... . 760,685 |.. ...800,455 0 [ (1,588) |0 o0 e 2.500 |...... 1.918 ...12/17/2020 ...|....12/01/2050 ...
31400F-A2-5 . FNVA Pool CA7224 MBS . 4 1.4 .. ...78.7360 |. .. 474,268 |. ..602,355 .623,233 |.. .0 .2.000 |......1.547 ....10/15/2020 .. 10/01/2050 ...
31400F-A3-3 . FNMA Pool CA7225 MBS . 4 1.A .. ...78.6120 |. 472,248 |. ..600,734 622,012 |.. .0 .2.000 |......1.511 ....10/14/2020 .. 10/01/2050
31400F-S2-6 . FNVMA Pool CA7725 MBS . 4 1.4 .. ...82.3970 |. ..565,210 |. ..673,826 707,69 |.. .0 .2.500 |......1.999 ....12/01/2020 .. 11/01/2050
31400F-S4-2 ..... [FNMA Pool CA7738 MBS . 4 1.A .. ...82.3590 |. ..576,346 |. ..699,799 736,287 |.. .0 .2.500 |......1.730 ....12/16/2020 .. 11/01/2050
31400G-A9-8 ..... FNVA Pool CA8131 MBS . 4 1.4 .. ...82.3770 |. ..612,083 |. 781,167 |.. .0 ......2.500 |......1.949 ....01/06/2021 .. 12/01/2050 ...
314006-AU-1 ..... FNVA Pool CA8118 MBS .... N LA ...78.6120 |... . . .. 898,176 O [ (842) |0 [0 e 2.000 |...... 1.619 ...12/11/2020 ...|....12/01/2050 ...
31400G-ED-5 ..... FNVA Pool CA8231 MBS .... B LA ...82.7830 |... .1,201,781 |.. ,273,436 LU R €151 N N | I RPN | ) AN 2.500 |...... 1.780 ....12/17/2020 ...|....12/01/2050 ...
314006-PL-5 ..... FNVA Pool CA8526 MBS .... N LA ...82.39%0 |... ..502,481 |.. 525,264 0 e (1,338) |0 o0 e 2.500 |...... 1.979 ....02/18/2021 ...|....01/01/2051 ...
31400G-RW-9 ..... FNMA Pool CA8600 MBS .... B LA ...82.3770 |... ....963,184 LU R 22(/ ) N N | I RPN | ) AN 2.500 |...... 1.944 ....06/03/2021 ...|....01/01/2051 ...
31400K-5J-3 ... FNVA Pool CB0281 MBS .... N LA ...86.0630 |... ...774,189 O [ (104) |0 o0 e 3.000 |...... 2.015 ....06/29/2021 ...|....06/01/2051 ...
31400K-F4-5 ..... FNVA Pool CB0186 MBS .... B LA ...85.7590 |... O 889 o0 [0 3.000 |...... 1.604 ....06/29/2021 ...|....04/01/2051 ...
31400K-GB-8 ..... FNVA Pool CBO193 MBS .... 4 .. LA ...85.7610 |... 830,470 |.... ... 1,024,332 O [ (1,431 |0 o0 e 3.000 |...... 2.212 ...05/10/2021 ...|....04/01/2051 ...
31400K-NP-9 ... FNVA Pool CB0397 MBS .... 4 .. LA ...85.7290 |... 774,027 |.... ....953,371 O [ (1,090 [0 [0 e 3.000 |...... 2.270 ....06/10/2021 ...|....05/01/2051 ...
31400K-ZA-9 ..... [FNMA Pool CBO736 MBS . 4 1.A .. ...85.5840 |. ..455,576 |. .563,484 |.. .0 ... (964) . ......3.000 |......2.378 ....06/29/2021 .. 06/01/2051 ...
31400L-D2-9 ..... FNMA Pool CB1020 MBS ... 4. LA ...78.8190 |... 456,571 |.... ..579,264 |. ....587,702 .0 .. 2 (228) [0 0 2.000 |...... 1.818 ...07/09/2021 ...|....07/01/2051 ...
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31400L-MX-1 ..... FNVA Pool CB1273 MBS 4 s LA ...78.5640 |.......cooeeeen. 433,346 [oiiiiiinnnnns 551,587 [coviiiiiiininnnns 487,326 |.oeeeiirnnnnnnn (U R 5[ RN | N AU | B RN 2.000 |...... 3.293 | MON ... ....06/06/2022 ...|....08/01/2051 ...
31400M-T5-3 ..... FNVA Pool CB2371 MBS .... N LA ...82.4760 |... 4,174,766 |.. .... 3,586,968 O e 3192 |0 0 e 2.500 |...... 4.630 [MON ..... ....10/18/2024 ...|....12/01/2051 ...
31400M-V0-4 ..... FNVA Pool CB2422 MBS ... B LA ...85.7270 |... 972,428 |.. .... 1,009,416 LU R (1170 N N | I RPN | ) A 3.000 |...... 2.449 |NON ... ...01/07/2022 ...|....12/01/2051 ...
31400N-DL-3 ... FNVA Pool CB2806 MBS .... N LA ...82.0830 |... .2,197,302 |.. ....1,831,115 O e 2,891 |0 0 e 2.500 |...... 5.048 [MON ..... . ....11/06/2024 ...|....02/01/2052 ...
31400N-YJ-5 ... FNVA Pool CB3412 MBS ... B LA ...89.5060 |... O e 130 0 [0 e 3.500 |...... 4.237 [MON ..... ...8,819 |....02/03/2023 ...|....04/01/2052 ...
31400P-JA-6 ..... FNVA Pool CB3856 MBS .... N LA . ...91.7690 |...ccvvnnnnnns 3,740,121 |.... .... 4,082,290 0 [ (460) |0 [0 e 4.000 |...... 3.981 [MON ..... .. 163,022 |....06/06/2022 ...|....06/01/2052 ...
31400P-JJ-7 ..... FNVA Pool CB3864 MBS .... B LA .. 3,888,797 |...94.9250 |.....ennnnnn 3,637,021 |.... .... 3,886,151 LU SR (1[4 DN N | N RPN | ) AN 4.500 |...... 4.281 [MON ..... .. 172,416 |....09/14/2022 ...|....06/01/2052 ...
314000-N2-7 ... FNVA Pool CB4908 MBS .... N LA 4,904,118 |...99.4040 |... .. 4,750,205 |.... ....4,903,132 0 [ (986) |0 o0 e 5.500 |...... 5.054 ...09/18/2024 ...|....10/01/2052 ...
3140X4-D8-6 ..... FNVA Pool FM1026 MBS . 4 1.4 .. ...89.8850 |. 186,187 |.. .0 .3.500 |......3.087 ....06/13/2019 .. 02/01/2048
3140X4-DF-0 ..... FNVA Pool FM1001 MBS . 4 1.A .. ...89.7150 |. .. 72,915 |.. .0 .3.500 |...... 3.064 ....06/25/2019 .. 11/01/2048
3140X4-PB-6 ..... FNVA Pool FM1317 MBS . 4 1.4 .. ...92.7040 |. . 174,280 |.. .0 ......4.000 |......3.287 ....10/11/2019 .. 10/01/2048 ...
3140X4-T0-9 ..... FNVA Pool FM1458 MBS .... N LA .. 159,460 |...95.3180 |... ....159,017 O o204 |0 o0 e 4.500 |...... 3.341 ....09/18/2019 ...|....04/01/2049 ...
3140X4-VZ-6 ..... FNVA Pool FM1531 MBS .... B LA 311,488 |...89.9260 |... ...310,023 JLU I R (L5 MO | I RPN | ) AN 3.500 |...... 2.879 ...09/25/2019 ...|....03/01/2048 ...
3140X5-WX-7 ..... FNVA Pool FM2461 MBS .... N LA ..92,521...89.3270 |... JLO N U ( (515 FORRRRRRRR | B APPSR | ) FOP 3.500 |...... 3.001 ....02/13/2020 ...|....03/01/2050 ...
3140X6-JH-5 ... FNVA Pool FM2963 MBS .... B LA .. 347,242 |...86.5440 |... O e (240) |0 o0 e 3.000 |...... 2.180 ....056/20/2020 ...|....02/01/2050 ...
3140X8-3G-0 ..... FNVA Pool FM5298 MBS .... N LA ..660,983 |...89.4760 |... JLO N USRI 770 FOSRRRRRt | B ISP | ) FOU 3.500 |...... 2.500 ....05/20/2021 ...|....10/01/2050 ...
3140X8-EE-3 ..... FNVA Pool FN4632 MBS .... B LA 1,240,686 |...79.1250 |... LU RN V.7 PO | N RPN | ) A 2.000 |...... 1.356 ...10/22/2020 ... |....10/01/2050 ...
3140X8-N5-2 ..... FNVA Pool FM4911 MBS .... N LA ...82.3970 |... . O [ (24 |0 o0 e 2.500 |...... 1.968 ....12/04/2020 ...|....11/01/2050 ...
3140XC-6B-9 ..... FNMA Pool FM8965 MBS .... B LA ...82.4180 |.....covnnnnns 1,935,703 |.... ... 2,443,148 O e 1,075 o0 [0 e 2.500 |...... 1.894 ....09/27/2021 ...|....10/01/2051 ...
3140XC-N6-1 ..... FNVA Pool FM8512 MBS . 4 1.A .. ...83.3080 |. ..2,031,164 |. .2,570,631 |.. .0 .2.500 |......1.803 ....09/07/2021 .. 08/01/2051
3140XC-ZA-9 ..... FNVA Pool FN8836 MBS . 4 1.4 .. ...86.5270 |. ..297,920 |. ..344,306 .359,908 |.. .0 .3.000 |......2.468 ....01/07/2022 .. 11/01/2050
3140XD-AQ-9 ..... FNVA Pool FM3014 MBS . 4 1.A .. ...78.8350 |. .. 1,856,849 |. . 2,355,361 .2,077,120 |.. .0 .2.000 |......3.749 ....06/06/2022 .. 09/01/2051
3140XE-AT-1 ..... FNVA Pool FM9917 MBS . |4 1.4 .. 2,675,710 |...85.7940 |. ..2,183,209 |. . 2,544,697 .2,668,039 |.. .0 .3.000 |......2.359 ....01/04/2022 .. 12/01/2051 ...
3140XF-V3-2 ..... FNMA Pool FS0633 MBS . |4 1.A .. 818,906 |...85.7560 |. ..688,490 |. 817,862 |.. .0 ......3.000 |......2.780 ...02/09/2022 .. 02/01/2052 ...
3140XJ-AE-3 ..... FNMA Pool FS2704 MBS .... B LA .. 434,953 |...88.8740 |... ....435,828 O o 847 o0 [0 3.500 |...... 4.167 ....02/03/2023 ...|....08/01/2052 ...
3140XJ-D9-1 ..... FNVA Pool FS2827 MBS .... N LA .. 591,539 |...91.8480 |... ....592,051 0 i 205 |0 o0 e 4.000 |...... 4.329 ....09/08/2022 ...|....09/01/2052 ...
3140XK-UN-8 ..... FNVA Pool FS4196 MBS .... B LA ...95.2090 |... ....362,012 O e 19 0 [0 e 4.500 |...... 4.599 ....04/25/2023 ...|....10/01/2050 ...
3140XL-JH-2 ..... FNVA Pool FS4763 MBS .... N LA ...82.9390 |... ... 1,277,342 JLO N U (- I ARt | B IEUUPRPRRIN | ) FOU 2.500 |...... 4.371 ....06/28/2023 ...|....06/01/2051 ...
3140XQ-5M-5 ... FNVA Pool FS8951 MBS ... B LA ...86.5720 |.......ounnnns 4,534,011 |.... O [ 3,488 |0 [0 3.000 |...... 3.681 ...09/17/2024 ...|....06/01/2052 ...
31416V-Y6-5 ..... FNVA Pool ABO732 MBS .... N LA ...94.3220 |... ...60,359 |.... O [ (182) 0 o0 e 4.000 |...... 3.366 ....07/18/2017 ...|....06/01/2039 ...
31417A-42-9 ..... FNVA Pool AB4439 MBS . 4 1.4 .. ...91.0800 |. 36,991 | .0 .3.500 |......2.994 ....08/20/2012 .. 02/01/2042 ...
31417A-QE-2 ..... FNVA Pool AB4052 MBS . 4 1.A .. ...94.3150 |. .0 .4.000 |...... 3.362 ....12/09/2015 .. 12/01/2041
31417G-AS-5 ..... FNVA Pool AB9016 MBS . 4 1.4 .. ...88.1140 |. .0 .3.000 |......2.591 ....06/23/2016 .. 04/01/2043
31418C-46-6 ..... FNMA Pool MA3522 MBS . 4 1.A .. ...95.3670 |. .0 .4.500 |......3.921 ....03/19/2019 .. 11/01/2048
31418C-$4-7 ..... FNVA Pool MA3238 MBS . 4 1.4 .. ...89.7160 |. .0 ......3.500 |......2.730 ...05/14/2021 .. 01/01/2048 ...
31418C-2J-6 ..... FNVA Pool MA3444 MBS ... N LA ...95.3880 |... . . O e (D) 0 o0 e 4.500 |...... 3.825 ....03/18/2019 ...|....08/01/2048 ...
31418D-2N-1 ... FNVA Pool MA4380 MBS .... B LA ...85.6200 |... . 618,119 |.. JLU N R (/£ PO | I RPN | ) F 3.000 |...... 2.360 ...06/04/2021 ...|....07/01/2051 ...
31418D-CB-6 ..... FNMA Pool MA3665 MBS .... N LA ...95.2860 |... ...55,173 |.. O e (124) |0 o0 e 4.500 |...... 3.912 ....06/25/2019 ...|....05/01/2049 ...
31418D-FT-4 ..... FNMA Pool MA3777 MBS .... B LA ...95.2040 |... LU SRR £(+) N N | I RPN | ) AN 4.500 |...... 3.278 ....09/23/2019 ...|....09/01/2049 ...
31418D-40-6 ..... FNVA Pool MA3870 MBS .... N LA ...82.5270 |... . O e 1,029 |0 o0 e 2.500 |...... 4.516 ....06/29/2023 ...|....11/01/2049 ...
31418D-RT-1 ..... FNVA Pool MA4097 MBS .... B LA . ...85.9620 |... ....733,052 O e (919) |0 [0 e 3.000 |...... 2.498 ....06/29/2021 ...|....08/01/2050 ...
31418D-YB-2 ..... FNVA Pool MA4305 MBS .... 4 .. LA .. 977,096 |...78.3570 |... 766,340 |.... . . ...977,069 O e (8) 0 o0 e 2.000 |...... 2.004 ...11/18/2021 ...|....04/01/2051 ...
31418E-D8-0 ..... FNVA Pool MA4626 MBS .... 4 .. LA ..657,171...91.5830 |... 622,275 |.... ..679,466 |.. 657,293 O e 128 |0 [0 4.000 |...... 4.462 ....00/20/2024 ...|....06/01/2052 ...
31418E-HJ-2 ..... FNVA Pool MA4732 MBS . 4 1.A .. ...91.5680 |. ..2,013,575 |. . 2,199,004 .2,127,231 |.. .0 ......4.000 |......4.489 ...09/20/2024 .. 09/01/2052 ...
31418E-U7-3 ..... FNMA Pool MA5105 MBS ... 4. LA L. 94,1480 [ 353,447 |.... ..375,416 |. ....362,341 O i 85 0 0 4.500 |...... 4.936 ...10/17/2024 ...|....08/01/2053 ...
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31418V-CB-6 ..... FNMA Pool AD7265 MBS .........ceeuvvirvimmnnnrnninnnnnnnsfons von | s 4 s e LA e 1,330 1...99.5800 |...cevvnniiiiinnnnn 1,264 | L7V 1,275 [ (0 [V (0 0 | 4.000 |...... 1.696 |MON ... foeiiiiiiiiiiieens 4l 51 |....07/20/2010 ...|....07/01/2025 ...
35563P-JK-6 ..... FHLMC 2019-1 M5SD RMBS ......ccvvvmueeeemrnnnnnerennnnns oo ven [ nnnnns 4 . b LA 220,390 [...91.7760 [.....cccvunnnnnns 197,480 [ooiieeennnnnnns 215,177 [ooeeieiiininnns 219,59 |eevuiiieeennnnn (U R 1,821 oo (U 0 |...... 4.000 |...... 3.607 JMON ..oee |vennnniaeennnnnns FAYAN TR 8,607 [....03/07/2019 ...|....07/25/2058 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 130,424,763 [ XXX 115,683, 153 129,924,554 XXX XXX XXX XXX
3136AS-4R-4 ..... FNMA FNA 2016-M7 A2 CMBS .....ovviiiiiiiiniiiiiiiis TA s 131,370 |...97.2250 |ooeevenninnnnnnnn 124,382 [, 127,932 o 128,572 |0 [ (170) [0 el e 2.499 |...... 1.763 ....02/27/2020 ...|....09/25/2026 ...
3137BP-VN-8 ..... FHLMC FHUS K152 A1 CMBS ... 1.A ... .. 307,212 |...94.2590 |... 301,205 |oeevvnineeeeenn803,205 [eenieieiiennd0 o 375 [0 o0 e 2.830 |...... 2.523 ....06/01/2016 ...|....05/25/2030 ...
3137FJ-EH-8 ..... FHLMC FHUS K081 A2 CMBS ... e |4 1.A ... 1,425,325 |...97.3950 |... .1,400,000 |.. ....1,407,737 L BA72) [0 0 3.900 |...... 3.672 ...10/03/2018 ... |....08/25/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 1,863,907 [ XXX 1,771,825 1,829,137 1,839,514 0 (2,967) 0 0 XXX XXX XXX 5,526 66,322 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 214,249,349 | XXX 190,027,041 204,268, 154 208,933,377 0 (1,202,528) 0 0 XXX XXX XXX 1,268,332 5,720,240 XXX XXX
001055-BK-7 ..... AFLAC INC Corp Note Call MW ......cccovvennvrviinninnnifoee e | s T L GFE L 804,219 [...95.9530 [.....ccevrnnnnnns T72,822 |.ooovvnins 805,000 |.eevvvvunniinnns 804,809 [......ccvvnnnennn Jovvvvnneennn 157 [0 0 el 12125 145 (MS oo | 2,667 [.oeiiiiiiinnnns 9,056 [....03/03/2021 ...|....03/15/2026 ...
00108W-AH-3 ..... AEP TEXAS Corp Note Call MW .... N2 e [ 2.AFE L .. 473,528 |...96.7520 |... e BT4407 o0 e 159 0 [0 ] 80950 3.989 ...01/24/2019 ...|....06/01/2028 ...
00206R-DR-0 ..... AT&T INC Corp Note Call MV A1 [ 2B FE L ...97.8230 |... 967,674 0 [ (7)) 0 000050200 5.133 ....10/21/2024 ...|....03/01/2037 ...
00206R-HK-1 ..... AT&T INC Corp Note Call MV e 2B FE L ...92.9500 |.......eieeeeennd64,750 |ooeenniiiennnnn. 500,000 [oiiiiiiiiineenn 872,332 |0 e 192 |0 [0 ]l 40850 . 5.414 ....11/13/2024 ...|....03/01/2039 ...
00206R-KG-6 ..... AT&T INC Corp Note MW Call A1 [ 2B FE L ...90.9600 |.............. 1,137,000 |.............. 1,250,000 |.............. 1,245,583 |.......ccevvnnn0 [ooriiinnnnnn1,328 |0 [0 ]l 10650 e, 1.764 ....06/12/2021 ...|....02/01/2028 ...
00206R-KH-4 ..... AT&T INC Corp Note Call MV e 2B FE L ...82.7110 |... 585,473 o0 e (745) |0 0 ]l 2,250 2.086 ...09/01/2020 ...|....02/01/2032 ...
00206R-MM-1 ..... AT&T INC Corp Note Call MV 2 e [ 2B FE L ...80.5860 |... 221,885 o0 [ (49) 0 0]l 2.550 2.522 ....09/03/2021 ...}|....12/01/2033 ...
002824-BF-6 ..... ABBOTT LABS Corp Note Call MW .... 2 e | 1D FE Ll ...98.8500 |... 882,813 |0 e (18,472) |0 0 ] 3L750 1.631 ...05/14/2021 ...|....11/30/2026 ...
002824-BP-4 ..... ABBOTT LABS Corp Note Call MW . 1 .1.DFE .. ...90.5830 |. .500,758 |.. ...(254) |. .1.007 ....11/16/2020 .. 01/30/2028
00287Y-AQ-2 ... ABBVIE INC Corp Note Call MW 1 1.G FE . ...99.6020 |. .1,257,211 |.. ..(18,590) | .2.103 ...11/16/2020 .. 05/14/2025
00287Y-BF-5 ..... ABBVIE INC Corp Note Call MW 2 1.6 FE .. ...98.5160 |. . A 214,914 |.. (3,930) | ......2.099 ....06/12/2021 .. 11/14/2028 ...
00287Y-CX-5 ..... ABBVIE INC Corp Note Call MW .. 2 e |- 2.CFE L. .. 355,527 |...99.8290 |... 324,444 |.... . . ....325,000 o (7,298) [oeeeeeiiieeeee0 |0 f.223.800 e 1.417 ...11/19/2020 ...|....08/15/2025 ...
00914A-AS-1 ..... AIR LEASE CORP Corp Note Call MW 2 e [ 2B FE L .. 596,775 |...85.3300 |... 520,513 |.... . 610,000 |.. +...600,282 |oeeiiiiiinnnn0 [ 1,216 0 [0 2,875 3.129 ....01/05/2022 ...|....01/15/2032 ...
015271-AR-0 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW . N2 e [ 2.AFE L .. 339,130 |...89.5870 |... 300,116 |.... ..335,000 |.. 837,435 |0 e (837) |0 0 ]8L375 3.248 ...07/24/2019 ...|....08/15/2031 ...
015271-AV-1 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW A1 [ 2AFE L .. 134,746 |...77.0910 |... 104,073 |.... ..135,000 |.. 134,829 0 [ 19 0 [0 L 1LBTE 1.892 ....07/29/2020 ...|....02/01/2033 ...
015271-AY-5 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW 2 .. .. 2.AFE ..|... .. 324,012 |...82.3570 |... 267,660 |.... ..325,000 |.. 828,222 e e T8 0 [0 ]l 2,950 . 2.980 ....02/02/2022 ...|....03/15/2034 ...
025816-CP-2 ..... AMERICAN EXPRESS CO Corp Note Call . 2 e LR FE L ,163,691 |...97.0540 |... ,122,915 |.... .1,157,000 |.. ,160,088 |.........oeeeen0 Joveennnen (1,378) [0 o0 000023.300 | 3.170 ....04/25/2022 ...|....05/03/2027 ...
025816-CS-6 ..... AMERICAN EXPRESS CO Corp Note Call . N2 e | LFFE L .. 459,572 |...95.7480 |... 440,441 |.... ... 460,000 |.. 459,808 |......ccvvveeeeni0 Joeviiiiieeeea 85 [0 0 el 2,550 |l 2.570 ...03/01/2022 ...|....03/04/2027 ...
026650-BH-3 ..... AMERICAN HONDA FINANCE Corp Note MW .. 2. .. 1.G FE ..|... ...96.3500 |... 269,780 |.... . 280,000 |.. 276,031 |0 fenni2,263 ceeeinnl0 [0 ]40022.300 3.7 ....04/04/2019 ...|....09/09/2026 ...
03027X-BV-1 ..... AMERICAN TOWER Corp Note Call MW ... 2 .2.BFE .. ...97.6560 |. ..307,616 | ..315,000 314,288 |.. .3.758 ....08/29/2022 .. 03/15/2027
03073E-AM-7 ..... AMER I SOURCEBERGE Corp Note Call MW . 2 L2.AFE .. ...99.6950 |. ..463,582 |. ..465,000 .465,000 |.. (2,011) | .2.762 ...06/07/2016 .. 03/01/2025
031162-C0-1 ..... AMGEN INC Corp Note Call MV .... 2 L2.AFE .. ...96.2110 |. ..240,528 |. ..250,000 .252,104 |.. . (772) |. .2.861 ....07/30/2019 .. 11/02/2027
031162-CT-5 ..... AMGEN INC Corp Note Call MV . -2 L2.AFE .. ...94.8400 |. 474,200 500,000 .500,349 |.. (4,654) |. .1.237 ...11/16/2020 .. 02/21/2027 ...
031162-DD-9 ..... AMGEN INC Corp Note Call MV . .2 L2.AFE .. ...92.9560 |. ..255,629 ..275,000 .274,469 |.. 119 | ......3.050 ...02/17/2022 .. 02/22/2029 ...
031162-DS-6 ..... AMGEN INC Corp Note Call MV .... A1 [ 2AFE L ...97.2710 |... 729,533 |.... . 750,000 |.. ....770,328 o (132) [0 0 0000050800 . 5.360 ....10/21/2024 ...|....03/02/2043 ...
032095-AL-5 ..... AMPHENOL CORP Corp Note Call M N2 e [ 2.AFE L ...83.8490 |... 243,162 |.... ..290,000 |.. ....289,263 e 101 [0 0 f22.200 . 2.241 ....09/07/2021 ...|....09/15/2031 ...
032654-AU-9 ... ANALOG DEVICES Corp Note Call MW ... 2 e LR FE L ...89.7990 |... 211,028 |.... ..235,000 |.. ....234,229 198 [0 010700 . 1.791 ....09/28/2021 ...|....10/01/2028 ...
035240-A0-3 ..... ANHEUSER-BUSCH INBEV WOR Corp Note Call M 2 e | G FE L . 100.0240 |... 375,090 |.... ..375,000 |.. ....410,762 e (8,916) |oeeeeiieeeeeenn0 [0 el 4750 2.131 ....05/06/2021 ...|....01/23/2029 ...
035240-AV-2 ..... ANHEUSER-BUSCH INBEV WOR Corp Note Call MW 2 e [ TG FE L ...93.7900 |... 422,055 |.... ..450,000 |.. ....486,914 . (6,756) [euvvviiiiiiinnnn0 0000003500 . 1.829 ....11/16/2020 ...|....06/01/2030 ...
037735-CU-9 APPALACHIAN PONER CO Corp Note Call MW .... 2 ... .. 2.AFE ..|... ...99.4180 |... .1,690,106 |.... .1,700,000 |.. e 1,699,709 [oiiiiiiiiien0 e 687 o0 k00012080400 . 3.442 ...05/11/2015 ...|....06/01/2025 ...
037833-BY-5 ..... [APPLE INC Corp Note Call MW .... 2 .1.BFE .. ...98.8420 |. ..350,889 |. 355,000 .362,836 |.. (8,709) . .0.766 ...11/06/2020 .. 02/23/2026 ...
037833-DK-3 . APPLE INC Corp Note Call MW .... 2 .1.BFE .. ...96.5820 |. ..313,892 |. 325,000 .330,873 |.. (2,155) |. .2.285 ....08/13/2019 .. 11/13/2027
038222-AL-9 . APPLIED MATERIALS INC Corp Note Call MW 2 1FFE .. ...97.4800 |. ..544 913 |. 559,000 .569,970 |.. (455) |. .3.211 ...04/05/2019 .. 04/01/2027
039482-AD-6 . ARCHER-DANIELS-MIDLAND C Corp Note Call MW 2 1FFE .. ...86.3970 |. ..241,048 |. 279,000 .278,570 |.. 91 ... 2.924 ....02/23/2022 .. 03/01/2032 ...
04010L-BD-4 ..... ARES CAPITAL CORP Corp Note Call MW 2 e 2B FE L ...95.1630 |... 761,304 |.... . 800,000 |.. ...798, 121 728 0 el 0]00002.875 . 2.975 ...01/06/2022 ...|....06/15/2027 ...
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053015-AG-8 ..... AUTOMATIC DATA Corp Note Call MV ......ccovvenvrvvinns oo e | et 2 i LADFE L 234,290 |...91.3630 |...evenniiennnnnn 214,703 [onniiiinnnnnnns 235,000 [.eeviiinnnnnnns 234,648 |ooevenniiiinnnd 0 fooeerrviennnn 101 0 0 s 1.700 |...... 1746 IWIN s [ L[V O 3,99 |....05/11/2021 ...|....05/15/2028 ...
053332-AR-3 ..... AUTOZONE INC Corp Note Call MW ... N2 e 2B FE L 1,291,516 |...99.5380 |... .1,295,000 |.. .... 1,294,884 JLO I Y (1 I FORPRRY | B IEUUPURPRRIN | B FOT 3.250 |...... 3.282 (A0 ...... . 42,088 |....04/20/2015 ...|....04/15/2025 ...
053332-AT-9 ..... AUTOZONE INC Corp Note Call MW ... 2 e [ 2B FE L .. 477,535 |...98.0410 |... ... 500,000 |.. O e 2,716 o0 [0 e 3125 |...... 3.710 |AO ...... . 15,625 |....03/06/2017 ...|....04/21/2026 ...
053484-AB-7 ..... AVALONBAY COMMUNITIES Corp Note Call MW ... N2 e TG FE L ...82.8350 |... . 680,000 |.. JLO N Y (T IR | B ISP | B AU 2.050 |...... 2.063 ...09/08/2021 ...|....01/15/2032 ...
053484-AE-1 ..... AVALONBAY COMMUNITIES Corp Note Call MW ... A1 [ TG FE L . 100.3010 |... . LU RN ( (1) N PO | I RPN | ) AN 5.300 |...... 4.915 ....10/21/2024 ...|....12/07/2033 ...
05348E-BF-5 ..... AVALONBAY COMMUN Corp Note Call MW . N2 e TG FE L ...93.9340 |... . . 335,062 0 [ (2,263) |0 o0 e 3.300 |...... 2.513 ...08/14/2019 ...|....06/01/2029 ...
05531F-BE-2 ..... BB&T CORPORATION Corp Note Call 2 e [ 2AFE L ...99.5530 |... .1,000,000 |.. ....1,001,949 O e (5,544) |0 [0 e 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 ..|... ...99.6510 |... . 870,000 |.. ....869,930 JLO N Y- 1 I AP | B IEUUPURPRRPIN | B AT 3.250 |...... 3.283 ....08/28/2022 ...|....04/01/2025 ...
06051G-FX-2 ..... BANK OF AMER CRP Corp Note MW ....... 2 .1.GFE .. ...98.5610 |. ..365,000 .364,900 |.. .0 .3.500 |......3.520 ...04/14/2016 .. 04/19/2026
06051G-GL-7 ..... BANK OF AMER CRP Corp Note Call 2 . 1.GFE .. ...97.4190 |. . 260,000 260,000 |.. .0 .3.705 |......3.705 ....04/19/2017 .. 04/24/2028
06051G-GR-4 ..... BANK OF AMER CRP Corp Note Call 1 .1.GFE .. ...96.8480 |. . A . 480,000 481,817 |.. .0 ......3.503 |......3.437 ...09/01/2017 .. 07/21/2028 ...
06051G-HV-4 ..... BANK OF AMER CRP Corp Note Call 2 .. .. 1.G FE ..|... ...92.1700 |... 147,472 |.... . 160,000 |.. ... 160,000 JO I N | I AP | B IR | B AT 3.19% |...... 3.194 ....07/18/2019 ...|....07/23/2030 ...
06051G-JD-2 ..... BANK OF AMER CRP Corp Note Call B L .. 1.G FE ..|... ...98.3860 |... 713,299 |.... ....125,000 O o0 o0 [0 e 1.319 |...... 1.319 ....06/16/2020 ...|....06/19/2026 ...
06051G-JF-7 ..... BANK OF AMER CRP Corp Note Call N L .. 1.G FE ..|... ...84.1700 |... 151,506 |.... .. 181,110 O e (188) |0 [0 e 1.8% |...... 1.781 ....08/21/2020 ...|....07/23/2031 ...
06051G-JT-7 ..... BANK OF AMER CRP Corp Note Call 2. .. 1.G FE ..|... .. 86.0000 |... 516,000 |.... 606,611 LU R (51 N N N RPN | ) A 2.687 |...... 2.497 ....06/06/2021 ...|....04/22/2032 ...
06051G-LH-0 ..... BANK OF AMER CRP Corp Note Call N L .. 1.EFE ..|... ...99.1980 |... ,177,480 |.... .. ,237,8% 0 e (1,893) |0 o0 e 5.288 |...... 4.660 ...09/17/2024 ...|....04/25/2034 ...
06051G-MA-4 ..... BANK OF AMER CRP Corp Note Call B L .. 1.G FE ..|... .. 580,436 |. 100.1540 |... 562,865 |.... ..562,000 |.. 580,122 O e (314) |0 [0 e 5.468 |...... 5.020 ....10/21/2024 ...|....01/23/2035 ...
06406R-AB-3 ..... BANK OF NY MELLO Corp Note Call ... N2 e | LFFE L 1,016,090 |...97.4990 |... 974,990 |.... .1,000,000 |.. ,004,731 O e (2,144) |0 [0 e 3.442 |...... 3.207 ...04/10/2019 ...|....02/07/2028 ...
072863-AH-6 ..... BAYLOR SCOTT & W Corp Note Call 2. .. 1.DFE ..|... ...83.9180 |... 840,019 |.... ,001,000 0. IR | N AR | B RN 1.777 |...... 1.777 ....01/14/2021 ...|....11/15/2030 ...
084670-BS-6 ..... BERKSHIRE HATHWY Corp Note ........ 2 .1.CFE .. ...98.5160 |. ..492,580 |. .504,034 |.. .0 (4,144) |. .3.125 |......2.265 ...08/14/2019 .. 03/15/2026
090572-AR-9 ..... [BIO-RAD LABS Corp Note Call MW ... 2 .2.BFE .. ...96.8070 |. ..198,454 |. .204,806 |.. .0 .. 84 | .3.300 |......3.345 ....02/23/2022 .. 03/15/2027
09261B-AC-4 ..... BLACKSTONE HLDGS Corp Note Call MW 144A 2 1.E FE .. ...89.1010 |. 189,498 .1,333,005 |.. .0 .1.625 |......1.668 ....07/29/2021 .. 08/05/2028
09261H-AK-3 ..... BLACKSTONE PRIVATE CRE Corp Note Call MV ............fo.. ... -2 .2.CFE .. ...95.7610 |. 770,876 .803,957 |.. .0 . 450 |. .3.250 |......3.312 ....08/08/2022 .. 03/15/2027 ...
09261H-AR-8 ..... BLACKSTONE PRIVATE CRE Corp Note Call MV ............fo.. ... .2 .2.CFE .. ...94.5760 |. ..539,083 . 570,000 567,573 |.. .0 .542 | ......4.000 |......4.116 ...08/08/2022 .. 01/15/2029 ...
097023-CH-6 ..... BOEING CO Corp Note Call MW 2 e [ 2.0 FE L ...97.5580 |... 727,783 |.... . 746,000 |.. ....745,565 LU SRR ) T AU N RN | ) A 3.100 |...... 3.145 ....04/30/2019 ...|....05/01/2026 ...
103730-AB-6 ..... BP CAP MKTS AMER Corp Note Call MW 2 .. .. 1.EFE ..|... ...99.5800 |... ,229,813 |.... .1,235,000 |.. ,235,000 JO N N | [ AP | B ISP | B AT 3.7% |...... 3.79% ....09/18/2018 ...|....09/21/2025 ...
10373Q-AE-0 ..... BP CAP MKTS AMER Corp Note Call .... 2. .. 1.EFE ..|... ...97.9460 |... 293,838 |.... ...300,000 |.. 314,401 JLOJ ORPRR (T -3 N N | I RPN | ) AN 4.234 |...... 2.819 ...07/24/2019 ...|....11/06/2028 ...
110122-CN-6 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ... 2 .. .. 1.F FE ..|... ...98.2870 |... 216,231 |.... ....219,868 O e 87 o0 o0 e 3.200 |...... 3.243 ....07/17/2020 ...|....06/15/2026 ...
110122-DN-5 ..... BRISTOL-MYERS SQUIBB CO Corp Note MW Call ... B L .. 1.F FE ..|... ...96.9110 |... 484,555 |.... ....499,945 O i 84 0 [0 0.750 |...... 0.763 ....11/16/2020 ...|....11/13/2025 ...
110122-DP-0 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ... N L .. 1.F FE ..|... ...91.1750 |... 410,288 |.... . ...449,887 O e 39 0 o0 e 1.125 |...... 1.134 ....11/09/2020 ...|....11/13/2027 ...
110122-D0-8 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW 1 1FFE .. ...82.8550 |. .. 745,695 |. . 900,000 .899,002 |.. .0 .1.450 |......1.468 ....11/09/2020 .. 11/13/2030 ...
11135F-BV-2 ..... | BROADCOM INC Corp Note Call MW 144A 1 .2.BFE .. ...95.1750 |. ..428,288 |. ..450,000 .441,604 |.. .0 4.9 |......5.131 ....10/21/2024 .. 05/15/2037
125523-CL-2 ..... |CIGNA CORP Corp Note Call MV ........... 1 L2.AFE .. ...87.5510 |. ..525,306 |. . 600,000 .620,952 |.. .0 . ......1.661 ...12/07/2020 .. 03/15/2030
12592B-AM-6 ..... |CNH INDUSTRIAL CAP LLC Corp Note Call MW 2 L2.AFE .. ...95.1600 |. ..242,658 |. ..255,000 .254,379 |.. .0 .1.450 |......1.611 ....05/17/2021 .. 07/15/2026
126408-H0-9 ..... CSX CORP Corp Note Call MW ........... 1 .1.GFE .. ...88.8970 |. .. 444 485 |. . 500,000 .521,203 |.. .0 ......2.400 |......1.494 ....11/16/2020 .. 02/15/2030 ...
126650-CX-6 ..... CVS HEALTH CORP Corp Note Call MW .. 2 e 2B FE L ...96.9420 |... ,190,889 |.... .2,260,000 |.. .... 2,379,499 0 [ (38,940) |veeeeeeeeen0 [0 e 4.300 |...... 2.429 ...05/12/2021 ...|....03/25/2028 ...
133131-AX-0 ..... CAVMDEN PROPERTY TRUST Corp Note Call MW ... 2 e [ TG FE L .. 255,353 |...92.9400 |... ....252,535 LU R (151 N AU | I RPN | ) AN 3.150 |...... 2.893 ....07/30/2019 ...|....07/01/2029 ...
141781-BU-7 ..... CARGILL INC Corp Note Call 144A o | LEFE L .. 423,814 ]...99.6670 |... ....424,874 0 [ 405 |0 o0 e 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 |...89.5990 |... ....168,834 LI SR A N | N RN | ) FN 2.750 |...... 2.894 ....02/13/2020 ...|....03/01/2030 ...
14448C-AL-8 ..... CARRIER GLOBAL Corp Note Call MW ... 2 e 2B FE L .. 199,927 |...86.8330 |... ....199,959 JLO N N - ) AP | B IR | ) AU 2.700 |...... 2.704 ....12/08/2020 ...|....02/15/2031 ...
14913R-2G-1 ..... CATERPILLAR FINL SERVICE Corp Note MW 2 e | LFFE L .. 776,697 |...91.8060 |... 711,497 |.... ... 775,687 LI R 111 N N B RPN | ) AN 1.100 |...... 1.067 ....11/16/2020 ...|....09/14/2027 ...
14913R-2H-9 ..... CATERPILLAR FINL SERVICE Corp Note MW 2 .. 1.F FE ..|... .. 449,429 |...96.8210 |... 435,69 |.... ....449,900 O e 115 0 o0 0.800 |...... 0.826 ....11/09/2020 ...|....11/13/2025 ...
14913R-2V-8 ..... CATERPILLAR FINL SERVICE Corp Note Non Call . . .. 1.F FE ..|... ...99.6140 |... 931,391 |.... s ....934,849 LI ST 11 T N | N RN | ) FN 3.400 |...... 3.445 ....06/10/2022 ...|....05/13/2025 ...
161175-BK-9 ..... CHARTER COMM OPT Corp Note Call MW . 1 .2.CFE .. ...96.7140 |. ..338,499 |. 350,000 .367,977 |.. .0 (5,817) |. ......4.200 |......2.388 ...05/12/2021 .. 03/15/2028 ...
166756-AL-0 ..... CHEVRON USA INC Corp Note Call MV ..... 1.. ... 1.DFE ..|... ...91.5390 |... 274,617 |.... . 300,000 |. ...296,731 O 1219 0 0 1.018 |...... 1.444 ...05/14/2021 ... |....08/12/2027 ...
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166764-BX-7 ..... CHEVRON CORP Corp Note Call MW LADFE L 436,004 |...94.5640 0 |eeens (2,777) oo (0 0 |eeen 1.9 |...... 1.308 |MN cees [ 1,164 | 8,379 |....06/14/2021 ...|....05/11/2027 ...
17275R-BL-5 ..... CISCO SYSTEMS INC Corp Note Call MW .. |- 1.DFE ... .. 516,945 |...96.9780 |... 0 e (2,558) [0 feeeeiiiiieeeel0 el 2,500 |- 1.967 |NS ...... . 12,500 |....08/14/2019 ...|....09/20/2026 ...
172967-JP-7 ..... CITIGROUP INC Corp Note Non Call S| .G FE ... ,048,047 |...99.5300 |... O 228 o0 fil0000223.300 |- 3.322 | A0 ...... . 34,650 |....04/22/2015 ...|....04/27/2025 ...
172967-KG-5 ..... CITIGROUP INC Corp Note Non Call ... - 1.GFE ... ..673,713]...99.0470 |... . JLO I U (0871 N ARt | R AP | ) AR (14 I AU 1.038 | ....... . 22,015 |....11/25/2020 ...|....01/12/2026 ...
172967-KU-4 ..... CITIGROUP INC Corp Note Non Call ... e [ 2B FE L .. 406,920 |...97.2930 |... ....402,557 LU R (151N N N RPN | ) R 23 AN 3.931 [ ....... . 16,500 |....06/07/2017 ...|....07/25/2028 ...
172967-L-9 ..... CITIGROUP INC Corp Note Call ... e [ G FE L ..390,000 |...97.0650 |... ....390,000 O 0 0 fel0 |l 40075 | 4.075 (A0 ...... . 15,893 |....04/16/2018 ...|....04/23/2029 ...
172967-NE-7 ... CITIGROUP INC Corp Note Call MW 2 e TG FE L ...83.4090 |... ... 608,172 O e (422) 0 [0 000002.520 | 2.340 [MN ...... . 15,246 |....12/17/2021 ...|....11/03/2032 ...
172967-PL-9 ..... CITIGROUP INC Corp Note Call MW N L .. 1.G FE ..|... ...99.2150 |... ....624,248 0 e (B57) [0 o0 el 5,449 | 4.7% ...09/17/2024 ...|....06/11/2035 ...
174610-AR-6 ..... CITIZENS FINANCIAL GROUP Corp Note MW .. 1 L2.AFE .. ...96.7460 |. .249,878 |.. .0 15 .2.882 ....07/22/2019 .. 07/27/2026
174610-8G-9 ..... CITIZENS FINANCIAL GROUP Corp Note Call MW .. 1 L2.AFE .. . 105.4780 |. 743,144 .. .0 (1,597) | .5.260 ....09/17/2024 .. 04/25/2035
19828T-AB-2 ..... COLUMBIA PIPELINES OPCO Corp Note Call MW 144A 1 L2.AFE .. . 102.6390 |. . A .485,408 |.. .0 ..o 5.232 ...10/18/2024 .. 11/15/2033 ...
20030N-CH-2 ... COMCAST CORP Corp Note Call 2 .. .. 1.G FE ..|... ...96.0240 |... 243,901 |.... ...253,668 O e 92 o0 [0 000080550 | 3.592 ....02/01/2018 ...|....05/01/2028 ...
20030N-CS-8 ..... COMCAST CORP Corp Note Call 2. .. 1.G FE ..|... ...99.5190 |... 542,379 |.... .545, 549,405 JL O R (s (1[0 N N N RPN | SR . <1 I AN 2.621 ....12/07/2020 ...|....10/15/2025 ...
20030N-CT-6 ..... COMCAST CORP Corp Note Call 2 .. .. 1.G FE ..|... ...97.5700 |... 975,700 |.... 1,000,000 ....1,077,295 0 [ (21,001) [0 o0 el 40150 | 1.878 ....05/14/2021 ...|....10/15/2028 ...
20030N-CY-5 ..... COMCAST CORP Corp Note Call MW ... 2. .. 1.G FE ..|... ...75.8290 |... 568,718 |.... ....600,553 O e 1,488 [0 [0 000003.250 | 5.193 ...10721/2024 ...|....11/01/2039 ...
20030N-DH-1 ..... COMCAST CORP Corp Note Call . N L .. 1.G FE ..|... ...80.5030 |... 322,012 |.... ....325,212 O e 116 0 [0 10000080750 |- 5.587 ....12/18/2024 ...|....04/01/2040 ...
20030N-DK-4 ... COMCAST CORP Corp Note Call MW ... 2. .. 1.G FE ..|... ...97.1650 |... 607,281 |.... . .. O e (11,381 0 feiil00 0002232300 |- 1.408 ....06/14/2021 ...|....04/01/2027 ...
20030N-DN-8 ..... COMCAST CORP Corp Note Call . N L .. 1.G FE ..|... ...81.4290 |... ,286,578 |.... .1,580,000 |.. .... 1,450,934 0 e 18,237 o0 feeiiieel0 el 10500 |- 2.929 ...06/02/2022 ...|....02/15/2031 ...
20268J-AB-9 ..... COMMONSPIRIT HEALTH Corp Note Cal 2. .. 1.G FE ..|... ...93.2170 |... 618,961 |.... . 664,000 |.. ... 664,000 O 0 0 00000030347 | 3.347 ...08/07/2019 ...|....10/01/2029 ...
205887-CF-7 ..... CONAGRA BRANDS Corp Note Call MW ... 2 .2.CFE .. ...90.8160 |. ..454,080 |. . 500,000 .500,237 |.. .0 .1.357 ....11/16/2020 .. 11/01/2027
20825C-BA-1 ..... CONOCOPHILLIPS Corp Note Call MW ... 2 1FFE .. ...85.5850 |. ..410,808 |. . 480,000 .481,984 |.. .0 .2.322 ...05/06/2022 .. 02/15/2031
20826F-AU-0 ..... CONOCOPHILL IPS COMPANY Corp Note Cal | 2 1FFE .. ...99.5730 |. ..353,484 |. ..355,000 .354,974 |.. .0 .2.441 ...02/22/2022 .. 03/07/2025
20826F-BP-0 ..... CONOCOPHILL IPS COMPANY Corp Note Call MW 1 1FFE .. ...98.9560 |. 667,953 . 675,000 708,113 |.. .0 .2.190 ....12/24/2024 .. 07/15/2027 ...
222793-AB-7 ..... [COUSINS PROPERTIES LP Corp Note Call MV ... N .2.BFE .. ...98.2640 |. ..491,320 . 500,000 496,779 |.. .0 ......5.483 ... 12/17/2024 .. 02/15/2032 ...
224044-C6-0 ... COX COMMUNICATIONS INC Corp Note Call MW 144A 2 e [ 2B FE L ...97.6630 |... 390,652 |.... . 400,000 |.. ....399,475 O 298 L0 [0 0000032350 | 3.430 ....06/07/2017 ...|....09/15/2026 ...
2082V-AK-T7 ..... CROWN CASTLE INT Corp Note Call MW . 2 e 2B FE L ...96.2730 |... 481,365 |.... . 500,000 |.. ....521,518 JLO I U (/% 1) ARt | R AU | I SR 18- 41 I AU 2.245 ....05/12/2021 ...|....02/15/2028 ...
22966R-AJ-5 ... CUBESMART LP Corp Note Call MW 2. .. 2.BFE ..|... ...83.6000 |... 530,860 |.... ..635,000 |.. ....631,427 O 881 0 [0 000022.500 |- 2.587 ...11718/2021 ... |....02/15/2032 ...
244199-BJ-3 ..... DEERE & CO Corp Note Call MW N L 1.EFE . ...92.0190 |... 147,230 |.... ... 173,181 O e (2,512) eeeeeeenl0 feeeiiieeeel0 0022232100 |- 1.400 ....11/06/2020 ...|....04/15/2030 ...
24422E-XU-8 ... JOHN DEERE CAPITAL CORP Corp Note Non-Call .. e [ LEFE L ...99.6160 |... 473,176 |.... ....499,533 O e (57 einnl0 [0 000005.050 . 4.376 ....09/17/2024 ...|....06/12/2034 ...
25389J-AU-0 ... DIGITAL REALTY Corp Note Call MW 2 .. .. 2.BFE ..|... ...94.6060 |... 316,930 |.... . ...337,640 O e (572) eeeeeeeeeen0 e l0 0022230600 |- 3.398 ...07/23/2019 ...|....07/01/2029 ...
254687-DK-9 ..... [WALT DISNEY COMPANY/THE Corp Note Call MW 2 .1.GFE .. ...97.9510 |. ..641,579 |. ..655,000 .654,728 |.. .0 .3.398 ....11/22/2019 .. 11/15/2026 ...
254687-FL-5 ..... WALT DISNEY COMPANY/THE Corp Note Call MW 2 1FFE .. ...88.9630 |. ..689,463 |. . 775,000 773,698 |.. .0 .2.038 ....05/06/2021 .. 09/01/2029
254687-FX-9 ..... WALT DISNEY COMPANY/THE Corp Note MV . 1 .1.GFE .. ...88.5490 |. ..588,851 |. . 665,000 700,740 |.. .0 .1.709 ...11/16/2020 .. 01/13/2031
25468P-DM-5 ..... [WALT DISNEY CO Corp Note M .... 2 . 1.GFE .. ...96.0710 |. ..297,820 |. . 310,000 .308,884 |.. .0 .2.083 ....07/07/2016 .. 07/30/2026
256677-AG-0 ..... [DOLLAR GENERAL CORP Corp Note Call MW 2 .2.BFE .. ...91.8120 |. ..504,966 |. .579,892 |.. .0 el 2.343 ...05/06/2021 .. 04/03/2030 ...
25746U-DL-0 ..... DOMINION ENERGY INC Corp Note Call MW ... 2 e 2B FE L ...83.3860 |... 287,682 |.... ....344,662 O e 47 o0 0 000.2.250 |- 2.266 ....08/10/2021 ...|....08/15/2031 ...
26441C-AS-4 ... DUKE ENERGY CORP Corp Note Call MW 2 e [ 2B FE L ...96.8650 |... 678,085 |.... ....7115,652 JLOJ SR ( (15T N N N RPN | I RN <4 I AN 1.062 ...11/16/2020 ...|....09/01/2026 ...
26442C-AY-0 ..... DUKE ENERGY CAROLINAS Corp Note Call MW ... 2 .. .. 1.F FE ..|... ...90.0320 |... 225,080 |.... ...249,849 O e 3 0 0 el 2.450 | 2.464 ....08/12/2019 ...|....08/15/2029 ...
26875P-AP-6 ..... EOG RESOURCES IN Corp Note Call MW . 2. .. 1.G FE ..|... ...99.5510 |... ...64,708 |.... O e (999) 0 [0 el 40150 | 2.552 ....07/30/2019 ...|....01/15/2026 ...
26884A-BD-4 ..... ERP OPERATING LP Corp Note Call MW . 2 .. .. 1.G FE ..|... ...99.4560 |... 527,117 ... . O 331 0 011080375 | 3.440 ....05/11/2015 ...|....06/01/2025 ...
26884A-BL-6 ..... ERP OPERATING LP Corp Note Call MW ... 2 .. .. 1.G FE ..|... ...92.3330 |... 323,166 |.... . .. ....352,647 O e (883) eeeieeeiennl0 feiiiil0 022232000 |- 2.809 ....07/24/2019 ...|....07/01/2029 ...
26884A-BN-2 ..... ERP OPERATING LP Corp Note Call MW ... 2 eeeeeenen |- LG FE L. ...82.5560 |... 577,892 |.... . 700,000 |.. ....697,587 O 3 0 0 ]l 10850 | 1.906 ...08/03/2021 ...|....08/01/2031 ...
278865-BL-3 ..... ECOLAB INC Corp Note Call MW 2. .. 1.G FE ..|... ...94.2690 |... 292,234 |.... . 310,000 |.. ....309,963 O e 17 o0 [0 00010650 | 1.656 ....12/06/2021 ...|....02/01/2027 ...
29273R-BG-3 ... ENERGY TRANSFER Corp Note Call MW .. 2 .2.BFE .. ...99.9150 |. ..184,843 |. . 185,000 .185,430 |.. .0 eeen. 4,455 ...12/09/2016 .. 01/15/2026 ...
20273V-BA-7 ..... ENERGY TRANSFER LP Corp Note Call MW .... 1. . 2BFE ..|... ...99.9770 |... 469,89 |.... . 470,000 |. ...482,811 O e (189) |0 o0 )..00.5.600 .l 5.230 ...10/18/2024 ...|....09/01/2034 ...
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20278N-AQ-6 ..... ENERGY TRANSFER LP Corp Note Call MW .......cccovvuunsfoee e nnnnns 2 i L 2BFE | 458,079 |...93.3500 |.................401,405 | 430,000 [...oeeiivnnnnnnns 448,395 |..ovenniiiiinnnd 0 |eeens (3,203) |.oevvvnnininees (0 0 |uueen 3.750 |...... 2.847 [MN oot |oeviininieeens VGV 16,125 |....12/17/2021 ...[....05/15/2030 ...
29364G-AL-7 ..... ENTERGY CORP Corp Note Call MW ... e 2B FE L .. 347,260 |...89.1410 |... ..350,000 |.. ....348,422 O e 264 |0 [0 ]0002.2.800 |- 2.890 ....05/13/2020 ...|....06/15/2030 ...
29364G-AN-3 ... ENTERGY CORP Corp Note Call MW ... A1 [ 2B FE L .. 249,130 |...90.3690 |... ..250,000 |.. ....249,577 O e 117 0 [0 0000012900 |- 1.951 ...03/02/2021 ...|....06/15/2028 ...
29379V-AY-9 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW ..........[... ... e [ G FE L .. 840,312 |...85.3230 |... ..937,000 |.. ....841,031 O e 720 [0 e l0 el 40450 |l 5.338 ....10/21/2024 ...|....02/15/2043 ...
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW ..........[|... ... A1 [ TG FE L .. 289,718 |...98.6320 |... ..275,000 |.. ....278,353 O e (LTI [0 |0 [00003.950 .o 3.270 ....09/05/2017 ...|....02/15/2027 ...
29379V-BX-0 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW ..........[... ... N2 e TG FE L .. 584,148 |...90.4290 |... . 610,000 |.. ....592,471 0. R T (0151 ORI | B AU | I 8 1 [1 I 3.421 ...08/29/2022 ... |....01/31/2030 ...
29379V-0G-6 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW ..........[... ... A1 [ TG FE L ...96.8210 |... . 360,000 |.. ....361,120 O 0 0 [0l 4950 |l 4.910 ....10/18/2024 ...|....02/15/2035 ...
20444U-BK-1 ... EQUINIX INC Corp Note Call MW 2 .. .. 2.BFE ..|... ...97.3950 |... ,000,000 .. ....999,853 JLO I 11+ FORRPPPRRRY | N FEPUPRPRPIN | I AU Y 1[40 I AU 1.021 ....09/23/2020 ...|....09/15/2025 ...
20717P-AU-1 ... ESSEX PORTFOLI0 LP Corp Note Call MW . 2 L2.AFE .. ...90.5230 |. 347,492 |.. .0 .3.155 ....07/29/2019 .. 01/15/2030
30161N-AU-5 ..... EXELON CORP Corp Note Call MW .... 2 .2.BFE .. ...98.4130 |. .428,339 |.. .0 (3,135) | .2.628 ....08/02/2019 .. 04/15/2026
30225V-AG-2 ..... EXTRA SPACE STORAGE LP Corp Note Call MV . 2 .2.BFE .. ...81.8840 |. . A 614,352 |.. .0 ......2.366 ....09/14/2021 .. 03/15/2032 ...
31428X-BV-7 ..... FEDEX CORP Corp Note Call 2 e 2B FE L ...92.7250 |... 324,538 |.... ...349,420 O e 116 0 [0 0022232100 |- 3.139 ...07/22/2019 ...|....08/05/2029 ...
31620M-BJ-4 ..... FIDELITY NATL IN Corp Note Call MW ... 2 e [ 2B FE L ...94.8660 |... ...80,636 |.... O e 15 0 00000232750 | 3.mM ....05/14/2019 ...|....05/21/2029 ...
31620M-BV-7 ..... FIDELITY NATL IN Corp Note MW 2 e 2B FE L ...99.7860 |... ..304,347 |.... O i 37 o0 feel0 40500 |- 4.513 ....07/06/2022 ...|....07/15/2025 ...
35805B-AE-8 ..... FRESENIUS MED Corp Note Call MW 144A . 2 e [ 2.0 FE L ...83.9480 |... L T772,322 ... O 885 [0 [0 0002232000 . 3.090 ...05/12/2021 ...|....12/01/2031 ...
361448-BC-6 ..... GATX CORP Corp Note Call MW 2 e 2B FE L ...98.4180 |... ...90,545 |.... O 0 0 0 el 40550 | 4.550 ....05/03/2018 ...|....11/07/2028 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC Corp Note Call MW ... 2 e [ 2AFE L ...97.0840 |... 276,689 |.... . O e 128 0 00000030375 | 3.422 ....10/28/2022 ...|....03/24/2027 ...
37045X-CG-9 ..... GENERAL MOTORS FINL CO Corp Note Call MW . 2 e 2B FE L ...96.6420 |... 338,247 |.... .. . ....363,269 JLO I U 381t N APt | N FUUUPPPRRIN | ) AR 18 <1 I AU 2.423 ...05/12/2021 ...|....01/05/2028 ...
37045X-DH-6 ..... GENERAL MOTORS FINL CO Corp Note Call MW .... 2. .. 2.BFE ..|... ...91.9710 |... 689,783 |.... . 750,000 |.. ...753,731 0 | (7)) [0 0 00002.400 2.234 ....06/06/2021 ...|....04/10/2028 ...
37045X-DL-7 ..... [GENERAL MOTORS FINL CO Corp Note Call MW . 2 .2.BFE .. ...84.8180 |. ..517,390 |. . 610,000 611,276 |.. .0 (186) |. .2.663 ... 12/17/2021 .. 06/10/2031
373334-KQ-3 ..... [GEORGIA POWER CO Corp Note Call MW . 1 1FFE .. ...97.4980 |. ..383,167 |. ..393,000 .392,032 |.. .0 . 108 |. L4.740 ....06/02/2022 .. 05/15/2032
375558-BF-9 . GILEAD SCIENCES INC Corp Note Call MW 2 L2.AFE .. ...98.8540 |. ..350,932 |. ..355,000 .357,573 |.. .0 (2,737) |- .2.843 ...06/07/2016 .. 03/01/2026
38141G-B3-7 ..... GOLDMAN SACHS GP Corp Note Call MW ........oevvvvvnnnsfenn e 1 1FFE .. ...98.1830 |. . 353,459 . 360,000 366,607 |.. .0 . (82)|. .5.085 ....10/18/2024 .. 07/23/2035 ...
38141G-WL-4 ..... GOLDMAN SACHS GP Corp Note Call .2 L2.AFE .. ...97.1550 |. ..364,331 ..375,000 .391,542 |.. .0 (6,613) |. ......1.824 ...05/14/2021 .. 06/05/2028 ...
38141G-WZ-3 ..... GOLDMAN SACHS GP Corp Note Call 2 e [ 2AFE L ...97.3530 |... 243,383 |.... ..250,000 |.. ....267,468 0 | 2 (2,002) [euneiiiiiiiiinn0 0 4223 3.269 ....07/22/2019 ...|....05/01/2029 ...
38141G-XJ-8 ..... GOLDMAN SACHS GP Corp Note Call e [ 2.AFE L ...99.6540 |... 921,800 |.... ..925,000 |.. 928,791 |0 [ (28,321) |0 0 00030500 0.960 ....11/16/2020 ...|....04/01/2025 ...
38141G-YA-6 ..... GOLDMAN SACHS GP Corp Note Call A LR FE L ...96.0270 |... 744,209 |.... ... 774,810 O e (16,374) L0 feinl0 e 12431 | 1.452 ....06/06/2021 ...|....03/09/2027 ...
38141G-YH-1 ..... GOLDMAN SACHS GP Corp Note Call N2 e | LFFE L . 100.2880 |... ... 805,000 O 0 0 fel0 0020050350 |- 0.831 ....06/07/2021 ...|....09/10/2027 ...
38141G-2M-9 ..... GOLDMAN SACHS GP Corp Note Call 2 e [ 2AFE L ...86.2130 |... 400,890 |.... ....444,019 O s 2,165 [0 [0 0000030102 | 3.750 ....03/29/2022 ...|....02/24/2033 ...
38141G-ZR-8 ..... GOLDMAN SACHS GP Corp Note Call 2 .. .. 1.F FE ..|... ...97.2570 |... 627,308 |.... . ...645,000 0. eeeereeeeeeennd0 o0 30615 | 3.615 ...03/10/2022 ...|....03/15/2028 ...
38143U-8H-7 . GOLDMAN SACHS GP Corp Note Call ..... 2 L2.AFE .. ...98.9500 |. .. 346,325 |. ..350,000 .362,168 |.. .0 (2,330) | .3.050 ....08/04/2016 .. 02/25/2026 ...
38145G-AH-3 ..... [GOLDMAN SACHS GROUP INC Corp Note MW Call 1 L2.AFE .. ...97.8540 |. ..303,347 |. . 310,000 .309,828 |.. .0 .. 88 | .3.531 ....11/10/2016 .. 11/16/2026
404119-BY-4 ..... [HCA INC Corp Note Call MW . 1 .2.CFE .. ...91.2220 |. ..456,110 |. . 500,000 473,076 |.. .0 . 186 |. .5.676 ....11/13/2024 .. 06/15/2039
404119-CH-0 . HCA INC Corp Note Call MW . 1 .2.CFE .. ...96.2440 |. ..538,966 |. . 560,000 .559,500 |.. .0 216 |. .3.167 ....08/07/2023 .. 03/15/2027
404119-CK-3 . HCA INC Corp Note Call MW . 1 .2.CFE .. ...88.1640 |. ..396,738 |. ..450,000 441,811 |.. .0 ......3.917 ....08/07/2023 .. 03/15/2032 ...
40414L-AN-9 ..... HCP INC Corp Note Call MW . N2 e [ 2.AFE L . ...99.5410 |... 995,410 |.... .1,000,000 |.. ....999,565 O e 1,021 feinl0 e l0 002224000 |- 4.107 ...05/14/2015 ...|....06/01/2025 ...
431282-AT-9 ..... HIGHWOODS REALTY Corp Note Call MW . 2 e [ 2.0 FE L .. 104,571 ]...83.5010 |... ...87,676 |.... . 105,000 |.. ....104,736 O i 40 o0 [0 00002.600 |- 2.645 ....07/30/2020 ...|....02/01/2031 ...
437076-BN-1 ..... HOME DEPOT INC Corp Note Call MW ... N2 e | LFFE L .. 232,424 1...96.2760 |... ..226,249 |.... ....234,520 O e 274 0 0 2,125 | 2.248 ....09/06/2016 ...|....09/15/2026 ...
437076-CA-8 ..... HOME DEPOT INC Corp Note Call MW ... A LR FE L .. 760,374 |...95.7240 |... 684,427 |.... ....732,158 O e (7,937) 0 0 00022.500 |- 1.348 ....06/14/2021 ...|....04/15/2027 ...
437076-CJ-9 ..... HOME DEPOT INC Corp Note Call MW ... N2 e | LFFE L .. 766,677 |...82.6480 |... 640,522 |.... ....769,105 O e 816 [0 [0l 10875 | 1.997 1271772021 ... |....09/15/2031 ...
437076-CP-5 ..... HOME DEPOT INC Corp Note Call MW 2 e | LFFE L .. 204,053 |...89.2420 |... 263,264 |.... ....294,286 O e 85 o0 [0 000003.250 | 3.288 ....03/29/2022 ...|....04/15/2032 ...
438516-BL-9 ..... HONEYWELL INTERNATIONAL Corp Note Call MW ... 2 weeeeenen |- LFFE ... .. 272,672 |...96.6010 |... 246,333 |.... ....260,471 0 . L (3,422) |0 |0 f022.500 . 1.124 ....05/14/2021 ...|....11/01/2026 ...
438516-BU-9 ..... HONEYWELL INTERNATIONAL Corp Note Call MW ... 2. .. 1.F FE ..|... .. 423,483 ]...91.7110 |... 389,772 |.... ....424,249 0. e 150 [0 0 fL122700 . 2.741 ...07/30/2019 ...|....08/15/2029 ...
458140-BT-6 ..... INTEL CORP Corp Note Call MW ................. 2 L2.AFE .. ...88.2440 |. ..516,227 |. .584,367 |.. .0 169 |. ......1.631 ....08/10/2021 .. 08/12/2028 ...
45866F-AU-8 ..... INTERCONT INENTALEXCHANGE Corp Note Call MW .. 2. .. 1.GFE ..|.. ...98.3600 [.......oennnns 1,967,201 |.... ....1,997, 114 0. L 998 |0 0,004,000 ). 4.057 ...06/12/2022 ... |....09/15/2027 ...
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459200-JR-3 ..... IBM CORP Corp Note MW .....euvnvviiiiiniiiiiiiiieeeces Joee oo [ e 2 i L 1GFE e 1,129,720 |...97.4400 |.............. 1,000,354 |oeveennnnnnns 1,119,000 |..eeverennnn 1,122,114 | 0 |eeens (1,434) |oevneeennnnd (0 0 |uueen 3.300 |...... 3.160 ...04/04/2019 ...|....01/27/2027 ...
46188B-AA-0 ..... INVITATION HOMES OP Corp Note Call MW .. |--2.BFE ... .. 324,707 |...81.3000 |... ..268,290 |.... ....326,377 JLO I U1 < I APt | B IR | ) AU 2.000 |...... 2.179 ....08/03/2021 ...|....08/15/2031 ...
46625H-J2-4 ... JPMORGAN CHASE Corp Note Non Call e [ TG FE L ..283,511...98.9890 |... 277,169 |.... ....280,755 LU R +15) N MO | I RPN | ) AN 4125 |...... 3.980 ....03/07/2016 ...|....12/15/2026 ...
466313-AM-5 ..... JABIL INC Corp Note Call MW 2 e |- 2.CFE L. ..697,074 |...98.6360 |... 690,452 |.... .. ....698,548 JLO I Y (1 I AP | B ISP | B AU 4.250 |...... 4.343 ....04/20/2022 ...|....05/15/2027 ...
46647P-AX-4 ..... JPMORGAN CHASE Corp Note Call 2. .. 1.F FE ..|... .. 373,800 |...98.0330 |... 343,116 |.... ..350,000 |.. ....360,658 LU R 7115 N FOU I RPN | ) AN 4.452 |...... 3.613 ....08/27/2019 ...|....12/05/2029 ...
46647P-BA-3 ..... JPMORGAN CHASE Corp Note Call 2 .. .. 1.EFE ..|... 1,480,847 |...99.2490 |... ,315,049 |.... .1,325,000 |.. ....1,361,585 JLO N O < < 187D I APt | B IUUUPURPRRIN | ) FOU 3.960 |...... 1.366 ...05/14/2021 ...|....01/29/2027 ...
46647P-BD-7 ..... JPMORGAN CHASE Corp Note Call 2. .. 1.F FE ..|... .. 263,665 |...94.7400 |... 236,850 |.... 256,574 JLOJ R (e ¢ N N | N RPN | B AN 3.702 |...... 3.051 ....07/22/2019 ...|....05/06/2030 ...
46647P-BK-1 ..... JPMORGAN CHASE Corp Note Call M 2 .. .. 1.F FE ..|... ...99.1540 |... 743,655 |.... ....752,508 0 [ (8,188) |0 [0 e 2.083 |...... 0.981 ...11/16/2020 ...|....04/22/2026 ...
46647P-BL-9 ..... JPMORGAN CHASE Corp Note Call M 2 .1EFE .. ...88.1320 |. ..1564,231 | .182,439 |.. .0 .2.522 |......1.681 ....08/21/2020 .. 04/22/2031
46647P-BU-9 . JPMORGAN CHASE Corp Note Call M 1 1EFE .. ...83.1300 |. ..423,963 |. 510,641 |.. .0 1764 |......1.741 ....12/03/2020 .. 11/19/2031
46647P-CB-0 ..... JPMORGAN CHASE Corp Note Call M 1 .1EFE .. ...96.0480 |. ,455,127 |. ,517,525 |.. .0 ......1.578 |...... 1.449 ...05/06/2021 .. 04/22/2027 ...
46647P-EK-8 ..... JPMORGAN CHASE Corp Note Call MW .. e [ LEFE L . ...98.9830 |... 826,508 |.... 876,109 JLO I Y (¢ < <) FOURRRRRt | B ISP | B FOU 5.29 |...... 4.650 ....09/17/2024 ...|....07/22/2035 ...
46647P-ER-3 ..... JPMORGAN CHASE Corp Note Call MW A [ LEFE L .. 120,000 |...96.3890 |... 115,667 |.... ... 120,000 O o0 o0 [0 e 4.946 |...... 4.944 ....10/15/2024 ...|....10/22/2035 ...
49271V-AN-0 ..... KEURIG DR PEPPER INC Corp Note Call MW .... e 2B FE L .. 469,984 |...84.8640 |... 403,104 |.... .. A471,712 O [ 488 |0 [0 e 2.250 |...... 2.371 ...05/06/2021 ...|....03/15/2031 ...
49427R-AQ-5 ... KILROY REALTY LP Corp Note Call MW A1 [ 2.0 FE L .. 198,728 |...77.6530 |... 155,306 |.... ....199,136 O e 98 |0 [0 2.500 |...... 2.561 ....08/03/2020 ...|....11/15/2032 ...
49446R-AY-5 ... KIMCO REALTY Corp Note Call MW N2 e [ 2.AFE L .. 174,188 |...83.0430 |... 145,325 |.... .. ....174,433 JO N Y £ T FORURRR | B ISP | B AT 2.250 |...... 2.301 ...09/13/2021 ...|....12/01/2031 ...
494553-AE-0 ..... KINDER MORGAN INC Corp Note Call MW A1 [ 2B FE L .. 375,432 |...98.5370 |... 364,587 |.... . 370,000 |.. ....375,363 LU R (1) N N | N RPN | B FN 5.400 |...... 5.193 ....10/18/2024 ...|....02/01/2034 ...
49456B-AF-8 ..... KINDER MORGAN INC Corp Note Call MW 2 e 2B FE L .. 136,117 |...99.7860 |... 129,722 |.... . 130,000 |.. ....130,136 JLO N U €70 FOURRRRRt | B IEUPURPRRIN | B FOU 4.300 |...... 3.591 ....06/26/2017 ...|....06/01/2025 ...
49456B-AP-6 ..... KINDER MORGAN INC Corp Note Call MW 2. .. 2.BFE ..|... ...98.1970 |... 373,149 |.... . 380,000 |.. ....379,478 O e 151 0 [0 4.300 |...... 4.347 ....02/22/2018 ...|....03/01/2028 ...
49456B-AR-2 . KINDER MORGAN INC Corp Note Call MW .. 1 .2.BFE .. ...83.7590 |. ..418,795 |. . 500,000 .453,810 |.. .0 .2.000 |......3.700 ...08/29/2022 .. 02/15/2031
500760-AN-6 ..... KRAFT HEINZ FOOD Corp Note Non Call .. ..2.BFE .. . 105.9090 |. ..423,636 |. . 400,000 429,650 |.. .0 .6.500 |......5.758 ....12/18/2024 .. 02/09/2040
500760-AR-7 ..... KRAFT HEINZ FOOD Corp Note Non Call .. . .. 2.BFE .. . 110.4050 |. .. 1,324,860 |. .1,200,000 .1,355,580 |.. .0 .6.875 |......5.536 ....11/13/2024 .. 01/26/2039
502431-AN-9 ..... [L3HARRIS TECH INC Corp Note Call MW ...........ccceuun [oen e 1 .2.BFE .. ...82.4460 |. ..164,892 |. . 200,000 199,955 |.. .0 .1.800 |......1.804 ....11/10/2020 .. 01/15/2031 ...
532457-BP-2 ..... [ELI LILLY & CO Corp Note Call MW ... N 1EFE .. 1,874,177 |...97.1720 |. ..1,811,286 |. ,864,000 ,867,033 |.. .0 ......3.100 |......3.021 ...04/04/2019 .. 05/15/2027 ...
532457-BV-9 ..... ELI LILLY & CO Corp Note Call MW ... 2 e [ LEFE L .. 723,884 ]...95.2720 |... 690,722 |.... 724,494 O o 110 0 [0 e 3.375 |...... 3.393 ...02/20/2019 ...|....03/15/2029 ...
534187-BE-8 ..... LINCOLN NATL CRP Corp Note MW 2 e 2B FE L .. 184,704 ]...99.5610 |... 184,188 |.... ....184,994 O e 3 0 [0 e 3.350 |...... 3.369 ....03/04/2015 ...}|....03/09/2025 ...
534187-BJ-7 ..... LINCOLN NATL CRP Corp Note Call MW . 2 e [ 2B FE L .. 249,740 |...90.0950 |... 225,238 |.... ....249,862 LU << T N | N RPN | ) AN 3.050 |...... 3.062 ....08/12/2019 ...|....01/15/2030 ...
539830-BH-1 ..... LOCKHEED MARTIN CORP Corp Note Call MW .... e [ LFFE L ..636,740 |...99.1040 |... 555,973 |.... ....573,488 O e (15,742) |0 e l0 e 3.550 |...... 0.713 ....12/07/2020 ...|....01/15/2026 ...
548661-DY-0 ..... LOWE'S COS INC Corp Note Call MW 2 e [ 2AFE L .. 949,452 |...83.7000 |... 795,150 |.... . .. ...949,664 O e 80 o0 [0 1.700 |...... 1.706 ....11/16/2020 ...|....10/15/2030 ...
55336V-BQ-2 ... MPLX LP Corp Note Call MW ... N L .. 2.BFE ..|... .. 439,349 |...87.5480 |... 420,230 |.... ... 480,000 |.. 451,313 O feeend491 0 0 e 2.650 |...... 3.842 ...08/29/2022 ... |....08/15/2030 ...
55336V-BR-0 . MPLX LP Corp Note Call MW . 1 .2.BFE .. ,119,026 |...96.590 |. ..1,072,216 |. .1,110,000 21,112,105 |.. .0 (1,956) |. 1,750 |...... 1.569 ....06/06/2021 .. 03/01/2026 ...
55336V-BX-7 ..... MPLX LP Corp Note Call MW ... 1 .2.BFE .. 377,208 |...98.6210 |. ..364,898 |. . 370,000 377,117 |.. .0 L(91) ] .5.500 |......5.234 ....10/18/2024 .. 06/01/2034
56585A-BH-4 ..... MARATHON PETRO Corp Note Call MW ... 1 .2.BFE .. 286,970 |...99.9030 |. ..249,758 |. 250,000 .252,035 |.. .0 (8,134) |. .4.700 |......1.403 ....08/05/2020 .. 05/01/2025
571748-AZ-5 ..... MARSH & MCLENNAN COS INC Corp Note Call MW 2 . 1.GFE .. 278,944 |...99.1160 |. ..217,525 | 280,000 .279,857 |.. .0 .3.750 |......3.794 ...11/09/2015 .. 03/14/2026
571748-BW-1 ..... MARSH & MCLENNAN COS INC Corp Note Call MW .. 1 .1.GFE .. 631,432 |...99.5600 |. ..592,382 |. .630,495 |.. .0 ......5.150 |...... 4.339 ....09/17/2024 .. 03/15/2034 ...
571748-CC-4 ..... MARSH & MCLENNAN COS INC Corp Note Call MV ......... [... ... e [ G FE L .. 593,989 |...97.6620 |... . . ....593,989 JLO N N | [ FOPPRRR | B ISP | B AU 5.000 |...... 5.022 ....10/30/2024 ...|....03/15/2035 ...
576291-CIi-8 ..... MASSMUTUAL GLOBAL FUNDIN Corp Note Non Call 144A ..[... ... I .. 1.B FE ..|... .. 497,835 |...83.2540 |... . 500,000 |.. ....498,709 O 212 o0 [0 e 1.550 |...... 1.597 ....10/06/2020 ...|....10/09/2030 ...
576360-AN-6 ..... MASTERCARD INC Corp Note Call MW ........cceeeennennnns 2 e | 1D FE L .. 474,345 ]...93.3480 |... ..475,000 |.. ...474,687 JLO N U -1s T AP | B APPSR | B AT 2.950 |...... 2.966 ....05/28/2019 ...|....06/01/2029 ...
58013\-FF-6 ..... MCDONALD'S CORP Corp Note Call MW .. 2. .. 2.AFE ..|... .. 284,078 |...97.3680 |... ..275,000 |.. 278,383 JLOJ R (& 170D N N | I RPN | B I 3.800 |...... 3.360 ....03/26/2019 ...|....04/01/2028 ...
58942H-AA-9 ... MERCY HEALTH Corp Note MW 2 .. 1.EFE . ,760,393 |...98.2930 |... 1,790,000 |.. ,782,406 O e 8,834 |0 [0 e 3.382 |...... 3.906 ...06/07/2022 ...|....11/01/2025 ...
58942H-AC-5 ..... MERCY HEALTH Corp Note MW 2 e | LEFE L .. 225,000 |...97.9090 |... ..225,000 |.. 225,000 O o0 o0 [0 e 4.302 |...... 4.302 ....12/10/2018 ...|....07/01/2028 ...
59217G-FC-8 ..... MET LIFE GLOB FUNDING | Corp Note Non Call 144A . .. 1.DFE ..|... ,119,563 |...99.7560 |... .1,120,000 |.. ,119,901 O [ 148 |0 0 e 4.050 |...... 4.064 ...08/18/2022 ...|....08/25/2025 ...
594918-BY-9 ..... MICROSOFT CORP Corp Note Call MW ............ .. 1.AFE ..|... .. 761,699 |...97.9280 |... 670,807 |.... . 685,000 |.. ....711,485 JLOJ R ( T30t 2 N N | N RPN | ) FN 3.300 |...... 1.179 ...05/14/2021 ...|....02/06/2027 ...
59524Q-AA-3 ..... [MID-ATLANTIC INT Corp Note Non Call 144A . .. 1.G FE .. 104,974 |...97.1840 |. ..102,043 |. . 105,000 104,990 |.. .0 ......4.100 |......4.103 ....05/07/2018 .. 05/15/2028 ...
609207-BA-2 ..... MONDELEZ INTERNATIONAL Corp Note Call MV ............ L|..2.BFE ... .. 395,984 |...95.6720 |... 379,818 |.... ..397,000 |. ...396,535 O 202 o0 0 2.625 |...... 2.680 ...08/03/2022 ... |....08/17/2027 ...
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617446-7X-1 ..... MORGAN STANLEY Corp Note Non Call .......ovvvvvvvnnnns foee e ooeenin | s L 2AFE L 284,288 |. 100.2120 270,000 |oeeevrnnnninnnnns 271,582 [oooiiiiiinnnnnnn 0 |eeens (1,700) fovvveeeeeiiinnnd0 foeeeiiiiinnnl0 s 5.000 |...... 4325 1N Loees e 1,388 ....03/09/2016 ...|....11/24/2025 ...
617446-8G-7 ..... MORGAN STANLEY Corp Note Call MW ... 2 .. 1.6 FE ..|... ..606,819 |...97.3740 |... ..550,000 |.. ....576,377 0 [ (5,998) |veeeeeen0 o0 e 4.431 |...... 3.163 [JJ ....... .... 10,696 |... ....07/23/2019 ...|....01/23/2030 ...
617446-80-5 ..... MORGAN STANLEY Corp Note Call MW ... 2. 1.EFE ..|... .. 643,489 ]...99.1210 |... . 610,000 |.. ...612,480 0 | L (7,682) 0 [0 2.188 |...... 0.917 JA0 wevvs Joveeniiiiiinnnnns 2,336 |... ....11/24/2020 ...|....04/28/2026 ...
61747Y-EM-3 ..... MORGAN STANLEY Corp Note Call MW ... N2 e | LEFE L ..780,000 |...99.7120 |... ... 780,000 |.. 780,000 JO N N | [ AP | B IR | B AT 2.630 |...... 2.630 [FA ...... e 7,579 |... ...02/16/2022 ...|....02/18/2026 ...
61747Y-FT-7 ..... MORGAN STANLEY Corp Note Call MW ... B L .. 1.EFE ..|... ,113,239 |...98.4040 |... .1,100,000 |.. ,113,099 LU R (711D N N | N RPN | ) AN 5.320 |...... 5.160 |JJ ....... ... 26,334 |... ... 12/17/2024 ...|....07/19/2035 ...
61761J-3R-8 ..... MORGAN STANLEY Corp Note MW 2 .. 1.6 FE ..|... .. 178,776 |...97.7500 |... . 180,000 |.. ... 179,781 O [ 134 0 0 e 3125 |...... 3.205 [ ....... ...2,406 |... ....07/20/2016 ...|....07/27/2026 ...
61772B-AB-9 ..... MORGAN STANLEY Corp Note Call MW 2 e | LEFE L .. 755,423 ]...95.8790 |... . 750,000 |.. ....751,497 LU PR (& I (1[0 DN N | RPN | B AN 1.598 |...... 1.442 ....06/06/2021 ...|....05/04/2027 ...
64952lI-EE-9 ..... NEW YORK LIFE GL Corp Note Non Call .. B .. 1.AFE ..|... . 100.2020 |... . 610,000 |.. ... 610,000 0. RPN | N FPRRRROR | B AN 5.010 |...... 0.490 ...06/02/2021 ...|....06/09/2026 ...
651639-AY-2 ..... [NEWMONT GOLDCORP Corp Note Call MW .... 1 L2.AFE .. ...86.3990 |[. ..250,000 .258,016 |.. .0 (1,384) |. .2.280 |......1.638 ....08/12/2020 .. 10/01/2030
6533%K-BII-9 . NEXTERA ENERGY CAPITAL Corp Note Call MV . 1 L2.AFE .. ...90.5650 |. ..405,000 .404,879 |.. .0 .34 .1.900 |......1.909 ....06/02/2021 .. 06/15/2028
654730-BE-2 ..... [NI-CALLO7/18 Corp Note Call ............... 2 .2.BFE .. ...97.3660 |. .364,490 |.. .0 L2038 | ......3.490 |......3.562 ....04/05/2019 .. 05/15/2027 ...
655844-B7-0 ..... NORFOLK SOUTHERN CORP Corp Note Call MW ... N2 e [ 2.AFE L ...96.9530 |... . . ... 268,817 0. e (1,082) [0 0 e 3.800 |...... 3.341 ...05/01/2019 ...|....08/01/2028 ...
66988A-AG-9 ..... NOVANT HEALTH INC Corp Note Call MW .. A [ LEFE L ... 77.2530 |... . 310,000 |.. ....247,025 0. 910 [0 0 2.637 |...... 4.923 ....10/08/2024 ...|....11/01/2036 ...
67103H-AE-7 ..... O'REILLY AUTOMOT Corp Note Call N2 e [ 2.AFE L ...98.6900 |... . 470,000 |.. ....469,337 0 e B3 |0 0 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 ...97.0720 |... ..215,000 |.. ....214,897 LU SR - I N | N RN | ) SO 3.600 |...... 3.619 ....08/10/2017 ...|....09/01/2027 ...
67103H-AK-3 ..... O'REILLY AUTOMOT Corp Note Call MW ... e 2B FE L ...82.0790 |... . 500,000 |.. ....494,815 O [ 781 |0 o0 e 1.750 |...... 1.928 ....11/16/2020 ...|....03/15/2031 ...
68233J-CF-9 ..... ONCOR ELECTRIC DELIVERY Corp Note Call MW ... A LR FE L . ...93.7090 |... . 300,000 |.. ....299,158 LU R - < T N | N RN | ) SN 4.150 |...... 4.194 ...01/23/2023 ...|....06/01/2032 ...
68389X-AW-5 ..... ORACLE CORP Corp Note Call MW e 2B FE L .. 341,524 |...84.4430 |... 337,772 |.... . 400,000 |.. ....341,588 O i 64 |0 0 e 4.500 |...... 5.755 ....12/18/2024 ...|....07/08/2044 ...
68389X-BP-9 ..... ORACLE CORP Corp Note Call MW .... B L .. 2.BFE ..|... .. 325,249 |...83.5440 |... 313,290 |.... s ....325,851 LU R 11~ 5 N | N RN | ) A 3.800 |...... 5.210 ....10/21/2024 ...|....11/15/2037 ...
68389X-CD-5 ..... ORACLE CORP Corp Note Call MW . 2 .2.BFE .. ...92.4770 |. ..554,862 |. 600,000 .604,047 |.. .0 .2.300 |......2.072 ....05/12/2021 .. 03/25/2028
68785B-AD-5 ..... OSCAR 2021-2A A4 Note 144A ..... . .. 1.AFE .. ...97.8990 |. .. 1,113,536 |. 1,137,429 L1,137,211 .. .0 .1.270 |......1.279 ....07/14/2021 .. 09/11/2028
69121K-AG-9 ..... BLUE OWL CAPITAL CORP Corp Note Call MW 2 .2.CFE .. ...90.9920 |. ..618,746 |. . 680,000 679,645 |.. .0 .2.875 |......2.891 ....08/10/2021 .. 06/11/2028
693342-AF-4 . PG&E WILDFIRE RECOVERY Corp Note Sink .. |4 1AFE .. ...97.7760 |. ..1,106,483 |. . 1,131,651 01,131,785 |.. .0 .4.022 |......4.016 ....07/13/2022 .. 06/01/2031 ...
693475-AT-2 ..... [PNC FINANCIAL SERVICES Corp Note Call N 1.G FE .. ...96.4980 |. . 400,000 .400,588 |.. .0 ......3.150 |......3.084 ...06/07/2017 .. 05/19/2027 ...
693475-AX-3 ..... PNC FINANCIAL SERVICES Corp Note Call ... 2. .. 1.G FE ..|... ...96.9310 |... .1,595,000 |.. ,622,178 JLO Y ( (¢ <) N N | N RPN | B A 2.600 |...... 1.356 ...05/06/2021 ...|....07/23/2026 ...
693475-BZ-7 ..... PNC FINANCIAL SERVICES Corp Note Call ... N2 e TG FE L ...99.2730 |... . 480,000 |.. ....492,423 JLO N ORI & [:Y0 FOURRUPRt | B ISP | B AU 5.401 |...... 5.056 ....10/18/2024 ...|....07/23/2035 ...
693475-CA-1 ..... PNC FINANCIAL SERVICES Corp Note Call ... 2 e [ TG FE L ...97.3600 |... . 380,000 |.. ... 380,000 O 0 o0 [0 e 4.812 |...... 4.809 ....10/16/2024 ...|....10/21/2032 ...
6944PL-2E-8 ..... PACIFIC LIFE GF |1 Corp Note Non Call 144A .. .- 1.DFE ..|... ...96.0510 |... . 760,000 |.. ....759,894 O e 81 0 [0 e 1.375 |...... 1.386 ....04/07/2021 ...|....04/14/2026 ...
6944PL-2G-3 ... PACIFIC LIFE GF |1 Corp Note Floating e [ 1D FE L . 100.3250 |... ....425,000 L RN | I N | RPN | B FN 5.150 |...... 0.630 ....06/27/2021 ...|....06/04/2026 ...
701094-AR-5 ..... PARKER-HANNIFIN Corp Note Call MW 2 .. .. 2.AFE ..|... ...98.9610 |... 514,597 |.... .. ...519,449 O e 189 |0 0 e 4.250 |...... 4.292 ...06/06/2022 ... |....09/15/2027 ...
70450Y-AK-9 ..... PAYPAL HOLDINGS INC Corp Note Call MW 2 .1.GFE .. ...98.6230 |. ..197,246 |. . 200,000 .199,873 |.. .0 .3.900 |......3.928 ....06/16/2022 .. 06/01/2027 ...
709599-All-4 . PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A . 2 .2.BFE .. ...97.3870 |. ..306,769 |. ..315,000 314,79 |.. .0 .3.400 |......3.436 ....10/26/2016 .. 11/15/2026
709599-BN-3 ..... [PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A . 2 .2.BFE .. ...98.7330 |. ..523,285 |. ..530,000 .529,243 |.. .0 .4.400 |......4.461 ....06/02/2022 .. 07/01/2027
713448-DY-1 ..... PEPSICO INC Corp Note Call MW .... 1 1EFE .. ...96.3010 |. ..385,204 |. 400,000 416,957 |.. .0 (6,543) | .3.000 |......1.295 ....05/14/2021 .. 10/15/2027
T13448-EL-8 ..... PEPSICO INC Corp Note Call MW . 1 .1EFE .. ...91.7120 |. ..394,362 |. 429,468 |.. .0 ... 108 |. ......2.625 |......2.654 ...07/26/2019 .. 07/29/2029 ...
T17081-EA-7 ..... PFIZER INC Corp Note MW N2 e | LFFE L .. 335,005 |...97.3310 |... ....327,861 O e (L412) |0 o0 e 3.000 |...... 2.535 ....07/30/2019 ...|....12/15/2026 ...
718547-AH-5 ..... PHILLIPS 66 CO Corp Note Call MW ... A1 [ 2AFE L .. 388,617 |...96.8420 |... ....389,076 LU R (VI N | I RPN | ) AN 3.750 |...... 3.830 ...06/03/2023 ...|....03/01/2028 ...
718547-AY-8 ..... PHILLIPS 66 CO Corp Note Call MW ... N L .. 2.AFE ..|... .. 372,601 |...94.5230 |... ....372,721 O e M9 0 [0 e 4.950 |...... 5.194 ....10/18/2024 ...|....03/15/2035 ...
72014T-AC-3 ..... PIEDMONT HLTH Corp Note Call MW .... 2 e [ LEFE L ..655,000 |...82.0620 |... ....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 e | 1D FE L ...84.9210 |... ....461,725 0 e 2,002 e o0 e 2.150 |...... 2.654 ....05/06/2021 ...|....01/15/2031 ...
741503-AZ-9 ..... PRICELINE GROUP Corp Note Call MW 2 .. .. 1.G FE ..|... ...98.7580 |... ....703,256 O [ (15,478) |0 o0 e 3.600 |...... 1.285 ....05/14/2021 ...|....06/01/2026 ...
74251V-AR-3 ..... PRINCIPAL FINANCIAL GRP Corp Note Call MW 2. .. 1.G FE ..|... ...95.3180 |... 319,315 |.... ....334,358 O [ 188 |0 o0 e 3.700 |...... 3.748 ...05/07/2019 ...|....05/15/2029 ...
743315-AZ-6 ..... PROGRESSIVE CORP Corp Note Call MV . 2. .. 1.F FE ..|... ...87.9320 |... 217,192 |.... ....246,555 LU SR - < T AU | N RN | B SO 3.000 |...... 3.028 ....03/02/2022 ...|....03/15/2032 ...
74340X-BN-0 ..... PROLOGIS LP Corp Note Call MW .... 2 1.GFE .. ...94.7750 |. ..189,550 |. .202,6% |.. .0 (1,243) | \een2.125 | 1477 ....05/14/2021 .. 04/15/2027 ...
74340X-B0-3 ... PROLOGIS LP Corp Note Call MW .... 1... .. 1.GFE ..|.. .. 319,924 |...52.5140 |... 170,671 |.... ..325,000 |. ...320,475 0. Ln 129 [0 0 215 |...... 2.19%6 ...08/06/2020 ... |....10/15/2050 ...
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74350L-AC-8 ..... PROLOGIS TARGETED US Corp Note Call MW 144A ........[.....].cceeet T L 1GFE L 565,185 |...98.3430 |[....ccevvvnnnnnns 552,688 |......oeeieennnd 562,000 [.....ceevvnnnnnns 565,137 [coveeiiiiinnnnnn (O R () 1 AU | N AR (B RN 5.250 |...... 5.176 ....10/21/2024 ...|....01/15/2035 ...
744560-BY-1 ..... PUBLIC SERVICE ELECTRIC Corp Note Call MW ... N2 e | LFFE L .. 373,534 ]...93.9680 |... ....374,303 O e 146 |0 o0 e 3.200 |...... 3.246 ....05/06/2019 ...|....05/15/2029 ...
744600-AD-9 ..... PUBLIC STORAGE Corp Note Call MW 2 e LR FE L .. 894,356 |...91.2240 |... ....894,685 O e 91 0 [0 e 1.850 |...... 1.861 ...04/14/2021 ...|....05/01/2028 ...
747525-B0-5 ... QUALCOMM INC Corp Note Call MW ... e [ LFFE L .. 179,590 |...96.2300 |... ....179,684 JLO N UUURRRUIR: - I AP | B APPSR | B AU 4.250 |...... 4.278 ....05/05/2022 ...|....05/20/2032 ...
75513E-AD-3 ..... RTX CORP Corp Note Call MW 2 e [ 2AFE L .. 884,127 |...87.0050 |... ... 869,607 JLUS PO (< -1 5) 1 FUUUUUUURURURROR | [ IO | B R 2.250 |...... 1.787 ....11/16/2020 ...|....07/01/2030 ...
756109-AR-5 ..... REALTY INCOME CORP Corp Note Call MW .... 2 .. .. 1.G FE ..|... .. 252,294 1...99.1450 |... ....246,391 0. e (858) [0 e l0 [ 4125 |...... 3.744 ...03/08/2017 ...|....10/15/2026 ...
756109-AS-3 ..... REALTY INCOME CORP Corp Note Call MW .... 2 e TG FE L .. 172,674 ]...96.7300 |... ....174,476 0. 25 [0 0 [ 3.000 |...... 3.153 ....10/04/2016 ...|....01/15/2027 ...
756109-AW-4 ..... REALTY INCOME CORP Corp Note Call MW .... 2 .. .. 1.G FE ..|... .. 332,680 |...93.3320 |... ...328,627 0. PP °L:) 1 SR | R IO | B 3.250 |...... 2.966 ...07/24/2019 ...|....06/15/2029 ...
756109-BJ-2 ..... REALTY INCOME CORP Corp Note Call MW . 2 .1.GFE .. 207,933 |...91.5550 |. 208,880 |.. .0 .2.200 |......2.362 ....11/09/2021 .. 06/15/2028
756109-B0-6 ..... REALTY INCOME CORP Corp Note Call MW . 1 . 1.GFE .. 149,427 |...99.9900 |. 149,793 |.. .0 .5.050 |......5.189 ....01/09/2023 .. 01/13/2026
75884R-AV-5 ..... REGENCY CENTERS LP Corp Note Call MW . 2 L2.AFE .. 259,530 |...97.6150 |. . .252,5% |.. .0 ......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 |...97.4350 |... . 175,000 |.. ... 178,287 0 e (983) |0 o0 e 3.950 |...... 3.312 ....04/10/2019 ...|....05/15/2028 ...
760759-AZ-3 ..... REPUBLIC SERVICES INC Corp Note MW Call ... B L .. 2.AFE ..|... .. 534,679 |...80.3810 |... ..535,000 |.. ....534,786 LU R T N | N RN | ) AN 1.750 |...... 1.756 ....11/09/2020 ...|....02/15/2032 ...
773903-AL-3 ..... ROCKIELL AUTOMAT Corp Note Call MW 2 .. 1.G FE . ...82.0580 |... ..420,000 |.. ....419,372 O e 89 |0 [0 e 1.750 |...... 1.774 ....08/03/2021 ...|....08/15/2031 ...
78349A-AA-1 ..... RWJ BARNABAS Corp Note Call MW 2 e [ LEFE L ...97.4800 |... .2,355,000 |.. .... 2,325,680 O [ 18,634 |0 [0 2.954 |...... 3.816 ....06/17/2022 ...|....07/01/2026 ...
78355H-KT-5 ..... RYDER SYSTEM INC Corp Note Call MW . N2 e [ 2.AFE L ...95.9940 |... ..535,000 |.. O e 188 |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 . ...98.8900 |... ..795,000 |.. O o 4 0 [0 4.300 |...... 4.306 ...05/10/2022 ...|....06/15/2027 ...
78433L-AD-8 ..... SCE REC FUND Corp Note Non Call B .. 1.AFE ..|... .. 75,304 |...94.5620 |... ...75,307 |.. 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 . B .. 1.AFE ..|... ...96.3770 |... . 166,058 |.. ....166,055 L R~ NN | N RN | ) SO 4.697 |...... 4.69% ....04/19/2023 ...|....06/15/2040 ...
797440-BK-9 ..... SAN DIEGO G & E Corp Note Non Call ... . .. 1.F FE .. . 104.1660 |. ..624,99 |. . 600,000 .637,655 |.. .0 .6.000 |......5.369 ...11/13/2024 .. 06/01/2039
808513-BR-5 ..... CHARLES SCHWAB CORP Corp Note Call MW 2 1FFE .. ...95.5350 |. ..769,057 |. . 805,000 .804,479 |.. .0 .1.150 |......1.198 ....06/11/2021 .. 05/13/2026
808513-BT-1 ..... CHARLES SCHIAB CORP Corp Note Call MW 2 1FFE .. ...81.6220 |. ..540,000 .539,496 |.. .0 .1.950 |......1.964 ...08/24/2021 .. 12/01/2031
808513-BY-0 ..... CHARLES SCHWAB CORP Corp Note Call MW ..........ccooeifenn ot -2 1FFE .. ...95.5050 |. . 280,000 .279,864 |.. .0 .2.450 |......2.473 ....03/01/2022 .. 03/03/2027 ...
816851-BN-8 ..... SEMPRA Corp Note Call MW ........... .2 .2.BFE .. ...99.6020 |. . . 190,000 .189,971 |.. .0 ......3.300 |......3.362 ....08/21/2022 .. 04/01/2025 ...
81762P-AE-2 ..... SERVICENOW INC Corp Note Call MW A1 [ TG FE L ...83.1370 |... ....319,305 O e 17 o0 [0 e 1.400 |...... 1.440 ....08/06/2020 ...|....09/01/2030 ...
824348-BR-6 ..... SHERWIN-WILLIAMS Corp Note MV 2 .. .. 2.BFE ..|... ...99.8040 |... ... 334,992 O e 18 0 [0 e 4.250 |...... 4.254 ....08/08/2022 ...|....08/08/2025 ...
828807-DT-1 ..... SIMON PROP GP LP Corp Note Call MW . 2 e [ TG FE L ...85.1440 |... ....758,393 LU SRR [1 < N N | N RN | ) AN 2.650 |...... 2.683 ...01/04/2022 ...|....02/01/2032 ...
83444M-AR-2 ... SOLVENTUM CORP Corp Note Call MW ... e 2.0 FE L . 100.3400 |... ....200,682 0. RPN | N FPRRRROR | B AN 5.600 |...... 5.538 ....12/31/2024 ...|....03/23/2034 ...
842587-CV-7 ..... SOUTHERN CO Corp Note Call MW 2 e [ 2AFE L ...98.0040 |... 425, ....426,664 O [ (L2799 [0 [0 3.250 |...... 2.931 ....07/25/2019 ...|....07/01/2026 ...
857477-AW-3 ..... STATE STREET CORP Corp Note Non Call .... B .. 1.F FE ..|... ...97.6040 |... 1,350,000 ... 1,344,584 O e 3,787 0 o0 e 2.650 |...... 2.949 ...04/05/2019 ...|....05/19/2026 ...
857477-BU-6 ..... STATE STREET CORP Corp Note Call ... 2 1FFE .. ...95.2900 |. .990,000 |.. .0 .0 4421 ... 4421 ...05/10/2022 .. 05/13/2033 ...
857477-CR-2 . STATE STREET CORP Corp Note Call 2 .1.DFE .. ...97.1150 |. 380,000 |.. .0 0 | .4.675 |......4.675 ....10/17/2024 .. 10/22/2032 ...
86765B-AT-6 ..... ENERGY TRANSFER Corp Note Call MW .. 2 .2.BFE .. ...98.7600 |. 114,937 .. .0 .39 | .3.900 |......3.937 ....07/07/2016 .. 07/15/2026
86765B-AU-3 ..... ENERGY TRANSFER Corp Note Call MW .. 2 .2.BFE .. ...97.8350 |. 517,665 |.. .0 (6,774) . .4.000 |......2.532 ....05/12/2021 .. 10/01/2027
87264A-BB-0 ..... T-MOBILE USA INC Corp Note Call MW 2 .2.BFE .. ...99.5620 |. ,055,090 |.. .0 ..(25,293) | ......3.500 |......1.069 ....06/25/2021 .. 04/15/2025 ...
87264A-BF-1 ..... T-MOBILE USA INC Corp Note Call MW ... 2 e 2B FE L . ...94.1480 |... .. . 582,357 0. (5,98 |0 [0 | 3.875 |...... 2.621 ...05/26/2021 ...|....04/15/2030 ...
87612E-BH-8 ..... TARGET CORP Corp Note Call MW 2. .. 1.F FE ..|... .. 181,813 ]...94.9590 |... . 180,000 |.. ....180,823 LU R (-7 MO | N RPN | ) AN 3.375 |...... 3.254 ....04/02/2019 ...|....04/15/2029 ...
882508-BJ-2 ..... TEXAS INSTRUMENTS INC Corp Note Call MW ... N2 e | LEFE L ..697,129 |...85.6240 |... . 675,000 |.. ....687,564 0 e (2,369) |0 o0 e 1.750 |...... 1.370 ...11/16/2020 ...|....05/04/2030 ...
892356-AA-4 ..... TRACTOR SUPPLY CO Corp Note Call ... 2 e [ 2B FE L .. 138,424 ]...83.7180 |... . 140,000 |.. ....139,046 O v 184 0 [0 1.750 |...... 1.874 ....10/27/2020 ...|....11/01/2030 ...
893574-AK-9 ..... TRANSCONT GAS PL Corp Note Call M . N2 e [ 2.AFE L .. 195,955 |...97.1890 |... . 197,000 |.. ....196,602 O e 114 0 0 e 4.000 |...... 4.068 ....09/21/2018 ...|....03/15/2028 ...
89788M-AA-O ..... TRUIST FINANCIAL CORP Corp Note Call .... 2 e [ 2AFE L .. 363,609 |...98.0130 |... ..355,000 |.. ....355,959 JLUJ U (& Y- 150N AU | I RPN | ) AN 1.200 |...... 0.670 ....11/06/2020 ...|....08/05/2025 ...
89788M-AD-4 ..... TRUIST FINANCIAL CORP Corp Note Call .... T [ 2.AFE ... ..640,000 |...95.9310 |... 613,958 |.... . 640,000 |.. ... 640,000 JLO N N | [ AP | B ISP | B FOT 1.267 |...... 1.267 ...02/25/2021 ...|....08/02/2027 ...
89788M-AS-1 ..... TRUIST FINANCIAL CORP Corp Note Call MW ...... 1. .. 1.G FE ..|... s . 100.8120 |... 599,831 |.... s ....628,567 LU SRR € 11[¢) N N | I RPN | ) AN 5.711 |...... 4.931 ....09/17/2024 ...|....01/24/2035 ...
898813-AU-4 ..... TUCSON ELECTRIC POWER CO Corp Note Call MW 2 1.G FE .. 300,889 |...87.9560 |. ..265,627 |. 302,000 .301,157 |.. .0 eeenn3.250 |...... 3.298 ....02/15/2022 .. 05/15/2032 ...
90265E-AT-7 ..... UDR INC Corp Note Call MW .... 1o | 2AFE ... .. 109,883 |...79.6370 |... ...87,601 |.... . 110,000 |. ....109,923 O 9 0 o0 2.100 |...... 2.110 ...07/14/2020 ...|....08/01/2032 ...
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907818-FB-9 ..... UNION PACIFIC CORP Corp Note Call MW ................. L 1GFE L 349,833 |...96.0310 325,000 0 |eeens (2,675) |ovvvenereennnnnd (0 [V P 3.700 |...... 2.766 ....07/26/2019 ...|....03/01/2029 ...
907818-FX-1 ..... UNION PACIFIC CORP Corp Note Call MW .... |- 1.GFE ... .. 356,543 |...86.7570 |... ..358,000 |.. O e 185 |0 o0 e 2.800 |...... 2.847 ....02/09/2022 ...|....02/14/2032 ...
9115H-HR-4 ..... US BANCORP Corp Note Cal | | TG FE L 1,001,680 |...96.7960 |... .1,000,000 |.. LU R 2!+ N N I RPN | ) AN 3.150 |...... 3.124 ...04/05/2019 ...|....04/27/2027 ...
91159H-HZ-6 ..... US BANCORP Corp Note Call .... |- 1.GFE ... .. 361,652 |...98.8710 |... ..350,000 |.. . 0 [ (2,664) |oeeeeecen0 [0 e 1.450 |...... 0.684 ....11/06/2020 ...|....05/12/2025 ...
91159H-JG-6 ..... US BANCORP Corp Note Call MW | TG FE L .. 339,549 |...95.8230 |... ..350,000 |.. ....341,303 O e 784 |0 [0 4.97 |...... 5.332 ...09/19/2022 ...|....07/22/2033 ...
91159H-R-2 ..... US BANCORP Corp Note Call MW |- LFFE L .. 626,544 |. 100.8850 |... . 600,000 |.. ....626,140 0 [ (404) |0 [0 e 5.678 |...... 5.072 ....10/18/2024 ...|....01/23/2035 ...
92277G-BA-4 ..... VENTAS REALTY LP Corp Note Call .. 2.AFE ..|... .. 288,480 |...95.6030 |... . 300,000 |.. ....288,512 O e 32 o0 [0 5.000 |...... 5.502 ....12/18/2024 ...|....01/15/2035 ...
92343V-0D-3 ...... VERIZON COMM INC Corp Note Call .. 2.AFE ..|... ...97.0750 |... . 310,000 |.. ....309,858 O e 85 |0 o0 e 2.625 |...... 2.654 ....07/27/2016 ...|....08/15/2026 ...
92343V-DY-7 . VERIZON COMM INC Corp Note M ... L2.AFE .. ...98.9000 |. . 750,000 798,221 |.. .0 4,125 |......1.162 ....11/16/2020 .. 03/16/2027
92343V-ES-9 .. VERIZON COMM INC Corp Note Call L2.AFE .. ...96.4950 |. ..275,000 278,618 |.. .0 .3.875 |......3.508 ....03/26/2019 .. 02/08/2029 ...
92343V-EU-4 .. VERIZON COMM INC Corp Note Call L2.AFE .. ...96.0220 |. . A ..250,000 .260,412 |.. .0 ......4.016 |...... 3.063 ...09/10/2019 .. 12/03/2029 ...
92343V-FF-6 ..... VERIZON COMM INC Corp Note Call . .. 2.AFE ..|... .. 119,940 |...96.6850 |... 116,022 |.... . 120,000 |.. ....119,980 O 9 0 [0 e 3.000 |...... 3.008 ....03/17/2020 ...|....08/22/2027 ...
92343V-FL-3 ..... VERIZON COMM INC Corp Note Call MW ... |- 2.AFE L .. 174,806 |...82.9760 |... 145,208 |.... . 175,000 |.. ... 174,886 O e 19 0 [0 1.500 |...... 1.512 ....09/16/2020 ...|....09/18/2030 ...
92343V-FR-0 ... VERIZON COMM INC Corp Note Call MW ... |- 2.AFE L. ..500,400 |...82.4440 |... 412,220 |.... . 500,000 |.. ....500,242 O e (A2) |0 o0 e 1.750 |...... 1.741 ....12/04/2020 ...|....01/20/2031 ...
92343V-GH-1 ... VERIZON COMM INC Corp Note Call MW ... |- 2.AFE L .. 517,792 |...91.9860 |... 473,728 |.... ..515,000 |.. ....516,301 O e (423) |0 [0 2.100 |...... 2.012 ....06/12/2021 ...|....03/22/2028 ...
92343V-GJ-7 ... VERIZON COMM INC Corp Note Call MW ... |- 2.AFE L. .. 454,374 ]...86.1580 |... 387,711 |.... ..450,000 |.. ....452,845 0 e (435) |0 o0 e 2.550 |...... 2.436 ...05/06/2021 ...|....03/21/2031 ...
92343V-6L-2 ..... VERIZON COMM INC Corp Note Call MW |- 2.AFE L .. 304,262 |...69.2000 |... 211,060 |.... ....304,358 LU SR | I N | N RN | ) SN 2.850 |...... 2.866 ....09/01/2021 ...|....09/03/2041 ...
927804-FX-7 ..... VIRGINIA ELEC & POWER CO Corp Note Call MV .. |- 2.AFE ... .. 229,788 |...97.4860 |... 224,218 |.... . . ...229,947 O i e 28 o0 o0 e 3.500 |...... 3.511 ....03/13/2017 ...|....08/15/2027 ...
927804-FZ-2 ..... VIRGINIA ELEC & POWER CO Corp Note Call MV .. .. 2.AFE ..|... ,360,097 |...96.9800 |... .. 1,265,589 |.... .1,305,000 |.. ,325,775 LU R (181N N | N RPN | ) A 3.800 |...... 3.234 ...05/09/2019 ...|....04/01/2028 ...
927804-GB-4 ..... VIRGINIA ELEC & POWER CO Corp Note Call MW 1FFE .. ...92.1970 |. ..161,345 |. . 175,000 174,970 |.. .0 .2.875 |......2.879 ....07/08/2019 .. 07/15/2029
927804-GH-1 ..... VIRGINIA ELEC & POWER CO Corp Note Call MW 1FFE .. ...97.9510 |. ..318,341 | ..325,000 .324,490 |.. .0 .3.750 |......3.820 ....06/16/2022 .. 05/15/2027 ...
92826C-AD-4 . VISA INC Corp Note Call MW ..... .1.DFE .. ...98.9070 |. ..494,535 |. . 500,000 .508,517 |.. .0 .3.150 |......2.127 ....08/14/2019 .. 12/14/2025 ...
92826C-AH-5 ..... [VISA INC Corp Note Call MW .. .1.DFE .. ...95.7340 |. 478,670 . 500,000 516,779 |.. .0 .2.750 |......1.354 ...05/14/2021 .. 09/15/2027 ...
929089-AB-6 ..... [VOYA FINANCIAL Corp Note MW .... L2.AFE .. ...98.3970 |. ..260,752 ..265,000 .264,870 |.. .0 ......3.650 |......3.685 ....06/06/2016 .. 06/15/2026 ...
92936U-AH-2 ..... WP CAREY INC Corp Note Call MW REIT .. |- 2.AFE L ...79.0060 |... 438,483 |.... ....549,957 O e 548 |0 [0 2.250 |...... 2.312 ....02/16/2021 ...|....04/01/2033 ...
931142-EE-9 ..... WALMART INC Corp Note Call MW .... |- 1.CFE ... ...97.7530 |... ,045,957 |.... ,144,783 0 [ (22,437) |0 o0 e 3.700 |...... 1.477 ...05/14/2021 ...|....06/26/2028 ...
931142-EN-1 ... WALMART INC Corp Note Call MV .... |- 1.CFE ... ...98.0710 |... 313,827 |.... 329,980 LU R (/< s ()N AR | I RPN | ) SN 3.050 |...... 0.729 ....11/06/2020 ...|....07/08/2026 ...
931142-ET-6 ..... WALMART INC Corp Note Call MW |- 1.CFE ... ...83.5090 |... 676,423 |.... ... 808,010 O e 276 |0 o0 e 1.800 |...... 1.839 ...09/08/2021 ...|....09/22/2031 ...
94973V-BB-2 ..... WELLPOINT INC Corp Note Non Call ... - 2.AFE L. ...86.7970 |... 260,391 |.... ....264,366 L LT O | RN | B SN 4.650 |...... 5.714 ....12/18/2024 ...|....01/15/2043 ...
94974B-FY-1 ..... WELLS FARGO CO Corp Note Non Call .. 2.BFE ..|... ...98.9800 |... 272,19 |.... . ...276,134 JLO N R (/51 ARt | B IEUUPRPRRRRIN | ) AU 4.100 |...... 3.79 ...03/09/2016 ...|....06/03/2026 ...
94974B-GL-8 WELLS FARGO CO Corp Note Non Call .. ..2.BFE .. ...98.6910 |. .. 493,455 |. . 500,000 512,916 |.. .0 .4.300 |......3.239 ...08/04/2016 .. 07/22/2027 ...
95000U-2F-9 . WELLS FARGO CO Corp Note Call MW 1EFE .. ...97.7200 |. ..249,186 |. ..255,000 .261,335 |.. .0 .3.1% |......1.468 ....05/14/2021 .. 06/17/2027
95000U-2N-2 . WELLS FARGO CO Corp Note Call MW L2.AFE .. ...99.1090 |. ..718,540 |. ..725,000 727,478 |.. .0 .2.188 |......1.137 ....06/06/2021 .. 04/30/2026
95000U-2U-6 . WELLS FARGO CO Corp Note Call MW L2.AFE .. ...87.6910 |. ..407,763 |. ..465,000 439,811 |.. .0 .3.350 |......4.139 ...04/13/2022 .. 03/02/2033
95000U-3K-7 ..... WELLS FARGO CO Corp Note Call MW .1EFE .. ...99.6240 |. .. 1,411,672 |. . 1,417,000 ,461,211 |.. .0 ......5.499 |......5.063 ....10/21/2024 .. 01/23/2035 ...
958102-A0-8 ..... WESTERN DIGITAL Corp Note Call MW .. |- 2.CFE ..|... ...89.0980 |... ...55,000 |.. O e 14 0 0 e 2.850 |...... 2.879 ....12/07/2021 ...|....02/01/2029 ...
969457-BY-5 ..... WILLIAMS COMPANIES INC Corp Note Call MV . |- 2.BFE ... . ...86.1580 |... . 700,000 |.. ....700,024 JLUJN SRR (1 N PO | N RPN | B A 2.600 |...... 2.598 . 12/1772021 ... |....08/15/2031 ...
06367W-B8-5 ..... BANK OF MONTREAL Corp Note Non Cal | |- L.FFE ... .. 189,230 |...99.0810 |... . 180,000 |.. ... 180,663 O e (1,995) |0 o0 e 1.850 |...... 0.734 ....08/21/2020 ...|....05/01/2025 ...
06368F-AC-3 ..... BANK OF MONTREAL Corp Note M .... | 1R FE L .. 808,631 |...94.6140 |... . 810,000 |.. ....809,524 LU R £ T N | I RPN | ) AN 1.250 |...... 1.285 ....09/09/2021 ...}|....09/15/2026 ...
06368F-AJ-8 ..... BANK OF MONTREAL Corp Note M .... |- 1LFFE L .. 783,359 |...96.0000 |... . 785,000 |.. ....184,257 O e 327 o0 o0 e 2.650 |...... 2.695 ...08/08/2022 ...|....03/08/2027 ...
064159-0E-9 ..... BANK OF NOVA SCOTIA Corp Note Non Call .... .| LFFE ... .. 354,953 |...97.0940 |... ....351,206 L R (4<:<) N N | N RPN | B A 2.700 |...... 2.477 ....08/13/2019 ...|....08/03/2026 ...
13645R-BF-0 ..... CANADIAN PACIFIC Corp Note Call MW |--2.BFE ... .. 229,920 |...85.2920 |... 196,172 |.... . . ....229,942 O 8 o0 [0 e 2.450 |...... 2.454 ... 11/17/2021 ...|....12/02/2031 ...
29250N-BL-8 ENBRIDGE INC Corp Note MW ......... .. 2.BFE ..|... ...99.7100 |... 498,550 |.... . 500,000 |.. ....499,986 O e 113 0 [0 e 2.500 |...... 2.523 ...02/15/2022 ... |....02/14/2025 ...
29250N-BR-5 ..... [ENBRIDGE INC Corp Note Call MW ... L2.AFE .. . 101.0880 |. ..379,080 |. ..375,000 .390,339 |.. .0 ......5.700 |......5.067 ....10/21/2024 .. 03/08/2033 ...
31429K-AD-5 ... FED CAISSES DESJARDINS Corp Noe Call 144A ... L 1.EFE ..|.. ...99.7130 |... 862,517 |.... . 865,000 |. ...864,976 O 21 0 0 2.050 |...... 2.076 ...02/03/2020 ... |[....02/10/2025 ...
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775109-CG-4 ..... ROGERS COMMUNICATIONS IN Corp Note Call MW ..........[... ... A T L 2.CFE Ll 564,963 |...96.6240 |.................545,926 |................. 565,000 |.....ccevvnunnnns 564,986 |..........oennnn (O S I RN | AR | B RN 3.200 |...... 3.201 ....07/25/2023 ...|....08/15/2027 ...
78016E-ZT-7 ..... ROYAL BANK OF CANADA Corp Note MW .. A..... 2. 1.EFE ..|... .. 954,675 |...95.0480 |... ..955,000 |.. ....954,898 JLO N U -1s T AP | B IEUPRRPRRIN | B AT 1.150 |...... 1.157 ....07/07/2021 ...|....07/14/2026 ...
78016F-20-0 ..... ROYAL BANK OF CANADA Corp Note M .. A 2. 1.EFE ..|... .. 403,257 |...92.0210 |... ..404,000 |.. ....403,437 L R -1 T N | RN | B SN 3.875 |...... 3.897 ...04/07/2022 ...|....05/04/2032 ...
891140-CH-9 ..... TORONTO-DOMINION BANK Corp Note MW . A..... 2. |- 1LFFE L .. 178,841 ]...98.4940 |... . 175,000 |.. ....175,362 0 e (809) |0 [0 e 1.150 |...... 0.684 ....08/21/2020 ...|....06/12/2025 ...
89114T-2J-4 ..... TORONTO-DOMINION BANK Corp Note MW . A 2. .. 1.F FE ..|... .. 806,720 |...82.9270 |... . 810,000 |.. ....807,733 O 314 0 [0 2.000 |...... 2.045 ....09/07/2021 ...|....09/10/2031 ...
89115A-2C-5 ..... TORONTO-DOMINION BANK Corp Note MW . A..... 2. 1.F FE ..|... 1,105,000 |...98.3710 |... .1,105,000 |.. .... 1,105,000 JLO N N | I AP | B ISP | ) AU 4.108 |...... 4.108 ...06/01/2022 ...|....06/08/2027 ...
01609W-AT-9 ..... ALIBABA GROUP Corp Note Call MW .... D...... 2. | LEFE L ...96.5100 |... ..275,000 |.. 273,379 LU RN (- N | RN | B FON 3.400 |...... 3.614 ....03/28/2019 ...|....12/06/2027 ...
05583J-Ad-1 ..... BPCE SA Corp Note Call 144A .......ccoovvvmminiiiieeennnn e ot D...... 2. |- 2.AFE ... .. 81.8070 |... ..385,000 |.. ....385,000 JO N N | [ AP | B IR | B AT 2.277 |...... 2.2717 ....01/12/2021 ...|....01/20/2032 ...
06675F-AY-3 ..... [BANQUE FED CRED MUTUEL Corp Note Non Call 144A .. 1.EFE .. ...94.5480 |. . 890,000 890,000 |.. .0 .1.604 |......1.604 ....09/28/2021 .. 10/04/2026
0965911-20-6 . BNP PARIBAS Corp Note Call 144A . 1.GFE .. ...95.2700 |. .2,000,000 .2,000,000 |.. .0 .1.675 |......1.415 ....06/23/2021 .. 06/30/2027
096591-2R-4 . BNP PARIBAS Corp Note Call 144A .. [D...... .1.GFE .. ...89.5950 |. . A ..475,000 .475,000 |.. .0 ......2.159 |...... 2.159 ....09/08/2021 .. 09/15/2029 ...
11272B-AA-1 ... BROOKFIELD FIN | UK PLC Corp Note Call MW ... D...... 2. |- 1.GFE ... ...82.6780 |... 562,210 |.... . 680,000 |.. ... 680,000 JO I N | I AP | B IR | B AT 2.340 |...... 2.340 ...07/21/2021 ...|....01/30/2032 ...
192714-AE-3 ..... COLBUN SA Corp Note Call MW 144A D...... 2. .. 2.BFE ..|... ...84.1380 |... 445,931 |.... ....529,369 L R £ I N | N RN | B SN 3.150 |...... 3.169 ...10/14/2021 ...|....01/19/2032 ...
22550L-2G-5 ... CREDIT SUISSE NEW YORK Corp Note Non Call D...... 1.EFE . ...94.6590 |... 553,755 |.... ...584,565 O i e 267 0 o0 e 1.250 |...... 1.297 ....08/02/2021 ...|....08/07/2026 ...
23636A-BB-6 ..... DANSKE BANK A/S Corp Note Call MW 144A .... D...... 2. | LEFE L ...94.6140 |... 695,413 |.... . 735,000 O o0 o0 [0 e 1.549 |...... 1.549 ....09/07/2021 ...|....09/10/2027 ...
29278G-AV-0 ..... ENEL FINANCE INTL NV Corp Note MW 144A .... D...... 2. .. 2.AFE ..|... ...99.7270 |... ,098,992 |.... A, ,101,260 O e 1577 0 o0 e 4.500 |...... 4.401 ....06/08/2022 ...|....06/15/2025 ...
404280-CC-1 ..... HSBC HOLDINGS PLC Corp Note Call D...... 2. | TG FE L . ...94.4480 |... 349,458 |.... ... 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 |...84.3930 |... 375,549 |.... ....445,000 0. o0 o0 o0 e 2.871 |...... 2.871 171672021 ... 11/22/2032 ...
456873-AD-0 ..... TRANE TECH FIN LTD Corp Note Call MV D...... 2. |- 2.AFE L .. 264,495 |...95.9650 |... 239,913 |.... ....256,655 0 | o (1,884) [0 0 e 3.800 |...... 3.083 ....07/29/2019 ...|....03/21/2029 ...
539439-AR-0 LLOYDS BANKING GROUP PLC Corp Note Non Call . .. 1.G FE .. ...97.7350 |. ..390,940 |. 427,111 .. .0 (8,052) | 4375 |......2.184 ...05/14/2021 .. 03/22/2028
539439-AV-1 . LLOYDS BANKING GROUP PLC Corp Note Cal | .1.GFE .. ...99.7580 |. ..199,516 |. 200,000 |.. .0 2,438 |......2.438 ....01/29/2020 .. 02/05/2026
55608J-AR-9 . MACQUARIE GROUP LTD Corp Note Call 144A ... 1FFE .. ...96.4020 |. ..250,645 |. 260,000 |.. .0 .1.340 |......1.340 ....01/05/2021 .. 01/12/2027
606822-AJ-3 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call ...........fo.. ... .. 1.G FE .. ...96.9410 |. 208,423 .219,646 |.. .0 .2.757 |......1.462 ....06/14/2021 .. 09/13/2026 ...
606822-CB-8 ..... MITSUBISHI UFJ FIN GRP Corp Note Call ... .. 1.G FE .. ...84.4460 |. ..418,008 ..495,000 .495,000 |.. .0 ... 2.494 ... 2,494 ...10/05/2021 .. 10/13/2032 ...
606822-DA-9 ..... MITSUBISHI UFJ FIN GRP Corp Note Call ... . | TG FE L . 100.1630 |... 876,426 |.... . 875,000 |.. .. 875,000 O 0 o0 [0 e 5.541 |...... 5.541 ...04/11/2023 ... |....04/17/2026 ...
62954H-AY-4 ..... NXP BV/NXP FDG/NXP USA Corp Note Call MW . D...... 2. .. 2.AFE ..|... ...91.8770 |... ... 27,563 |.... JLO N Y A ISR | B ISP | B FOT 3.400 |...... 3.430 ....05/16/2022 ...|....05/01/2030 ...
629541I-AC-9 ... NTT FINANCE CORP Corp Note Call MW 144A ... D...... 1. | 1R FE L ...95.8060 |... 474,240 ... O 0 o0 [0 e 1.162 |...... 1.162 ....02/24/2021 ...|....04/03/2026 ...
65535H-AZ-2 ... NOMURA HOLDINGS INC Corp Note Non Call .. D...... - 2.AFE L. ...94.8420 |... 758,736 |.... . 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. . 100.0670 |... 800,536 |.... ... 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 ..|... ...97.5430 |... 560,872 |.... .. ...574,590 O e 619 |0 0 0.750 |...... 0.859 ....08/24/2020 ...|....08/28/2025 ...
71675C-AB-4 ..... PETRONAS CAPITAL LTD Corp Note Call .. ..[2 .1.GFE .. ...83.6380 |. ..518,556 |. . 620,000 .619,919 |.. .0 .2.480 |......2.482 ....04/22/2021 .. 01/28/2032 ...
74730D-AC-7 ..... QATAR ENERGY Corp Note Call M 144A 1 .1.CFE .. ...84.3250 |. ..484,869 |. ..575,000 .570,848 |.. .0 .2.250 |......2.370 ....06/30/2021 .. 07/12/2031
780097-BP-5 ..... NATWEST GROUP PLC Corp Note Call ... ..[2 1.G FE . ...95.6720 |. ..334,852 | ..350,000 .357,008 |.. .0 . oo 2197 ...05/12/2021 .. 05/22/2028
78397P-AD-3 . SA GLOBAL SUKUK LTD Corp Note Call . |2 1.E FE .. ...86.7120 |. ..251,465 |. ..290,000 .290,000 |.. .0 .2.6% |......2.694 ....06/09/2021 .. 06/17/2031
78448T-AF-9 ..... SMBC AVIATION CAPITAL FI Corp Note Call MW 144A . ..[2 L2.AFE .. ...91.0310 |. ..209,371 |. .229,993 |.. .0 ......2.300 |......2.301 ....06/08/2021 .. 06/15/2028 ...
82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAT Note Call MW 144A .........[... ... 1o |- 1.DFE ... ...96.2720 |... 317,698 |.... .. . ....329,918 O i 88 |0 [0 e 1.200 |...... 1.221 ....08/02/2021 ...|....03/11/2026 ...
865620-AN-0 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call ... D...... .. 1.G FE ..|... ...97.6320 |... ,274,098 |.... .1,305,000 |.. ,307,767 JLO R ( '+ N N | N RPN | ) AN 3.446 |...... 3.337 ....04/18/2019 ...|....01/11/2027 ...
8656211-CG-3 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call ... D...... - 1.GFE ... ...89.7250 |... 520,405 |.... .. 580,000 |.. 580,000 JO I N | I AP | B IR | B AT 1.902 |...... 1.902 ...09/13/2021 ...|....09/17/2028 ...
869641-AL-6 ..... SUZANO AUSTRIA GMBH Corp Note Call MW D...... 2. |- 2.CFE ... ...88.9690 |... 137,902 |.... ....153,915 LU R (I N | N RN | ) FN 2.500 |...... 2.700 ...09/08/2021 ...|....09/15/2028 ...
874060-BL-9 ..... TAKEDA PHARMACEUTICAL Corp Note Call MW ... D...... 1. .. 2.AFE ..|... ...98.3460 |... 921,502 |.... ....970,655 O [ (145) |0 o0 e 5.650 |...... 5.347 ....10/21/2024 ...|....07/05/2044 ...
880320-AT-3 ..... TENCENT HOLDINGS LTD Corp Note Call MW 144A . D...... 2. | LEFE L ...96.9660 |... 266,657 |.... ....274,994 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 .. |- 1.DFE ... ...99.9450 |... 424,766 |.... ....425,000 O e (222) |0 o0 e 2.434 |...... 2.368 ...07/24/2019 ...|....01/10/2025 ...
89153V-AT-6 ..... TOTALENERGIES CAP INTL Corp Note Call MW . .. 1.DFE ..|... ...91.0300 |... 318,605 |.... ....372,323 O e (4,484) |0 0 2.829 |...... 1.442 ....08/21/2020 ...|....01/10/2030 ...
898324-AC-2 . TRUST F/1401 Corp Note Call MW 144A ........ .2.CFE .. ...99.7770 |. ..453,985 |. .463,444 |.. .0 5,250 |......2.971 ....08/25/2021 .. 01/30/2026 ...
902133-AY-3 ..... TYCO ELECTRONICS GROUP S Corp Note Call MW .. 1.GFE ..|.. ...84.9280 |... 763,508 |.... ..899,000 |. .. 887,819 O o 1418 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 |...91.4150 |.......coeeeennn 443,363 [onniiiinnnnnnns 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 |...96.2020 |... +.250,000 |oeeernnnneeeennnn249,382 |0 e 291 |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 |...94.6540 |... . .2,450,000 |.. O o0 o0 [0 e 1.4%4 |...... 1.494 [FA ...... ... 14,336 |... ....08/03/2021 ...|....08/10/2027 ...
980236-A0-6 ..... WOODSIDE FINANCE LTD Corp Note Call MW 144A ........|..... D...... 2 teeeennns L 2AFE s 655,331 [...97.0000 [....ccevvunnnnnns 586,850 |....uiieeennnnn 605,000 [-eeeernunnaaaaees 632,120 [.oiiiiiinnnnnnss (U] R (6,438) |cvuueeeeennnnnn (U [ 4.500 |...... 3.268 [MS ... |eereenniiiaenns 8,848 ...05/06/2021 ...|....03/04/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 218,143,328 | XXX 202,686,949 214,745,445 215,852,622 0 (568,256) 0 0 XXX XXX XXX 1,827,389 5,647,375 XXX XXX
Credit Suisse Mortgage Trust CSMC 2022-NOM! A1
126416-AA-4 ... RUBS 144A ... eeeens o e | s 4 e AR et 317,061 |...89.1200 |....cevvunnneeens 282,568 |...unneeeeennnn 317,064 |..coeeeeennannnns 316,992 |eeeeieeeennnd (VI O 17 e (VI 0 |oueeen 2.265 |...... 2.256 [MON ... [oeeeeeenneeeeens 598 |oeeeniieeeeens 7,181 |....01/24/2022 ... |....11/25/2066 ...
Ellington Financial Mtge Trust EFMT 2022-1 A1 RMBS
31573C-AA-3 ..... T4BA e eeeeen [ | e 4 e AR et 868,035 |...86.2940 |......eeunnnnnenn 749,075 |ovveeeeeeennnnn 868,050 |-eevvruunaaenns 867,866 |..eevvvuunaeaans (VI O [ PO (VI 0 |oueeen 2.206 |...... 2.201 [MON .oco oeeemnnieeeenns 1,596 [ooeeieeennnnns 19,149 |....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 52,812 (...85.2390 |....ccvvuunnens 45,017 |oeeeeeeeeeiinns 52,813 |oeieeeeniinns 52,808 [..ccevvninanns (VI O L L (VI 0 |..... 0.797 |...... 0.790 [MON eeee |emmneeeeemeieees K IO 421 |....02/18/2021 ...|....02/25/2066 ...
55283F-AA-6 ..... MFRA Trust MFRA 2021-NOM1 A1 RMBS 144A .........oooon|ee on|venees 4 s AR e 20,420 ...92.5290 |.......ceunrrennn 18,89 [oooiiiiiiiiiinnnns AV 2V 20,420 |oeeenniiiinnnnnd (0 [V (0 [V P 1.183 |...... 1G5 [MON cooee i 4l 235 |....04/09/2021 ... |....04/25/2085 ...
Woodward Capital Management RCKT 2022-1 A5 RMBS
T4938F-AE-8 ..... R R N 4 s AR L 545,370 |...86.8550 |.......ccvvnnnnns 475,614 |oovveeiiiiinnnnn 547,595 |oevvuniiiiiinnnn 545,548 |..oeuiiiiiiinnnd (VN IO [CSL0 D) P (0 [V P 2.500 |...... 2.548 [MON ... oeveeeenninnnns I L O 13,690 |....01/10/2022 ...[....01/25/2052 ...
Starvest Emerging Markets CBO STAR 2020-INV1 A1
85573E-AA-5 ..... RUBS 144A ....ooiviiiiiiiiiieeccee e o e | s 4 s LLAFE L 35,378 [...94.6920 |.........enenn 33,501 |eevviiiiiiiinnnn 35,378 |oeiiiiiiiiinnnns 35,369 |oeeuuniiiiinnnnd (0 L (0 [V P 1.027 |...... 1.007 |MON ..o [ornniiiiiiiiis LV PO 363 |....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 |, 161,621 1...92.7250 [.....covvnnnnnnns 140,501 |oiiiiiinnnnnns 161,624 |.ooooiiiinnnnnnns 151,474 [ (U 14 | [ 0 )...... 1.219 |...... 1198 IMON Looew foiiiiiinnnnnnnns 154 |ooeiiiiiinnnnns 1,847 |....03/23/2021 ... |....05/25/2065 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Residential Mortgage-Backed Securities 1,990,597 | XXX 1,992,844 1,990,477 0 16 0 0 [ XXX XXX XXX 3,558 42,886 XXX XXX
BSREP Commercial Mortgage BSREP 2021-DC A CMBS
05591U-AA-5 ... 144A B L TARN L. ..611,270 ]...93.1930 |... . 611,270 |.. ... 611,270 O o0 o0 [0 5.462 |...... 5.4% ....06/15/2024 ...|....08/15/2038 ...
05608-AA-2 ..... BX Trust BX 2021-SOAR A CMBS 144A .. N L TAFRM ... .. 298,091 |...99.9060 |... ..298,001 |.. ....298,091 JLO N N | I AP | B IR | B AT 5.182 |...... 5.194 ....06/11/2021 ...|....06/15/2038 ...
05609X-AA-9 ..... BX Trust BX 2022-CLS A CMBS 144A ... B L TARN L. .. 652,364 |. 100.5460 |... ..654,000 |.. ....652,517 O i 78 |0 [0 5.760 |...... 5.843 ....10/06/2022 ...|....10/13/2027 ...
06540M-BH-7 ..... Bank BANK 2022-BNK41 A4 CMBS 4 .. L TAFRM ... ..861,077 |...91.3400 |... ..855,000 |.. ....859,353 JLO N O (74 AUt | B IEUUPRPRRIN | B AU 3.790 |...... 3.714 ...04/25/2022 ...|....03/15/2032 ...
08163B-BE-0 ..... BENCHVARK Mortga BMARK 2020-B22 A4 CMBS 4 .. L TARN L. .. 444,393 |...84.0920 |... ..440,000 |.. ....442,453 LU R £1172) N N B RPN | ) AN 1.685 |...... 1.565 ....12/18/2020 ...|....01/15/2054 ...
12514\-BC-8 ..... CD Commercial Mo CD 2016-CD1 A4 CMBS .... 4 CLARN L 828,796 |...94.5730 |. . 775,000 .790,659 |.. .0 2,724 |......1.380 ...02/26/2021 .. 08/10/2049 ...
12531Y-AN-8 ..... CFCRE Commercial CFCRE 2016-C4 A4 CMBS . 4 C1ARN L ,851,473 |...98.2120 |. .1,700,000 1,734,602 |.. .0 .3.283 |......1.283 ....06/07/2021 .. 05/10/2088 ...
12593A-BA-2 . COMM MORTGAGE TR COMM 2015-CR23 A4 CMBS 4 CLARN L 496,405 |...99.6580 |. ..485,000 .484,810 |.. .0 ......3.497 |......3.179 ...12/09/2016 .. 05/10/2048 ...
12593J-BF-2 ..... COMM MORTGAGE TR COMM 2015-CR24 A5 CMBS ... B L TARN L. .. 227,936 |...99.2710 |... ..225,000 |.. ....225,026 LU R 1.7 PO | N RPN | ) AN 3.6% |...... 3.504 ....03/05/2018 ...|....08/10/2048 ...
125930-BE-9 ..... COMM Mor tgage Tr COMM 2015-CR26 A4 CMBS N L TAFM ... .. 578,271 ]...98.8800 |... . 605,000 |.. ....598,499 O 98354 |0 [0 e 3.630 |...... 5.326 ....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 |.. 88.7660 |... . 800,000 |.. ...804,692 O e (4,928) |0 [0 e 1.670 |...... 1.050 ...12/17/2020 ...|....01/10/2038 ...
126281-AZ-7 ..... CSAIL COMMERCIAL CSAIL 2015-C1 A4 CMBS .......covvunn fooe ven]vunnnns 4 AR et 210,216 |...99.7270 |..eevvuneeeennn 198,339 [t 198,882 |.oevvvvenees 198,700 0 foeeeeeeeee (1,198) |0 [0 | 3.505 |...... 2.829 ...04/10/2015 ...|....04/15/2050 ...
CSAIL COMMERCIAL MORTGAGE TR CSAIL 2016-C5 A5 CMBS
12636L-AY-6 ..... . N L L TAFRM ... ,513,020 |...98.8890 |... .1,500,000 | .... 1,499,601 O e (2,829) |0 o0 e 3.757 |...... 3.621 ....08/28/2018 ...|....11/15/2025 ...
200474-BC-7 ..... COMM MORTGAGE TR COMM 2015-LC19 A4 CMBS 4 C1ARN L 306,246 |...99.8420 |. 317,919 .. .0 ..5,374 |. ......3.183 |...... 4.943 ...09/19/2022 .. 02/10/2048 ...
30298D-AF-6 ..... FHLMC FRESB 2019-SB64 A10F CMBS N .. 1.BFE ..|... .. 121,586 |...92.9660 |... ....119,324 O [ 143 0 0 2.710 |...... 1.948 ....02/11/2020 ...|....05/25/2029 ...
36252T-AS-4 ... GS MORTGAGE SECU GSMS 2016-GS2 AAB CMBS ... B L TARN L. .. 216,847 |...99.1140 |... ....221,957 LU RN 14 TN N | N RPN | ) AN 2.922 |...... 3.469 ....05/04/2018 ...|....05/10/2049 ...
36264K-AU-4 ..... GS Mortgage Secu GSMS 2020-GSA2 A4 CMBS ... N L TAFM ... .. 201,99 |...83.8570 |... ....201,084 JLO N U -} IRt | B IEUUPURPRRPIN | B FOU 1.721 |...... 1.600 ....12/17/2020 ...|....12/10/2053 ...
36264K-AV-2 ..... GS Mortgage Secu GSMS 2020-GSA2 A5 CMBS ... B L TARN L. .. 242,040 |...82.5380 |... ....239,182 LU R ;) N | I RN | ) AN 2.012 |...... 1.673 ....12/17/2020 ...|....12/10/2053 ...
46590K-AD-6 ..... JP MORGAN CHASE JPMCC 2015-JP1 A4 CMBS ... N L TAFM ... .. 162,563 |...99.0210 |... .. 157,761 O e (851) |0 o0 e 3.650 |...... 3.197 ....12/09/2016 ...|....01/15/2049 ...
46643G-AE-0 ..... JPVBB COMMERCIAL JPMBB 2014-C24 A5 CMBS ... B L TARN L. ... 82,055 ]...99.7210 |... O e (392) vl [0 e 3.639 |...... 2.954 ....05/04/2015 ...|....11/15/2047 ...
46645J-AD-4 ... JPNBB COMMERCIAL JPMBB 2015-C33 A4 CMBS ... 4 .. L TAFRM ... .. 354,708 |...99.0070 |... .. . ...350,095 O e (748) |0 [0 e 3.770 |...... 3.571 ...03/09/2018 ...|....12/15/2048 ...
46645L-AY-3 ..... JPVBB COMMERCIAL JPMBB 2016-C1 A5 CMBS ....... 4 .. L TARN L. .. 127,715 ]...98.5600 |... ..125,000 |.. 125,188 LU R (o1 N N I RPN | ) AN 3.576 |...... 3.303 ....12/09/2016 ...|....03/15/2049 ...
54910T-AJ-1 ..... LSTAR Commercial LNSTR 2017-5 A5 CMBS 144A .. 4 ... L LAFRM L. 1,466,965 |...96.1880 |... . 1,350,000 |.. ,384,601 0 [ (24,628) |0 o 0 3.549 |...... 1.744 ...06/03/2021 ...|....03/10/2050 ...
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ONE PARK MORTGAGE TRUST ONP 21021-PARK A CMBS 144A
B82413-AA-7 .o [ eeiiii i [ e AN L ..800,000 |...98.8030 |... 790,424 |.... . 800,000 |.. +..800,000 |eevunieeeeenn0 o0 0 0 5.212 |...... 5.168 | MON ..... ...1,969 |... . 48,978 |....02/10/2021 ...|....03/15/2036 ...
90187L-AA-7 ..... PRKAV 2017-245P PRKAV 2017-245P A CMBS 144A ........[... ... L TARN L. .. 755,491 ]...95.5060 |... 649,441 |.... . 680,000 |.. 709,933 |oeeeiiiniinn0 [ (12,147) L0 [0 3.508 |...... 1.643 [MON ..... . 23,854 |....02/24/2021 ...|....06/05/2037 ...
VLS COMMERICIAL MRTG TRUST VLS 2020-LAB A CMBS
92858T-AA-4 ..... T4A .. 1.AFE ..|... ..514,988 |...80.3130 |... 401,565 |.... ... 500,000 |.. 508,945 |....eevviieennnnn0 foeeiiinns (1,500) |ocvveiiiiinnnl0 o0 s 2.130 |...... 1.801 | MON ..... . 10,650 |....10/21/2020 ...|....10/10/2042 ...
94989J-AZ-9 ..... WELLS FARGO COMM WFCM 2015-C28 A4 CMBS . o [4 e | A RN L 1,498,535 |...99.4360 |... .. 1,491,540 |.... .1,500,000 |.. ....1,497,962 |...ooooeeeneen 0 e (100) foani 0 o0 e 3.540 |...... 3.559 | MON ..... . 53,100 |....08/28/2018 ...|....05/15/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 16,249,029 [ XXX 15,119,117 15,780,674 15,911,779 0 XXX XXX XXX 574,724 XXX XXX
02008M-AC-3 ..... Ally Auto Receiv ALLYA 2022-2 A3 ABS ... .. 1.AFE ..|... 1,085,018 |. 100.0990 |... .1,085,031 |.. .... 1,084,960 O i (22) 0 o0 e 4.760 |...... 4.805 [MON ..... . 51,647 |....10/04/2022 ...|....05/17/2027 ...
04623T-AA-3 ..... ASSURANT CLO ASRNT 2018-1A A CLO 144A .. 1AFE . 242,136 |. 100.1690 |. .249,116 |.. .0 .5.919 |......4.267 | JADO .... ...06/07/2021 .. 04/20/2031 ...
05593A-AC-3 ..... [BMW Vehicle Lease Trust BMWLT 2023-1 A3 ABS 1AFE .. . 58,309 |. 100.0740 |. ..58,305 |.. .0 .5.160 |......5.211 ....02/07/2023 .. 11/25/2025 ...
28166L-AA-2 ..... [EDVES 2021-A A EDVES 2021-A A ABS 144A .... 1AFE . . 47,835 (...91.2290 |. ..47,854 |.. .0 ......1.800 |......1.827 ....08/01/2021 .. 11/25/2045 ...
20374F-AC-T7 ... Enterprise Fleet EFF 2022-3 A3 ABS 144A ... .. 1.AFE ..|... ..297,281...99.3860 |... . 300,000 |.. ....208,851 LU RN 1.7 A N | I RN | ) AN 4.290 |...... 4.589 ...09/01/2022 ...|....07/20/2029 ...
29375J-AC-8 ... Enterprise Fleet EFF 2022-1 A3 ABS 144A .............|... ... L LAFE et 165,991 |...98.8800 |.................164,141 |l 166,000 |-evveeneeeennnnn 165,992 [oeniieeennnnnnn 0 fooeereeemmeeeed 0 0 e 3.270 |...... 3.293 ...08/23/2022 ...|....01/20/2028 ...

