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SUMMARY INVESTMENT SCHEDULE

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

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 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligations................ccceueueuereirieeeiereiieeseeeiesesessesens |reeeeees 11,945,937 |............. 1.599 |........ 11,945,937 [ [V — 11,945,937 |............ 1.599
1.02 Other U.S. government obligations .............ccccocvevevevereueeeeecieeeseseeeea oo 2,124,835 |............ 0.284 |......... 2,124,835 | [ 2,124,835 |............ 0.284
1.03 Non-U.S. sovereign jurisdiction securities........................... ..3,693,849 ............0.494 ... 3,693,849 |.. oo 3,693,849 ...
1.04 Municipal bonds — general obligations (direct & guaranteed) ................Joee.c.. 36,037,002 |............. 4.822 |........ 36,037,002 | 0 o 36,037,002
1.05 Municipal bonds — Special FeVENUE..............c.ccovoveveveeeeeeeeeeeeeeeeesenens e 61,019,443 {.............8.165 |........ 61,019,443 [......oocvevren 0f....... 61,019,443
1.06 Project finance bonds issued by operating entities ..................cccceeeeeenfoeenene 1,674,152 |............. 0.224 |........ 1,674,152 [ O 1,674,152 |....
1.07 COrPOrate DONAS ........coveveveeevceceeeeeceeeeeeeeetees s essnen s sereneenenene 191,120,908 |............25.575 |...... 191,120,908 |........cooooveeenn 0 e 191,120,908
1.08 Mandatory convertible DONAS .............cccoveieveieiiiereeceieceee et e 0 fereennnnn 02000 [ [V [0 0
1.09 Single entity backed 0blIGations ............ccccceueiieeeieieieieeeieeeeeseeiens e 2,193,901 |............. 0.294 |......... 2,193,901 |.ovce 0fn. 2,193,901
1.10 SVO-Identified bond exchange traded funds — fair value ...............cccco.foeerenerrsncecns 0 fereeennnn 0000 [ [V [0 0
1.11 SVO-Identified bond exchange traded funds — systematic value ...........J.c.cccoeveureruccune 0 foeeeenen 0000 [ (O R [OOSR 0
1.12 Bonds issued by funds representing operating entities..................ccccco..oeeeene 19,930,165 |............. 2.667 |........ 19,930,165 | [ 19,930, 165
1.13 BanK 10@NS = ISSUET.......c.cueueuiiiieiierieiiriiieietsseneieierese e 0 foeeeenen 0000 [ (U R (U R 0
1.14 Bank 08NS = @CQUINET. ..........c.cueveueriiieeeeeieteteteeeees et es e eeeeeeeeeeenenens 0 fereeennn 0000 [ [V [0 0
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........J.....ccccoveueenne 0 foeeeenen 0000 [ (U R [OOSR 0
1.16 Certificates Of AEPOSIL..........c.cveveveverereeiiieeeeeie ettt eeenenens 0 fereeennn 0000 [ [V [0 0
1.17 Other issuer credit OblIGatioNS............ccovririiiririeieeieieee e 0 foeeeenen 0000 [ (U R [OOSR 0
1.18 Total issuer credit 0bligations............c.cvcveececueueeeeeeecceee e 329,740,192 |...........44 125 |..... 329,740,192 | 0f..... 329,740,192
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ...............ccocoeeueeees.forrnee 195,881,011 |............26.212 |...... 195,881,011 [ 0 | 195,881,011
2.02 Financial asset-backed securities — not self-liquidating ..............cccococeet foovennccccnnes 0 foeenenen 0000 [ O fooeeeeieririeeen O o 0
2.03 Non-financial asset-backed securities .. 16,077,412 |............. 2.151 ... 16,077,412 [ O [ 16,077,412 |....
2.04 Total asset-backed SECUMLIES. ...........coiuriurieriireeeeeeeee e oo 211,958,423 |............28.364 |...... 211,958,423 (..o 0 e 211,958,423
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)
3.02 Parent, subsidiaries and affiliates............ccccceeeeeciiee e
3.03 Total preferred StOCKS. ........ccviviiiiiiiiiieiieceese e
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) .............ccofoevereinenicene [V 0.000 [.eeeevverreennes (U R [OOSR [V 0.000
4.02 Industrial and miscellaneous - other (Unaffiliated) ...............ccoeeeeeevereeoeeressseecene [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.03 Parent, subsidiaries and affiliates - publicly traded .............cccoeeereririe oo [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........ccoovooeooeeeeeeeeeeeeeeeeeeeeee oo (0] I 0.000 |.ooveeieeiees (01 (1 AT (1) 0.000
4.05 MULUAI FUNDS ..ot [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.06 UNit inVESIMENE tTUSES ........vvvveeeececeiieeteeeececc et e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
4.07 ClOSEA-ENT fUNAS ......viiiiiciciriceeie e [ [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.08 Exchange traded fUNAS .............cccoovveveveuceiececiceieee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.09 Total COMMON STOCKS ....uvuverieiieiirerieieierserenisee et oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
5. Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages
5.03 Commercial mortgages L0 . . .. L0 .
5.04 Mezzanine real estate l0aNS ............c.ccooovevevevevceiieeeeeieeeeceeeee e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
5.05 Total valuation alIOWANCE ..........cceuruiiiuiieirieeeceieiee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ..........c.ceurriieeeieeereeeeeeeeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.02 Properties held for production of INCOME ............cceevevieeiveeeiieeiee oo (O 0.000 oo [OOSR [0 [0 I 0.000
6.03 Properties held fOr SAIE ............ccceueuiieieeeieicieieieeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.04 TOtal 1@l @SIALE .......c.ceieeiieccee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) ......ccoeieieninneeeinneeneeneeesessesnes oo 101,519 ... 0.014 |............. 101,519 [ [V 101,519 [....c.... 0.014
7.02 Cash equivalents (Schedule E, Part 2) ..........ccco.oooeceueveeeeeeceeeeeneeeseas foeeen 187,518,326 |............ 25.093 |...... 187,518,326 | 0f.... 187,518,326 |........... 25.093
7.03 Short-term investments (Schedule DA) ..........cccooveveeeeeeeneneeeeeeese oo 16,266,042 |.............. 2177 |....... 16,266,042 |.......cocoovcnnene 0f...... 16,266,042 |............. 2.177
7.04 Total cash, cash equivalents and short-term investments .....................}o..... 203,885,887 |............ 27.284 |...... 203,885,887 |.....c.ceeveen 0l... 203,885,887 |........... 27.284
8. CONTACE I0BNS ...ttt [ro s [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee 0 foernnns 0.000
9. Derivatives (SChedUIE DB) .........c.ccueueuruiiieieieeeeeeeeeee et e st fees e eeeseeeeeeeenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
10. Other invested assets (SChedule BA) ..........ccccevieeruevereiniieeieieeieeessieseisnns e 1,699,308 |............ 0.227 |......... 1,699,308 ..o 0fn. 1,699,308 |............ 0.227
11.  Receivables fOr SECUMES ..........cccoovveveveeeeeeceeieeeee e e [V 0.000 [eeeeeeereeeeereenee [V [V (0 0.000
12.  Securities Lending (Schedule DL, Part 1).........ccoooeueueveieieeeeieieiieeeiee e oo [V 0.000 [.eeeevveireennee [ DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 0 0.000 0 0 0 0.000
14. Total invested assets 747,283,810 100.000 747,283,810 0 747,283,810 100.000
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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) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other-than-temporary impairment recognized:

A B e = =T i TR o1 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. 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 bbb e bbb

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

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

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 1,824,993
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ottt eas eesseearneareeareeareeareeareens 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
3.2 TOtAlS, PArt 3, COIUMN T2 ....oiuiuiuiiiiiieietetetetet ettt sttt et ettt s e bbb s ese e se s e es b eb et e s es et e s s s e b e b e s e s e st e e e s a b e b e s e se st e e e s s bbb en s s escee s se e sesnenenesninanan 0 e 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ........cciiiiiiiiiiiii ettt ettt ettt et esteesbeesheesbeesbe e beeaseeasesasesseesheeebeesbeenbeenbeenbeenseesseaseeas Seeeemseeaseaaesaaesaesaaeanaeas 0
Deduct amortization of premium, depreciation and proportional AMOTIZATION ..............c.c.c.ovecccueieieeeeececeete e eeeeeeaeee et seeaeseeeeesessassetesesesssasaseesesesssassssess seescsesesesessaenes 125,685

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 1,699,308
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 1,699,308
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1

Total

2
Issuer Credit
Obligations

3
Asset-Backed
Securities

4

Preferred Stocks

5

Common Stocks

N
w N =~ o

© ® N O A~ wN =

Book/adjusted carrying value, DECEMDEr 31 Of PrIOT YEAI.........ccuiiiiiiiie ettt e e bt e b b e e bbb e e e b e e e b et e enenae e

Cost of bonds and stocks acquIred, Part 3, COIUMIN B...........oouiiiiiiiieeee ettt et et et e et e e st e es e e eaeesheesb e e b e e eeeabeembeeaeeeaeeeseesbee bt eseenbeanneenseenneaneennes

Accrual of discount .............