Enterprise Fleet Financing LLC EFF 2024-2 A3 ABS
29375R-AC-0 ... T4BA e [ e L AFE et 559,401 . 101.7960 |.................564,968 |..........cc..... 555,000 [...oeeeeennnnnnns 559,112 |eeeeeeeennd 0 foeeereeeeeeea(289) |0 [0 | 5.610 |...... 5.279 [MON ..... ....11/06/2024 ...|....04/20/2028 ...
345287-AD-8 ..... Ford Credit Auto Lease Trust FORDL 2023-A A3 ABS . |... ... .. 1.AFE ..|... ... 81,409 |. 100.0300 |... LU SR ( (1) N PO | RPN | ) AN 4.940 |...... 4.986 [MON ..... ....01/18/2023 ...|....03/15/2026 ...
34535A-AD-2 ... Ford Credit Auto Ouwner Trust FORDO 2022-C A3 ABS ..[.. ... .. 1.AFE ..|... .. 533,098 |...99.9540 |... O e (D) 0 o0 e 4.480 |...... 4.522 | MON ... ...09/20/2022 ...|....12/15/2026 ...
362585-AD-3 ... GM Financial Securitized Term GMCAR 2022-2 A4 ABS |... ... .. 1.AFE ..|... ...98.5250 |... O e 0 [0 e 3.250 |...... 3.275 [ MON ..... ....04/05/2022 ...|....04/17/2028 ...
362650-AD-8 ..... GM Financial Securitized Term GMCAR 2022-4 A3 ABS |... ... .. 1.AFE ..|... . 100.1380 |... O [ 48 |0 0 e 4.820 |...... 4.873 [MON ..... ...10/04/2022 ...|....08/16/2027 ...