Unrealized valuation iNCrEASE/(AECIEASE).........ue ittt ettt ettt ettt ae e a e e eaeeeheesbe e bt e bt eaeeeas e eaeeeaeeeaeeeh e e b e e bt e a bt eas e easeeaeeeaeeebeeebe e beebeenbeenseenneanneennas

Total gain (Ioss) on disposals, Part 4, COIUMN T8 ...ttt e e e e e e et e e e et e e b et e b et e b e bt et e b e b e b e e e e e e e e et e e e e e nee e

Consideration for bonds and stocks diSposed, Part 4, COIUMN B..........c.oiuiiiiiiiie ettt e et e bt e bt e b e e be e e e eaeeea e e saeesaeesbeebeenseenseenseennenneennen

Amortization of premium ....

Total foreign exchange change in book/adjusted CArryiNg VAIUE ...........c..oiiiiiiiiiiii ettt h et e bt e bt et e e et e abesaeesheeebeesbeenbeenbeenseenne

Current year’s other-than-temporary impairMENt FECOGNMIZEM ..........c.uiiiiiiiiii ettt bt bbbt bt bbbt bt bt bt ekt beeb et e ebeeieebenae e

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, Line 2 ...

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) ......ceiiiiiiiiiiiiiiii e

Total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line 12)

....................... 525,700,898
....................... 139,761,140
.............................. 851,533

.............................. 539,425

....................... 121,543,575
........................... 3,612,985

541,698,615

....................... 350,104,790
......................... 54,509,447
.............................. 453,830

.............................. 263,511

......................... 72,509,308
........................... 3,084,252

329,740,197

....................... 175,596,108
......................... 85,251,693
.............................. 397,703

211,958,418




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

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

SCHEDULE D - SUMMARY BY COUNTRY

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States ........cccevveveveverececcee e 111,127,220 ... 107,605,447 |............... 122,059,266 |................ 105,377,593
Governments and Municipalities 2. CANAAA ..o e 0 |. .. ..
3. Other COUNtrES........ccueveviereeeeereree o 3,693,849 | 3,334,759 oo 3,691,727 .o 3,700,000
4. Total 114,821,069 110,940,206 125,750,993 109,077,593
5. United States ........cccooevevevevercicrereceee e 184,682,119 | 180,009,514 |................ 186,672,111 | 184,798,326
All Other Issuer Credit Obligations B. CANAA ...ooeeeeeeeeeee e 8,625,446 ................... 8,478,618 ................... 8,625,369 ................... 8,620,000
(unaffiliated) 7. Other COUNtrES........cocveveeiereeeereeereve o 21,611,559 [ 20,779,346 |.......ou...... 21,724,212 | 21,582,000
8. Total 214,919,124 209,267,478 217,021,692 215,000,326
All Other Issuer Credit Obligations
(affiliated) 9. Total 0 0 0 0
10. Total Issuer Credit Obligations 329,740,193 320,207,684 342,772,685 324,077,919
Asset-Backed Securities
11, United States........cccovevvreririrrceccee e 198,270,415 |............... 189,090,278 |................ 198,888,748 |................ 198,371,626
Asset-Backed Securities 12, €CaANAAA. ... e (O [V [V 0
(unaffiliated)
13.  Other Countries 13,688,008 13,736,822 13,686,043 13,700,008
14. Total 211,958,423 202,827,100 212,574,791 212,071,634
Asset-Backed Securities (affiliated) 15. Total 0 0 0 0
16.  Total Asset-Backed Securities 211,958,423 202,827,100 212,574,791 212,071,634
17.  Total Bonds 541,698,616 523,034,784 555,347,476 536, 149,553
PREFERRED STOCKS
18, United States ......ccceeervrvrireieeeeene e L1 O [V 0
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNLHES. ........cvoveeveeeeeeeeeeeeend oo (O (O OO 0
21.  Total 0 0 0
Parent, Subsidiaries and Affiliates 22.  Total 0 0 0
23. Total Preferred Stocks 0 0 0
COMMON STOCKS
Industrial and Miscellaneous 24, United StateSs ....covveirieieieieieieeeese e L1 O [V 0
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds 27. Total 0 0 0
Parent, Subsidiaries and Affiliates 28. Total 0 0 0
29. Total Common Stocks 0 0 0
30. Total Stocks 0 0 0
31. Total Bonds and Stocks 541,698,616 523,034,784 555,347,476

SI05




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE D - PART 1A

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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

8 9
Col. 7 as a % of | Total from Col. 7

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Government Obligations

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA .o

1.5NAICS ..

............... 3,549,422

............... 7,477,318

TBNAIC B ..o

1.7 Totals 14,164,698 3,549,422 7,477,318 0 0 XXX 25,191,438 25,191,438 0
2. Other U.S. Government Securities

2ANAICT e, 18,830,292 | 2,124,835 ..o (V1 A [V 0 20,955,127 [ovveeiiieeeeee 3.0 [ XX e XXX e fo 20,955,127 .o 0

2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

20,955,127

20,955,127

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6
3.7 Totals

.............. 1,018,118
.............. 1,860,842

............... 1,833,007
.............. 1,860,842

............... 1,833,007
.............. 1,860,842

814,889

2,878,960

3,693,849

Q0IS

4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6
4.7 Totals

18,964,300

............... 2,768,987

............. 36,037,004

14,308,717

18,964,300

2,768,987

36,037,004

5. Municipal Bonds — Special Revenue

SANAICT (e

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6
5.7 Totals

............... 6,874,601

............. 29,236,883

............. 20,400,218

............. 61,019,445

20,400,218

61,019,445

61,019,444

6. Project Finance Bonds Issued by Operating Entities

(Unaffiliated)

6.1 NAIC 1
6.2 NAIC 2
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

............... 1,674,152

............... 1,674,152

............... 1,674,152

.0
0.
.0

0

o

oo oo

oo o0 oo

1,674,152

1,674,15

1,674,152

oo o0 oo




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 1A (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 52.7 Prior Year Prior Year Traded Placed (a)
7. Project Finance Bonds Issued by Operating Entities
(Affiliated)

TANAIC T e 0 foereeemmmenrenreeeene O e O o O e O o XK s e O o 0.0

T2NAIC 2 .ot 0

T3NAIC 3 et 0

74 NAIC4 .. 0

TENAICS e e 0

TBNAIC B ..o 0
7.7 Totals 0
8. Corporate Bonds (Unaffiliated)

............. 98,653,719
.............. 6,561,420

B NAIC T oo 160,217,274 |............. 54,096,285 |............. 34,729,223 |............... 5,313,661
B.2NAIC 2 ..ot e 7,254,393 |............33,632,344 |............ 18,772,805 |............... 7,984,712
8.3 NAIC 3 ..
8.4 NAIC4 ..
85NAICS ...
B.B6NAIC G ..o

8.7 Totals

L0IS

9. Corporate Bonds (Affiliated)
9 NAIC T e
9.2NAIC 2 ..
9.3NAIC3 ..
94 NAIC 4 ..ot
95 NAIC S ..o
9B NAIC B ...

9.7 Totals

10. Mandatory Convertible Bonds (Unaffiliated)
10T NAIC T e
10.2NAIC 2 ...
T0.3NAIC 3 e
104 NAIC 4 ..o
10.5NAIC5 ...
TOB NAIC B ..o

10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)
TIANAIC T e
T12NAIC 2 e
T13NAIC 3 e
11.4 NAIC 4 ...
11.5NAIC5 ...
TIBNAIC 6 ..

11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)
12.1 NAIC 1
12.2 NAIC 2
12.3 NAIC 3.
12.4 NAIC 4 .
12.5NAIC 5.
12.6 NAIC 6

.0
.0
.0
0

0

0.
.0

0

6

12.7 Totals 1,694,97 2,193,90 2,193,901




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 1A (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 52.7 Prior Year Prior Year Traded Placed (a)

. Single Entity Backed Obligations (Affiliated)
13 NAIC T e
13.2NAIC 2.
13.3NAIC 3 ..
134 NAIC A .o
13.5NAIC 5. .
138 NAIC B ..o

13.7 Totals

. SVO-Identified Bond Exchange Traded Funds —
Fair Value
T4 NAIC T e
T4.2NAIC 2 ..t
T4.3NAIC 3 ..
14.4 NAIC 4 .
14.5NAIC5 . .
T4.B NAIC 6 ...

14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value
151 NAIC T e
15.2NAIC 2 ..
15.3 NAIC 3.
15.4 NAIC 4 .
155 NAIC S ..o
158 NAIC 6 ..o

15.7 Totals

. Bonds Issued by Funds Representing Operating
Entities (Unaffiliated)

16.1 NAIC 1 .o .. .646, 2, ,013, 0 ...6,725,552 |.. .. 6,160,668 |..
16.2 NAIC 2. . . 0 . . .13,204,614 |.. 9. . . . .13,204,614 |..
16.3 NAIC 3. L0 . vt [ 0]. 0. . . . vt [ 0.
16.4 NAIC 4 ....oeiiccinccineeneeseeeens Joereneneeneneneneneeees O oo O [ 0 el O e O XXX i o 0 0 e XXX e e XK [ 0
TB.5NAIC S ...oiiceicrceneeneeneeseeneens Joorenenenenenenesenenees O oo O [ 0 el O e O L XK i o 0 0 e XXX e XK [ 0
16.6NAIC 6 ... 0 . 0
16.7 Totals 19,930, 166 . 19,365,282

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)
171 NAIC T e
17.2NAIC 2.
17.3NAIC 3 ..