GoodLeap Sustainable Home Impr GOOD 2023-1GS A ABS
38237V-AA-4 ... [144A L oo [ e 4 s 1FFE |t 45,804 |...95.4310 [...ccvvrrennens 3,728 |ooeeeeeeeennn 45,818 [..ocovvnninens 45,804 |..oeeiieeennn 0 foeeereeeemieeend0 el 0 e 5.520 |...... 5.587 [MON ..... ...01/25/2023 ...|....02/22/2055 ...
BO154T-BI-7 ... [144A oo [ e 4 e L AFE et 455,507 [. 100.2530 |......ccvvnunnnns 456,738 |oeeveeeeeeennnnn 455,585 |..eeeiiieeeennnnn 455,536 |.eevnneeeeennn 0 fooeereeeieen 12 0 0 5.080 |...... 5.138 [MON ..ooo oevennniieeennes 1,029 [ooiiieiiinnnns 23,144 |....10/04/2022 ...|....09/15/2026 ...
43815d-AC-7 oo [ eeiriiiiiii e [ e 4 s .. 1.LAFE .. . 100.3540 |...covvnnnnnnnnns 536,940 |..ccevvnunaaenns 535,046 |.evuuieeeennnnn 534,99 |..ccoviniiieens 0 foeeereeeeeeee 31 0 0 5.040 |...... 5.098 [MON ..... [oeeeereenaneaenne T49 oo 26,966 |....02/16/2023 ... |....04/21/2027 ...
50117K-AC-4 ..... .. 1.AFE ..|... . 100.5660 |... ,001,000 |.. .. 1,000,897 |.eieeeiiienn0 e e 30 [0 o0 e 5.020 |...... 5.077 ...08/28/2023 ...|....06/15/2027 ...
56847G-AA-1 ... N .. 1.AFE ..|... ...98.5720 |... ..347,000 |.. ....346,881 JLO N Y FORPRRRY | B ISP | B FOUO 4.910 |...... 4.966 ....10/09/2024 ...|....11/20/2038 ...
58768P-AC-8 ..... MERCEDES-BENZ AU MBART 2022-1 A3 ABS . |4 1AFE .. . 100.4730 |. ..782,983 .782,890 |.. .0 .5.210 |......5.273 ....11/15/2022 .. 08/16/2027 ...
606940-AC-8 ..... MMAF Equipment F MMAF 2022-B A3 ABS 144A . |4 1AFE . . 100.2930 |. ..626,892 .626,849 |.. .0 ......5.610 |......5.675 ...11/01/2022 .. 07/10/2028 ...
619460-AA-9 ..... Mosaic Solar Loa MSAIC 2022-1A A ABS 144A ... 4 1D FE L ...86.2360 |... ..515,681 |.. ....500,473 O e 271 o0 [0 2.640 |...... 3.188 ...03/10/2022 ...|....01/20/2053 ...
61946U-AA-0 ..... Mosaic Solar Loa MSAIC 2022-2A A ABS 144A .......... [... ... N .. 1.DFE ..|... ...94.4890 |... ..163,400 |.. ....162,028 O e 4 0 0 e 4.380 |...... 4.585 ....08/05/2022 ...|....01/21/2053 ...
63942C-AA-0 ..... Navient Student NAVSL 2021-DA A ABS 144A .... B .. 1.AFE ..|... ...99.9060 |... ..205,763 |.. ....205,763 O 0 o0 [0 5.760 |...... 5.828 ...05/14/2021 ...|....04/15/2060 ...
63942E-AA-6 ..... Navient Student NAVSL 2021-EA A ABS 144A . N .. 1.AFE ..|... ...88.1580 |... ..211,635 |.. ....211,604 O e () o0 o0 0.970 |...... 0.976 ....07/19/2021 ...|....12/16/2069 ...
63942M-AA-8 ..... Navient Student NAVSL 2022-A A ABS 144A ... B .. 1.AFE ..|... . ...89.7960 |... ....627,573 O o0 o0 [0 e 2.230 |...... 2.240 ....02/01/2022 ...|....07/15/2070 ...
640340-AA-6 ..... Nelnet Student L NSLT 2021-BA AFL ABS 144A .. N .. 1.AFE ..|... .. 203,209 |...99.7570 |... . ...203,209 JO N N | I AP | B ISP | B FOT 5.265 |...... 5.323 ...06/25/2021 ...|....04/20/2062 ...
640340-AB-4 . Nelnet Student L NSLT 2021-BA AFX ABS 144A .. 4 1AFE .. 162,536 |...92.6730 |. ..162,567 162,548 |.. .0 ......1.420 |......1.428 ....06/25/2021 .. 04/20/2062 ...
64035D-AA-4 ..... Nelnet Student Loan Trust NSLT 2021-A A1 ABS 144A N .. 1.AFE ..|... .. 151,085 |...99.7530 |... ..151,232 |.. .. 156,011 O e (1,107) o0 o0 e 5.285 |...... 3.772 ...05/13/2021 ...|....04/20/2062 ...