174 NAIC 4 ..o
17.5NAIC 5. .

178 NAIC 6 ..o

17.7 Totals

. Bank Loans - Issued (Unaffiliated)
18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3
18.4 NAIC 4 .
18.5NAIC 5.
18.6 NAIC 6

18.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 1A (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 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 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)

19.1 NAIC 1
19.2 NAIC 2
19.3NAIC 3
19.4 NAIC 4
19.5 NAIC 5
19.6 NAIC 6
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)

20.1 NAIC 1
20.2 NAIC 2
20.3 NAIC 3

20.4 NAIC 4.
20.5NAIC 5.
20.6 NAIC 6.
20.7 Totals

21.

Bank Loans — Acquired (Affiliated)
2T NAIC T e
21.2NAIC 2 .t
21.3NAIC 3.
21.4NAIC 4.
21.5NAICS5. .
218 NAIC B ..
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated)

22.1 NAIC 1
22.2NAIC 2
22.3NAIC 3
22.4 NAIC 4
22.5NAIC 5
22.6 NAIC 6

22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
231 NAIC T e
23.2NAIC 2 ..t
23.3NAIC 3.
23.4NAIC 4.
23.5NAICS5. .
23.8 NAIC 6 ...
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2NAIC 2.
24.3NAIC 3.
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 1A (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 52.7 Prior Year Prior Year Traded Placed (a)
. Certificates of Deposit (Affiliated)
251 NAIC T oo

25.2NAIC 2.
253 NAIC 3 ..o
254 NAICA ..o
25.5NAICS . .
256 NAIC 6 ....oovriicccc

25.7 Totals

. Other Issuer Credit Obligations (Unaffiliated)
26.1 NAIC 1 O o XXX e o XXX e [ O
26.2 NAIC 2 O o XXX e o XXX e [ O
26.3 NAIC 3 O e XXX e foe e XXX e [ O
26.5NAICS. . O o XXX e o XXX e [ O
26.6 NAIC 6 .

26.7 Totals

. Other Issuer Credit Obligations (Affiliated)
271 NAIC T e
27.2NAIC 2 ..
27.3NAIC 3.
27.4NAIC 4 .
27.5NAICS5. .
278 NAIC B ...

27.7 Totals

oLIsS

. Agency Residential Mortgage-Backed Securities -
Guaranteed
281 NAIC T oo
28.2NAIC 2.
28.3NAIC 3.
284 NAIC 4 ..ot
285 NAIC S ..o
28.6 NAIC B ...

.0
28.7 Totals 138,788 , 414,829 . 414,829

. Agency Commercial Mortgage-Backed Securities -
Guaranteed
291 NAIC 1 coiiiiiieceneeneeseeseeesesiees oo, 106,086 [ 723,811 [, 1,169,634 |.......c.eteiisi 586,096 |- O [ XXX e o 2,636,227 A OO XK e [ XK e 2,636,228
29.2NAIC 2.
29.3 NAIC 3 ..
294 NAIC 4 ..o
29.5NAICS5. .
29.6 NAIC 6 ...

29.7 Totals 156,686 723,811 1,169,634 586,096 0 XXX 2,636,227 0.4 XXX XXX 2,636,228 (1)

. Agency Residential Mortgage-Backed Securities —
Not Guaranteed
30.1 NAIC 1
30.2 NAIC 2
30.3 NAIC 3
30.4 NAIC 4 ...
30.5NAICS ...
30.6 NAIC 6

39,909,445 |............. 32,498,684 |............. 36,290,437 |............. 134,032,614

30.7 Totals 13,054,768 39,909,445 32,498,684 36,290,437 12,279,280 134,032,614 133,353,732 678,882




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 1A (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. 7 as 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 52.7 Prior Year Prior Year Traded Placed (a)
. Agency Commercial Mortgage-Backed Securities -
Not Guaranteed

BTANAIC T e, 208,890 | 1,981,377 | 852,334 [t 0 e O XK e e 2,702,606 |..cooveeeereeeeneeenn 004 [ XK o XK e 2,702,606

31.2NAIC 2 ...

B1.3NAIC 3 .o

BTANAIC A .ot

31.5NAICS ...

B1BNAICG ..o

31.7 Totals

1,981,377

452,334

2,702,606

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)
321 NAIC 1 o
B32.2NAIC 2 ..t
B32.3NAIC 3 ..
324 NAICH4 ...
32.5NAICS ...
B32.8 NAIC 6 ...

2,316,273 |............... 1,779,641 | 834,589 [ 183,501 | XXX s 5,677,842 |....ovoiicccnnes B XXX e XXX s [

32.7 Totals

LLIS

. Non-Agency Residential Mortgage-Backed

Securities (Affiliated)

33 NAIC T e
33.2NAIC 2 ..o

33.3NAIC 3 ...

33.4NAICH4 ...

335 NAICS ..o

338 NAIC B ..o

33.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated)
34.1NAIC 1 ...
34.2NAIC2 ...
34.3NAIC 3 ...
B44NAIC A ..ot
B4.5NAICS ..o
B4.8 NAIC 6 ...

34.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Affiliated)
351 NAIC 1 o
35.2NAIC 2 ...
35.3NAIC 3 ..ot
B354 NAIC 4 ..o
35.5NAICS ...
35.6 NAIC 6 ...

35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)
36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3
36.4 NAIC 4 ...
36.5NAICS ...
36.6 NAIC 6

36.7 Totals 471,091 5,784,753 10,665, 182 1,093,565 0 XXX 18,014,591 2:6 XXX XXX 0 18,014,591




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 1A (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 52.7 Prior Year Prior Year Traded Placed (a)

37.

Non-Agency — CLOs/CBOs/CDOs (Affiliated)
B7ANAIC T e
37.2NAIC 2 ...
B7.3NAIC 3 ..ot
B7ANAIC A ..ot
37.5NAICS ...
B7.6NAIC B ...
37.7 Totals

38.

Other Financial Asset-Backed Securities

(Unaffiliated)
38ANAIC T e
B38.2NAIC 2 ..o
38.3NAIC 3 ...
38.4 NAIC 4 ...
B85 NAICS ..o
BBBNAIC 6 ..o
38.7 Totals

............... 3,621,878
..................... 4,096

Zlis

39.

Other Financial Asset-Backed Securities

(Affiliated)
39T NAIC T e
39.2NAIC 2 ...
B9.3NAIC 3 .
B394ANAIC A .o
39.5NAICS ...
B9B NAIC 6 ..o
39.7 Totals

40.

Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4 ...
40.5NAIC5 ...
40.6 NAIC6 ...
40.7 Totals

41

. Equity-Backed Securities (Affiliated)

A1 ANAIC T e
A12NAIC 2 o
413 NAIC 3 ...
414 NAIC4 ...
415NAICS ...
A1B NAIC B .o
41.7 Totals

42.

Other Financial Asset-Backed Securities — Not

Self-Liquidating (Unaffiliated)
42.1 NAIC 1
42.2NAIC 2 ...
42.3NAIC 3 ...
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 1A (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. 7 as 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 52.7 Prior Year Prior Year Traded Placed (a)

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)
A3 NAIC T e
43.2NAIC 2 ...
433 NAIC 3 oo
434 NAICH ..o
43.5NAICS ...
438 NAIC 6 ...

43.7 Totals

. Lease-Backed Securities — Practical Expedient
(Unaffiliated)
441 NAIC T e

442 NAIC 2 .o
44.3NAIC 3 .o

444 NAIC 4 ...
44.5NAICS ...

448 NAIC B ..o

44.7 Totals

eLIs

. Lease-Backed Securities — Practical Expedient
(Affiliated)
A5 1 NAIC T o
452 NAIC 2 .ot
453 NAIC 3 ...
45.4 NAIC 4 ...
455 NAIC S ..o
456 NAIC 6 ...

45.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)

46.1 NAIC 1 ... L0 L0 ]
46.2 NAIC 2 ... L0 L0 .0
46.3 NAIC 3 ... 0 L0 .0
AB.4NAIC A ..o 0 0 0
AB.5NAIC S ..o e [0 0 0
AB.6NAIC B ... 0 0 0
46.7 Totals 0 0 0

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)
AT ANAIC T e

472 NAIC 2 ...
A73NAIC 3 e
ATANAIC A e
475NAICS ...
ATBNAIC B ..o

47.7 Totals

. Lease-Backed Securities — Full Analysis
(Unaffiliated)

481 NAIC T e e 318,120
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ... . .
485 NAICS ...t 0
486 NAIC 6 ... 0

48.7 Totals 318,120 3,423,142 122,436 332,026 494,995 XXX 4,690,719 0:7 XXX XXX 0 4,690,719
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 1A (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 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

49. Lease-Backed Securities — Full Analysis
(Affiliated)

49 1NAICT
49.2NAIC 2 ...
49.3NAIC 3 ...

49.4 NAIC 4 ...
49.5NAICS ...

496 NAICK ...,

49.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

......................... 0.0

50. Other Non-Financial Asset-Backed Securities —

Full Analysis (Unaffiliated)

50.1 NAIC 1 .o

50.2NAIC 2 ...
50.3 NAIC 3 ...

504 NAIC 4 ...
50.5NAICS ...
50.6 NAIC 6 ..o

50.7 Totals

............... 5,285,784

...501,000 |..

51. Other Non-Financial Asset-Backed Securities —

Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
514 NAIC4 ...
51.5NAICS ...
51.6 NAIC 6
51.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 1A (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 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year
B2 NAIC T e (d) ....240,287,925 |........... 192,537,331 |........... 125,921,476 |............ 48,202,552 |............. 15,447 110 | O e 622,396,394 . 456,060,200 |........... 166,336,194
52.2NAIC 2 ... ) e 7,350,876 |.. ...40,282,681 |... ..27,634,540 ...7,984,712 |.. L0 .83,252,809 |.. 118 . . . .76,148,290 |............... 7,104,519

52.3NAIC 3 .o (D) e 0 oo O et O e O e O [ O e O 000 | XXX e e XX [ 0
524ANAIC A .o (D) e 0 oo O et O e O o O [ O e O e 000 | XXX e e XX [ 0
52.5NAICS ... () 0 oo O et O e O e 0 [ 0 1(©) e O [ 000 | XXX e e XX [ 0
52.6 NAIC6 ... N 0 0
B52.7 TOtalS ..o 247,638,801 |........... 232,820,012 |........... 153,556,016 . 532,208,490 |........... 173,440,713
52.8 Line 52.7 as a % of Col. 7 35.1 33.0 21.8 8.0 2.2 0.0 100.0 75.4 24.6
53. Total Bonds Prior Year
53 A NAIC T e e 61,538,092 |........... 205,053,283 |........... 113,265,636 |............. 50,088,427 |.............19,578,808 |......cceoeevrerereeeeen O [ e XX oo XX i o 449,524 1246 ...l 8402 .l 404,619,599 [ 44,904,647
53.2NAIC 2 ..ot e 15,281,829 |............. 37,010,634 |............. 24,711,974 |............... 7,378,295 | O e O [ XK e XXX e .. 84,382,732 | 15,8 | 77,555,559 | 6,827,173

53.3NAIC 3 .o 0]..
53.4NAIC4 ...
53.5NAICS ...
53.6 NAIC6 ...

53.7 TOtalS ..o e 76,819,921 |........... 242,063,917 |........... 137,977,610 |............. 57,466,722 482,175,158

53.8 Line 53.7 as a % of Col. 9 14.4 45.3 25.8 10.8 100.0 XXX 90.3
54. Total Publicly Traded Bonds

541 NAIC 1 oo 142,295,918 |........... 150,307,142 |........... 104,706,311 |............. 45,075,425 |............. 13,675,404 ..o [V IO 456,060,200 456,060,200

B542NAIC 2 ..ot e 6,539,709 |... ... 37,132,882 |.... ..25,088,498 |..... ...7,387,201 |.. .. .76,148,290 |.. .76,148,290 |..

B4.3NAIC 3 ..o e [V [V [V 0 |oeeeeeerrereeeeen O s O e O e 000 XK e XXX e o 0.

544 NAIC4 ... 0 0 20 | 0. 0.

BA5NAICS ..o e [V [V [V 0 |eeeeeeerermemeeeen O e 0 o 0 [ 000 o XX [ e XXX e o 0

54,8 NAIC 6 ... 0 0 0 0 0 . 0

B54.7 TOtalS ..o e 148,835,627 |........... 187,440,024 |........... 129,794,809 |............. 52,462,626 |............. 13,675,404 ..o [V IO 532,208,490 . 532,208,490

54.8Line54.7asa % of Col. 7 ....ceovvuevnccnncs | 28.0 | 35.2 [ 284 | 9.9 [ 2.6 [ 0.0 [ 100.0 [ XX e XXX e XX oo 100.0

54.9 Line 54.7 as a % of Line 52.7, Col. 7,

Section 52 21.1 26.6 18.4 7.4 1.9 0.0 75.4 XXX XXX XXX 75.4 XXX
55. Total Privately Placed Bonds

55.1 NAIC 1 42,230,189 |............. 21,215,165 | 3,127,127 | 1,771,706 |- [V IO 166,336,194

55.2NAIC 2 ... 3,149,799 |.... ... 2,546,042 |..... ..597,511 |.. .. ...1,104,519 |..

55.3 NAIC 3 ... 0. 0 e 0]. 0.

55.4 NAIC 4 ... 0 20 | 0. 0.

555 NAIC S ..o e O L [V [V 0 |eeeeeerrreeeeeen O e 0 e 0

55.6 NAIC 6 0 0 0 0

55.7 TOAIS ..ot 45,379,988 |............. 23,761,207 |.cooveenene 3,724,638 |............... 1,771,706 |- [V IO 173,440,713

55.8 Line 55.7as @ % of Col. 7 ......covvuevnccrncs | 57.0 [ooreerreieeinns 26.2 [ 137 | 2.1 [ 1.0 | 0.0 [ 100.0

55.9 Line 55.7 as a % of Line 52.7, Col. 7,

Section 52 14.0 6.4 3.4 0.5 0.3 0.0 24.6 XXX XXX XXX XXX 24.6
(@) Includes $ e 173,194,688 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ........ 163,950,585 ; NAIC2 $ ovvvicicicicne 0; NAIC3 $ .o 0; NAIC4 $.ovecccie 0; NAIC5 $ .o 0 ; NAICB $.oeeerereererenne 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3
Other Short-term
Investment Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YE@I ........cuiiiiiiieet ettt e e e e et et e e o2 e s e e e e e e e e e b e s e s e e e e e e e e e s e e e e e e a2 o2 e s e e e e e s e s e s e s e e e b e s e s e e e e e e e s e s e s e e e b e b et e e et et e n e e e nnenne e nas
(00 o) Y a T a o (=Y g BTNy (g T=T gL T Lol o U (Yo RS OSPR
ACCTUAL OF AISCOUNL ...t h b e b e bbb e b e b b e b b e b e 0o b0 b oo b e b e s e b e b b e b e b e s e s eb e 0o b e e b e e e b o0 e b e h e b e b e b e b e b e b e 0o b 0o b e 0o b e b oo b e s e b e b e b e b b e b e e b e bbb bbb
(8T = = Yo R Ve (T W T ol Y=Y (o (=Yt o= T RSSO
TOtal GAIN (I0SS) ON AISPOSAIS ...ttt ettt ettt et et et e e e s e e e et s e b e s e b e e e e e s e s e s e e e e e s e s e s e s e s e e e e e s e s e e e s e e e s e s e s e s e e e e e s e e e s e s e e e e e s e s e s e e e e e s e e e s e e e e et e bt b et e e e e et e b et e e et et ettt e n e
(D 1=To [V le Qoo gty fo Lot = o g I (=T otV =Yo I o o [T T LT | SO PP URPRRPRONE
[BI=Yo [ Tor =Ta g Lol g (4= iTeTa o] i o Ty =T a0 U] o HO TSSOSO PRUPRPPRPRRRUPRIOt
Total foreign exchange change in DOOK/AAJUSEA CAITYING VAIUE ..........cc.oiiuiiiiiiiii ittt sttt e e bt et e e bt e bt eaeeeaeeea e e eh e e eE e e b e e b e e a s e 2as e e et e eH et eh e e Sh e e eh e e b £ e e e em et ean e ean e e EeeeheeeE e e b e e bt e m b e embeemseemeeemeeeheeabeenbeenseenneanne
Deduct current year’s other-than-temporary iMPaIMMENT FECOGNMIZEM ............uiiiiiiiiii ittt bttt ettt ettt e E et £ eh e eb £ ee £ eh e 48 £ 48 £ £h £ S E £ eE £ eE £ eE £ 4E £ Sh £ 4E £ eE £ 4E £ e E £ eh £ e E £ eE £ £ E £ e E £ eE £ e E £ e E £ e E e e b e eh e eh e eh £ eE e e b e e b e e bt eb e e bt e bt e bt ebeebeebenee s
Book/adjusted carrying value at end of current Period (LINES TH2+3+4H5-8-TF8-9) ........coiiiiieiiiitiiie ettt ettt e e bt e st e eaeesseesaeesheeaaeeaseeaseeabeea e e ea e e ea e e eh e e s e e A e e ea s e oAt e ea e e ee e e ea e e aR e e b e e b e en b e e mbeeabeemeeeaeenaeeabe e beenbeenbeanneans
[DT=YoTUTe el = I aToTgF=To g1 T=To I Ta g oTU g TP

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

16,266,042

16,266,042




ANNUAL STATEMENT FOR THE YEAR 2025 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

SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other

1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccocoeveeeeeu foeecececnnens 268,827,755 |.covvecececenne 8,206,070 |..covevnenee 260,191,725 |...ovvre 429,960

2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 4,249,504,084 |........... 1,264,464,139 |............ 2,985,020,667 |..ccveverririinnnns 19,278

3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 1,440,345 | 1,440,345 | (I 0

4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T 0

5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena 884 | e [V 0

6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 4,332,254,549 |........... 1,126,426,703 |............ 3,205,827,846 |......coovevereiiiien 0

7. Deduct amortization of PreMIUM ..........ccccoveveviieeeeeeieeeeeseieeeeseeesesesessasaae [oesesenenereseeseieeeeeens 193 | 193 | [0 0

8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T 0

9. Deduct current year's other-than-temporary impairment recognized ............ |ooocccoriinnniccnns (O O (O O [V 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB9) oot [ennsninins 187,518,326 |..ccoocvnvne. 147,684,542 |...coovvnvnen. 39,384,546 |.....ccovrirnnns 449,238

11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN 0

12. Statement value at end of current period (Line 10 minus Line 11) 187,518,326 147,684,542 39,384,546 449 238

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 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, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE BA - PART 1

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

2 3 Location 6 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
Restr- SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP icted Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Asset 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 ........oooeeeees oo [ oo [, Nat| Affordable Housing ........ccccccevevns founnes 1.0 ........ ....06/27/2024 ...|...... | PP 1,827,111 |........ 1,699,308 |........ 1,699,308 |..ovvviiiiiinnnns 0]..... (125,685)...ceeeeeeeees [V [V [V 0....10,631,884 |... 100.000
3799999. Qualifying federal tax credit investments - unaffiliated 1,827,111 1,699,308 1,699,308 0 (125,685) 0 0 0 0| 10,631,884 XXX
6899999. Total - unaffiliated 1,827,111 1,699,308 1,699,308 0 (125,685) 0 0 0 0 10,631,884 | XXX
6999999. Total - affiliated 0 0 0 0 0 0 0 0 0 0] XXX

7099999 -

Totals

1,699,308

1,699,308

o |:

(125,685)

0

10,631,884

1.