Nelnet Student Loan Trust NSLT 2021-A APT2 ABS
64035D-AD-8 T4BA e N .. 1.AFE ..|... .. 184,864 |...92.7420 |... . 185,081 |.. ....184,958 JLO N RN (<) FOURRRRR | B IR | B AU 1.360 |...... 1.391 ....05/13/2021 ...|....04/20/2062 ...
65480J-AC-4 ..... [Nissan Auto Receivables Owner NAROT 2022-B A3 ABS 4 1AFE .. ...99.9930 |. .. 194,127 794,042 |.. .0 .4.460 |......4.508 ....00/20/2022 .. 05/17/2027
68269B-AA-6 ..... [OneMain Financia OMFIT 2019-2A A ABS 144A ... 4 1AFE . ...95.7910 |. . 700,000 711,094 .. .0 ......3.140 |...... 2.512 ....01/31/2022 .. 10/14/2036 ...
69335P-EK-7 ..... PFS Financing Corp. PFSFC 2022-C A 144A ABS . B L .. 1.AFE ..|... ...99.7420 |... .1,400,000 |.. .... 1,399,950 O e 128 |0 [0 3.890 |...... 3.931 ....06/19/2022 ...|....05/15/2027 ...
69335P-EP-6 ... PFS Financing Corp. PFSFC 2022-D A ABS 144A . N .. 1.AFE ..|... ,242,200 |...99.8260 |... . 1,245,000 |.. ... 1,244,363 O o979 |0 o0 e 4.270 |...... 4.393 ...09/20/2022 ...|....08/16/2027 ...
75458J-AA-5 ... RAYBURN CTRY 2022-1 A-1 Sink 144A 4. L 1AFE ... .. 126,019 ]...91.2720 |... ..126,019 |.. 126,019 O 0 0 0 2.307 |...... 2.299 ...02/04/2022 ...|....12/01/2030 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 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
78450F-AA-5 ..... SWB Private Educ SWB 2022-A APT ABS 144A ............feee ] eeennns 4 s CAFE e 850,394 [...92.1250 |.....ccevvnnnnnns 788,249 |oevvnnniiiinnnnn 855,630 [.oeeiivvnnnnnns 851,735 [coveiiiiinnnnnnn (0 L (0 [V P 2.850 |...... 2.985 [MON ... [oevevennnininnns 1,084 |ooviiiinnnnns 24,385 |....03/08/2022 ...|....11/16/2054 ...
SB Private Education Loan Tru SWMB 2024-F A1A ABS
83207V-AA-6 ..... RN R N 4 s LLAFE L 437,215 [...99.0410 |[....oovvvrnnnnnns 433,030 [..ccevvnnnninnns 437,223 |oeveeneeennnn 437,216 [ (0 [V (0 0 |..... 5.060 |...... 5.113 [MON ..... ...10/29/2024 ...|....03/16/2054 ...
Toyota Auto Loan Extended Note TALNT 2023-1A A ABS
89231W-AA-1 ..... T4A e [ee e LLAFE L 711,184 1. 100.9650 |.........0vvnnenn 706,755 |ovvvenieieinnnnn 700,000 |.eevvvnnnerennn. 710,784 [oeneiiinnnnnnnd (U R (I RN | N AU (B RN 4.930 |...... 4.608 | MON ..... ....10/18/2024 ...|....06/25/2036 ...
89238F-AE-3 ..... Toyota Auto Rece TAOT 2022-B A4 ABS .......ccceveeees foun e .. 1.AFE ..|... ..34,992 |...98.4420 |... ... 34,455 |.... ...35,000 |.. O e 0 [0 e 3.110 |...... 3.135 [ MON ..... ....04/07/2022 ...|....08/16/2027 ...
89239T-AE-2 ..... Toyota Auto Receivables Ouner TAOT 2024-D A4 ABS ..[.. ... .. 1.AFE ..|... 168,957 |...99.2540 |... O e 0 [0 e 4.430 |...... 4477 [MON ..... ....10/10/2024 ...|....04/15/2030 ...
90291U-AC-6 ..... USAA Auto Owner USAOT 2022-A A3 ABS 144A ............|... ... .. 1.AFE ..|... .. 404,403 |. 100.0560 |... . 0. e (1) o0 0 [ 4.860 |...... 4.908 [MON ..... ....10/04/2022 ...|....11/16/2026 ...
07133R-AA-3 ..... Battalion CLO LTD BATLN 2018-12A A1 CLO 144A ...... [... ... .. 1.AFE ..|... .. 174,557 |. 100.0930 |... ... 174,409 0 | RN () 1 SRR | R RN | N . 5.817 |...... 5.823 [FMAN ...09/15/2021 ... |....05/17/2031 ...
Benefit Street Partners CLO Lt BSP 2015-8A A1AR
08180X-AN-2 ..... CLO 144A D...... 4 .. 1.AFE ..|... .. 222,199 |. 100.0550 |... 222,210 |.... ....231,297 LU U 73 51N N I RPN | ) AN 5.979 |...... 3.263 [ JAJO ...06/06/2018 ...|....01/20/2031 ...
12549B-AY-4 ..... CIFC Funding Ltd CIFC 2013-2AA1L2 CLO 144A .. D...... 4 .. 1.AFE ..|... .. 138,677 |. 100.1410 |... 138,873 |.... ... 138,677 JO N N | I AP | B ISP | B FOT 5.894 |...... 5.927 [ JAJO ....04/13/2021 ...|....10/18/2030 ...
125520-AC-2 ..... CIFC Funding Ltd CIFC 2013-3RA A1 CLO 144A .. D...... 4 .. 1.AFE ..|... .. 324,708 |. 100.0060 |... 324,532 |.... ....334,991 O e (2,997) |0 [0 e 5.876 |...... 3.953 | JAJO ....02/11/2021 ...|....04/24/2031 ...
125538-AC-8 ..... CIFC Funding Ltd CIFC 2021-6A A CLO 144A .... D...... 4 .. 1.AFE ..|... .. 250,000 |. 100.1640 |... ...250,000 JLO N N | [ FOPPRR | B ISP | B AP 6.058 |...... 6.102 | JAJO ...09/22/2021 ...|....10/15/2034 ...
Carlyle Global Market Strategi CGMS 2014-5A A1RR
14311A-AS-1 ... CLO 144A .. . D...... 4 1.A FE . .. 423,869 |. 100.0380 |... 424,963 |.... L A43,312 |0 e (4978) |0 [0 6.058 |...... 3.585 [ JAJO ...09/18/2019 ...|....07/15/2031 ...
Carlyle Globa
14315L-AA-2 ... cLo %44A D...... 4 .. 1.AFE ..|... .. 421,409 |. 100.1180 |... 421,908 |.... 821,409 o0 0 0 0 5.929 |...... 5.971 ....05/23/2018 ...|....07/27/2031 ...
15032A-AN-7 ... Cedar Funding Ltd CEDF 2016-5A A1R CLO 144A ........[... ... RN 1AFE .. 186,331 |. 100.1260 |. .. 187,408 |. .186,914 |.. ......6.009 |......6.140 ...09/03/2019 .. 07/17/2031 ...
25255L-AS-1 ... Diameter Capital CLO DCLO 2021-2A A1R CLO 144A .... [... ... D...... 4 .. 1.AFE ..|... .. 350,000 |. 100.9540 |... 353,340 |.... +.2350,000 |-eeeeeiieeeennn0 [0 0 [0 6.025 |...... 6.070 ...10/11/2024 ...|....10/15/2037 ...
Gulf Stream Meridian 1 Ltd GSM 2021-6A A1 CLO 144A
40256G-AA-9 ... [ceiiii e [ D...... 4 s L AFE e 1,000,000 . 100.0000 |....cccvvnnnns 1,000,000 |..ccevvnennnns 1,000,000 [...eoeeeennnnn 1,000,000 |-eeeneeeeemnnnnns0 foeeeeiiiiicn0 0 o0 e 6.108 |...... 6.153 [ JAJO ...09/27/2021 ...|....01/15/2037 ...
Neuberger Berman CLO Ltd NEUB 2019-33A AR CLO 144A
BA132T-A-2 oo [ [ D...... 4 i |- TAFE |t 250,000 |. 100.2220 250,000 [....eeeeennnnnnns 250,000 [.eeeeeennneeenn0 o0 0 [0 e 5.989 |...... 6.032 | JALO ... ...09/10/2021 ...|....10/16/2033 ...
671098-DC-5 ..... OHA Loan Funding Ltd OHALF 2015-1A AR3 CLO 144A ...[... ... D...... 4 .. 1.AFE ..|... ..500,000 |. 100.2710 |... . 500,000 |.. +..500,000 |eeveniiiiiinnnn0 o0 0 0 6.029 |...... 6.073 | JAJO ... ...10/26/2021 ...|....01/19/2037 ...
68785A-AD-7 ..... OSCAR US Funding Trust OSCAR 2021-1A A4 ABS 144A ..[... ... D...... 4 .. 1.AFE ..|... ..610,230 |...98.4860 |... ..610,389 |.. 810,362 |0 e 21 0 0 1.000 |...... 1.009 | MON ..... ....02/18/2021 ...|....04/10/2028 ...
T4983A-AA-1 ... RR Ltd RRAM 2021-19A A1 CLO 144A .....covvvvvnnnvininns foun oee D...... 4 .. 1.AFE ..|... .. 550,000 |. 100.1670 |... ..560,000 |.. +2550,000 |oeveeniiiiinnnn0 [0 0 0 6.058 |...... 6.102 | JAJO .... ...09/24/2021 ...|....10/15/2035 ...
TT34IN-AL-9 ..... Rockford Tower CLO Ltd ROCKT 2021-3A A1R CLO 144A D...... 4 .. 1.AFE ..|... ..350,000 |. 100.5000 |... ..350,000 |.. 100850,000 |eeveiiiieeeennn0 o0 0 0 5.795 |...... 5.836 | JALO ... ....11/22/2024 ...|....01/15/2038 ...
830120-AA-2 ..... Sixth Street CLO LTD. SIXST 2021-20A A1 CLO 144A . D...... 4 .. 1.AFE ..|... .. 400,000 |. 100.0190 |... . 400,000 |.. ... 400,000 |eeveeniiiiennnn0 o0 0 0 6.039 |...... 6.059 | JALO ... ...09/08/2021 ...|....10/20/2034 ...
96466C-All-8 ..... Whitebox CLO | Ltd WBOX 2020-2A A1R2 CLO 144A .....[...... D...... 4 oo |- 1LAFE ... .. 499,980 |. 100.2990 |... . 500,000 |.. .. 500,000 J.eveeeieieeennn0 fooeiiiiiiie0 0 0 5.901 [...... 5.944 | AL ... ...11/08/2024 ...|....10/24/2037 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 24,186,756 | XXX 23,888,822 24,183,100 24,235,499 0 (16,655) 0 0 XXX XXX XXX 101,384 1,010,072 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 260,569,710 | XXX 243,440,059 256,702,063 257,990,377 0 (666,563) 0 0 [ XXX XXX XXX 1,975,612 7,275,057 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 363,174,635 | XXX 329,790,838 342,884,908 351,115,993 0 (2,814,014) 0 0 XXX XXX XXX 3,406,795 10,460, 366 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 132,885,212 [ XXX 117,866,756 132,388,983 132,598,122 0 (38,549) 0 0 XXX XXX XXX 390,771 2,940,618 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 18,112,936 | XXX 16,890,942 17,609,811 17,751,293 0 (84,635) 0 0 [ XXX XXX XXX 48,807 641,046 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 24,186,756 [ XXX 23,888,822 24,183,100 24,235,499 0 (16,655) 0 o[ XXX XXX XXX 101,384 1,010,072 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 538,359,530 [ XXX 488,437,358 517,066,802 525,700,907 0 (2,953,853) 0 0 XXX XXX XXX 3,947,757 15,052,102 XXX XXX




6L0L3

. Line

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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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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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5

1 2 3 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-X8-8 ......... US Treasury Note  2.375% 05/15/27 .....iiiiiiuunniiiiiiiiiiiiiiiiiiiieiiiiiisseeeiiniisesseennassesseesnnnssseees | nnneeereennnnnes [oos .05/17/2024 ... [Bank 0f NeW YOIK ..iieeuuuniiiiiiuuisiiiiiiiuiii i it i s s situai s e s seesnissseseesnansessessnnssssseennnnssssessnnnseene |ooesnnnseeesssnnnnsesresnnnnsenrees |oernnnseseeesnnnnennees 3,081,500 J.uuuuniiiiiiiiinins 3,225,000 |...ceunniiiiiiiiiiiiiinnns 1,04
0109999999. Subtotal - Bonds - U.S. Governments 3,081,500 3,225,000 1,041
649668-HI-9 ......... |NEW YORK NY GO Call 4.839% 10/01/35 ...iiiiiiiiiiiiiiii e s s e s e s e e s eranaaeees | ernneeeesesnans ...10/10/2024 ... |Merri|| 0 L P (T OO PPPPTN 2,140,000 J..eeuniiiiiininnnnns 2,140,000 J.eeeuniiiiiiiiiiiiiiiiiis 0
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,140,000 2,140,000 0
091096-PG-6 .........[BIRMINGHAM AL WTRIKS BRD WTR R Rev Bond Cal | 2.513% 01/01/36 .|-...10/18/2024 ... |Merrill Lynch 3,772,406 |.. 4,650,000 |..
3132DN-IH-2 ......... [FHLMC Pool SD1548 MBS  3.500% 08/01/52 . |--.-02/03/2023 ... [Mizuho Investor Sec Co ...
31320P-FF-0 . .. |FHLMC Pool SD1966 MBS  4.000% 11/01/52 .... .|....12/18/2024 ... |Barclays Group Inc.
31320S-UR-1 .. .. |FHLMC Pool SD5092 MBS ~ 5.000% 08/01/53 .... . |--..09/17/2024 ... | JP Morgan Chase
31320U-AH-0 ......... FHLMC Pool SD6308 MBS ~ 5.500% 09/01/54 ... .|....09/17/2024 ... |Stonex Financial Corp .... 2,483,621 |.. 2,434,177 |..
31320U-BP-1 ......... FHLMC Pool SD6346 MBS ~ 2.500% 04/01/52 ... .|--..09/17/2024 ... |Stonex Financial Corp .... .... 2,569,405 |.. 2,896,379 |..
31320U-EE-3 . .. |FHLMC Pool SD6433 MBS ~ 5.500% 04/01/54 ... .|-...10723/2024 ... [CitiGroup .1,222,220 |.. .. 1,220,694 |..
31320U-JP-3 .. .. |FHLMC Pool SD6570 MBS ~ 5.500% 10/01/54 ... ...12/05/2024 ...|JP Morgan Chase ... 1,728,5% |.. 1,708,574 |..
31320U-TC-1 ......... FHLMC Pool SD6847 MBS ~ 5.500% 10/01/54 .... ...12/04/2024 ... |Various 1,701,166 |.. 1,696,767 |..
3132DI-ER-0 . ..|FHLMC Pool SD8244 MBS ~ 4.000% 09/01/52 . 09/20/2024 ... [CitiGroup . 116,204
313200-ES-8 . ..|FHLMC Pool SD8245 MBS ~ 4.500% 09/01/52 . 09/20/2024 ... [CitiGroup .. . 3,785,722
313200-F5-7 . ..|FHLMC Pool SD8288 MBS ~ 5.000% 01/01/53 . 12/18/2024 ... | Toronto Dominion Sec . 486,491
313200-FP-3 ......... FHLMC Pool SD8274 MBS~ 4.000% 12/01/52 ... .|-...09/20/2024 ... [CitiGroup ....815,186 |.. .
313200-FR-9 ......... FHLMC Pool SD8276 MBS ~ 5.000% 12/01/52 .... .|--..12/18/2024 ... | Toronto Dominion Sec .. ... 233,325 |.. .... 240,735 |..
313200-GX-5 ......... FHLMC Pool SD8314 MBS ~ 4.500% 04/01/53 ... . |-...10/17/2024 ... |Morgan Stanley ....881,376 |.. ....912,899 |..
313200-K7-7 ......... FHLMC Pool SD8418 MBS ~ 4.500% 04/01/54 ... o |--..12/18/2024 ... |Merrill Lynch ....659,932 |.. ....700,019 |..
3133BG-QN-1 ......... FHLMC Pool QE6769 MBS ~ 4.500% 08/01/52 .... .|....12/18/2024 ... |Barclays Group Inc. ....669,822 |.. ....699,982 |..
3137BB-M7-2 ......... FHLMC FHR 4355 ZL RMBS ~ 4.000% 06/15/44 ... .|--..10/09/2024 ... |BNP Paribar Securities Corp .. .. 1,465,429 |.. 1,571,242 |..
3137BB-M7-2 ......... FHLMC FHR 4355 ZL RMBS ~ 4.000% 06/15/44 ... .|-...12/01/2024 ... | Interest Capitalization
3137FE-7K-0 ......... FHLMC FHR 4758 Z RMBS ~ 4.000% 02/15/48 .... ...10/09/2024 ... [Cantor Fitzgerald ...
3140M6-QM-8 . ..|FNVA Pool BU4959 MBS ~ 5.500% 09/01/54 .. . [Morgan Stanley ....
31400M-T5-3 . ..|FNMA Pool CB2371 MBS ~ 2.500% 12/01/51 .. .|Barclays Group Inc
31400N-DL-3 . .. |FNMA Pool CB2806 MBS ~ 2.500% 02/01/52 .. .| JP Morgan Chase ...
314000-N2-7 ......... FNVA Pool CB4908 MBS ~ 5.500% 10/01/52 . |--..09/18/2024 ... | Toronto Dominion Sec .. .... 4,904,118 |..
3140XQ-5M-5 ......... FNVA Pool FS8951 MBS ~ 3.000% 06/01/52 . |--..09/17/2024 ... | SANTANDER INVESTMENT .. ... 4,838,768 |..
31418E-D8-0 ......... FNVA Pool MA4626 MBS  4.000% 06/01/52 . |--..09/20/2024 ... [CitiGroup
31418E-HJ-2 ......... FNVA Pool MA4732 MBS ~ 4.000% 09/01/52 .|-...09/20/2024 ... [CitiGroup
31418E-U7-3 ......... FNVA Pool MA5105 MBS ~ 4.500% 08/01/53 .|--..10/17/2024 ... |Morgan Stanley .
70917T-8L-6 ......... PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Non Cal | 5.282% 11/01/34 . .|....10/31/2024 ... [ JP Morgan Chase ...
79768H-JV-1 ......... SAN FRANCISCO CITY & CNTY CA P Rev Bond Cal | 5.036% 10/01/36 ...10/04/2024 ... [Morgan Stanley .... ... 1,483,925 |.. .... 1,455,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 54,184,500 56,885,071
00206R-DR-0 ......... AT&T INC Corp Note Call MI  5.250% 03/01/37 ...ceeeeeeeeeeeeeeeee e e e e e e e e ee e e e e e e e eeee [ oreneeeennnis o 21072172024 ... [VATTOUS .eeeeeeeeeeeeti e e e ettt e e e e et e e e e e e e e e e e e e e e e e e e ne e e e e e e nna e e e e e nen e e e e nnnn e e e ennnnaaaes 567,745 |-eeeeeeeeeeeee e 562,000
00206R-HK-1 ......... AT&T INC Corp Note Call MW 4.850% 03/01/39 ... . |....11/13/2024 ... |CitiGroup .. ... 472,140 |.. ....500,000 |..
031162-DS-6 ......... AMGEN INC Corp Note Call MW 5.600% 03/02/43 .. . |--..10/21/2024 ... |Various ... 770,460 |.. ...750,000 |..
053484-AE-1 AVALONBAY COMMUNITIES Corp Note Call MW 5.300% 12/07/33 ...10/21/2024 ... |Various ... 385,286 |..
05591U-AA-5 . ..|BSREP Commercial Mortgage BSREP 2021-DC A CMBS 144A  5.462% 08/15/38 05/15/2024 ... | Interest Capitalization ............oiieiiimmeiiiiiii e e e e e e e e e e e e e e e e e e e e eennnans [eeeeennnneeeeeennne e e eeennnnaes [eeeernnr e e e e n e e n s 0
06051G-LH-0 . ..|BANK OF AMER CRP Corp Note Call MW  5.288% 04/25/34 .. 09/17/2024 ... |Merrill Lynch . 1,239,287 . 1,187,000
06051G-MA-4 . ..|BANK OF AMER CRP Corp Note Call MW  5.468% 01/23/35 .. 10/21/2024 ... |Various ..... . 580,436 .562,000
11135F-BV-2 . ..| BROADCOM INC Corp Note Call MW 144A  4.926% 05/15/37 10/21/2024 ... |Merrill Lynch . 441,480 450,000
172967-PL-9 . .| CITIGROUP INC Corp Note Call MW 5.449% 06/11/35 ...... 09/17/2024 ... |CitiGroup ..... . 624,905 .595,000
174610-8G-9 ......... CITIZENS FINANCIAL GROUP Corp Note Call MW 6.645% 04/25/35 ... .|....09/17/2024 ... |Merrill Lynch .. L TA4TAT ....675,000 |..
19828T-AB-2 ......... COLUMBIA PIPELINES OPCO Corp Note Call MW 144A  6.036% 11/15/33 ... . |--..10/18/2024 ... |Jefferies and Company .... ... 485,847 |.. ....460,000 |..
20030N-CY-5 ......... COMCAST CORP Corp Note Call MW 3.250% 11/01/39 .|....10/21/2024 ... | Various ....599,065 |.. ....750,000 |..
20030N-DH-1 ......... COMCAST CORP Corp Note Call MW 3.750% 04/01/40 . |--..12/18/2024 ... |Goldman Sachs ....325,09 |.. ....400,000 |..
20826F-BP-0 ......... CONOCOPHILL IPS COMPANY Corp Note Call MW 4.400% 07/15/27 .|....12/24/2024 ... [Tax Free Exchange .... 708,409 |.. ....675,000 |..
222793-AB-7 COUSINS PROPERTIES LP Corp Note Call MW 5.375% 02/15/32 ...12/17/2024 ... JP Morgan Chase ... 496,775 |.. ...500,000 |..
24422E-XU-8 . .. | JOHN DEERE CAPITAL CORP Corp Note Non-Call 5.050% 06/12/34 09/17/2024 ... |SG Americas Securities LLC .500, 104 . 475,000
29273V-BA-7 . ..| ENERGY TRANSFER LP Corp Note Call MW 5.600% 09/01/34 .. 10/18/2024 ... | Jane Street Execution Services . .483,000 .470,000
29375R-AC-0 . ..|Enterprise Fleet Financing LLC EFF 2024-2 A3 ABS 144A  5.610% 04/20/28 11/06/2024 ... | Wachovia Bank . 559,401 . 555,000
29379V-AY-9 . .| ENTERPRISE PRODUCTS OPER Corp Note Call MW 4.450% 02/15/43 ... 10/21/2024 ... |Various .. .840,312 .937,000
29379V-0G-6 ENTERPRISE PRODUCTS OPER Corp Note Call MW 4.950% 02/15/35 ... ...10/18/2024 ... [Jane Street Execution Services . ... 361,120 |.. ...360,000 |..
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38141G-B3-7 ......... GOLDMAN SACHS GP Corp Note Call MW 5.330% 07/23/35 .. .|-...10/18/2024 ... |Goldman Sachs Asset Managment .. .... 366,689 |.. ....360,000 |..
404119-BY-4 ......... HCA INC Corp Note Call MW 5.125% 06/15/39 o|----11/13/2024 ... |Merrill Lynch ... 472,890 |.. ....500,000 |..
46647P-EK-8 ......... JPMORGAN CHASE Corp Note Call MW 5.294% 07/22/35 .. ...09/17/2024 ... [Merrill Lynch ....877,042 |.. ....835,000 |..
46647P-ER-3 ......... JPMORGAN CHASE Corp Note Call MW 4.946% 10/22/35 . .| JP Morgan Chase ... .... 120,000 |.. .... 120,000 |..
494553-AE-0 ......... KINDER MORGAN INC Corp Note Call MW 5.400% 02/01/34 ... . | Deutsche Bank ... ... 375,432 |.. ...370,000 |..
500760-AN-6 . ..| KRAFT HEINZ FOOD Corp Note Non Cal | 6.500% 02/09/40 . [Merrill Lynch . 429,684
50076Q-AR-7 . ..| KRAFT HEINZ FOOD Corp Note Non Cal | 6.875% 01/26/39 . . |Pershing ... . 1,356,456
55336V-BX-7 . ..|MPLX LP Corp Note Call MW  5.500% 06/01/34 ................ 10/18/2024 ... | Deutsche Bank .377,208 .
56847G-AA-1 ......... Mariner Finance Issuance Trust MFIT 2024-BA A ABS 144A  4.910% 11/20/38 . .|-...10/09/2024 ... |Goldman Sachs ... ... 346,879 |.. .... 347,000 |..
571748-Bli-1 ......... MARSH & MCLENNAN COS INC Corp Note Call MW 5.150% 03/15/34 ... veer|-...09/17/2024 ... |Pershing ... ....631,432 |.. ....595,000 |..
571748-CC-4 ......... MARSH & MCLENNAN COS INC Corp Note Call MW 5.000% 03/15/35 ... ..|....10730/2024 ... [CitiGroup .. ...593,989 |.. ....595,000 |..
61747Y-FT-7 ......... MORGAN STANLEY Corp Note Call MW 5.320% 07/19/35 o |--..12/17/2024 ... | Various ,113,239 |.. ,100,000 |..
66988A-AG-9 ......... NOVANT HEALTH INC Corp Note Call MV 2.637% 11/01/36 ... .|....10/08/2024 ... [JP Morgan Chase ... 246,115 |.. 310,000 |..
68389X-AW-5 ......... ORACLE CORP Corp Note Call MW 4.500% 07/08/44 .|--..12/18/2024 ... |Merrill Lynch .. ... 341,524 |.. ....400,000 |..
68389X-BP-9 ......... ORACLE CORP Corp Note Call MW 3.800% 11/15/37 .|....10/21/2024 ... | Various ... 325,249 |.. .... 375,000 |..
693475-BZ-7 ......... PNC FINANCIAL SERVICES Corp Note Call 5.401% 07/23/35 . ...10/18/2024 ... Market Axess . ....492,590 |.. ....480,000 |..
693475-CA-1 . ..|PNC FINANCIAL SERVICES Corp Note Call 4.812% 10/21/32 . 10/16/2024 ... |CitiGroup ..... .380,000 .380,000
718547-AY-8 . ..|PHILLIPS 66 CO Corp Note Call MW  4.950% 03/15/35 .... 10/18/2024 ... | Deutsche Bank .372,601 .380,000
74350L-AC-8 . .| PROLOGIS TARGETED US Corp Note Call MW 144A  5.250% 01/15/35 .. 10/21/2024 ... |Various ..... .565, 185 .562,000