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coocooo

$

$..
8.

$

$

coocoo

D.$.........

....1,699,308 1E..$




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

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

NONE

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

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE D - PART 1 - SECTION 1

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

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
912828-X8-8 ..... US Treasury Note LA e 3444215 |.............. 3,650,000 |.............. 3,595,506 |......ccunne. 3,549,422 |..oevviiiiiinns 0 |oeeeeeeenn 67,300 [evvvvvviiiinnnnnn0 ool s 2.375 |...... 4472 [IN cooeee [, 11,255 [ovvviinininns 81,641 [....06/23/2025 ...|....05/156/2027 ...|............ 3,693,344
912820-CS-8 ..... US Treasury Note . 1.4 . ....1,383,159 |... 1,386,029 |.. e [ 676 |0 [0 1.250 |...... 1.303 ... 17,375 |....08/31/2021 ...|....08/15/2031 ...|. .. 1,398,688
91282C-DJ-7 . US Treasury Bond . 1.A .4,581,911 .4,600,603 .0 | .1.375 ..1.488 . 63,663 |....12/27/2021 .. 11/16/2031 .. .. 4,661,831
91282C-00-1 . US Treasury Note . 1.A 916,086 ..919,197 .0 | .1.250 ..1.338 . 11,500 |....01/03/2022 .. .12/31/2026 ..
912820-DY-4 ..... US Treasury Bond . L 1A ....1,485,352 ... . 1,490,686 |.. 0 e 047 0 0 1.875 |...... 1.983 .. 28,125 |....02/17/2022 ...]....02/15/2032 ...|.
0019999999. Subtotal - issuer credit obligations - U.S. governmen
obligations (exempt from RBC) 11,810,723 12,090,000 11,078,448 11,945,937 0 74,946 0 0 XXX XXX XXX 36,739 202,304 XXX XXX 12,193,676
3130AF-FX-0 ..... |FHLB Agency Note . L. 1AL ....2,309,280 |... ..2,000,000 |...oeeennnnns 1,988,507 |.... .2,124,835 |.. .. (42,591) |... .. 65,000 |....08/03/2021 ...]....11/16/2028 ...|. .. 2,032,500
0029999999. Subtotal - issuer credit obligations - other U.S. government
obligations (not exempt from RBC) 2,309,280 2,000,000 1,988,507 2,124,835 0 (42,591) 0 0 XXX XXX XXX 8,125 65,000 XXX XXX 2,032,500
168863-0T-2 ..... REPUBLIC OF CHILE Corp Note Call .. 1.FFE ..|.. .. 1,017,175 |... 1,020,000 |... 1,018,118 |.. 0| .... 26,010 |....07/22/2021 ...|....07/27/2033 ...|.
168863-DX-3 ..... REPUBLIC OF CHILE Corp Note MW Call .. 1.F FE .. 814,511 815,000 |. ..814,889 .0 | . 22,413 |....01/27/2022 .. .01/31/2027 ..
698299-BN-3 . REPUBLIC OF PANAMA Corp Note ........ ..2.CFE .. 628,394 . 627,070 .0 | . 14,075 |....01/20/2021 . .09/29/2032 ..
698299-BR-4 . REPUBLIC OF PANAMA Corp Note Call MW . ..2.CFE .. 795,000 . ..795,000 .0 | . 26,219 |....01/11/2022 . .01/19/2033 ..
91087B-AT-7 ..... Uni ted Mexican Corp Note Call MW L. 2BFE ..|.. ... 436,647 |... ..438,772 |.. .0 . .. 21,694 |....08/08/2022 ...]....05/19/2033 ...|.
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign
jurisdiction securities 3,691,727 3,700,000 3,334,759 3,693,849 0 110,411 XXX XXX 3,756,206
011415-8R-8 ..... ALAMO TX CMNTY C GO Non Call ...ccoovveviiiiiiiiiiiiiis e s .. 1LAFE ..|.. 3,115,223 |... 2,370,000 |... 2,570,597 |.... .2,707,318 | 0| ...118,500 |....05/19/2021 ...|....08/15/2029 ...|. ...2,429,250
13063D-QR-2 ..... CALIFORNIA ST GO Cont Call .. 1.C FE .. .1,316,320 1,000,000 |. ..1,092,700 |. 1,123,043 .0 | .50,000 |....09/06/2019 . .10/01/2032 .. .. 1,025,000
13063D-ZL-5 ..... CALIFORNIA ST GO Non Call .... .. 1.CFE ..|.. ... 5,217,760 |... 4,000,000 |... 4,200,840 |.... 4,326,189 |.. 0| ...200,000 |....11/24/2020 ...|....11/01/2027 ...|. .. 4,100,000
186392-CD-6 ..... CLEVELAND OH MUN GO Non Call ... .. 1.BFE ..|.. .2,637,031 |... ..2,539,317 |.... .2,537,334 |.. 0| ... 130,520 |....05/05/2022 ...|....12/01/2026 ...|. .. 2,575,260
190335-LV-9 ..... COAST CA CMNTY C GO Non Call ... .. 1.BFE ..|.. 430,000 |... 383,844 |.... 0 [0 0 02301 [l 2301 [FA L 128 9,894 |....01/14/2022 ...|....08/01/2032 ...|.
194475-TU-3 ..... CLG STATION TX | GO Non Call .. .. 1.LAFE ..|.. 2,951,664 |... 0| ...120,000 |....01/12/2017 ...|....08/15/2026 ...|.
20772K-GE-3 ... CONNECTICUT ST GO Cont Call ... .. 1.CFE ..|.. 0 [ (2,883) |0 fiiiiiiiennl0 050000 .l 2,910 [AO s e 1,636 [ 7,750 |....04/10/2019 ...|....04/15/2036 ...|.
421207-BG-5 ..... HAYWARD CA AREA GO Cont Call .. .. 1.BFE ..|.. 0| .... 15,500 |....06/12/2017 ...|....08/01/2042 ...|.
495260-114-0 ..... KING CNTY WA SCH GO Non Call ... .. 1.BFE ..|.. . 0| .... 47,200 |....12/01/2020 ...|....12/01/2026 ...|.
566897-XK-5 ..... MARICOPA CNTY AZ GO Non Call ... .. 1.DFE ..|.. 2,029,025 |... . 0 [ . ... 78,750 |....04/29/2021 ...|....07/01/2028 ...|. .
567438-UP-9 . MARICOPA CNTY AZ GO Non Cal | .. 1.B FE .. .1,273,440 ..1,036,320 |. . 1,059,559 .0 | (39,219) . 50,000 |....05/21/2020 .. .07/01/2027 .. .. 1,025,000
57582R-J5-6 . MASSACHUSETTS ST GO Non Cal | .. 1.B FE .. .1,999,620 ..1,606,470 |. .1,681,851 .0 | (63,410) ....11/19/2020 . .11/01/2028 .. .. 1,537,500
57582R-TH-9 . MASSACHUSETTS ST GO Non Cal | .. 1.B FE .. .3,758,910 ..3,037,590 |. . 3,068,555 .0 | (136,680) ... 11/24/2020 .. .07/01/2026 .. .. 3,075,000
603790-MJ-2 ..... MINNEAPOLIS MN S GO Non Call ... .. 1.BFE ..|.. 2,478,720 |.............. 2,000,000 |.............. 2,003,880 |.... w0 feennnnnn (93,360 ... ....12/01/2020 ...|....02/01/2026 ...|.
649660-MA-5 ... NEW YORK NY GO Non Call ... .. 1.CFE ..|.. 1,235,490 |... 1,014,520 |.... w0 fennnnnnnl (40,612) ... ....08/28/2020 ...|....08/01/2026 ...|.
649668-MC-7 ..... NEW YORK NY GO Call .. 1.CFE ..|.. 2,344,028 |... 2,396,273 |.... w0 feiiinnnl. (5,040) ... ....04/09/2025 ...|....02/01/2046 ...|.
70914P-W6-5 ..... PENNSYLVANIA ST GO MW .. 1.CFE ..|.. ..1,017,338 |... 1,087,459 |.... 0 [ 21,171 ...05/26/2022 ...|....08/01/2027 ...|.
763682-06-1 ..... RICHLAND CNTY SC SCH DIST #2 GO Non Call .. .. 1.CFE ..|.. 2,562,280 |... 2,058,560 |.... 0| ....12/02/2020 ...|....03/01/2027 ...|.
79623P-DA-0 ..... SAN ANTONIO TX GO Bond Call .... .. 1LAFE ..|.. 1,295,890 |... 0| ....08/14/2019 ...|....08/01/2033 ...|.
T97272-RR-4 ... SAN DIEGO CA CMN GO Non Call ... .. 1.BFE ..|.. 0| ....02/01/2022 ...|....08/01/2029 ...|.