T97440-BK-9 ......... SAN DIEGO G & E Corp Note Non Call  6.000% 06/01/39

. |--..11/13/2024 ... | Deutsche Bank ....637,866 |.. ....600,000 |..
83207V-AA-6 ......... SWB Private Education Loan Tru SMB 2024-F A1A ABS 144A  5.060% 03/16/54 . .|....10/29/2024 ... |Goldman Sachs ... 437,215 |.. ... 437,223 |..
83444M-AR-2 ......... SOLVENTUM CORP Corp Note Call MW 5.600% 03/23/34 .|--..12/31/2024 ... |Tax Free Exchange ....200,682 |.. ....200,000 |..
857477-CR-2 ......... STATE STREET CORP Corp Note Call 4.675% 10/22/32 .|-...10/17/2024 ... |Morgan Stanley ....380,000 |.. ....380,000 |..
89231W-AA-1 ......... Toyota Auto Loan Extended Note TALNT 2023-1A A ABS 144A  4.930% 06/25/36 ... .|----10/18/2024 ... [Harris Nesbitt Corp . L 711,184 .. ....700,000 |..
89239T-AE-2 ......... Toyota Auto Receivables Ouwner TAOT 2024-D A4 ABS  4.430% 04/15/30 . .|-...10/10/2024 ... [Mizuho Investor Sec Co .... 158,957 |.. .... 159,000 |..
89788M-AS-1 ......... TRUIST FINANCIAL CORP Corp Note Call MW 5.711% 01/24/35 . |--..09/17/2024 ... | JP Morgan Chase ....629,373 |.. ....595,000 |..
91159H-JR-2 ......... [US BANCORP Corp Note Call MW 5.678% 01/23/35 ...10/18/2024 ... |SumRidge Partners . ....626,544 |.. ....600,000 |..
92277G-BA-4 . ..| VENTAS REALTY LP Corp Note Call MV 5.000% 01/15/35 . 12/18/2024 ... |Merrill Lynch .. .288,480 .300,000
94973V-BB-2 . .. | WELLPOINT INC Corp Note Non Call 4.650% 01/15/43 . 12/18/2024 ... |Goldman Sachs . 264,321 .300,000
95000U-3K-7 . ..| WELLS FARGO CO Corp Note Call MW  5.499% 01/23/35 . 10/21/2024 ... |Various .. . 1,461,939 ,417,000
29250N-BR-5 .. .. |ENBRIDGE INC Corp Note Call MW 5.700% 03/08/33 .... A ....10/21/2024 ... |Various .. .390,678 375,000
252551 -AS-1 ..|Diameter Capital CLO DCLO 2021-2A A1R CLO 144A  6.025% 10/15/37 . D ....10/11/2024 ...|JP Morgan Chase .350,000 350,000
TT34IN-AL-9 . ..|Rockford Tower CLO Ltd ROCKT 2021-3A AR CLO 144A  5.795% 01/15/3 D ....11/22/2024 ... | Jefferies and Company . . 350,000 350,000
874060-BL-9 . .| TAKEDA PHARMACEUTICAL Corp Note Call M 5.650% 07/05/44 ......... D ....10/21/2024 ... [Various .........ccceeuunns .970,800 .937,000
96466C-All-8 Whitebox CLO | Ltd WBOX 2020-2A A1R2 CLO 144A  5.901% 10/24/37 D... ...11/08/2024 ... [Mizuho Investor Sec Co ... ....500,000 |.. ....500,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 29,327,852 29,117,223 348,641
2509999997. Total - Bonds - Part 3 88,683,852 91,367,294 489,667
2509999998. Total - Bonds - Part 5 7,916,092 8,046,955 14,871
2509999999. Total - Bonds 96,599, 944 99,414,249 504,538
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 96,599, 944 XXX 504,538
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3620A5-A8-2 .. | GNMA Pool 719231 MBS ~ 4.500% 07/15/40 ..12/01/2024 . [Paydown ... ....2,066 ....2,19% 0 ... (108)[... .. (108) ... ....2,066 |.... L0 UV ..07/15/2040 .
3620A9-PQ-8 .. | GNMA Pool 723231 MBS ~ 4.000% 10/15/39 ... ..12/01/2024 . [Paydown . 5117 .5,480 |.. L0 . (256) (256) 5,117 . 0 .0 ..10/15/2039 .
3620AP-KC-8 .. | GNMA Pool 735691 MBS ~ 4.500% 04/15/40 ... ..12/01/2024 . [Paydown . .2,988 .. 3,187 |.. L0 . (132) (132) .2,988 | 0 .0 ..04/15/2040 .
3620AR-YR-6 .. | GNMA Pool 737920 MBS ~ 4.500% 01/15/41 ... ..12/01/2024 . [Paydown . .1,685].. 1,797 |.. 0 ...(74) ..(74) .1,685 |. 0 .0 ..01/15/2041 .
38380K-GF-6 .. | GNMA 2017-172 PA RMBS ~ 3.000% 02/20/47 ... |....... .12/01/2024 . [Paydown ... ...47,498 .. 46,206 46,776 |.. () T2 .0 ... 47,498 |.... L0 o0 ..02/20/2047 .
912828-WJ-5 .. |US Treasury Note  2.500% 05/15/24 ..........|....... ..05/15/2024 . [Maturity ...ocooooieiiiies ooeneniiieiiies | 3, 000 000 |.......... 3,000,000 |......... 3,198,281 |......... 3,024,687 |................. [V (24,687) (24,687) |..coeeeeeennnns [ 3,000,000 [..eeeeeiiiennnns [V P 0 ..05/15/2024 .
0109999999 Subtotal - Bonds - U.S. Governments 3,059,354 3,059,354 3,257,146 3,083,890 0 (24,536) 0 (24,536) 0 3,059,354 0 0 , XXX
419792-H4-1 ...|HAWAII ST GO Bond Cal | 5.000% 08/01/27 .. | ....... |..08/01/2024 .|Ca|| 100.0000 ... |ueeeeeeiiiiiiiiiiiins foreiiininnns 70,000 |......c..... 70,000 ............. 75,09 |............. 73,288 |ooevveiiiiinnnns [V PP [(010) PP [V P [(O70) [ P 72,780 |oeeviiiiinnnns [\ PP (2,780))........... (2,780)].cccennnn 3,500 |..08/01/2027 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 70,000 70,000 75,099 73,288 0 (507) 0 (507) 0 72,780 0 (2,780) (2,780) 3,500 XXX
CHICAGO IL O'HARE INTERNATIONA Rev Bond Cont
167593-KT-8 .. | Call 5.000% 01/01/25 ...ccoeeeeeeieeieeenns ..12/02/2024 . (Cal | 100.0000 ... .. 530,000 ...579,635 L0 ..01/01/2025 .
3128MJ-25-8 .. |FHLMC Pool GO8784 MBS ~ 3.500% 10/01/47 . ..12/01/2024 . [Paydown .. .6,547|.. 6,728 |.. 0 ..10/01/2047 .
3128MJ-3N-8 .. |FHLMC Pool GO8804 MBS  3.500% 03/01/48 .. ..12/01/2024 . [Paydown . 0 ..03/01/2048 .
3128MJ-VZ-0 .. |FHLMC Pool G08631 MBS ~ 3.000% 03/01/45 ... |....... |.. 12/01/2024 . | Paydown .... L0 ..03/01/2045 .
3128MJ-YD-6 .. |FHLMC Pool GO8707 MBS ~ 4.000% 05/01/46 ... |....... ..12/01/2024 . [Paydown ... L0 ..05/01/2046 .
3128MJ-23-7 .. |FHLMC Pool GO8761 MBS ~ 3.500% 05/01/47 ... |....... .12/01/2024 . [Paydown ... L0 ..05/01/2047 .
3128MJ-ZM-5 .. |FHLMC Pool GO8747 MBS ~ 3.000% 01/01/47 ... |....... ..12/01/2024 . [Paydown ... L0 ..01/01/2047 .
3128MJ-2W-3 .. | FHLMC Pool GO8756 MBS ~ 3.000% 04/01/47 ... |.......|.. 12/01/2024 . | Paydown .... L0 ..04/01/2047 .
3128PR-LN-7 .. | FHLMC Pool J12133 MBS ~ 4.000% 05/01/25 ... |....... ..03/01/2024 . [Paydown ... L0 ..05/01/2025 .
31202L-YA-7 .. |FHLMC Pool C04305 MBS ~ 3.000% 11/01/42 ... |....... ..12/01/2024 . [Paydown ... L0 ..11/01/2042 .
3131XY-G8-6 .. |FHLMC Pool ZM4723 MBS ~ 3.500% 11/01/47 ... |....... ..12/01/2024 . [Paydown ... L0 ..11/01/2047 .
3131XY-WF-2 .. | FHLMC Pool ZM5146 MBS ~ 4.000% 12/01/47 .. ..12/01/2024 . [Paydown . 0 ..12/01/2047 .
3132A5-FC-4 ...|FHLMC Pool 784663 MBS ~ 3.500% 05/01/46 .. ..12/01/2024 . [Paydown . 0 ..05/01/2046 .
3132AD-TZ-1 .. | FHLMC Pool ZT1468 MBS ~ 3.000% 11/01/46 . ..12/01/2024 . [Paydown . 0 ..11/01/2046 .
31320M-4E-2 ...|FHLMC Pool SD0821 MBS ~ 3.500% 01/01/52 ... ..12/01/2024 . [Paydown . 0 ..01/01/2062 .
31320M-A8-8 .. | FHLMC Pool SD0031 MBS ~ 3.000% 08/01/46 ... ..12/01/2024 . [Paydown . 0 ..08/01/2046 .
3132DM-XN-0 .. | FHLMC Pool SD0685 MBS ~ 3.500% 09/01/51 ... |....... .12/01/2024 . [Paydown ... ... 206,443 . 200 403 L0 ..09/01/2051 .
3132DN-IIH-2 ...|FHLMC Pool SD1548 MBS ~ 3.500% 08/01/52 ... |....... ..04/01/2024 . [Paydown ... .. (93,271) ..(88,640) L0 ..08/01/2052 .
313200-CC-8 ...|FHLMC Pool SD2767 MBS ~ 5.000% 05/01/53 ... |....... ..12/01/2024 . [Paydown .. L0 ..05/01/2053 .
3132D0-PP-5 ...|FHLMC Pool SD3130 MBS ~ 5.500% 06/01/53 ... |....... ..09/13/2024 . | Morgan Stanley L0 ..06/01/2053 .
313200-PP-5 ...|FHLMC Pool SD3130 MBS ~ 5.500% 06/01/53 ... |....... ..09/01/2024 . [ Paydown L0 ..06/01/2063 .
313200-RZ-1 ...|FHLMC Pool SD3204 MBS ~ 5.500% 07/01/53 ....{....... ..09/13/2024 . [ Stonex Financial Corp . . L0 ..07/01/2083 .
313200-RZ-1 ...|FHLMC Pool SD3204 MBS ~ 5.500% 07/01/53 .. ..09/01/2024 . [ Paydown ... . 190,752 |.. ... 191,587 |.. 0 ..07/01/2083 .
313200-TK-2 ...|FHLMC Pool SD3254 MBS ~ 5.000% 06/01/53 .. ..09/13/2024 .| CitiGroup ..4,164,249 |.. 4,101,785 |.. 0 ..06/01/2053 .
313200-TK-2 ...|FHLMC Pool SD3254 MBS ~ 5.000% 06/01/53 .. ..09/01/2024 . [Paydown . .170,89% |.. .168,331 |.. 0 ..06/01/2063 .
31320V-7D-1 .. | FHLMC Pool SDB092 MBS ~ 3.000% 09/01/50 .. ..12/01/2024 . [Paydown . 0 ..09/01/2050 .
31320V-LK-9 .. |FHLMC Pool SD7530 MBS ~ 2.500% 11/01/50 .. ..12/01/2024 . [Paydown . 0 ..11/01/2050 .
3132H0-DB-5 ...|FHLMC Pool Q13698 MBS ~ 3.000% 12/01/42 ... |.......|.. 12/01/2024 . | Paydown .... L0 ..12/01/2042 .
3132H0-M4-1 ... FHLMC Pool Q13979 MBS ~ 3.000% 12/01/42 ... |....... ..12/01/2024 . [Paydown ... L0 ..12/01/2042 .
3132JA-PW-9 ...|FHLMC Pool Q19036 MBS ~ 3.500% 06/01/43 ... |....... .12/01/2024 . [Paydown ... L0 ..06/01/2043 .
31320L-AJ-2 ...|FHLMC Pool Q30008 MBS ~ 3.500% 12/01/44 ... |....... ..12/01/2024 . [Paydown ... L0 ..12/01/2044 .
31320M-QF-1 .. | FHLMC Pool 031353 MBS ~ 3.500% 02/01/45 ....{....... ..12/01/2024 . [Paydown ... L0 ..02/01/2045 .
313200-TV-4 ...|FHLMC Pool 034163 MBS ~ 3.500% 06/01/45 ... |....... ..12/01/2024 . [Paydown ... L0 ..06/01/2045 .
31320R-TW-0 .. | FHLMC Pool 035064 MBS  3.500% 08/01/45 ... ..12/01/2024 . [Paydown ... L0 ..08/01/2045 .
3132WH-5N-1 ... FHLMC Pool 044452 MBS ~ 3.000% 11/01/46 ... ..12/01/2024 . [Paydown ... L0 ..11/01/2046 .
3132XC-R3-1 ...| FHLMC Pool G67706 MBS ~ 3.500% 12/01/47 . ..12/01/2024 . [Paydown . 0 ..12/01/2047 .
3132XU-FH-3 ...|FHLMC Pool 051967 MBS ~ 3.500% 11/01/47 .. ..12/01/2024 . [Paydown . 0 ..11/01/2047 .
3132Y1-YV-4 .. |FHLMC Pool 057923 MBS ~ 4.000% 08/01/48 .. ..12/01/2024 . [Paydown . 0 ..08/01/2048 .
31334X-KT-5 .. |FHLMC Pool 0A1206 MBS  3.000% 07/01/49 ... |.......|.. 12/01/2024 . | Paydown ... 0. ..07/01/2049 .
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31334Y-VF-1 .. |FHLMC Pool QA2414 MBS  3.000% 09/01/49 ... ..12/01/2024 . [Paydown ... .. 3,251 ... L0 .. (115))... ... 3,251 |, L0 ..09/01/2049 .
31334Y-VH-7 .. |FHLMC Pool QA2416 MBS ~ 3.000% 09/01/49 .. ..12/01/2024 . [Paydown . 2,470 L0 . 2,470 |. 0 ..09/01/2049 .
3133A9-UL-7 .. |FHLMC Pool 0B3287 MBS ~ 2.500% 08/01/50 .. ..12/01/2024 . [Paydown . . 35,588 L0 35,588 |. 0 ..08/01/2050 .
3133AB-UT-5 .. | FHLMC Pool Qb5094 MBS ~ 2.500% 11/01/50 .. ..12/01/2024 . [Paydown . .20,841 L0 20,841 |. 0 ..11/01/2050 .
3133AM-SV-9 .. | FHLMC Pool QC3232 MBS ~ 3.000% 06/01/51 ... |....... .12/01/2024 . [Paydown .. ...61,365 ... L0 ...61,365 |.... L0 ..06/01/2051 .
3133BM-TV-7 .. | FHLMC Pool QF0564 MBS ~ 5.500% 09/01/52 ... |....... ..09/17/2024 . [Wachovia Bank 0. L0 ..09/01/2052 .
3133BM-TV-7 .. |FHLMC Pool QF0564 MBS ~ 5.500% 09/01/52 ... |....... ..09/01/2024 . [ Paydown L0 L0 ..09/01/2052 .
3133KH-CP-9 ...|FHLMC Pool RA1878 MBS ~ 3.500% 12/01/49 ... |....... ..12/01/2024 . [Paydown ... 0. L0 ..12/01/2049 .
3133KK-AE-9 .. |FHLMC Pool Ra3605 MBS ~ 2.500% 10/01/50 ... |.......|.. 12/01/2024 . | Paydown .... L0 L0 ..10/01/2050 .
3133KK-AH-2 .. | FHLMC Pool RA3608 MBS ~ 2.500% 09/01/50 ... |....... ..12/01/2024 . [Paydown ... 0. L0 ..09/01/2050 .
3133KK-D6-3 .. | FHLMC Pool RA3725 MBS ~ 2.000% 10/01/50 ... |....... ..12/01/2024 . [Paydown ... L0 L0 ..10/01/2050 .
3133KK-ND-7 .. | FHLMC Pool RA3988 MBS ~ 2.500% 11/01/50 ... |....... ..12/01/2024 . [Paydown ... 0. L0 ..11/01/2050 .
3133KM-SE-6 .. | FHLMC Pool RA5917 MBS ~ 3.000% 09/01/51 .. ..12/01/2024 . [Paydown . L0 0 ..09/01/2051 .
3133KN-F7-3 .. |FHLMC Pool RAG490 MBS ~ 3.000% 12/01/51 .. ..12/01/2024 . [Paydown . L0 0 ..12/01/2051 .
3133KN-KX-0 .. | FHLMC Pool RA6610 MBS  3.000% 01/01/52 . ..12/01/2024 . [Paydown . L0 0 ..01/01/2062 .
3133KP-X9-4 ...|FHLMC Pool RA7904 MBS ~ 4.500% 10/01/52 ... |....... ..09/17/2024 . [CitiGroup .. 0. L0 ..10/01/2052 .
3133KP-X9-4 ...|FHLMC Pool RA7904 MBS ~ 4.500% 10/01/52 ... |....... ..09/01/2024 . [ Paydown ... L0 L0 ..10/01/2062 .
3133KR-NH-3 ...|FHLMC Pool RA9392 MBS ~ 5.000% 07/01/53 ... |....... .09/13/2024 . [CitiGroup .. 0. L0 ..07/01/2083 .
3133KR-NH-3 ...|FHLMC Pool RA9392 MBS ~ 5.000% 07/01/53 ... |....... ..09/01/2024 . [ Paydown L0 L0 ..07/01/2083 .
3135GA-CR-0 .. | FNMA Note Call 1.900% 01/25/36 .......ooeee [ eeeenn |-n 09/27/2024 . [Wachovia Bank .. 0. L0 ..01/25/2036 .
3136AN-GF-8 .. |FNMA FNR 2015-22 HT RMBS ~ 3.000% 04/25/45 |....... ..12/01/2024 . [Paydown ............ceevees 0 0 ..04/25/2045 .
FNMA FNA 2016-M7 A2 CMBS ~ 2.499% 09/25/26
BIIBAS-ARA .| s | e .. 12/01/2024 . [Paydown .........ccovrenee. 0 0 ..09/25/2026 .
FNMA FNMA 2018-14 PA RIBS ~ 3.500% 04/25/47
3136B1-FP-4 .. ..12/01/2024 . [ Paydown ... L0 L0 ..04/25/2047 .
3137BG-QJ-1 .. |FHLMC FHR 4456 RMBS ~ 3.500% 05/15/44 .. ..12/01/2024 . [Paydown . L0 0 ..05/15/2044 .
3137BH-YG-6 .. |FHLMC FHR 4477 RMBS ~ 3.500% 07/15/44 ... ..12/01/2024 . [Paydown . L0 0 ..07/15/2044 .
3137BP-VM-8 .. | FHLMC FHMS K152 A1 CMBS ~ 2.830% 05/25/30 . ..12/01/2024 . [Paydown . L0 0 ..05/25/2030 .
3137F4-J7-8 .. |FHLMC FHR 4775 HB RMBS ~ 3.500% 05/15/45 .. ..09/24/2024 . | Toronto Dominion Sec L0 0 ..05/15/2045 .
3137F4-J7-8 .. |FHLMC FHR 4775 HB RMBS ~ 3.500% 05/15/45 .. |....... ..09/01/2024 . [ Paydown 0. L0 ..05/15/2045 .
3137FA-MT-2 .. |FHLMC FHR 4709 EA RMBS ~ 3.000% 01/15/46 .. |....... ..12/01/2024 . [Paydown ... L0 L0 ..01/15/2046 .
3137FE-S5-0 .. |FHLMC FHR 4767 LA RMBS ~ 3.500% 08/15/46 .. |....... .12/01/2024 . [Paydown ... 0. L0 ..08/15/2046 .
3137FE-SL-5 .. |FHLMC 4767 PA RMBS ~ 3.500% 02/15/47 .......[....... ..12/01/2024 . [Paydown ... L0 L0 ..02/15/2047 .
3138A2-BQ-1 .. | FNMA Pool AH0946 MBS ~ 4.000% 12/01/40 .....{....... ..12/01/2024 . [Paydown ... 0. L0 ..12/01/2040 .
3138A7-F6-0 .. |FNMA Pool AH5588 MBS ~ 5.000% 02/01/41 .....|....... ..12/01/2024 . [Paydown ... L0 L0 ..02/01/2041 .
3138AS-38-6 .. | FNMA Pool AJ1693 MBS  4.500% 09/01/41 ..12/01/2024 . [Paydown ... 0. L0 ..09/01/2041 .
313BAN-EN-9 .. | FNMA Pool AJ4640 MBS  4.000% 10/01/41 ..12/01/2024 . [Paydown ... L0 L0 ..10/01/2041 .
3138EH-3V-2 .. |FNMA Pool AL1711 MBS ~ 4.500% 08/01/41 ... ..12/01/2024 . [Paydown . L0 0 ..08/01/2041 .
3138EH-FB-3 .. |FNMA Pool AL1061 MBS ~ 4.000% 02/01/41 ... ..12/01/2024 . [Paydown . L0 0 ..02/01/2041 .
3138EJ-LA-4 .. |FNMA Pool AL2120 MBS  4.000% 02/01/41 ... ..12/01/2024 . [Paydown . L0 0 ..02/01/2041 .
3138EM-Y3-9 .. |FNMA Pool AL5229 MBS ~ 5.000% 01/01/44 .....|.......|.. 12/01/2024 . | Paydown .... L0 L0 ..01/01/2044 .
3138EN-Y8-6 .. |FNMA Pool AL6134 MBS  3.000% 09/01/43 .....{....... ..12/01/2024 . [Paydown ... 0. L0 ..09/01/2043 .
3138ER-FX-3 .. |FNMA Pool AL9181 MBS  3.000% 10/01/46 .... |....... .12/01/2024 . [Paydown ... L0 L0 ..10/01/2046 .
3138LR-05-4 ...|FNMA Pool A01375 MBS ~ 3.500% 08/01/42 .....{....... ..12/01/2024 . [Paydown ... 0. L0 ..08/01/2042 .
3138LT-WL-8 .. |FNMA Pool A03350 MBS ~ 4.000% 05/01/42 .....{....... ..12/01/2024 . [Paydown ... L0 L0 ..05/01/2042 .
3138LX-N7-0 .. | FNMA Pool A06713 MBS ~ 4.000% 06/01/42 .....|....... ..12/01/2024 . [Paydown ... 0. L0 ..06/01/2042 .
3138LY-HB-6 .. |FNMA Pool A07425 MBS ~ 3.500% 08/01/42 .....{....... ..12/01/2024 . [Paydown ... L0 L0 ..08/01/2042 .
3138M1-JG-4 .. |FNMA Pool A09262 MBS ~ 3.500% 07/01/42 .....|....... ..12/01/2024 . [Paydown ... O L0 ..07/01/2042 .
3138MH-3J-0 .. | FNMA Pool AQ2600 MBS  3.500% 12/01/42 ..... ....... ..12/01/2024 . | Paydown ... 0. 0. ..12/01/2042 .
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3138ML-FS-8 .. |FNMA Pool AQ4676 MBS ~ 3.500% 11/01/42 ..12/01/2024 . [Paydown ... ....818 |.. L0 L0 UV ..11/01/2042 .
3138NN-R2-8 .. | FNMA Pool AQ6804 MBS ~ 3.500% 11/01/42 ... ..12/01/2024 . [Paydown . ..1,056 L0 0 .0 ..11/01/2042 .
3138MS-A4-1 .. | FNMA Pool AQ9926 MBS ~ 3.000% 12/01/42 ... ..12/01/2024 . [Paydown . L0 0 .0 ..12/01/2042 .
3138NI-XS-3 .. | FNMA Pool AR0688 MBS ~ 3.000% 12/01/42 ... ..12/01/2024 . [Paydown . L0 0 .0 ..12/01/2042 .
3138I9-SE-1 .. | FNMA Pool AS0516 MBS ~ 3.000% 09/01/43 .....|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..09/01/2043 .
3138WA-PE-1 .. | FNMA Pool AS1320 MBS ~ 4.000% 12/01/43 .....{....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..12/01/2043 .
3138IB-EL-5 .. |FNMA Pool AS1938 MBS ~ 5.000% 03/01/44 .....{....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..03/01/2044 .
3138IB-UC-7 .. | FNMA Pool AS2378 MBS ~ 3.500% 05/01/44 .....{....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..05/01/2044 .
3138D-6L-0 .. |FNMA Pool AS4474 MBS ~ 3.000% 02/01/45 .....|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..02/01/2045 .
3138D-N6-4 .. |FNMA Pool AS4012 MBS ~ 3.500% 12/01/44 .....{....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..12/01/2044 .
3138IF-LC-8 .. |FNMA Pool AS5722 MBS ~ 3.500% 09/01/45 .....|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..09/01/2045 .
3138lJ-JD-1 .. | FNMA Pool AS8359 MBS ~ 3.000% 11/01/46 .....|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..11/01/2046 .
3138IK-3E-3 .. | FNMA Pool ASO796 MBS ~ 3.500% 06/01/47 ... ..12/01/2024 . [Paydown . L0 0 .0 ..06/01/2047 .
3138IIV-FU-0 .. | FNMA Pool AT7378 MBS ~ 4.500% 10/01/43 ... ..12/01/2024 . [Paydown . L0 0 .0 ..10/01/2043 .
3138XH-7G-0 .. |FNMA Pool AV6294 MBS ~ 4.000% 12/01/43 ... ..12/01/2024 . [Paydown . L0 0 .0 ..12/01/2043 .
3138Y3-2C-4 ...|FNMA Pool AX2570 MBS ~ 4.000% 11/01/44 .....{....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..11/01/2044 .
3138YE-HD-2 .. |FNMA Pool AY1127 MBS ~ 3.500% 04/01/45 .....|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..04/01/2045 .
3138YN-MS-3 .. | FNMA Pool AY8468 MBS ~ 4.000% 08/01/45 .... |....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..08/01/2045 .
3138YN-RB-5 .. | FNMA Pool AY8581 MBS ~ 3.500% 08/01/45 .....|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..08/01/2045 .
3138YX-TH-8 .. |FNMA Pool AZ5951 MBS ~ 4.000% 10/01/45 .....{....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..10/01/2045 .
3140E0-6Q-3 .. |FNMA Pool AZ8078 MBS ~ 3.500% 08/01/45 .... |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..08/01/2045 .
3140EB-G2-1 .. | FNMA Pool BA6516 MBS ~ 3.500% 12/01/45 .....|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..12/01/2045 .
3140EW-NT-8 .. |FNMA Pool BC2201 MBS ~ 3.500% 04/01/46 .....|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..04/01/2046 .
3140F8-LY-1 .. |FNMA Pool BD1242 MBS ~ 3.500% 06/01/46 ... ..12/01/2024 . [Paydown . L0 0 .0 ..06/01/2046 .
3140FB-KY-5 .. | FNMA Pool BD3910 MBS ~ 3.000% 08/01/46 ... ..12/01/2024 . [Paydown . L0 0 .0 ..08/01/2046 .
3140H1-WJ-5 .. |FNMA Pool BJ0648 MBS ~ 3.500% 03/01/48 ... ..12/01/2024 . [Paydown . L0 0 .0 ..03/01/2048 .
3140J8-VQ-3 .. |FNMA Pool BM4222 MBS ~ 3.000% 01/01/44 ... ..12/01/2024 . [Paydown . L0 0 .0 ..01/01/2044 .
3140J9-SN-2 ...|FNMA Pool BM5024 MBS ~ 3.000% 11/01/48 ... ..12/01/2024 . [Paydown . L0 0 .0 ..11/01/2048 .
3140JA-PG-7 .. | FNMA Pool BM5822 MBS ~ 3.000% 11/01/48 .....{....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..11/01/2048 .
3140KE-HY-7 .. | FNMA Pool BP6546 MBS  3.000% 08/01/50 .....|....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..08/01/2050 .
3140KL-DM-1 .. | FNMA Pool BQ1007 MBS  3.000% 07/01/51 .... |....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..07/01/2051 .
3140KR-Q7-7 .. | FNMA Pool BQ5877 MBS ~ 2.500% 11/01/50 .....{....... ..12/01/2024 . [Paydown ... . . 0. L0 .0 . ..11/01/2050 .
3140KT-DP-7 .. | FNMA Pool BQ7309 MBS ~ 2.500% 11/01/50 .....{....... ..12/01/2024 . [Paydown ... .. 19,344 |.. L0 L0 .0 . ..11/01/2050 .
3140LQ-AJ-9 .. | FNMA Pool BT1808 MBS ~ 2.500% 06/01/51 .... |....... ..12/01/2024 . [Paydown 89,623 [...cevvriiiinnns 0 (VN 0 ..06/01/2051 .
Pierpont Securities LLC
3140MQ-AK-5 .. | FNMA Pool BV9909 MBS  4.500% 06/01/52 .....|....... L.00/17/2024 .| e e | 732,518 |...oevenneee 731,632 ..t 725,116 |............ 725,253 [..eeviiiiiinnnnne 0 (VN F 7,355 ..06/01/2052 .
3140MQ-AK-5 .. | FNMA Pool BV9909 MBS ~ 4.500% 06/01/52 .....|....... ..09/01/2024 . [ Paydown ... ...89,711 ... L0 L0 ..06/01/2062 .
314008-KG-9 .. | FNMA Pool CA1194 MBS ~ 4.000% 02/01/48 .....{....... ..12/01/2024 . [Paydown ... 0. L0 ..02/01/2048 .
31400A-AJ-9 .. |FNMA Pool CA2708 MBS ~ 4.000% 05/01/48 .....|....... ..12/01/2024 . [Paydown ... L0 L0 ..05/01/2048 .
31400C-4B-9 ...|FNMA Pool FM2963 MBS ~ 3.000% 02/01/50 .....{....... ..12/01/2024 . [Paydown ... 0. L0 ..02/01/2050 .
31400E-D9-0 .. | FNMA Pool CA6427 MBS ~ 3.000% 07/01/50 .....{....... ..12/01/2024 . [Paydown ... L0 L0 ..07/01/2050 .
31400E-DS-8 .. | FNMA Pool CA6412 MBS ~ 2.500% 07/01/50 ... ..12/01/2024 . [Paydown . L0 0 ..07/01/2050 .
31400E-LU-4 .. |FNMA Pool CA6638 MBS ~ 2.500% 08/01/50 ... ..12/01/2024 . [Paydown . L0 0 ..08/01/2050 .
31400E-XQ-0 .. | FNMA Pool CA6986 MBS ~ 2.000% 09/01/50 ... ..12/01/2024 . [Paydown ... . . 52,135 L0 0 ..09/01/2050 .
3140QE-YX-4 .. |FNMA Pool CA7025 MBS ~ 2.500% 09/01/50 ... ..09/13/2024 . [ SANTANDER |NVESTMENT 3 670 833 |.. 3 171 830 |.. . 3,176,183 L0 0 ..09/01/2050 .
3140QE-YX-4 .. |FNMA Pool CA7025 MBS ~ 2.500% 09/01/50 ... ..09/01/2024 . [ Paydown ... 296,148 |.. . 255,890 |.. . 256,241 L0 0 ..09/01/2050 .
3140QF-5F-2 .. | FNMA Pool CA8045 MBS ~ 2.500% 12/01/50 .....|....... ..12/01/2024 . [Paydown ... .. 53,169 |.. L0 L0 ..12/01/2050 .
31400F-A2-5 .. | FNMA Pool CA7224 MBS ~ 2.000% 10/01/50 .....{....... ..12/01/2024 . [Paydown ... .. 50,061 |[.. O L0 ..10/01/2050 .
31400F-A3-3 .. | FNMA Pool CA7225 MBS  2.000% 10/01/50 .....{....... ..12/01/2024 . | Paydown ... .. 50,173 |.. 0. 0. ..10/01/2050 .
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31400F-S2-6 .. |FNMA Pool CA7725 MBS ~ 2.500% 11/01/50 ..12/01/2024 . [Paydown ... ....50,851 ... .. 50,851 .. 53,513 |.. L0 ....(2,662) ... L0 ..11/01/2050 .
31400F-S4-2 ...|FNMA Pool CA7738 MBS ~ 2.500% 11/01/50 ... ..12/01/2024 . [Paydown . . 58,543 61,614 L0 .(3,071) 0 ..11/01/2050 .
31400G-A9-8 .. |FNMA Pool CA8131 MBS ~ 2.500% 12/01/50 ... ..12/01/2024 . [Paydown . .61,787 65,100 L0 .(3,313) 0 ..12/01/2050 .
31400G-AU-1 .. | FNMA Pool CA8118 MBS ~ 2.000% 12/01/50 ... ..12/01/2024 . [Paydown . .61,352 63,587 L0 .(2,2%5) 0 ..12/01/2050 .
31400G-ED-5 .. |FNMA Pool CA8231 MBS ~ 2.500% 12/01/50 .....|....... .12/01/2024 . [Paydown ... ....86,251 ... .. 91,433 |.. L0 ....(5,182) ... L0 ..12/01/2050 .
31400G-PL-5 .. | FNMA Pool CA8526 MBS  2.500% 01/01/51 .....|....... ..12/01/2024 . [Paydown ... ... 44,913 ... .. 47,069 |.. 0. ... (2,156) )... L0 ..01/01/2051 .
31400G-RW-9 .. | FNMA Pool CA8600 MBS ~ 2.500% 01/01/51 ... [....... ..12/01/2024 . [Paydown ... ....90,282 ... .. 93,260 |[.. L0 ....(3,008)|... L0 ..01/01/2051 .
31400K-5J-3 ...|FNMA Pool CB0281 MBS ~ 3.000% 06/01/51 ... |....... ..12/01/2024 . [Paydown ... ....68,761 ... L 73,119 |.. 0. ... (4,359) ... L0 ..06/01/2051 .
31400K-F4-5 .. |FNMA Pool CBO186 MBS ~ 3.000% 04/01/51 .... [.......|.. 12/01/2024 . | Paydown .... ... 44,250 |... .. 46,847 |.. L0 ... (2,597))... L0 ..04/01/2051 .
31400K-GB-8 .. | FNMA Pool CB0193 MBS ~ 3.000% 04/01/51 .....{....... ..12/01/2024 . [Paydown ... ....61,772... .. 65,434 |.. 0. ....(3,662)|... L0 ..04/01/2051 .
31400K-NP-9 ...| FNMA Pool CBO397 MBS ~ 3.000% 05/01/51 .....|....... ..12/01/2024 . [Paydown ... ....88,454 ... .. 93,507 |[.. L0 ....(5,083) ... L0 ..05/01/2051 .
31400K-ZA-9 .. | FNMA Pool CBO736 MBS ~ 3.000% 06/01/51 ... |....... ..12/01/2024 . [Paydown ... ... 49,199 ... .. 52,169 |.. 0. ..(2,970)|... L0 ..06/01/2051 .
31400L-D2-9 ...|FNMA Pool CB1020 MBS ~ 2.000% 07/01/51 ... ..12/01/2024 . [Paydown . .52,379 53,163 L0 (784) 0 ..07/01/2051 .
31400L-MX-1 .. | FNMA Pool CB1273 MBS ~ 2.000% 08/01/51 ... ..12/01/2024 . [Paydown . . 36,253 31,899 L0 .. 4,354 0 ..08/01/2051 .
31400M-VQ-4 .. |FNMA Pool CB2422 MBS ~ 3.000% 12/01/51 ... ..12/01/2024 . [Paydown . .58,978 . . 61,252 L0 .(2,274) 0 ..12/01/2051 .
31400N-GI-6 .. | FNMA Pool CB2912 MBS ~ 3.500% 02/01/52 .....|....... ..09/17/2024 . [CitiGroup .. ,023,690 |... ..2,148,130 |......... ,993 398 ,995,752 |.. e 0 [ 1125 |0 [ 1,125 |... L0 ..02/01/2052 .
31400N-GIW-6 .. | FNMA Pool CB2912 MBS ~ 3.500% 02/01/52 .....[....... ..09/01/2024 . [ Paydown ... ...139,289 |... . 139,289 .. 129,255 e 0 fe 9,880 | 0 [ 9,880 |... L0 ..02/01/2052 .
31400N-YJ-5 ...|FNMA Pool CB3412 MBS ~ 3.500% 04/01/52 .....|....... .12/01/2024 . [Paydown ... ... 23,541 ... e 0 [ 1125 |0 [ 1,125 |... L0 ..04/01/2052 .
31400P-JA-6 .. |FNMA Pool CB3856 MBS ~ 4.000% 06/01/52 .....|....... ..12/01/2024 . [ Paydown 265,626 ... L0 ... (468)|... L0 ..06/01/2062 .
31400P-JJ-7 ...|FNMA Pool CB3864 MBS  4.500% 06/01/52 .....|....... ..09/17/2024 . [ Goldman Sachs .. ,320,364 |... .1, 0. .. (3B51) ... L0 ..06/01/2052 .
31400P-JJ-7 ...|FNMA Pool CB3864 MBS  4.500% 06/01/52 .....|....... ..12/01/2024 . [Paydown ... L0 ..(6,920) ... L0 ..06/01/2062 .
3140X4-D8-6 .. | FNMA Pool FM1026 MBS ~ 3.500% 02/01/48 .....|....... ..12/01/2024 . [Paydown ... 0. L0 ..02/01/2048 .
3140X4-DF-0 .. |FNMA Pool FM1001 MBS ~ 3.500% 11/01/48 .... |....... ..12/01/2024 . [Paydown ... L0 L0 ..11/01/2048 .
3140X4-PB-6 .. |FNMA Pool FM1317 MBS ~ 4.000% 10/01/48 ... ..12/01/2024 . [Paydown . L0 0 ..10/01/2048 .
3140X4-TQ-9 .. |FNMA Pool FM1458 MBS ~ 4.500% 04/01/49 ... ..12/01/2024 . [Paydown . L0 0 ..04/01/2049 .
3140X4-VZ-6 .. |FNMA Pool FM1531 MBS  3.500% 03/01/48 ... ..12/01/2024 . [Paydown . L0 0 ..03/01/2048 .
3140X5-WX-7 .. |FNMA Pool FM2461 MBS  3.500% 03/01/50 ... ..12/01/2024 . [Paydown . L0 0 ..03/01/2050 .
3140X6-JH-5 .. | FNMA Pool FM2963 MBS ~ 3.000% 02/01/50 ... ..12/01/2024 . [Paydown . L0 0 ..02/01/2050 .
3140X8-3G-0 .. |FNMA Pool FM5298 MBS ~ 3.500% 10/01/50 .....{....... .12/01/2024 . [Paydown ... L0 L0 ..10/01/2050 .
3140X8-EE-3 .. | FNMA Pool FM4632 MBS ~ 2.000% 10/01/50 .....{....... ..12/01/2024 . [Paydown ... 0. L0 ..10/01/2050 .
3140X8-N5-2 .. |FNMA Pool FM4911 MBS ~ 2.500% 11/01/50 .....{....... ..12/01/2024 . [Paydown ... L0 L0 ..11/01/2050 .
3140XC-6B-9 .. | FNMA Pool FM8965 MBS ~ 2.500% 10/01/51 .....{....... ..12/01/2024 . [Paydown ... 0. L0 ..10/01/2051 .
3140XC-N6-1 .. | FNMA Pool FM8512 MBS ~ 2.500% 08/01/51 .....|....... ..12/01/2024 . [Paydown .. L0 L0 ..08/01/2051 .
3140XC-WV-6 .. |FNMA Pool FM8759 MBS  2.500% 09/01/51 .....|....... ..09/13/2024 . | SANTANDER INVESTMENT 2 979 905 . 0. L0 ..09/01/2051 .
3140XC-WV-6 .. |FNMA Pool FM8759 MBS ~ 2.500% 09/01/51 ... ..09/01/2024 . [ Paydown ... 191,248 |.. . 191,561 L0 0 ..09/01/2051 .
3140XC-ZA-9 .. | FNMA Pool FM8836 MBS ~ 3.000% 11/01/50 ... ..12/01/2024 . [Paydown . 40,202 L0 0 ..11/01/2050 .
3140XD-AQ-9 .. | FNMA Pool FM9014 MBS ~ 2.000% 09/01/51 ... ..12/01/2024 . [Paydown . . 150,227 L0 0 ..09/01/2051 .
3140XE-AT-1 .. | FNMA Pool FM9917 MBS ~ 3.000% 12/01/51 ... ..12/01/2024 . [Paydown . . 251,485 L0 0 ..12/01/2051 .
3140XF-V3-2 .. |FNMA Pool FS0633 MBS ~ 3.000% 02/01/52 ... ..12/01/2024 . [Paydown . L0 0 ..02/01/2052 .
3140XH-LA-3 .. |FNMA Pool FS2120 MBS ~ 4.000% 06/01/52 .....|....... ..09/17/2024 . [Harris Nesbitt Corp ... 0. L0 ..06/01/2052 .
3140XH-LA-3 .. |FNMA Pool FS2120 MBS ~ 4.000% 06/01/52 .....|....... ..09/01/2024 . [ Paydown ... L0 L0 ..06/01/2062 .
3140XJ-AE-3 .. |FNMA Pool FS2704 MBS ~ 3.500% 08/01/52 .....|....... .12/01/2024 . [Paydown . 0. L0 ..08/01/2052 .
BNP Paribar Securities
3140XJ-BJ-1 .. | FNMA Pool FS2740 MBS ~ 3.500% 06/01/49 .....{....... ..09/17/2024 . | Corp 0. L0 ..06/01/2049 .
3140XJ-BJ-1 .. |FNMA Pool FS2740 MBS ~ 3.500% 06/01/49 .....{....... ..09/01/2024 . [Paydown . L0 L0 ..06/01/2049 .
3140XJ-D9-1 .. | FNMA Pool FS2827 MBS ~ 4.000% 09/01/52 .....|....... ..12/01/2024 . [ Paydown 0. L0 ..09/01/2052 .
3140XJ-GT-4 .. |FNMA Pool FS2909 MBS ~ 5.500% 09/01/52 .....|....... ..09/17/2024 . [Wachovia Bank .. L0 L0 ..09/01/2052 .
3140XJ-GT-4 .. |FNMA Pool FS2909 MBS ~ 5.500% 09/01/52 .....|....... ..09/01/2024 . [ Paydown O L0 ..09/01/2052 .
3140XJ-GU-1 .. | FNMA Pool FS2910 MBS  5.500% 09/01/52 ..... ....... ..09/17/2024 . [Wachovia Bank .. .. 565,557 ... 570,594 0. 0. ..09/01/2052 .
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3140XJ-GU-1 .. | FNMA Pool FS2910 MBS  5.500% 09/01/52 ..09/01/2024 . | Paydown 0 .. (285)[... ...(285) ... ...28,913 |.... L0 ..09/01/2052 .

3140XJ-KH-5 .. | FNMA Pool FS2995 MBS ~ 5.500% 10/01/52 ... ..09/13/2024 . | SANTANDER INVESTMENT 0 (134) ..2,299,086 |. 0 ..10/01/2052 .

3140XJ-KH-5 .. | FNMA Pool FS2995 MBS ~ 5.500% 10/01/52 ... ..09/01/2024 . | Paydown .. 0 (729) 0 ..10/01/2052 .

3140XK-UN-8 .. | FNMA Pool FS4196 MBS ~ 4.500% 10/01/50 ... ..12/01/2024 . | Paydown . . 0 X 0 ..10/01/2050 .

3140XL-JH-2 .. | FNMA Pool FS4763 MBS ~ 2.500% 06/01/51 .....|....... ..12/01/2024 . |Paydown .... . . . 147 086 . 127 620 0 147 086 |.... 0. ..06/01/2051 .

31416V-Y6-5 .. | FNMA Pool ABO732 MBS ~ 4.000% 06/01/39 .....|....... ..12/01/2024 . |Paydoun .... .3, ....3,392 ....3,605 0 ... 3,392 | 0. ..06/01/2039 .

31417A-42-9 .. | FNMA Pool AB4439 MBS ~ 3.500% 02/01/42 .....|....... ..12/01/2024 . |Paydown .... 0 ... 2,169 |.... 0. ..02/01/2042 .

31417A-QE-2 .. | FNMA Pool AB4052 MBS ~ 4.000% 12/01/41 .....|....... ..12/01/2024 . [Paydown ... 0 ...9,341 | 0. ..12/01/2041 .

31417G-AS-5 .. | FNMA Pool AB9016 MBS  3.000% 04/01/43 .....|....... ..12/01/2024 . | Paydown .... 0 0. ..04/01/2043 .

31418C-4G-6 .. |FNMA Pool MA3522 MBS ~ 4.500% 11/01/48 .....|....... ..12/01/2024 . |Paydoun .... 0 0. ..11/01/2048 .

31418C-84-7 .. | FNMA Pool MA3238 MBS ~ 3.500% 01/01/48 .....|....... ..12/01/2024 . |Paydoun .... VN 0. ..01/01/2048 .

31418C-ZJ-6 .. |FNMA Pool MA3444 MBS ~ 4.500% 08/01/48 .....|....... ..12/01/2024 . |Paydoun .... 0 0. ..08/01/2048 .

31418D-2N-1 .. | FNMA Pool MA4380 MBS  3.000% 07/01/51 ... ..12/01/2024 . | Paydown . 0 0 ..07/01/2051 .

31418D-CB-6 .. | FNMA Pool MA3665 MBS ~ 4.500% 05/01/49 ... ..12/01/2024 . | Paydown . 0 0 ..05/01/2049 .

31418D-FT-4 .. | FNMA Pool MA3777 MBS ~ 4.500% 09/01/49 ... ..12/01/2024 . | Paydown . 0 0 ..00/01/2049 .

31418D-J0-6 .. | FNMA Pool MA3870 MBS ~ 2.500% 11/01/49 .....{....... ..12/01/2024 . [Paydown ... 0 4,419 |... 0. .. 11/01/2049 .

31418D-RT-1 .. | FNMA Pool MA4097 MBS  3.000% 08/01/50 .... |....... ..12/01/2024 . |Paydown ... 0 L(2,47)]... L0 ..08/01/2050 .

31418D-YB-2 .. | FNMA Pool MA4305 MBS ~ 2.000% 04/01/51 .....|....... ..12/01/2024 . |Paydoun .... 0 0. ..04/01/2051 .

31418V-CB-6 .. | FNMA Pool AD7265 MBS ~ 4.000% 07/01/25 .....|....... ..12/01/2024 . |Paydown .... 0 0. ..07/01/2025 .

35563P-JK-6 ...|FHLMC 2019-1 M55D RMBS ~ 4.000% 07/25/58 .. | ....... ..12/01/2024 . |Paydoun .... 0 0. ..07/25/2058 .
LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink

B4627R-AL-4 .. | 3.615% 02/01/29 ...oooiiiuiiiiiiiiiiiiieeeeees | e ..08/01/2024 . |Paydown ........cccuveeeees forneeniiiii e 479,397 oo 479,397 | 479,397 | 479,397 | (U [\ (O TR [\ O 0 foeeeannne 479,397 |oeeeeiiiiiiens (L R (1 [0 PO 12,884 |..02/01/2029 .
NEW YORK ST DORM AUTH REVENUES Rev Bond Non

64990G-Y4-8 .. |Call  2.512% 07/01/33 ...ooeriiiiiiiiieaiiis [ e ..12/10/2024 .| JP Morgan Chase ......... feceeeeeiiiiiiiniiins e 674,311 ... 795,000 |....covennns 641,684 |............ 651,634 |......ooeeennne [N F 11,470 | [N 11,470 oo 0 foeeeannne 663,104 |........cceeee (I 11,207 | 11,207 oo 28,846 [..07/01/2033 .
OKLAHOMA ST DEV FIN AUTH Rev Bond Non Cal |

678908-3Z-5 .. | 4.285% 02/01/34 ...ooeeviiiiiiiiiiieee e e ..08/01/2024 .| Call 100.0000 ..... foueeeeeiiiiiiieeees e 95,837 [oeeeennnnn 95,837 |- 95,837 |...oveennnne 95,837 [oeeeeiiiiiiinns (U [\ (O TR [\ O (I IO 95,837 |..eeviieiiiines (L R (1 (110 PO 3,091 |..02/01/2034 .
PORT OF OAKLAND CA Rev Bond MW 1.949%

735000-TQ-4 .. | 05/01/28 ....evveeeieiiiiiiiiiiiiieiieeeiieeeeeeeiiaes [ ceeeees ..05/01/2024 . [Cal | 100.0000 ..... |oeeeeeeeeeeiniiiiiins forveniiiinnnns 4,083 [ 4,083 ). 4,083 |l 4,083 [c.oveeeiniinnnnee (VN (1 PO [V [\ O [\ OO 4,083 | (L R (1 (18 PO 40 (..05/01/2028 .
WEST TRAVIS CNTY Rev Bond Non Call ~ 5.000%

956320-DD-8 ...| 08/15/24 ... s ..08/15/2024 . [Maturity .......ooocconns fooeeiiiiiiiiiiiiiin e 1,000,000 |.......... 1,000,000 |......... 1,173,860 |......... 1,017,386 ..o [ RN (17,386)]..cceeeennnnnnnn [ R (17,386) |-..eeveennnnnee 0f....... 1,000,000 |................ [\ AT [\ P [ PPN 50,000 |..08/15/2024 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 49,460,806 51,069, 199 49,034,388 48,877,197 0 (71,402) 0 (71,402) 0 48,805,806 0 654,999 654,999 1,609,878 XXX
ABBVIE INC Corp Note Call M 3.200%

00287Y-BX-6 .. | 11/21/29 ..oooiiiiiiiiiiiiiiieee e | e ..03/25/2024 . [Various .......ccccoevvnns feereeiiiiiiiiiniiiins feeeeinns 1,129,968 |........... 1,225,000 |......... 1,157,878 |......... 1,162,985 |.vveeieeennns (V) FRURRR 2,020 [cvvnnnnnnnnnnnns [V FORRRR 2,020 | 0l....... 1,165,005 |................ 0. (35,037)f......... (35,037)f.vvvvvnnnnns 13,649 |.. 11/21/2029 .
ABBVIE INC Corp Note Call M 2.600%

00287Y-BZ-1 .. | 11/21/24 oooiiiiiiiiiiiieee e | e L. 1172172024 . [Maturity ..oooooeeniniins [ e 325,000 |...cconnnnnee 325,000 |....ovveenns 324,765 |............ 324,946 |...ooeveeinnnnns (O [ O (VN [T R [N FRURR 325,000 [..euvennnnnnnnnn (VN [V [V O 8,450 [..11/21/2024 .
Ally Auto Receiv ALLYA 2022-2 A3 ABS

02008M-AC-3 .. | 4.760% 05/17/27 ......eevveviiniiiiieeiiiiiieeeea | e .. 12/15/2024 . |Paydown ........ccovueeeeeefornenniniiii e 683,969 |............. 683,969 |............ 683,961 |............ 683,938 |....cvvneiennnne (O 21 P (VN K2 R [N SRR 683,969 [.....cccuvnnnnee (VN [V (VN O 24,264 |..05/17/2027 .
AMERICAN EXPRESS CO Corp Note Call  3.625%

025816-BK-4 .. | 12/05/24 ......vvvvieiiiiiiiiieeeciieeee e [ e .. 11/04/2024 .| Cal | 100.0000 ... foeeeeeeiiiiiiiineens e 350,000 [...ccennnnee 350,000 |....vvveenns 348,345 |............ 349,820 |...cvviiiinnne (1N R 163 | (O 163 | [N FSURR 349,983 |..oovvviiiinnns [V A7 [ 7 [ 11,59 |.. 12/05/2024 .
AMERICAN EXPRESS CO Corp Note Call  4.050%

025816-CH=7 .. | 05/03/29 .....evvveieeiiiiiiiiieeeciiieee e [ e ..00/20/2024 . |Various .......ccccoeeviinn foreeiiiiiii e 698,334 |.......eee 695,000 |.......c.... 693,700 |............ 693,977 |.ooociiiiinnnne (1N R 127 o (O 127 | [N SRR 694,103 [....vvvvnnnnnne (VN FORRRRR 4,231 [ 4,231 [oeniiiiinns 25,020 |..05/03/2029 .
AMERICAN EXPRESS CO Corp Note Call 5.043% Goldman Sachs Asset

025816-DF-3 .. | 05/01/34 ...oooiviiiiiieiiiiiiice e [ e ..00/17/2024 . | Managment ............ccoee feueeeieiiiiiiins s 758,336 [..vveeennnnen 735,000 |....vvvennns 723,299 |..eunennn 723,762 |ooevvneeannne (VN R 597 | (O 597 foeeiiiiiiinns [N FSURR 724,359 |oeevviiiiiinnns (VN FR, 33,977 |eevvvnanns 33,977 [evvvennnnnns 32,639 |..05/01/2034 .
AMGEN INC Corp Note Call M 5.250%

031162-DR-8 .. | 03/02/33 ......oevvieiiiiiiiiiieeiiiiieee e [ e ..00/23/2024 . |Wachovia Bank ............feccereiiiiiniins i 413,478 ..o 395,000 |....vvvennns 393,756 ....connes 393,837 | (O [£ 7] (VN FE T R [N FSURR 393,910 [ovuininninnnns (VN FR, 19,568 |........... 19,568 |....ocennnnn 22,005 |..03/02/2033 .
APPLE INC Corp Note Call MW 2.850%

037833-CU-2 ...| 05/11/24 .oooiiiiiiiiiiiiiiiecc e [ e ..06/1172024 . [Maturity ...ooovvvvinnns foonniiiiiiis e 1,250,000 |........... 1,250,000 |......... 1,223,675 |.......... 1,248,199 |.evveieennnns (I S 1,801 [oveeiiiiiiinns [V R 1,801 [oveeiiiinns 0f....... 1,250,000 |....ceeeennnns (VN [V (VN O 17,813 ..05/11/2024 .
ASSURANT CLO ASRNT 2018-1A A CLO 144A

04623T-AA-3 .. | 5.919% 04/20/31 ....oovvriiiiiiiiiiiiceecciiee [ e ..10/21/2024 . |Paydown ........ccovuvveneefornennnniii e 466,641 |............. 466,641 1............ 466,851 |............ 483,922 [...uvvnnnnnnnnnne 0t (17,281)]c i [N R (17,281) |oeeeeeeeeeees [N FRRRR 466,641 |................ (VN [V (1 PR 18,589 |..04/20/2031 .
AUTOZONE INC Corp Note Call M 4.500%

053332-BC-5 .| 02/01/28 ...oooiiiiiiiiiiiiiiiieee e [ e ..00/20/2024 . |Barclays Group Inc. ....|occoooiiivieniiiiiss foeeeennne 1,543,877 |........... 1,530,000 |......... 1,528,501 |......... 1,528,761 [ (1N R 205 | (O 205 [oeeiiiiiinnns 0f...... 1,628,965 |[....ccvnnnnnnne (VN F, 14,912 |......... 14,912 |l 78,795 |..02/01/2028 .
BMI Vehicle Lease Trust BMILT 2023-1 A3 ABS

05593A-AC-3 ...|5.160% 11/25/25 ...oeviiiiunieeeeiiiiiiiiieeiiiiiis [ cenens ..12/25/2024 . | Paydoun ... ...168,689 |... .. 168,689 .. 168,685 . 168,682 .. R .. 168,689 |.... .. 11/25/2025 .
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BX Trust BX 2019-XL A CMBS 144A  5.432%
056054-AA=7 .. | 10/15/36 ...eeeeeeeieeeeeeeiee e ..02/15/2024 .| Paydown .....eeeeeeennnnies foeeennee e e 223,433 |.ceeeinnnns 223,433 |.eeeennes 223,782 |............ 223,511 |oeeeieieeiiens (V1N PSRRI ) | ISR | I FRSRUURRRRR ¢4 ) | AEURRRRRR | [ ISR, 223,433 |oeeeeeeeeeennnnn 0 o [V [V 2,456 |..10/15/2036 .
BX Trust BX 2021-SOAR A CMBS 144A  5.182%
05608M-AA-2 .. | 08/15/38 ....eeeeeeeeeeeeeeiee e e ..05/15/2024 . |Paydown .....eeeeeemnnnesfoeeeenie e e 17,567 |oeeenee 17,567 |oeeeeeenee 17,567 [oeeeeeeenee 17,567 |oeeeeeeeeeeeeee (V1N IR | I ISR | ) FOUSRURRRRTU | B RURRRRR | ) AT 17,567 oo 0 e [V (U AP 217 |..06/15/2038 .
COMM Mor tgage Tr COMM 2014-CR20 A3 CMBS
12592L-BH-4 ...| 3.326% 11/10/47 ..08/01/2024 .| Paydown ... .. 326,632 .. 345,349 ..11/10/2047 .
COMM MORTGAGE TR COMM 2014-LC17 A5 CMBS
12502U-BK-5 .. | 3.917% 10/10/47 ..oeeeeeeieeeeee s ..09/01/2024 .| Paydown .....eeeeeeemnnnes foeeemniieeeeeenies e 325,000 |.....ccennenn 325,000 |.eevennnnnen 342,164 |............ 326,422 |..ooeeveeeeeeen O | (1,422) [ 0 e (1,422) | O e 325,000 [-.eeevvvneeeeee 0 founiiieiiiins [V [V A 9,078 [..10/10/2047 .
COMM MORTGAGE TR COMM 2014-CR21 A3 CMBS
12592R-BF-5 ...| 3.528% 12/10/47 .. ..10/01/2024 .| Paydown ... ...700,419 |... .. 700,419 ... 745,837 704,212 |.. ..700,419 |.... ..12/10/2047 .
CNH 2021-A A3 CNH .
12598A-AC-4 .. | 12/15/25 .oeeiieeiee e ..11/15/2024 .| Paydown .....eoeveeemnneesfoeeennee s e 305,143 |..eeeeeeeen 305,143 |............ 305,071 |oeeeeennnnns 305,132 |oeveieeeeeennnns O foeeeeemmee T e O [ 1 [0 e 305,143 [.oeeeeeeiieeeeen O e [V (U AP 614 |..12/15/2025 .
COMM 2013-300P A COMM 2013-300P A1 CMBS 144A
12625X-AA-5 .. | 4.353% 08/10/30 ..11/22/2024 .| P Morgan Chase ... ...680,655 |... ... 705,000 ...643,313 . 669,731 |.. L0 ..682,376 |.... ..08/10/2030 .
CSAIL COMMERCIAL CSA
126281-AZ-7 .. | 3.505% 04/15/50 .....eoeeeeeeeeeeeeeeniee e ..12/01/2024 .| Paydown .....eoeveeemnnneesfoeeemneeeeeeenes e 701,18 |oeeeennenes 701,118 |..... .. 741,077 |oeeeeennnnns 704,704 [.ccoeeennnnnns 0 ..04/15/2050 .
Credit Suisse Mortgage Trust CSMC 2022-NoM!
126416-AA-4 .. | A1 RVBS 144A  2.265% 11/25/66 ............... ..12/01/2024 .| Paydown .....eereeemnnnesfoeeeeneeeeeeens e 26,819 [..cceennennnns 26,819 |cevennnnnnns 26,819 [....ccennnnnn 26,811 [ 0 foeeeeeemmieee 8 e 0 e 8 e 0 e 26,819 |..eeeeeiiieeeenn O et [V (U AP 354 |..11/25/2066 .
CVS HEALTH CORP Corp Note Call MW 5.250%
126650-DU-1 .. | 02/21/33 ..o ..09/23/2024 . | DAIWA CAPITAL MARKETS . |.eeevveeeeeeemnnnns Jovnereeees 644,622 |............. 630,000 [....ceeeenee 628,885 |....cevnnnnn 628,960 [....ccvvvnnnnnnns [N PR - - I ISR | I FOSRRRRRRRUR ;B AORRRRR | ) IO 629,026 |......oeeeeeeeenO feuennnns 15,596 |........... 15,596 |.oeevvnnnnnns 36,107 [..02/21/2033 .
CAPITAL ONE FINANCIAL CO Corp Note Call
14040H-CS-2 ...|4.927% 05/10/28 .....ceeeeeneeeeeeeeene e eeeees ..09/20/2024 . |Pershing .......cccevvueees |oevemmmnneeecmnniins Joeneeeens 692,980 |......cce 685,000 [.....cceenee 685,000 |.....cee.nn. 685,000 [....cevvvnnnnnnns [N IR | I FUURPRRR | I FORRRRURRRRRT | N RRRPRRRRRE | B TR 685,000 |eeveuuieieeennn O foeeieiinnies 7,980 |eeeeennnnnn 7,980 [.ooeeeeen 29,344 |..05/10/2028 .
CITIGROUP INC Corp Note Call MW 4.658%
172967-NS-6 .. | 05/24/28 .....eeeeeeieeeeeeeeeee e ..09/20/2024 .| Wachovia Bank .........cc.|eeeeeeireeeemnninns Joninneeens 252,453 |.cceeinnns 250,000 |...evnnnnnnn 250,000 |.eeeevennnns 250,000 [.eeeeeeeennnnnns O foeeeeeeeemmieee s O e O et 0 [ 0 e 250,000 |eevenniereeennn O [ 2,453 | 2,453 o 9,672 [..05/24/2028 .
CITIGROUP INC Corp Note Call MV 5.610%
172967-NX-5 .. 109/29/26 .....ceeeeeeeeeeeeeeeee e ..03/22/2024 . IMerrill Lynch ..ccovveeees]oermmmnineeeemniies Joreeeeeeens 586,609 |............. 585,000 |.......nn... 585,000 |..ccevnnnnns 585,000 [..eeeeeeeennnnnns (1) PSRRI | I IR | I FRRRRRUU | ROTRRRRRR | [ ISR 585,000 |eeveuniereeennn O foreieinnniis 1,609 |oeevennnnnns 1,609 |.eeeeenennnns 16,136 |..09/29/2026 .
COMM MORTGAGE TR COMM 2015-LC19 A4 CMBS
200474-BC-7 .. | 3.183% 02/10/48 ....coeeeeeeeieeeeeiieee e ..12/01/2024 .| Paydown .....eeeeeeemnniesfoeeennee s e 432,081 |............. 432,081 |............ 416,215 |............ L A PO O foeeeeeeeennn 7,804 [ O [ 7,804 [ 0 e 432,081 [ooeeeeeeiieeeeen O [ [V [V AU 13,075 ..02/10/2048 .
Danby Park CLO, Ltd DANBY 2022-1A A1A CLO
236057-AA-3 .. | 144A  6.717% 10/21/35 ooeeerreeeeeeeinns ..03/26/2024 .| Deutsche Bank .........c.|eeeemmirreeeennins Jounenns 1,005,210 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [-.eeueeeeennnnns [N FORRRRRR | I IO | I FOSRRUURRRRRUU | N IURRRRRR | ) IS 1,000,000 |-.eevveneeeeenn 0 fereieeennnn 5,210 [oeeeeeenee 5,210 foereeeeennns 32,588 |..10/21/2035 .
DUKE ENERGY OHIO INC Corp Note Call MW
26442E-AJ-9 ...|5.250% 04/01/33 oeeerieieieeeeie e ..03/22/2024 .| Deutsche Bank ...........|eeeereireeeemnninns Joiineeeens 248,748 |............. 246,000 |............ 245,862 |............ 245,875 |oeeeeeeeinnnnnn O oo 2 e O e 2 [ 0 e LT U | I I 2,871 | 2,871 [t 6,278 |..04/01/2033 .
EOG RESOURCES IN Corp Note Call MW 4.375%
26875P-AU-5 .. | 04/15/30 ..eeeeeeeiee e ..09/20/2024 .| Merrill Lynch ..ocovveeei]iemmmmnineeeenniees Joreeeeeens 131,594 |.......c...e 130,000 |............ 129,948 |............ 129,965 |..eeeeeeeeennnnns O foeeeeeeeemmeed o O e 4 [ 0 e 129,968 |...evvueeeeennn 0 [ 1,625 [.ooeeennnnnn 1,625 |ceenns 5,340 |..04/15/2030 .
EASTMAN CHEMICAL CO Corp Note Call MW
277432-AX-8 .. |5.750% 03/08/33 .....ceeeeeereieeeeennieeeeeeennas ..03/22/2024 . |Pershing .......cccevueees |oevemmmnneeeemnninns Joeeeeeens 248,516 |............. 245,000 |............ 244,963 |............ 244,966 |....oeeeeennnnnn O foeeeeeeemmeee T e O e T [ 0 e 244,966 |.....covveeeeen0 foueennens 3,550 [ 3,550 [ceeeeeennnnn 7,748 |..03/08/2033 .
EDvestinU Privat EDVES 2022-A A ABS
28165A-AA-7 .. |5.250% 11/25/40 eevveeeeeeieieee e ..03/26/2024 .| Goldman Sachs ............|eeeereereeeemnninns Joeeeeeens 309,206 |............. 314,214 |............ 306,439 |............ 308,304 |....eeeeeinnnnns O foeeeeenns ()i O [ (B94) [ 0 e 307,909 [..oeeevvenieeenn O feeeins 1,297 [oeeeeennnnns 1,297 |oeeeeeeees 4,262 |..11/25/2040 .
EDvestinU Privat EDVES 2022-A A ABS
28165A-AA-7 .. |5.250% 11/25/40 eoevveeieeeeeeieee e ..03/25/2024 . | Paydown .......oeveeeennnesfoeeeeneeeeeeens e 13,769 |oeeenee 13,769 [ceeeenee 13,428 |oeeneennnnes 13,510 [ooeeieeiiins 0 foeeeeeeeeeenn259 i 0 289 [l 0 e 13,769 |veeeeeieeeenn O [ [V (U AP 118 |..11/25/2040 .
EDVES 2021-A A EDVES 2021-A A ABS 144A
28166L-AA-2 .. | 1.800% 11/25/45 .....ceevereaeieeiiiieeeeeeeeenns ..12/25/2024 . |Paydown .....eoeeeeemnnnnsfoeeeeneeeeees e 47 | 1,147 | 1,134 | 1,139 [ 0 [ 8 e 0 e 8 el 0 e L 7 OO | I IO [V (U AP 109 .. 11/25/2045 .
Enterprise Fleet EFF 2022-3 A2 ABS 144A
29374F-AB-9 .. |4.380% 07/20/29 .....oieeeeieieee e ..09/24/2024 .| Deutsche Bank ...........|eeeereiirreeemnninns Joviineeeens 259,785 |..vueeees 260,426 |............ 257,364 |............ 258,990 |vvvuneeeeennnns O o294 i O 294 [ 0 e 259,284 |o.eeeeeeeieenn 0 e 502 |oueeeeeeeees L5117 I 8,713 ..07/20/2029 .
Enterprise Fleet EFF 2022-3 A2 ABS 144A
29374F-AB-9 .. |4.380% 07/20/29 .....oieeeeiieeeeeeee e ..09/20/2024 .| Paydown ......oeeeeeennnies|oeeenne e e 160,938 |..cevvnennnns 160,938 |..evvnnnnnes 159,046 |............ 160,050 [..oeevvvnnnnnnnes O foeeeieeeeennn888 [ O 888 [ 0 e 160,938 [ovveeeeeeennnn 0 foeeeiiiieeees [V [V 2,938 |..07/20/2029 .
EQUIFAX INC Corp Note Call MW 5.100%
204429-AV=7 .| 12/15/27 e ..09/20/2024 .| Merrill Lynch ..ocovveeei]iemmmmnineeeenniees Joreeeeeens 869,584 |............. 850,000 [...eeeenee 849,210 |............ 849,548 |....coeiieinnnnnn O fooeeeeeeemeaenn 77 e O el 77 e 0 e 849,625 [....ccvvveeeenn0 [ 19,959 |........... 19,959 [.ieeenn 33,476 |..12/15/2027 .
ESTEE LAUDER CO INC Corp Note Call MW
29736R-AN-0 .. |2.000% 12/01/24 ....coeeeeeiieeeeeeiee e ..12/01/2024 . IMaturity ....oooveeeeeeens foevmmnieeeeeenees o 150,000 |-.vvunnneeees 150,000 |............ 149,132 |..ceeeenees 149,835 |..eeeieeeiennnns O foeeeeeennen 165 [ 0 e 165 [ 0 e 150,000 [veeeeeeernnnn 0 fooeeeniiieeeees [V [V A 3,000 |..12/01/2024 .

30161N-BK-6 ..

30298D-AF-6 ..

31573C-AA-3 ..

EXELON CORP Corp Note Call MW 5.300%
03/15/33 ...
FHLMC FRESB 2019-SB64 A10F CMBS
05/25/29 ...
Ellington Financial Mtge Trust EFMT 2022-1

A1 RMBS 144A  2.206% 01/25/67 ..

..00/23/2024 .

..12/01/2024 .

..12/01/2024 .

JP Morgan Chase ...

Paydown ....ceeeeenneennnns

Paydown ....

...327,135 |...

.. 313,000

...312,671

..03/15/2033 .

..05/25/2029 .

..01/25/2067 .
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ELLINGTON FINANCIAL MTGE TR EFMT 20201-1 A1
31574X-AA-6 .. |RMBS 144A  0.797% 02/25/66 .......ccoeeeeeeees|eeenns ..12/01/2024 . [Paydown ........coevvvveviis]orniniiiiniiiins o, 4,872 [ 4,872 4,872 |l 4,871 [oeiiiiininne (VN P PO [V 2 fooiiiiiiinns (VN F 4,872 |l (VN (1 PO [V 21..02/25/2066 .
Ford Credit Auto Lease Trust FORDL 2023-A A3
345287-AD-8 .. |ABS  4.940% 03/15/26 .......oevvvveriiiiiiiiiins | eeeens ..12/15/2024 . [Paydown ........coevvvvviiiioniiiiinniiiiins |, 272,590 |.cooeeeennns 272,590 |............ 272,586 |............ 272,576 |.ocooeeeeens [V L) PO, (VN L3N S [N . 272,590 |[oeeeeeinnnnnnee (VN (1 PO (1 O 10,123 [..03/15/2026 .
Ford Credit Auto Owner Trust FORDO 2022-C A3
34535A-AD-2 ...|ABS  4.480% 12/15/26 .......evvrrriniiniiiiiinin | e ..12/15/2024 . [Paydown ... ...532,872|... .. 532,872 ... 532,841 . 532,839 .. ..532,872 |.... ..12/15/2026 .

GATX CORP Corp Note Call MW
361448-BC-6 .. | 11/07/28 ..ooeeeiiiiiiiee e | e ..00/27/2024 . |Various ......ccccceeevvinn founeeiiniii e 561,985 |............. 558,000 |.......ccu.. 558,000 |............ 558,000 ...ccoeeuvennns (U [\ (O TR [\ O 0 foeeeannne 558,000 |...oeveeernnnen 0 foreeeeene 3,985 ... 3,985 [..oeeeennnne 22,638 |..11/07/2028 .
GS MORTGAGE SECU GSMS 2016-GS2 AAB CMBS
36252T-AS-4 ...| 2.922% 05/10/49 ..
GM Financial Securitize

..12/01/2024 . |Paydown .... ...233,880 |... .. 233,880 ...227,750 282,725 |.. 0 1, . ..233,880 |.... .. 0 ... , ..05/10/2049 .

362650-AD-8 .. | A3 ABS  4.820% 08/16/27 ......coevvunrrieiiii| e .. 12/16/2024 . |Paydown ........cccooeenei o 448,985 |............. 448,985 |............ 448,911 [........... 448,935 |.....ooeeennns [V R, 50 foreeieieiiiens [V R 50 e 0 foeenennn. 448,985 |.......cceeeens (O R [V R [V PRI 18,769 |..08/16/2027 .
GLOBAL PAYMENTS INC Corp Note Call MW
37940X-AP-7 .. | 4.950% 08/15/27 ...ovveeneiiiiiiiiiiiiieeeceet e ..00/20/2024 . |Merrill Lynch ...260,672 |... .. 255,000 ... 254,804 . 254,850 |.. .0 ..254,878 |.... ..08/15/2027 .

GOLDMAN SACHS GP Corp Note Ca .

38141G-VX-9 .. | 10/28/27 oo | e ..03/22/2024 . |Mizuho Investor Sec Co [....ocoovvcueeernnnns feeeeiiiiie 635,368 |............. 615,000 |............ 643,554 |............ 614,979 | [N ()] F (U ()] AR 0 foeeeannne 614,975 [.ooooiiinnnns (I 20,392 | 20,392 |oooeeiinns 18,645 |.. 10/28/2027 .
GOLDMAN SACHS GP Corp Note Call MW 3.272%

381416-10-3 .. |09/29/25 ..o [ e ..09/29/2024 . [Cal | 100.0000 ..... |oeeeeeeeerinniiiiiens fervennnnnnns 390,000 f..evvvennnes 390,000 |..eeeennnns 390,000 |...ceennnns 390,000 [.vvvvvvennnnnnee (VN (1 PO (O TR [\ O 0 foeeeannne 390,000 [-..evveeeinnnen (L R (1 [0 PO 12,761 |..09/29/2025 .
GoodLeap Sustainable Home Impr GOOD 2023-1GS

38237V-AA-4 .. | A ABS 144A  5.520% 02/22/55 .......coeerrvcns|cennnns .. 12/20/2024 . |Paydown ........ccoeeeeinns foreniiiiiii e 3,961 |- 3,961 [coeeeiianns 3,960 |...cceveeennnne 3,960 |...overeeiinnes (U LI IO (O TR 1 [ [\ OO 3,961 |oooiiiiieennne (L R (1 [0 PO 108 |..02/22/2055 .
GREAT AMERICA LEASING RECEIVAB GALC 2022-1

39154T-BI-7 .. | A3 ABS 144A  5.080% 09/15/26 .......cevveee | eennnne .. 12/15/2024 . [Paydown .......ccceeeeerii fooniiiiiiinii [ 69,415 [ 69,415 |.....eeee. 69,403 |............. 69,405 [.......cceveeenns (U [N F (O TR LT IO (I IO 69,415 |....ooeiiunes (L R (1 (110 PO 3,378 |..09/15/2026 .
Honda Auto Receivables Owner T HAROT 2023-1

43815J-AC-7 .. | A3 ABS  5.040% 04/21/27 ..ooovueeriieieciin | e .. 12/21/2024 . [Paydown .......cccveeeerii forniiiiiiii [ 27,954 ..o 27,954 | 27,949 ... 27,950 [eeeeeiiiiianns (U L3 F (O TR L IO (I IO 27,954 oo (L R (1 (110 PO 1,400 |..04/21/2027 .
IBM CORP Corp Note Call M 4.150%

459200-KT=7 .. | 07/27/27 oo | e ..09/20/2024 . | Deutsche Bank ...........foeeeeiiiiiiiiiiiiis foeeeennne 2,360,199 |........... 2,350,000 |.......... 2,346,945 |.......... 2,347,785 oo [N T 432 | [N 432 oo 0f....... 2,348,187 | (I 12,012 | 12,012 |t 112,696 |..07/27/2027 .
JP MORGAN CHASE JPMCC 2015-JP1 A4 CMBS

46590K-AD-6 .. | 3.650% 01/15/49 .....coiiemiiiiiiiiiiiieeeccs | s ..03/01/2024 . [Paydown .......cccueeeerrns fourniiiiiiiiiii e 4,521 | 4,521 [ 4,662 | [T N O [N T (F10] TR [N (28] T [\ OO 4,521 | (L R (1 (18 PO 41..01/15/2049 .
JPMBB COMMERCIAL JPMBB 2014-C23 A4 CMBS

46643A-BD-4 .. | 3.670% 09/15/47 ....oooiiiiiiiiiiiiiiiieeeee | e ..06/01/2024 . [Paydown .......cccueeeeeries foreeiiiiiiiiiiiii oo 88,973 |...eveennne 88,973 |............. 92,192 [oeeeiinnes 89,148 ..o (I [RIE)] T [ TR [RI£)] T, (I IO 88,973 |..eeieeeines (L R (1 (110 PO 1,385 |..09/15/2047 .
JPMBB COMMERCIAL JPMBB 2014-C24 A5 CMBS

466436-AE-0 .. | 3.63%% 11/15/47 ..oooiiiiiiiiiiiiiieeeccs | e ..12/01/2024 . |Paydown ........cccouveeeres founenniinii e 822,372 |oceeens 822,372 |..eeenen. 869,278 |............ 825,752 | [N F (25100 | R [N (3,380) |-.eeveeeeannnne 0 foeeeannne 822,372 |oeeeeiiiiinnns (L R (1 [0 PO 23,941 |..11/15/2047 .
JPMORGAN CHASE Corp Note Call MW 3.220%

46647P-AH-9 .. | 03/01/25 ..cvviiiiiiie e | e ..03/01/2024 . |Cal 100.0000 ..... feueeeeeeiiiiiieeens [ 400,000 |.....oveennnn 400,000 |............ 402,056 |............ 400,055 |....eeveieeannne [N T (557 OUPP [N (£ 0 foeeannne 400,000 |...oeveeernnen (L R (1 (110 PO 6,440 |..03/01/2025 .
JDOT 2021-A A4 JDOT 2021-A A3 ABS  0.360%

47788U-AC-6 .. | 09/15/25 .....eveeeieiiiiiiiiee e [ e ..10/15/2024 . |Paydown ........cccueeeeres fornenniiiii e 339,028 |- 339,028 |............ 338,957 [ooeeennnen 339,013 |- (U [N F (O TR LT IO 0 foeeeannne 339,023 | (L R (1 [0 PO 493 1..09/15/2025 .
KLA CORP Corp Note Call M 4.650%

482480-AL-4 .. | 07/15/32 oo | e ..09/20/2024 .| JP Morgan Chase ......... feoeceeeiiiiiniiiins e 752,618 [..eeeeeennnee 735,000 |....cvvennns 734,566 |............ 734,643 | [N 25 [oeeeiiiiies (U P2 RO [\ O 734,668 |......occcnnnee (I 17,950 | 17,950 | 40,633 [..07/15/2032 .
MFRA Trust MFRA 2021-NOM1 A1 RMBS 144A

55283F-AA-6 .. | 1.153% 04/25/65 ........evvveeeiiiiiiieeeeiiee | e .. 12/25/2024 . |Paydown ........ccoeeeerrns fornniiiiiii e 3,925 [cuveeeiiiis 3,925 i 3,925 |.ueeiees 3,925 [ooeiiiiiiiiens (U [\ (O TR [\ O [\ OO 3,925 | (L R (1 (18 PO 25 |..04/25/2065 .
MARATHON OIL COR Corp Note Call ~ 4.400%

565849-AP-1 .. | 07/15/27 oo | e ..12/24/2024 . |Tax Free Exchange .......|occcoooiiiiiniins o 708,409 |............. 675,000 |............ 757,465 |............ 722,054 | (O R (13,645) . [ FT (13,645) [.oeeenns [\ O 708,409 |.....ooeernnen (L R (1 [0 PO 42,818 [..07/15/2027 .
MCKESSON CORP Corp Note Call MW 3.796%

581557-BE-4 .. | 03/15/24 .. ..eveiiiiiiiiiieiee e | e ..03/15/2024 . [Maturity .....ooooooiiiins i e 180,000 |...cveennes 180,000 |............ 182,702 | 180,000 |-.eeeeeeennne (U [\ (O TR [\ O 0 foeeannne 180,000 [o.oeeriiueennnns (L R (1 (110 PO 3,416 |..03/15/2024 .
MERCEDES-BENZ AU MBART 2022-1 A3 ABS

58768P-AC-8 .. | 5.210% 08/16/27 ......eeveeiiiiiiiiieciiiieceeee | e .. 12/15/2024 . |Paydown .........ccoeeeerr fornenniiiii e 340,017 [eueeeeennnnee 340,017 |- 339,950 |.....oeenns 339,968 ... [N 49 [oeiiiiiies (U 49 | 0 foeeeannne 340,017 |oeeeeeeeennes (L R (1 [0 PO 14,353 [..08/16/2027 .
WMAF Equipment F MMAF 2022-B A3 ABS 144A

606940-AC-8 .. | 5.610% 07/10/28 ......oevveeiiiiiiiieeeieiieeeees | e .. 12/09/2024 . |Paydown ........ccceveeeees forneiniiiii e 738,108 |....ooveeen 738,108 |............ 738,068 |............ 738,064 |...ccooueiinnns [N L2 OO (U L7 RO 0 foeeannne 738,108 |..eeveeeeinnes (L R (1 [0 PO 29,555 |..07/10/2028 .
MORGAN STANLEY Corp Note Call MW 6.045%

617446-8R-3 .. | 10/21/25 ..o | e ..10/21/2024 .|Cal | 100.0000 ..... foueeeeeiiiiiiiieens et 1,050,000 |.......... 1,050,000 |......... 1,053,528 |......... 1,050,731 [ (I (731) [ [ TR (731) e 0f....... 1,050,000 |...oevveernnnnen (L R (1 (110 PO 9,072 |..10/21/2025 .
Mosaic Solar Loa MSAIC 2022-3A A ABS 144A

61946K-AA-2 .. | 6.100% 06/20/53 ......eerreeriumriereeeiiiiieeeeeas | e ..03/26/2024 . |Pershing ... ..92,794 |... ..90,991 |.. ...90,991 |.... ..06/20/2053 .
Mosaic Solar Loa MSAIC 2022-3A A ABS 144A

61946K-AA-2 .. | 6.100% 06/20/53 ......eerreirumriereeeiiiiieeeeeas | e ..03/20/2024 . |Paydown ........ccoeveeeres founiiiiiiiii e 2,986 | 2,986 [ 2,956 |..oeeeeeennes 2,956 [oooeeiiiiiiinns (U (1 (O TR (I PO 0 foeeeiinnes 2,956 ..06/20/2053 .
Mosaic Solar Loa MSAIC 2022-1A A ABS 144A

619460-AA-9 .. |2.640% 01/20/53 ....oovvvvinniiiinniininiiiineneeees [ oo ..12/20/2024 . | Paydown ... ...62,985 ... .. 61,005 |.. .0 ...62,985 |.... ..01/20/2053 .
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Mosaic Solar Loa MSAIC 2022-2A A ABS 144A
61946U-AA-0 .. |4.380% 01/21/53 .eeeeeeeeeeieeeeeeeeee e s ..12/20/2024 .| Paydown .....eeeeeemnnnes e e 16,923 [.oeeeeenennnes 16,923 |.cevvvnneen 16,752 [oeeeeneee 16,777 |oeeeeeeeeeeeen 0 [ 146 oo [N PR 111 I RS | [ AT, 16,923 |oevveeieieeenn O [ 0 e (U AP 407 |..01/21/2053 .
Navient Student NAVSL 2021-DA A ABS 144A
63942C-AA-0 .. |5.760% 04/15/60 ....ceevvrmeieeeennnieeeeeeniees e ..12/16/2024 .| Paydown ......eeieeemnnnes e e 45,579 |oueeeeeeennnn 45,579 |............. 45,579 |t 45,579 |oeeeeeieeieeenn O et [V (1) RPN | B TSR | [ AT, 45,579 oooeiieiiieeen 0 e 0 e [V A 1,271 [..04/15/2060 .
Navient Student NAVSL 2021-EA A ABS 144A
63942E-AA-6 .. | 0.970% 12/16/69 ....ceevrreeeeeeeenneeeeeeniees e .12/15/2024 . |Paydown ... ..12/16/2069 .
Navient Student NAVSL 2022-A A ABS 144A
6394201-AA-8 .. |2.230% 07/15/70 ..eeeeeeeeeeeeeeeeeeeeeeeeee | e .. 12/15/2024 .| Paydown .....eoeeeeennneesfoeeenneeeeeenes e 102,349 |....cceeen 102,349 |............ 102,347 |............ (0727 A IO | FES 2 [ O oo 2 foeeeiiii e 0 e 102,349 |oeeeeniieeeeenn O e 0 e [V A 1,225 |..07/15/2070 .
Nelnet Student L NSLT 2021-BA AFL ABS 144A
640340-AA-6 .. |5.265% 04/20/62 ...oevveeeeeeeneeeeeeenneeeeeen | e .12/20/2024 . |Paydown ... ..04/20/2062 .
Nelnet Student L N
640340-AB-4 .. | 1.420% 04/20/62 .....oeeeeeeeeeeeeeeeeneeeeeeennn e ..12/20/2024 .| Paydown ..04/20/2062 .
Nelnet Student Loan Trust NSLT 2021-A A1 ABS
64035D-AA-4 .. | 144A  5.285% 04/20/62 .ooeeeeveeeneeaaeeaenn | .12/20/2024 . |Paydown ... ..04/20/2062 .
Nelnet Student Loan Trust
64035D-AD-8 .. | ABS 144A  1.360% 04/20/62 .......cevueveeeeenn | eereens ..12/20/2024 .| Paydown ..04/20/2062 .
Nissan Auto Receivables Owner NAROT 2022-B
65480J-AC-4 .. |A3 ABS  4.460% 05/17/27 ..cevveeereaeeeeennn | s 12/15/2024 .| Paydown .eeeeeeeeeeeennes oo e 264,873 |....ccce 264,873 |.ccveennnnnn 264,818 |............ 264,836 |...eeeeeeeeennnn O oot [ O foeeeeeeeemeeeenn 87 oo 0 e 264,873 [..oeeeeeeeeeen O e 0 e [V AU 10,047 |..05/17/2027 .
NUCOR CORP Corp Note Call MW 4.300%
670346-AY=1 .. | 05/23/27 .eeeeeeeeeeeeee e eeeen | s ..09/20/2024 .| Morgan Stanley .......ceeifoeeemmmirneeemnniins Jonineeeens 906,939 |....ennnnneen 900,000 [....eeeeeee 898,560 |...ccvnnnnnn 898,990 |..evuuieeeennnn O [t 204 |oeeeeeeeeeeennns 0 foeeeeieeeennnnn 204 oo 0 | 899,194 [...covveeeeenn O [ 7,745 | 7,745 .o 32,250 |..05/23/2027 .
ORACLE CORP Corp Note Call MW 2.950%
68389X-BS-3 .. | 11/15/24 ..o e 1171572024 L IMaturity ooooeeeenieieees | e 485,000 |............. 485,000 |............ 484,234 |............ 484,896 |.....ovvveennnnn O [t 104 | [N IR (17 AR | I AT 485,000 |evveeereeennnn 0 foeeeiiiiiie 0 s [V AU 14,308 |..11/15/2024 .
OSCAR 2021-2A A4 Note 144A  1.270%
B8785B-AD-5 .. |09/11/28 ...eeeeieeee e | e ..12/10/2024 .| Cal | 100.0000 ..... |eeeeeeeeeenniieeee forreeeennans 402,571 [ 402,571 |eeveennnees 402,426 |............ 402,474 e O el L7 PO O oo 16 e 0 e 402,490 [..oeeeeennieeenn O e 81 [ L2 1 4,280 (..09/11/2028 .
PGSE WILDFIRE RECOVERY Corp Note Sink
693342-AF-4 ...|4.022% 06/01/31 ..eeiieeeeieieeeeeeeeeeeeeeeee s .12/01/2024 .| Paydown ...oeeueeeeeeennnes oo e 152,529 [..eeeeee 152,529 |............ 152,525 |............ 152,549 |.evveeiiiieeenn O e [0)] R [N IR (1) | AR | I FOTR, 162,529 [oooeeeeiiiieen O e O e [V A 4,617 (..06/01/2031 .
PENSKE TRUCK LEASING/PTL Corp Note Call MW
709599-BB-9 .. | 144A  3.900% 02/01/24 .....oeeeveerieeeeennn | s ..02/01/2024 . | Maturity 650,000 |... 650,000 ..649,978 |.. .. 650,000 |.... ..02/01/2024 .

71710T-AE-8 ..
T4251V-AT-9 ..
743820-AC-6 ..
T4938F-AE-8 ..
T4949L-AE-2 ..
75458J-AA-5 ..
75524K-N0-3 ...
75524K-PG-3 ...
776743-AH-9 ..
78355H-KN-8 ..
78433L-AD-8 ..
78433L-AG-1 ..
T8450F-AA-5 ..
82655K-AB-7 ..

842400-H0-9 ...

PG&E RECOV FND Corp Note  5.256% 01/15/38
PRINCIPAL FINANCIAL GRP Corp Note Call M
5.375% 03/15/33 ..ooooiiiiiiiiiiiiiee s
PROV ST JOSEPH HLTH OBL Corp Note Call MW
5.403% 10/01/33 ..evvviiiiiiiiiiiieeieeeee
Woodward Capital Management RCKT 2022-1 A5
RUBS 144A  2.500% 01/25/52 ........ceeeennnnee
RELX CAPITAL INC Corp Note Call MW 4.750%
05/20/32 oot
RAYBURN CTRY 2022-1 A-1 Sink 144A  2.307%
12/01730 oo
CITIZENS BANK NA/RI Corp Note Call — 4.119%
05/23/25 ...
CITIZENS BANK NA/RI Corp Note Call — 4.575%
08/09/28 ..o
ROPER TECHNOLOGIES INC Corp Note Call M
2.350% 09/15/24 ..o
RYDER SYSTEM INC Corp Note Call M{  2.500%
09/01/24 oo
SCE REC FUND Corp Note Non Call ~ 1.977%
T/1B/28 e
SCE REC FUND Corp Note Non Call Sink

4.697% 06/15/40
SIB Private Educ SMB
2.850% 11/16/54 ..evvveieiiiiiiiieccciee
SIGECO SECURITIZATION | Corp Note Non Call
5.172% 05/15/41
SOUTHERN CAL EDISON Corp Note Ca
4.700% 06/01/27 ..oiicuvveeieiiiiiiiiiiiiiiiies

..00/25/2024 .

..03/22/2024 .

..06/24/2024 .

..12/01/2024 .

..00/27/2024 .

..12/01/2024 .

..05/23/2024 .

..09/17/2024 .

..00/15/2024 .

..09/01/2024 .

.. 11/15/2024 .

.. 12/15/2024 .

.. 12/15/2024 .

..00/26/2024 .

..09/20/2024 .

Robert Baird & Co ...
US Bank .......eevvvvnnnnnns

RBC Capital Markets ....

Paydown ....ccevveeniinnnns
Merrill Lynch .....cceue..
Paydown ....ccevveeniinnnns
Call 100.0000 .....