833715-GL-3 ..... SOCORRO TX INDEP GO Cont Call . .. 1LAFE ..|.. 0| ....02/28/2020 ...|....08/15/2033 ...|.
80453P-YE-3 . TRAVIS CNTY TX GO Cont Call . AFE . .1,234,390 ..1,003,710 |. .0 | ....12/01/2020 . .03/01/2027 .. .. 1,025,000
93974D-UF-3 ..... WASHINGTON ST GO Cont Call .. BFE..|. ... 1,258,010 ..............1,000,000 |.............. 1,000,000 |.... .1,000,000 |. .0 .. ...02/17/2016 ...|....07/01/2027 ...|. .. 1,025,000
0049999999. Subtotal - issuer credit obligations - muni
general obligations (direct and guaranteed) 41,723,315 34,305,000 35,349,518 36,037,002 0 XXX XXX 35,118,191
010268-EJ-5 ..... ALABAMA FEDERAL AID HIGHWAY FI Rev Bond Non Call . |... LA ... 365,492 |... ...370,000 |... ..366,971 |.. 0| ....04/14/2025 ...|....09/01/2031 ...|.
010268-EQ-9 ..... ALABAMA FEDERAL AID HIGHWAY FI Rev Bond Non Call . .. 1.C FE .. 864,340 875,000 |. . ..865,473 .0 | ....04/14/2025 .. .00/01/2031 .. .
01728A-4V-5 ... ALLEGHENY CNTY P Rev Bond Cont Call ......ccocovvvnnns |..n L 1FFE ... ... 598,471 ... ...490,000 |... ..531,060 |.. .0 . ...05/16/2019 ...|....07/15/2034 ...|.
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027650-0L-1 ..... AMERICAN MUNI' PWR-OHIO INC OH Rev Bond Cont Call ..[................ L LFFE s 1,264,530 |......cevnnens 1,000,000 |...cevvnnnnnne 1,090,830 |oevvvnnnnnnns 1,135,933 ...l [ R (<1 70 1 [V (VI I 5.000 |...... 1.581 ....10/21/2021 ...|....02/15/2031 ... [........... 1,025,000
091096-NF-0 ..... BIRMINGHAM AL WTRWKS BRD WTR R Rev Bond Non Call ..[................ L 1.CFE | 120,000 120,000 |oeeeeennneeeennns [V (VI [V (VI 2.463 |...... 2.463 ...11/06/2019 ...|[....01/01/2026 ...
CALIFORNIA ST HLTH FACS FING A Rev Bond Cont Call
13032U-D8-8 ..... PP URIUPTPTY RN L AIDFE o 425,017 430,240 |oeeuiieeeinnnnns 0 o 1,902 [0 0 e 4.190 |...... 4.938 ....02/22/2023 ... |....06/01/2037 ...
160070-FN-3 ..... CHARLESTON CNTY SC ARPT DIST A Rev Bond Call ....... .. 1.E FE ..|. ... 299,572 |... . ..300,409 |.. cend0 o837 [0 0 [ 4.727 |...... 5.143 ...01/06/2025 ...|[....07/01/2035 ...|.
181000-SV-3 ..... CLARK CNTY NV HIGHWAY IMPT REV Rev Bond Cont Call |... .. 1.D FE ..|. ... 596, ...500, s ..566,571 |.. o0 e (9,283) [0 [0 [ 5.000 |...... 2.749 ....08/04/2022 ...|....07/01/2036 ...|.
19648F-NU-4 ..... COLORADO ST HLTH FACS AUTH REV Rev Bond Non Call ..[... .. 1.E FE ..|. . vl feeeen 2,006 [0 0 [ 3.696 |...... 5.171 ....02/13/2025 ...|[....11/01/2039 ...|.
196632-S3-8 ..... COLORADO SPRINGS CO UTILITIES Rev Bond Non Call ... |[... .. 1.C FE ..|.. ... 1,151,109 |... o0 e (40,554) [0 [0 [ 5.000 |...... 0.460 ....07/29/2020 ...|....11/15/2026 ...|.
207758-20-6 ..... CONNECTICUT ST SPL TAX OBLIG R Rev Bond Cont Call . .. 1.CFE ..|. ....3,671,420 |... s cend0 e (65,682) [0 [0 [ 5.000 |...... 2.620 ....08/04/2022 ...|[....05/01/2034 ...|.
235036-45-6 . DALLAS-FORT WORT Rev Bond Cont Call ..... .. 1.EFE .. 645,000 .59, 110 ..645,000 0| .2.624 ..2.624 ....08/08/2019 . .11/01/2031 ..
235036-47-4 . DALLAS-FORT WORT Rev Bond Cont Call ..... .. 1.EFE .. 220,000 199,742 ..220,000 .0 | .2.704 ..2.704 ...08/08/2019 . .11/01/2032 ..
25484J-DK-3 ..... [DIST OF COLUMBIA UNIV REVENUE Rev Bond Call .. 1.G FE .. 250,000 ..266,865 |. ..250,000 0| .5.751 ..5.751 ....04/11/2025 .. .04/01/2035 ..
373511-KG-8 ..... [GEORGIA ST HGR EDU FACS AUTH R Rev Bond Non Call .. .. 1.DFE .. 455,000 ..456,993 |. ..455,000 0| .4.625 ..4.625 ... 12/17/2025 .. .01/01/2032 ..
409328-AB-7 ..... HAMPTON ROADS VA TRANSPRTN ACC Rev Bond Non Call .. .. 1.CFE .. 1,472,861 ..1,194,176 |. .1,240,530 0| .5.000 ..0.840 ....10/07/2020 . .07/01/2028 ..
M422E-00-7 ... HARRIS CNTY TX M Rev Bond Cont Call .................. .. T.AFE ..|. 814,463 |... ... 671,658 ... ..697,540 |.. cend0 e (19,463) [0 [0 [ 5.000 |...... 1.620 ....09/05/2019 ... |[....11/01/2033 ...|.
442349-JU-1 ...... HOUSTON TX ARPT SYS REVENUE Rev Bond Call ... .. 1.E FE ..|.. ..842,027 |.. o0 e (B79) [0 [0 [ 5.500 |...... 5.222 ....07/25/2025 ...|....07/01/2050 ...|.
45204E-YA-0 ..... ILLINOIS ST FIN Rev Bond Cont Call .. 1.AFE ..|. . .2,087,604 |.. ceed0 e (87,081) [0 0 [ 5.000 |...... 0.600 ....11/23/2020 ... |[....07/01/2031 ...|.
452227-WN-8 ... ILLINOIS ST SALES TAX REVENUE Rev Bond Call ... .. 1.E FE ..|.. . . 1,595,820 |.... 1,603,849 |.. ceet0 e (6,281) [0 [0 [ 5.000 |...... 4.109 ....04/04/2025 ...|[....06/15/2042 ...|.
45506D-5R-2 ..... INDIANA ST FIN A Rev Bond Cont Call 1.AFE . 1,290,930 |... 1,071,300 |.... .1,101,261 |.. cend0 e (BL,767) [0 [0 [ 5.000 |...... 1.621 ....10/04/2019 ...|[....02/01/2032 ... |.
46246K-5A-6 ..... IOWA ST FIN AUTH Rev Bond Non Call ... .. 1.EFE . 1,132,650 |... 1,002,070 |.... 1,002,469 |.. o0 e (19,970) [0 0 [ 5.000 |...... 2.951 ....10/31/2018 ...|[....02/15/2026 ...|.
462478-AJ-3 ... IOWA ST FIN AUTH Rev Bond Non Call . .. T.AFE .. 1,691,138 .. 1,391,950 |. 1,474,720 .0 | .5.000 ..0.980 ....05/05/2021 .. .08/01/2030 ..
485106-N8-7 ..... KANSAS CITY MO S Rev Bond Call ... .. 1.DFE .. 1,270,000 .. 1,317,435 |. .1,270,000 0| .5.244 ..5.244 ...04/03/2025 .. .04/01/2036 ..
53945C-KT-6 . LOS ANGELES CA WSTWTR SYS REVE Rev Bond Non Cal | .. 1.CFE .. 1,119,114 ..1,036,197 |. .1,034,378 .0 | .5.000 ..2.071 ....03/17/2022 .. .06/01/2031 ..
544445-GL-7 . LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call .. .. 1.DFE .. 1,169,000 ..1,049,610 |. A, 0| .5.000 ..2.940 ....11/28/2018 . .05/15/2028 ..
544445-19-0 LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call .. 1.A .. . 57,441 .0 | 1776 ..2.500 ....12/16/2022 .. .05/15/2029 ..
544445-U9-8 ...... LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call ..[... 1.0 FE . ... 531,327 |... o0 o 3,626 [0 [0 [ 1.776 |...... 2.500 ....12/16/2022 ...|....05/15/2029 ...|.
54627R-AL-4 ..... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink ....... 1.AFE . ... 147,289 |... NV O | RN | AR | I RN 3.615 |...... 3.609 ....06/12/2022 ...|....02/01/2029 ...|.