Barclays Group Inc.

Maturity .ooooevevennnns

Maturity .oooeeevennnns

Call
Paydown ....
Paydown
CitiGroup ..

Barclays Group Inc.

...165,570 |...

......... 1,146,001

.. 1,802,240 |...

.. 1,800,000

.. 160,000

......... 1,130,000

1,127,582

......... 1,128,305

. 160,001 |..

........ 1,128,644

..160,049 |....

..01/15/2038 .
..03/15/2033 .
..10/01/2033 .
..01/25/2052 .
..05/20/2032 .
..12/01/2030 .
..05/23/2025 .
..08/09/2028 .
..09/15/2024 .
..00/01/2024 .
.. 11/15/2028 .
..06/15/2040 .
.. 11/16/2054 .
..05/15/2041 .

..06/01/2027 .
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Starvest Emerging Markets CBO STAR 2020-INV1
85573E-AA-5 .. | A1 RMBS 144A  1.027% 11/25/55 .....eevvvvennn | eeeeenn ..12/01/2024 . [Paydown ........coevvvvveiiionniniiiiiniins o, 15,912 [ 15,912 ...l 15,912 |l 15,907 [oevveeniiiinnnne (VN L7 PO [V [ R [V F 15,912 |l (VN (1 PO [V 82 |..11/25/2085 .
STARWOOD RESIDENTIAL MORTGAGE STAR 2021-1 A1
85573G-AA-0 .. |RMBS 144A  1.219% 05/25/65 ........evvvevvvnns | eeeenn ..12/01/2024 . [Paydown ........coevvvvveiiionniniiiiiniins o, 41,206 |t 41,206 |..ooveeeennns 41,206 | 41,189 [ [V 7 [ (VN 7 | [V F 41,206 |oooeeeieennenns (VN (1 PO [V O 290 |..05/25/2065 .

SUTTER HEALTH Corp Note Call M 5.164%
86944B-AK-9 .. | 08/15/33 ... .
T-MOBILE USA INC Corp Note Call MW 5.050%
87264A-CY-9 .. | 07/15/33 o | e ..00/20/2024 . [Merrill Lynch ......ooooifoumerniiiiiiiis e 502,622 |- 490,000 |......oen.. 489,152 |..........ee 489,193
TARGET CORP Corp Note Call MW 4.500% Goldman Sachs Asset
87612E-BP-0 .. | 09/15/32 ... ..09/17/2024 . | Managment .. 434,439 |.

..03/25/2024 . |Sun Trust .. ..08/15/2033 .

... 318,000 ...318,000

..07/15/2033 .

. 425,000 |.. . 424,252 |.. . 424,333 ..09/15/2032 .

88579Y-BB-6 .. | 31 CO Corp Note Call MW  3.250% 02/14/24 . |....... ..02/14/2024 . |Maturity ... ...295,000 |... .. 205,000 ...294,280 . 294,983 |.. ..02/14/2024 .
TRUIST FINANCIAL Corp Note Call ~ 4.916%

89788N-AA-8 .. | 07/28/33 ... ..09/17/2024 . | Goldman Sachs .. 1,474,785 |.......... 1,500,000 |......... 1,404,975 |......... 1,413,477 |.. ..07/28/2033 .
USAA Auto Oun

90291U-AC-6 .. | 4.860% 11/16/26 .......eevveiiiriiiieeiiiiiiieeee | e .. 12/15/2024 . |Paydown ........ccovueeeeeefornenniniiii e 995,578 |....ccuneeee 995,578 |............ 995,531 |..uvvenns 995,516 ..11/16/2026 .
UNITED PARCEL SERVICE Corp Note Call

911312-BT-2 .. | 2.200% 09/01/24 .....ooovvrriiiiiiiiiiieeeeciiis | e ..09/01/2024 . [Maturity .....cooooveiiinns forneennn e 170,000 |....cueeeeee 170,000 |............ 169,854 |............ 169,980 |.....coeernnnnn (O 20 [oreeiiiiiiiinns (VN 20 | (VN FRRR 170,000 [o.eevevnnnnnnnee (VN [V [V O 3,740 [..09/01/2024 .
US BANCORP Corp Note Call MW 4.967% Goldman Sachs Asset

9MB9H-JG-6 .. | 07/22/33 ...evvriiiiiiiiiiiiiee e [ e ..00/17/2024 . | Managment ............ccoce feueeeieiiiiiii s 349,503 |....ounees 350,000 |....evveenns 339,549 |............ 340,519 | (VN R 557 | (O 557 foeeeeiiiiinns [N FRRR 341,076 |..oooeeeeen (VN FORRRR 8,427 [cvvvvnnnnnn 8,427 |.ooeeiiennn 20,089 |..07/22/2033 .
WF-RBS COMMERCIA WIFRBS 2014-C21 A5 CMBS

92939F-AU-3 ...| 3.678% 08/15/47 .....eeevveiiiiiiiiieiiiiiiieeeee | e ..07/01/2024 . |Paydown ........ccoouveeneefornennnniii s 500,000 |.....ceeennnn 500,000 |............ 520,645 |............ 500,970 [o.vvvvvrrnnnnnnns [V FORRRRR [C740)] IO [V (240D (VN FRRR 500,000 |...cooeeeennnn (VN [V (V0 PR 9,777 |..08/15/2047 .
WELLS FARGO COMM WFCM 2014-LC18 A5 CMBS

94989A-AU-9 ...| 3.405% 12/15/47 ...oooevriiiieiiiiiiiieeeeeiiee [ e ..12/01/2024 . |Paydown ........ccovveeneeforeennnnni s 225,000 | 225,000 |....ovveeens 224,420 |............ 224,640 |..oocvinennnnne [N R KU (O KLU (I S 225,000 [..evvunnnnnnnnne (VN [V [V O 7,439 |..12/15/2047 .
WELLS FARGO CO Corp Note Call MW 4.808%

95000U-3A-9 .. |07/25/28 .....cevvvieeieiiiiiiiee e | e ..00/20/2024 . [Wachovia Bank ............feeeeiiiiiiiiniiiiiss foneennns 1,084,145 |.......... 1,070,000 |......... 1,070,000 |......... 1,070,000 |....ccevernnnes (VN S [0 [V [V 0f....... 1,070,000 [...evvvvnnnnnnns (VN FR, 14,145 |........... 14,145 |l 59,734 1..07/25/2028 .
WF-RBS COMMERCIA IFRBS 2014-LC14 A5 CMBS

96221T-AE-7 .. | 4.045% 03/15/47 ...oooevriiiieiiiiiiiiieeeciiiee [ e ..01/01/2024 . [Paydown .......ccovveveeiiforrrniiiiiiiniiiis [ 52,312 [cuveeeiiiinns 52,312 | 57,774 |.uveee. 52,286 [o.oeeeiinnnnnns (O PN O (VN i R (I IO 7251 V2 O (VN [V [V O 176 |..03/15/2047 .
BANK OF MONTREAL Corp Note MW 4.250%

08368L-AP-1 .. | 00/14/24 ....ovvviiiiiiiiiiie e Ao ..00/14/2024 . [Maturity ....oooooooviiins [ e 730,000 |...oevvennnn 730,000 |............ 729,540 |............ 729,835 | (1N R 165 | (O 165 | 0 feeeenn. 730,000 [.evvveieiinnns [0 (0 (1 PR 31,025 [..09/14/2024 .
American Money Management Corp AMMC 2013-13A

00176D-AQ-2 .. | A1R2 CLO 144A  5.946% 07/24/29 .............. D...... ..01/24/2024 . [Paydown .......ccoovvveeeiiforniiniiiiiiniiiiis [ 61,13 | 61,113 [ 61,13 | 61,13 | (VN S [0 [V [V (I IO 61,13 | (VN [V [V O 1,048 |..07/24/2029 .
Anchorage Capital CLO LTD ANCHC 2015-7A AR2

03328T-BA-2 .. | CLO 144A  5.96%% 01/28/31 .........ccevveeennn D...... ..06/06/2024 . |Paydown .........ccoeeveeefornenniniiiinn o 308,245 ... 308,245 |............ 308,630 |............ 317,969 | (VN F, (RPZ5] S (VN S [CRZZY] R [N FSURR 308,245 [...evvvvnnnnnnne (VN [V (1 PR 12,010 |..01/28/2031 .
Anchorage Capital CLO LTD ANCHC 2014-3RA A

03330A-AA-0 .. | CLO 144A  5.920% 01/28/31 .......ccevveeeennn. D...... ..06/20/2024 . |Paydown ........ccoouevvenefornenniniii e 656,578 |............. 656,578 |.......cc... 657,235 |............ 692,926 |................. [V FRT (36,347)[ceevevvrrnnnnnns (VN R (36,347) [-eoeeeeeieennn [N F 656,578 |................ (VN [V (1 PR 25,672 (..01/28/2031 .
Anchorage Capital CLO LTD ANCHC 2018-10A A1A

03331J-AA-0 .. | CLO 144A  6.118% 10/15/31 .....eeeeeennnnns D...... ..07/15/2024 . |Paydown ........ccoouveeenefornenniniiiii e 340,000 |............. 340,000 |......eeenns 338,368 |............ 339,340 [..ooveiieninnnns (VN R 660 [.....oooeunnnnns (O 660 |.evveeeienns (I S 340,000 |..evveiieinnnns (VN [V (VN O 16,000 |..10/15/2031 .
Babson CLO Ltd BABSN 2022-4A A CLO 144A

06763H-AA-4 .. |6.607% 10/20/34 ......ooviiinriiiiiiiiiiieeeene [V ..03/26/2024 . |RBC Capital Markets ... |.....ccccoeriiiiics foeeenns 1,004,500 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |....cevvernnnnnn (VN S [0 [V [V 0f....... 1,000,000 |....covveennnne (0N 4,500 |............ 4,500 |..cuvveennnn 32,735 |..10/20/2034 .
Battalion CLO LTD BATLN 2018-12A A1 CLO 144A

07133R-AA-3 .. | 5.817% 05/17/31 ...ooeviiiiiiiiiiiiiiiiieeeeee D...... .. 11/18/2024 . [Paydown ......cccovvveeeeiifornnniiiiiiiiiiiis [ 65,990 [...ooooennnnnd 65,990 |...oveeennnne 66,072 |...ccuvveennn 66,026 |....cceeerinnnnnn [V [[13)] I (O (36) [vvvvvrrrnnnnnns [V EUORRR 65,990 |.......oeeennn (VN [V (V0 PR 3,072 ]..05/17/2031 .
Benefit Street Partners CLO Lt BSP 2015-8A

08180X-AN-2 .. | A1AR CLO 144A  5.979% 01/20/31 .............. D...... ..10/21/2024 . |Paydown ........ccovuveveeefornennnniiii s 204,606 |............. 204,606 |............ 204,708 |............ 215,728 |ooeeeeeeee [V FRT (1, 117))e [N R (R PRV [N FRRR 204,606 |................ (VN [V [V AR 9,062 |..01/20/2031 .
CIFC Funding Ltd CIFC 2013-2AA1L2 CLO 144A

12549B-AY-4 .. [5.894% 10/18/30 ...ovvvvveiiiiiiiiiiiiiiiiieee D...... ..10/18/2024 . [Paydown .......cccvveveeiifornniiiiiiiiniiiis [ 52,640 [c.eooeiennnns 52,640 |.oveennnn. 52,640 |............. 52,640 ....cooviunnnnnns (VN S [0 [V [V (I IO 52,640 |.vveiriiinnnns (VN [V [V O 2,121 ..10/18/2030 .
CIFC Funding Ltd CIFC 2013-3RA A1 CLO 144A

1255201-AC-2 ...[5.876% 04/24/31 .....oooviiiiiiiiiiiiiiiiieeeee D...... .. 10/24/2024 . |Paydown ........ccoouveeeeefornennniiiiii e 169,591 |....oeeennne 169,591 |............ 169,693 |............ 176,633 |..ovveeeeennnes (VN F, (7,082).ccvvnnnnnnnnnnnn (VN S (7,082) .o [N FSURR 169,591 |.........ccel (VN [V [V AR 7,117 |..04/24/2031 .
Carbone CLO LTD CRBN 2017-1A A1 CLO 144A

141312-AA-6 .. [6.019% 01/20/31 ...ovvvviiiiiiiiiiiecciiiees D...... ..03/26/2024 . |Morgan Stanley ...........fecceoiiiiiins s 202,524 ..o 202,354 |............ 202,511 [oooonnnes 202,499 [....ovnnnnnnnnnnn [V (0] PO (VN (0] [N FSURR 202,492 |.ooeviiiiiinnns [V R K72 . 6,005 |..01/20/2031 .

Carbone CLO LTD CRBN 2017-1A A1 CLO 144A
141312-AA-6 .. [6.019% 01/20/31
Carlyle Gbl Mrkt Stra
14310K-AS-0 .. [144A  5.918% 01/15/31 ..ccovveeiiiiiiieenne D...... .. 11/26/2024 . |Paydown ........ccoovveeeeefornennnniii e 372,660 |............. 372,660 |............ 373,126 | 372,795 |oeeeeeee [V FERRR, (K] S [V [QRZO [N FRUR 372,660
Carlyle Global Market Strategi CGMS 2014-5A
14311A-AS-1 .. [A1RR CLO 144A  6.058% 07/15/31 ... .
Carlyle Global Market Strategi CGMS
14315L-AA-2 .. [A1A CLO 144A  5.929% 07/27/31 ............... ..10/28/2024 . [Paydown .......ooooveeeeeeiifoeiiiiiiiiiiins o, 513,923 |....ouueees 513,923 |............ 513,923 |....coeeeee 513,928 [.cvveiiiiinnes [ [\ N [o ] 0 | [\ 513,923 |.ovvvviiiinnnnns O ooy O oy [ 23,265 1..07/27/2031 .

..01/20/2031 .

..01/22/2024 . | Paydown .... .. 14,937 |... ...14,937

.. 14,948 |..

.. 14,937 |....

..01/15/2031 .

..10/15/2024 . | Paydown .... ...280,833 |... .. 280,833 ...280,215 . 296,359 |.. ..07/15/2031 .

..280,833 |....
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Showmg All Long- Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 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
Cedar Funding Ltd CEDF 2016-5A A1R CLO 144A
15032A-AN-7 .. |6.009% 07/17/31 ... | Do, .. 10/17/2024 . [Paydown .......ccovvvvveenisorniininiiiiininnns o, 67,827 |..cceeeennnns 67,827 |.eevvvennnns 67,522 ...eunnnnnnne 67,707 [.eevennnnnnnnnne [V LV P [V 120 [ [V F 67,827 |oeevviiiiiinnns (VN (1 PO [V O 2,906 [..07/17/2031 .
DNB BANK ASA Corp Note Call 144A  5.896%
23341C-AC-7 ...] 10/09/26 ......covvvvveieieiiieiiiiieieieeeneeeeeeeens | Des ..03/22/2024 . | Goldman Sachs ............|oeeeeeeiieiiinnnnnns Joeennnns 1,076,730 |.......... 1,070,000 |......... 1,070,000 |......... 1,070,000 |....coeeeeennnns (VN (1 PO [V [V 0 ... 1,070,000 ..10/09/2026 .
Diameter Capital CLO DCLO 2021-2A A1 CLO
25255L-AA-0 .. | 144A  6.138% 10/15/36 ... ..10/24/2024 . [ Paydown ... ...350,000 |... ...350,000 .350,000 |[.. ..350,000 |.... ..10/15/2036 .

26245M-AC-5 ...

26245M-AC-5 ...

26253E-AP-3 ...

38137H-BU-1 ..

Dryden Senior Loan Fund DRSLF 2018-55A A1
CLO 144A  5.938% 04/15/31
Dryden Senior Loan Fund DRSLF 2018-55A A1
CLO 144A  5.938% 04/15/31 ....
Dryden Senior Loan Fund DRSLF 2022-
CLO 144A  6.262% 10/20/35
GoldenTree Loan Opportunities GLD 2015-11A

AR2 CLO 144A  5.964% 01/18/31 .. .
GoldenTree Loan Management US GLM

..03/22/2024 .

..01/16/2024

..03/26/2024

..06/16/2024

. | Paydown ....
.|Wells Fargo

. | Paydown ....

Wachovia Bank

............ 445,228

......... 1,002,380

...228,613 |...

.. 14,276 |...

.. 228,613

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

.. 229,528

............ 444,784

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

.. 14,276 |..

228,778 |..

........... 444,784

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

..228,613 |....

.. 14,276 |....

............ 2,380

..04/15/2031 .

..04/15/2031 .

..10/20/2035 .

..01/18/2031 .

38138D-AN-6 .. |CLO 144A  5.949% 10/20/32 .....covvueeeeennnn | D ..03/22/2024 .| Deutsche Bank ...........|eeeeeeiirieeemnninns Joiiieeeens 445 134 |.........e 445,000 |............ 445,000 |............ 445,000 |-.eeueeeeennnnns [ [V [ [V O [V PO 445,000 |.....ccevnnnnnns [V IR 134 [t 134 [t 13,101 |..10/20/2032 .
NXP BV/NXP FDG/NXP USA Corp Note Call MW

62954H-BB-3 ...|5.000% 01/15/33 ....oiieeirnnieeeeeennneeeeeeeenn | Denins ..09/17/2024 .| JP Morgan Chase ......... |oeeeereeireeeeemnnnns Jounnnnens 1,911,150 |.......... 1,875,000 |......... 1,869,3% |......... 1,870,286 |.eeevvenneaenee [ IR KV I [ PR (01 N O [V PO 1,870,587 |ooeeeeeeennnnns [V 40,563 |........... 40,563 |............ 110, 156 |..01/15/2033 .
NTT FINANCE CORP Corp Note Call MW 144A

629541-AK-1 .. | 4.372% O7/27/27 coveeeeeeeeeeeeeeceeeeeeeeenn | Dl ..09/20/2024 .| Deutsche Bank ............|eeeeeeerreeemnninns Joviineeeens 326,011 [....cceen 325,000 |.eevvnnnnnen 325,000 |............ 325,000 [-eveuneeeeennnnns [ [V [ [V O [V PO 325,000 [...ccevvnnnnnnnn [V 1,011 | 1,011 | 16,419 [..07/27/2027 .
Neuberger Berman CLO Ltd NEUB 2019-35A A1

64133C-AA-7 .. |CLO 144A  6.219% 01/19/33 ..oeveereeeeennnes | D ..03/01/2024 .| Paydown .....eeeeeeemnnnes foeeennieeeeeenies e 250,000 |......cce. 250,000 |..evvnennnen 249,875 |............ 249,933 [..ooeeiiiies (U1 PR (-7 PO (U -7 PO [V PO 250,000 |eeveuneeeennns [V [V [V A 6,487 (..01/19/2033 .
OSCAR US Funding Trust OSCAR 2021-1A A4 ABS

68785A-AD-7 .. | 144A 1.000% 04/10/28 .......ccevvnueeveeennnnn | D ..12/10/2024 .| Paydown .....eieeeeennniesfoeeenne e e 679,611 |.ceveneennnns 679,611 ............ 679,434 |............ 679,557 |oeeeueeeeinnnnns (U1 PR [ O (U 54 | [V PO 679,611 |oeeeeeeeenee [V [V [V O 4,340 |..04/10/2028 .
PFIZER INVESTMENT ENTER Corp Note Call MW Goldman Sachs Asset

716973-AD-4 .. |4.650% 05/19/30 eevveneeeeennieeeeeeeneeeeeeeenn | Deees ..09/17/2024 . | Managment .........cooeeeen foeremmmninnneeennins s 1,051,028 |.......... 1,020,000 |......... 1,018,195 |......... 1,018,332 [ccoveeeiiies [ PR K I IO [ PR K I PO [V PO 1,018,495 |.oovveennne [V 32,530 |oeeeunnnnnn 32,530 |oeeueens 39,393 |..05/19/2030 .
Rad CLO Ltd KAYNE 2019-5A AR CLO 144A

T4923E-AA-6 .. |6.016% 07/24/32 ....ceeveeeeeeeeeeeeineeeeeeenenn | D ..03/26/2024 .| Goldman Sachs ............|eeeemenreeeemnninns Joceneeeens 500,355 |...eunnnneees 500,000 [....eeeeeee 500,000 |...cevnnnnns 500,000 [..ceeeeernnnnnnns [ [V [ [V O [V PO 500,000 |eeveuunieaenns [V IR 355 |oveeeeeeeenes 355 |eeeeees 14,619 [..07/24/2032 .
Rockford Tower CLO Ltd ROCKT 2021-3A A1 CLO

TT34IN-AA-3 .. | 144A  6.059% 10/20/34 .....coeeevenneeeeeennn | D 12/13/2024 .| Paydown eeeeeneeeeeiiie | e 350,000 |......cc..... 350,000 |...cennnnnnn 350,000 |..eeevnnnnns 350,000 [.eeeeeeeeennnnnns [ [V [ [V O [V PO 350,000 |eeveuneeaennns [V [V [V AU 27,304 |..10/20/2034 .
Sixth Street CLO LTD. SIXST 2021-20A A2 CLO

830120-AJ-3 .. | 144A  6.329% 10/20/34 ...oovvneeeeenineeeeeen | D ..03/26/2024 . |Harris Nesbitt Corp ....|eeeeeeieeeeemnninns Jonieeeees 250,050 |.....ccvnnenn 250,000 |..cevnnnnnen 250,000 |.eeeevennnns 250,000 [.eeieeeeennnnnns [ [V [ [V O [V PO 250,000 |eeeveuneeeennns [V IO 50 [oueieeeiiennns I 7,874 (..10/20/2034 .
Whitebox CLO | Ltd WBOX 2020-2A A1R CLO 144A

96466C-AL-2 .. |6.116% 10/24/34 .....ooiiiriiiiiiiiiiiaae s D...... ..11/26/2024 .| Paydown ....eioieeiinnnnesermnniinieeeinies e 500,000 [-eevennnnnnns 500,000 [....ceeenee 500,000 [...cevnnnnns 500,000 [-...cevvennnnnnns (U [ (O [ PP [V P 500,000 |.eeveuuiiiaannes [ [ (O PP 37,434 |..10/24/2034 .

1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 60,669,917 60,342,070 60,383,829 60,325,826 0 (90,330) 0 (90,330) 0 60,235,489 0 434,427 434,427 2,242,166 XXX

2509999997. Total - Bonds - Part 4 113,260,077 114,540,623 112,750,462 112,360,201 0 (186,775) 0 (186,775) 0 112,173,429 0 1,086,646 1,086,646 3,894,038 XXX

2509999998. Total - Bonds - Part 5 8,015,308 8,046,955 7,916,002 0 0 36,892 0 36,892 0 7,952,984 0 62,324 62,324 54,592 XXX

2509999999. Total - Bonds 121,275,385 122,587,578 120,666,554 112,360,201 0 (149,883) 0 (149,883) 0| 120,126,413 0 1,148,970 1,148,970 3,948,630 | 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 121,275,385 XXX 120,666,554 112,360,201 0 (149,883) 0 (149,883) 0| 120,126,413 0 1,148,970 1,148,970 3,948,630 | XXX
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erm Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Showing All Long-T
6

1 2 3 4 5 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
FHLMC Pool SB8339 MBS ~ 5.000% 11/01/39
S132D6-HI6 ...f oo ..10/21/2024 .| JP Morgan Chase ................... ..12/10/2024 .| Wachovia Bank ..........ce. |oeeeeeeiss 1,147,183 |....... 1,147,138 |....... 1,151,306 |......... 1,147,120 |oeeeeeeeeeeens [ F (153 R [ F [1:)] E. (VN [V P 4,186 |evveeeenes 4,186 [..evvenneee 11,153 | 3,346
FHLMC Pool SB8339 MBS ~ 5.000% 11/01/39

313206-H2-6 ...| ...

..10/21/2024 .

JP Morgan Chase

..12/01/2024 .

Paydouwn ....

....52,817 |...

...52,815

...52,817 |....

...52,817 |....

B1B2DN-IH-2 o] e [ ..02/03/2023 . [Mizuho Investor Sec Co .......... ..12/01/2024 . [Paydoun .......ccceveeeeeiiis Joeriiiiiees 177,054 |.......... 167,980 |.......... 177,054 |............ 177,054
B182DS-UR-1 o] e [ ..09/17/2024 .| JP Morgan Chase ................... ..12/01/2024 . [Paydoun ......cceeeeeeiiiiis foeiiieeene 61,024 |........... 61,634 |........... 61,024 |...eeeeees 61,024 [ooooeiiiiiienns [0 O (CH10)] [ O [CR10)] T (I IO [V RO [N O [0 O 480 [.eeeeeeeeneee 144
B182DU-AH-0 o] e [ ..00/17/2024 . [Stonex Financial Corp ........... ..12/01/2024 . [Paydoun ......cceeeeriiiiiis Joeiiieee 35,828 |........... 36,551 |...eoeenn 35,828 |...oeeennnne 35,823 | [0 O [07::)] [ O [07::)] (I IO [V RO [N O [0 O 74 1 RO 93
B182DU-BP-1 o] e [ ..00/17/2024 . [Stonex Financial Corp ........... ..12/01/2024 . [Paydoun ......cceeeeriiiiiis Joeiiieee 68,621 |........... 60,874 |........... 68,621 |............. 68,621 [ooeeeeiiiiaeenns 0 forieiinns T4 [ [ IO T4 [ (I IO [V RO [N O [0 O 283 [ 81
B182DU-EE-3 .| e [ ..10/23/2024 . [CitiGroup ....cvvvveerraiiinnennne ..12/01/2024 . [Paydoun ......cceeeeeeiiiiis Jooiiieenne 21,509 |..coeneeee 21,536 | 21,509 | 21,509 | [N OO (F10] TN 0 forreieiiiis (20] AT (I O [V RO [N O [0 O 133 | 76
R0l (o N PP U .. 11/14/2024 . [ SANTANDER INVESTMENT ............ ..12/01/2024 . [Paydoun ......cceeeereriiis Jooiiiiieeene 1,686 | 1,683 |...eeeeenns 1,686 |...coveenenne 1,686 | [N O K2 IO [N O K2 IO (I O [V RO [N O (I IO L3 OO 4
B1B2DM-ER-0 .. | eeeeiiviieeeeciiiieee e | eeees ..09/20/2024 . [CitiGroup ....cevvvreerraiiianaannne .12/01/2024 . [Paydoun .....ocoeveeiiiiiis Joeeiiieeene 2,17 [ 2,048 | 2,17 [ 217 [ 0 forrieiiiiiinns 69 | [N O 69 | (I O [V RO [N O [0 IO L T 5
B1B2DM-ES-8 .. | ceeeieriieeeeiiiiiiee e | ..09/20/2024 . [CitiGroup ....cevvvreerraiiianaannne ..12/01/2024 . [Paydoun ......cceeeereiiiiis Joeiiieeene 73,628 |........... 72,846 |........... 73,628 |...eeeenns 73,628 [oeeeeeiiiiaeenns [N OO 782 | 0 forreieiiiis 782 | (I IO [V RO [N O [0 O 554 [ooeeiiiiiiens 202
B1B2DM-FP-3 .| e [ ..09/20/2024 . [CitiGroup ....cevvvreerraiiianaannne ..12/01/2024 . [Paydoun ......cceeeeeeiiiiis foeiiieeene 16,307 |........... 15,772 | 16,307 |..evveennnne 16,307 [ceveeeeeiiiins [N OO LIS O 0 forreieiiiis 535 [ (I IO [V RO [N O [0 O 109 | 40
B1B2DW-GX-5 .. [ eeveeeriieeniieerneenreerreeeeerneeneenn | eeenans ..10/17/2024 .|Morgan Stanley ... ..12/01/2024 .|Paydoun .... L0
B1B2DM-HE-6 .. | oeeeeeiiieeeceiiiiieee e [ ..10/29/2024 . |Wachovia Bank ..............ccee. ..12/10/2024 . [Nomura Securities ........ |.....c.... 2,561,829 |....... 2,492,580 |....... 2,519,599 |......... 2,492,5% |...cccveeeennne 0 forrieiiiiiinns 19 |t [N O 19 |t (I O [ R 27,001 [.oceenneeee 27,001 |.ocneees 14,232 |t 4,626
B1B2DM-HE-6 .. | oeeeeeeieeeeceiiiieeee e [ ..10/29/2024 . |Wachovia Bank ..............ccee. ..12/01/2024 . [Paydoun ......cceeeeeeiiiiis Jooiiieenne 14,259 |........... 13,873 |........... 14,259 |.....ocee.. 14,259 oo [N OO 385 [ 0 forreieiiiis 385 [ (I O [V RO [N O [0 IO LT R 26

FHLMC FHR 4758 Z RMBS ~ 4.000% 02/15/48
3187FE-7K-0 .. | ... R IR ..10/09/2024 . [ Cantor Fitzgerald ..12/01/2024 . |Paydoun ... 0.

FNMA Pool 5.500% 09/01/54
STAOMB-QM-8 .. [ oo ..09/17/2024 .|Morgan Stanley .................... ..12/01/2024 . |Paydoun ........oooovviiiiins |oeniiiiiinns 95,026 |........... 97,060 |........... 95,026 |............. 95,026 |.ooooeiiiiiinnnn [V . (2,034)).cccceeeiennnns [N OO (2,084)]-cccciiieenns (I O [V RO [N O (I I 1,187 | 247
SH0M-TE=3 o oo ..10/18/2024 .|Barclays Group Inc. ............. ..12/01/2024 . |Paydoun ........oooevviiiiins |oeniiiiniins 56,761 [........... 48,726 |........... 56,761 [ceevveeennns 56,761 [oevveeeeeennnnns [ F 8,035 |...ooeeieinnnns [ IO 8,085 |.oeeiiiiieenns (I IO [V RO [N O [0 O 74 | 79
SH40N-DL-3 of oo ..11/06/2024 .| JP Morgan Chase ................... ..12/01/2024 . |Paydoun ........oooevvieiiins |oeniiiiiiins 16,644 |........... 13,849 |........... 16,644 |............. 16,644 |....oovvvnnnnnes [ F 2,79 |oooeeeeieieees [ IO 2,796 |oooeiiiieenns (I O [V RO [N O [0 IO 35 e 7
3140Q0-N2-7 f e ..09/18/2024 .| Toronto Dominion Sec .............|.. 12/01/2024 . [Paydown .........ccovvvveenes foeeeeiinnnins 127,489 |.......... 130,835 |.......... 127,489 |............ 127,489 |eeveeiiiiiinnes [V . [E 7270 ] . [N OO (3,347 (I O [V RO [N O (I I 1,020 [oeeeeeeeeenes 351
SH40XQ-5M-5 .. [ oo ..09/17/2024 .| SANTANDER [NVESTMENT ............ ..12/01/2024 . |Paydoun ........oooeviiiiiins |oeniiiininns 147,707 |.......... 136,467 |.......... 147,707 |.cevveeenns 147,707 [ [V . 11,240 [oevvveeiiinnnnnes [N OO 11,240 oo (I IO [V RO [N O [0 O 748 | 209
BIA1BE-2D-1 .. | oo [ ..11/06/2024 . [DAIWA CAPITAL MARKETS ........... ..12/10/2024 . [CitiGroup ....cccuvvveeerras |oeeenes 2,425,735 |....... 2,402,614 |....... 2,427,251 |......... 2,402,642 |..ocoiiiiaenns 0 forrieiiiiiinns P A [N O P AU (I O [ R 24,609 |........... 24,600 |........... 14,824 |............ 2,224
BIA1BE-2D-1 .. | oo [ ..11/06/2024 . [DAIWA CAPITAL MARKETS ...........[. 12/01/2024 . |Paydoun ........ccceecueeens foeeeniiiiies 16,240 |........... 16,086 |........... 16,240 |............. 16,240 |..oooeeeinnnnns [N OO 185 | 0 forreieiiiis 185 | (I O [V RO [N O [0 IO L3 P 15
B141BE-D8-0 .. | .ooevrreieeeeiiiiiiee e [ ..09/20/2024 . [CitiGroup ....cvvvveerraiinaeaennne ..12/01/2024 . [Paydoun ......cceeeeeeiiiiis Jooiiieenne 13,256 |........... 12,821 | 13,256 |............. 13,256 [oooeeiiiiieenns [N OO 435 [ 0 forreieiiiis 435 [ (I O [V RO [N O [0 IO 87 |oeeiieenne 32
BIA1BE-HI-2 .. | oo [ ..09/20/2024 . [CitiGroup ....cevvreerraiiineannne ..12/01/2024 . [Paydoun ......cceeeeriiiiiis fooiiieene 45,734 |........... 44,233 |........... 45,734

FNMA Pool MA5105 MBS~ 4.500% 08/01/53
31418E-U7-3 .. | ... T TP ..10/17/2024 . [Morgan Stanley ... ..12/01/2024 . Paydoun ... 3,661 ... .3,632 .3,661 [.... .. .. 0] .. .0 .. .
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,197,178 7,067,899 7,160,587 7,104,791 0 36,892 0 36,892 0 0 55,79 55,796 47,699 12,19%




ANNUAL STATEMENT FOR THE YEAR 2024 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
6

1613

1 2 3 4 5 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
ELEVANCE HEALTH INC Corp Note Call MW
036752-BD-4 .. [5.200% 02/15/35 ....ceeeerennieeeeenniaeeeeen [ eevnnnn ..10/22/2024 .| VWachovia Bank ............cceeeunns .. 12/10/2024 .| US Bank ....eeveeenenninees Joeennieens 640,000 |.......... 637,734 |t 644,262 |............ 637,734 |oeeeeeeeeennan (U PO [V PP (U PO [V O [V PO (V1 SO 6,528 |oeevennnnnnn 6,528 |.ccovnnnnnnn 3,790 |eeeiieeeeeenee 0
SWB Private Education Loan Tru SMB 2024-
83207V-AA-6 .. [F A1A ABS 144A  5.060% 03/16/54 ...... |....... ..10/29/2024 .|Goldman Sachs ..............ccee... .. 12/15/2024 . |Paydonn ..covveneeeeeennis oeeeeniieees 9,777 |eveeeaes 9,777 | 9,777 |veeeees I . (U PO [V PP (U PO [V O [V PO [ [ PO [V O [ 0
SOLVENTUM CORP Corp Note Call MW 144A
83444M-AG-6 .. [5.600% 03/23/34 .....ccevrruiiiiiirnnniaaeaees [eeennns .. 12/18/2024 .|Merrill Lynch ....covvuuiiernnnnnn .. 12/31/2024 .| Tax Free Exchange ........ |occcoeeerees 200,000 |.......... 200,682 |.......... 200,682 |.eeeunnnnnns 200,682 |eevuuieeeennnn [U PO [ PRI [U PO [ PP [ PP [U [U PO 0 |eerennnnnns 3,049 [....cceeennn 2,676
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 849,777 848,193 854,721 848,193 0 0 0 0 0 0 6,528 6,528 6,893 2,676
2509999998. Total - Bonds 8,046,955 7,916,092 8,015,308 7,952,984 0 36,892 0 36,892 0 0 62,324 62,324 54,592 14,871
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
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 7,916,092 8,015,308 7,952,984 0 36,892 0 36,892 0 0 62,324 62,324 54,592 14,871




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare Community Plan of Ohio, Inc.

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2024 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 4.250 102,775 [ 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 27,746 0 102,775 [ 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 27,746 0 102,775 [ 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...). 102,640
2. February.... ...638,285
3. March 33,647,726

4.

7. 101,861
, 8. 101,926
June 105,500 9. September 85,306

10. October
11.  November...
12.  December

102,775

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 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
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

...................... US Tr@ASUNY B || eeestieieeiitii e et ettt e e eeene e s eeenes e s eeemne e s eeennnsesseerenseseesnnnssseennnnsnsseennnnnnsseennnnnnsseernnnnnnssennnnnnssseennnnnnsseeennnnaneeenne | seennnnnees [oornennanee 12/ 1172024 tiiiiiiiis Jovnnnnnnnnennnnnnnnenennnnn 80821 |0 01/07/2025 oo [ ... 8,206,071

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 8,206,071

0109999999. Total - U.S. Government Bonds 8,206,071

0309999999. Total - All Other Government Bonds 0

0509999999. Total - U.S. States, Territories and Po ions 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 8,206,071

2429999999. Total - Residential Mortgage-Backed Securities 0

2439999999. Total - Commercial Mortgage-Backed Securities 0

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

2459999999. Total - SVO Identified Funds 0

2469999999. Total - Affiliated Bank Loans 0

2479999999. Total - Unaffiliated Bank Loans 0

2509999999. Total Bonds 8,206,071
09248U-71-8 ....... BlackRock Liquidity Funds T-Fund Port 12/31/2024 .......... 40,963,547 |..
31846V-54-2 ....... First American Treasury Obligations Fund Z 12/03/2024 . ..46,545,933 |..
3814101-32-3 ....... Goldman Sachs Treasury Obligations Fund T IO 12/13/2024 .......... 65,324,208 |..
381428-50-0 ....... Goldman Sachs Financial Square Tr In Fd I IO 12/08/2024 ..o |eeeeeeeeenieeeeeeneenn 00000 [ i e 6,301,683 |..
38142B-88-0 ....... Goldman Sachs Financial Square Federal Fund ..... 12/10/2024 . ... 4,479,482 |..
61747C-58-2 ....... Morgan Stanley Institutional Liquidity Fund Treasury Port 12/03/2024 . ..36,430,919 |..
665279-87-3 . Northern Inst Ins-Treasury Port . 12/31/2024 . ...4,179,389 |..
825252-40-6 . Invesco AIM STIT TREASURY MMF ...... 12/06/2024 . ..34,381,580 |..
94975H-29-6 ........ Allspring (fmr Wells Fargo) Treasury Plus MMKT Fund - Inst .... 12/10/2024 21,584,985 |..

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 260,191,726

...................... |UHC Liquidity Pool Pro Rata Share POrtion . iu..iieuieesiieusiiee it tetusensteteserusessseessesuseeasesassesssesassesnnsesnnsernnsernnsersnsennnsennnsernnsersnserennee | onsneennnes ooneeeennee 12/31/2024 Loiiiniien e 429,958

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 429,958

8609999999 - Total Cash Equivalents 268,827,755 1,624,679

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

Number
1A

@ v »e o




ANNUAL STATEMENT FOR THE YEAR 2024 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 3,496,135 3,510,676 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 through 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0

E29
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