57420P-JE-7 ..... MARYLAND ST ECON DEV CORP LEAS Rev Bond Call ....... 1.BFE . ... 343,965 |[... o0 o0 0 0 [ 5.000 |...... 5.021 ....07/28/2025 ...|....06/01/2052 ...|.
575829-HM-1 ..... MASSACHUSETTS ST Rev Bond Non Call ...........ceennnnns 1.AFE . ... 1,965,600 |... cend0 e (60, 421) [0 0 [ 5.000 |...... 0.840 ....04/30/2021 ... |[....02/01/2029 ...|.
57584Y-YU-3 ..... MASSACHUSETTS ST DEV FIN AGY R Rev Bond Non Call ..[... 1.0 FE . ....3,580,812 [... . .. F VI PO ( (001 ) I RO | I APt | B SN 5.000 |...... 0.830 ....11/16/2020 ...|[....07/01/2029 ...|.
576051-20-2 ..... MASSACHUSETTS ST WTR RESOURCES Rev Bond Cont Call .[... .. 1.B FE ..|. 1,063,903 |... 1,054,282 |.. cend0 e 100 [0 0 [ 2.240 |...... 2.251 ...01/05/2022 ...|....08/01/2032 ...|.
59333P-4R-6 ...... MIAMI-DADE CNTY Rev Bond Cont Call .........cceeuunnnns .. 1.E FE ..|.. 406,801 |... 374,536 |.... ..405,724 |.. JUO VI PO (V') N AU | ) AP | B S 3.555 |...... 3.504 ....05/10/2019 ...[....10/01/2034 ...|. 412,199
596564-SF-2 ... MIDDLESEX CNTY NJ IMPT AUTH LE Rev Bond Call ..... .. 1.E FE ..|. ... 750,000 |... 775,643 |.... . 750,000 |.. 0] [N | N R | R RN 4971 |...... 4.97 ....06/29/2023 ...|[....08/15/2034 ...|. 768,641
631663-RJ-2 . NASSAU CNTY NY | Rev Bond MN ........ccovveereenne 1.AFE . 250,000 ..234,423 |. ..250,000 0| .0 .1.278 ..1.278 ...02/05/2021 .. .11/15/2028 .. .. 251,598
64990G-5V-0 ..... NEW YORK ST DORM AUTH REVENUES Rev Bond Non Call 1.0 FE .3,944,160 .. 3,280,650 |. .3,436,708 .0 | .(113,738) .5.000 ..1.030 ....056/13/2021 .. .10/01/2029 .. .. 3,075,000
650009-82-0 ..... NEW YORK ST THRUWAY AUTH Rev Bond MV . .3,108,495 .. 3,250,000 |. . 3,250,000 0| . 42,961 .2.406 ..3.765 ...07/19/2022 .. .01/01/2026 .. .. 3,289,098
65000B-PZ-5 ..... NEW YORK ST DORM Rev Bond Non Call .... Y R Y O N 5,843 |... ....5,300 |.. 0| PTG (1<) N PPN | B RO | ) R 5.000 |...... 1.510 ....09/19/2022 ... |....10/01/2027 ... |oeuuuriiiinnnnnn 5,125
65000B-Q0-4 ..... NEW YORK ST DORM Rev Bond Non Call ............cccennns . 1,162,717 |... 1,054,651 |.. o0 e (83,450) [0 [0 [ 5.000 |...... 1.510 ....09/19/2022 ...|[....10/01/2027 ...|. .. 1,019,875
650028-C3-5 ..... NEW YORK ST THRUWAY AUTH PERSO Rev Bond Call ....... 249,983 |... cend0 e 17 0 0 5.000 |...... 5.000 ....07/24/2025 ...|....03/15/2056 ...|.
65887P-IIK-7 ..... NORTH DAKOTA ST PUBLIC FIN AUT Rev Bond Cont Cal | . ... 1,560,676 |... o0 e (554) [0 [0 [ 2.430 |...... 2.388 ....01/13/2022 ...|[....12/01/2032 ...|.
677632-K6-7 ..... OHIO ST UNIV Rev Bond Non Call ........ccevnviiviinnnnns ..0.2,261,650 |... cend0 e (B3,983) [0 [0 [ 5.000 |...... 0.970 ....06/11/2020 ...|[....12/01/2029 ...|.
678908-32-5 ..... OKLAHOMA ST DEV FIN AUTH Rev Bond Non Cal | ... 159,386 |... . . .. o0 o0 0 0 [ 4.285 |...... 4.285 ....07/08/2022 ...|[....02/01/2034 ...|.
704612-HP-8 ..... PEACE RIVER/MANASOTA FL REGL W Rev Bond Call .. .. ... 272,938 |... ...275,000 |... ..272,939 |.. FN VI R RN | AR | I RN 5.000 |...... 5.049 ...07/28/2025 ...|....10/01/2055 ...|.
70869P-RK-5 ..... PENNSYLVANIA ST ECON DEV FING Rev Bond Call ......o.foeeeiiieniineens 1D FE L fiiiiinnnns 1,235,000 |.oeeenneennes 1,235,000 |..oeeiennes 1,275,891 [....oooennnnns 1,235,000 f...oevinennnnns [V T | I AU | ) FOTTTOTTRTTR | I R 5.306 |...... 5.306 ...02/20/2025 ...|....06/01/2037 ... |.ceeuunnnes 1,267,765
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PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Cont Cal |
709178-58-5 ..... M e [ LIBFE L 340,000 [.eevueinnnnnnnee 340,000 340,000 [o.eveeeennnnnnnee [V R | Y AP | B R | ) AN 2.565 |...... 2.564 [FA oo [ervennnnnninnnns 3,205 |ooooiiiiiiiind 8,721 |....08/07/2019 ...]....08/15/2032 ...|[.............. 344,361
70917T-SL-6 ..... PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Non Call ..[... .. 1.E FE ..|. ... 115,000 ... ...115,000 |... . 115,000 |.. NV O | RN | AR | I RN 5.282 |...... 5.282 |WN ...... ....10/31/2024 ...|....11/01/2034 ...|. .. 118,037
70917T-TV-3 ..... PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Call ....... .. 1.DFE ..|.. L7481 ....75,000 |... ... 74,423 |.. 0 o2 0 0 5.000 |...... 5.050 ....07/29/2025 ...|....08/15/2055 ... |. ... 76,875
709221-VE-2 ..... PENNSYLVANIA ST Rev Bond Cont Call . .. 1.DFE ..|.. 1,045,408 |... ...890,000 |... ..938,604 |.. v e (15,847) |0 0 5.260 |...... 3.270 ...06/17/2018 ...|....12/01/2044 ...|. 913,363
71883R-QN-6 ... PHOENIX AZ CIVIC Rev Bond Non Call . .. 1.CFE ..|.. .. 1,370,470 |... ,000,000 |... .1,207,574 |.. 0 [ (36,413) |0 [0 5.000 |...... 1.100 ...05/19/2021 ...|....07/01/2031 ...|. . 1,025,000
PHOENIX AZ CIVIC IMPT CORP EXC Rev Bond Cont Cal
71884A-F9-5 ..... .. 1.BFE ..|.. ... 180,000 |... ...180,000 |... . 180,000 |.. e [0 0 0 1.965 |...... 1.965 ....08/05/2020 ...|....07/01/2032 ...|. 181,769
735000-T0-4 ..... PORT OF OAKLAND CA Rev Bond MW ... .. 1.EFE ..|.. . 145,917 ... ... 145,017 |... .. 145,917 |.. w0 o0 0 0 1.949 |...... 1.949 ...11/20/2020 ...|....05/01/2028 ...|. 147,339
79467B-EG-6 ..... SALES TAX SECURI Rev Bond Non Call . .. 1.DFE ..|.. 1,302,230 |... .1,000,000 |... 1,092,930 |.... L1,172,199 .. e [ (33,002) |0 [0 5.000 |...... 1.420 ....12/10/2021 ...}....01/01/2031 ...|. .. 1,025,000
79625G-BH-5 ..... SAN ANTONIO TX E Rev Bond Non Call . .. 1.D FE .. 1,221,220 ,000,000 |. ..1,044,290 |. .1,076,312 .0 | .4.000 .. 1.460 ....08/22/2019 .. .02/01/2029 .. .. 1,020,000
797660-US-6 ..... SAN FRANCISCO CALIF CITY &CNTY Rev Bond MW .. .. 1.EFE 435,000 435,000 ..400,470 |. ..435,000 .0 | 12,733 ..2.733 ....01/26/2022 .. .05/01/2032 .. .. 440,944
79771F-JW-8 ..... SAN FRANCISCO CA CITY & CNTY P Rev Bond Cal | 1.A . 10,000 10,000 8,174 |. .0 | .2.488 ..2.488 ....06/23/2025 .. .11/01/2035 .. .10, 124
79771F-KD-8 ..... SAN FRANCISCO CA CITY & CNTY P Rev Bond Call .. 1.D FE 710,000 710,000 .0 | .2.488 ..2.488 ...06/23/2025 .. .11/01/2035 .. .. 718,832
83715A-AZ-2 ..... SOUTH CAROLINA ST STUDENT LOAN Rev Bond Non Call 1.CFE . ... 125,000 125,000 |. .0 | .5.129 ..5.129 ....10/24/2025 .. .12/01/2036 .. .. 128,206
874476-LD-4 ..... TALLAHASSEE FL E Rev Bond Non Call .. 1,267,460 |... ,000,000 |... 0 [ (43,925) |0 [0 5.000 |...... 0.570 ....07/15/2020 ...|....10/01/2026 ...|. 1,025,000
87638T-J0-7 ..... TARRANT CNTY TX CULTURAL EDU F Rev Bond Call .......[|... ... 232,375 |... ...235,000 |... NV O N RN | ) AR | B RN 5.000 |...... 5.079 ....07/25/2025 ...|....11/15/2049 ...|.
882669-BU-7 ..... TEXAS ST PUBLIC Rev Bond Non Call ........cccccunnneee . .... 40,000 |... ....40,000 |... . .. e [0 0 0 0.926 |...... 0.926 ....12/11/2020 ...|....02/01/2026 ...|.
91412H-GG-2 ..... UNIV OF CALIFORNIA CA REVENUES Rev Bond MW Call ...[... ...600,000 |... ..603,658 |.. cend0 e (854) [0 0 [ 1.614 |...... 1.461 ...12/11/2020 ...|....05/15/2030 ... |.
914639-1B-3 ..... UNIV OF NEBRASKA NE FACS CORP Rev Bond Non Call ...J... 2,000,000 |... . 2,420,347 |.. 0 [ (73,266) |0 [0 5.000 |...... 1.080 ....06/27/2021 ...|....07/15/2031 ...|.
92818H-VZ-1 ..... VIRGINIA ST PUBL Rev Bond Cont Call ..........cceuunns fenn . 1,805,000 ... . .2,069,190 |.. vl e (36,383) [0 [0 [ 5.000 |...... 2.569 ....06/02/2022 ...|....08/01/2033 ...|.
969672-AA-2 ..... WILLIAMSBURG VA ECON DEV AUTH Rev Bond Non Call . 1.EFE . 180,000 |... ...180,000 |... ... 180,864 |.... .. 180,000 |.. e [0 0 0 4.957 |...... 4.957 ....10/22/2025 ...|....11/01/2035 ...|. 184,461
977100-HD-1 ..... WISCONSIN ST GEN FUND ANNUAL A Rev Bond MW Cal .... 1.CFE . 230,000 |... ...230,000 |... 212,145 |.... . w0 o0 0 0 2.429 |...... 2.429 ....01/29/2020 ...|....05/01/2031 ...|. 232,793
977120-4H-6 ..... WISCONSIN ST HLTH & EDUCTNL FA Rev Bond Cont Call |... 1.C FE . 1,254,890 [... ,000,000 |... .. 1,069,920 |.... 1, 0 [ (5,772) |0 [0 ] 5.000 |...... 2.150 ... 11/20/2019 ...|....12/15/2031 ... |. .. 1,025,000
0059999999. Subtotal - issuer credit obligations - municipal bonds -
special revenue 66,215,952 56,982,592 59, 188,982 XXX XXX 2,266,887 XXX XXX 57,738,094
053484-AE-1 ..... AVALONBAY COMMUNITIES Corp Note Call MV ... .. 1.GFE ..|.. 385,286 ... ...375,000 |... 391,455 |.... 384,152 [0 [ (984) [0 |0 5.300 |...... 4.915 .... 19,875 |....10/21/2024 ...|....12/07/2033 ...|. 384,938
668444-AT-9 ..... NORTHWESTERN UNIVERSITY Corp Note Call M ..|.. 1.BFE ..|. ... 1,290,000 |... ,290,000 |... ,313,310 |.... 01,290,000 [...ooeeeeeeeenn0 Jveveeeiiieeennn0 foeiiiiiiiinnl0 0 e, 4.940 |...... 4.936 .. 45,493 |....08/11/2025 ...]....12/01/2035 ...]|. .. 1,321,863
0069999999. Subtotal - issuer credit obligations - project finance bonds
issued by operating entities (unaffiliated) 1,675,286 1,665,000 1,704,765 0 XXX XXX 65,368 XXX XXX 1,706,801
001055-BK-7 ..... AFLAC INC Corp Note Call MV .... .. 1.G FE ..|.. ..804,219 |... .... 800,774 |.... v e 189 0 0 1125 |...... 145 M oo | 2,667 | 9,056 [....03/03/2021 ...|....03/15/2026 ...|[. 809,528
00108l-AH-3 ..... AEP TEXAS Corp Note Call MW . .. 2.A FE .. 473,528 ..473,409 |. .0 | .3.950 ..3.989 . 18,763 |....01/24/2019 .. .06/01/2028 .. .. 484,381
00206R-DR-0 ..... AT&T INC Corp Note Call MV .. .. 2.B FE .. 567,745 ..569,964 |. .0 | .5.260 ..5.133 . 29,505 |....10/21/2024 .. .03/01/2037 ..
00206R-HK-1 ... AT&T INC Corp Note Call MV .. .. 2.B FE .. 472,140 ..476,910 |. .0 | .4.850 ..5.414 . 24,250 |....11/13/2024 .. .03/01/2039 ..
00206R-KG-6 ..... AT&T INC Corp Note MW Call ..2.BFE ..|.. ,241,280 |... ,191,850 |.... e 1,356 0 0 1.650 |...... 1.765 .... 20,625 |....06/12/2021 ...|....02/01/2028 ...|.
00206R-KH-4 ..... AT&T INC Corp Note Call MW ..2.BFE ..|.. ... 538,600 |... 465,086 |.... e [ (761) |0 0 2.250 |...... 2.086 ... 11,025 |....09/01/2020 ...|....02/01/2032 ...|.
00206R-M-1 ...... AT&T INC Corp Note Call MW ..2.BFE ..|.. ... 221,639 |... .. 188,681 |.... e e (80) |0 0 2.550 |...... 2.522 (D coeeees feniiiiiiiii 470 [ 5,636 [....09/03/2021 ...|....12/01/2033 ...|.
002824-BF-6 ... ABBOTT LABS Corp Note Call MW .... .. 1.DFE ..|.. ... 734,969 |... 660,145 |.... e [ (13,659) |0 [0 3.750 |...... 1.635 ... 24,750 |....06/14/2021 ...|....11/30/2026 ...|.
002824-BP-4 ..... ABBOTT LABS Corp Note Call MW .... .. 1.DFE ..|.. ...501,785 |... 475,695 |.... e e (287) |0 0 1.150 |...... 1.097 | oo e 2,412 | 5,750 |....11/16/2020 ...]....01/30/2028 ...|.
00287Y-BF-5 ..... ABBVIE INC Corp Note Call MW .. 1.GFE ..|.. ...228,798 |... 202,248 |.... 0 [ (4,010) |0 0 4.250 |...... 2,009 [MN ..ooee fernnnniiniinnes 1,110 [ 8,500 [....05/12/2021 ...|....11/14/2028 ...|.
00914A-AS-1 ..... AIR LEASE CORP Corp Note Call MV ... ..2.BFE ..|.. ... 596,775 |... 547,384 |.... . e 1,255 |0 0 2.875 |...... 3.129 .. 17,638 |....01/05/2022 ...|....01/15/2032 ... |.
025816-CP-2 ..... AMERICAN EXPRESS CO Corp Note Call . .. 1.FFE ..|.. . 1,163,691 |... 1,149,607 |.... 1, e e (L4190 0 3.300 |...... 3.170 ....04/25/2022 ...|....05/03/2027 ...|.
025816-CS-6 ..... AVERICAN EXPRESS CO Corp Note Call . .. 1.F FE .. .. 459,572 ..453,505 |. 0 | .2.550 ..2.570 ....03/01/2022 .. .03/04/2027 ..
025816-DIf-6 ... AMERICAN EXPRESS CO Corp Note Call MW .. 1.F FE .. 139,250 ..145,354 |. .0 | .5.284 .. 5.442 ...04/08/2025 .. .07/26/2035 ..
026650-BH-3 ..... AMERICAN HONDA FINANCE Corp Note MW L 1.GFE ... .. 263,984 ... 277,024 |.... 0 233 0 0 2.300 |...... 3.171 ...04/04/2019 ...|....09/09/2026 ...]|.
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031162-BK-5 ..... AMGEN INC Corp Note Call MW L2AFE Lo 312,460 |.................335,000 |...ourrnnnnnn 324,471 [l 313,220 [oeueiiiiiinnnnns [V Y (<1 RN | FORRUUR | I RN 5.150 |...... 5.781 [MN ..o v 2,204 |ooeiis 17,253 |....02/12/2025 ... |....11/15/2041 ...

031162-C0-1 ..... AMGEN INC Corp Note Call M .... .. 2.AFE ..|.. .. 256,025 |... ..251,310 |.. 0 e (798) [0 0 [ 3.200 |...... 2.861 ....07/30/2019 ... |....11/02/2027 ...|.

031162-CT-5 ..... AMGEN INC Corp Note Call MW .... .. 2.A FE ... cn0 e T [0 0 2.200 |...... 1.237 ...11716/2020 ... |....02/21/2027 ...|.

031162-DD-9 ..... AMGEN INC Corp Note Call M .... .. 2.AFE ..|.. a0 o122 [0 0 [ 3.000 |...... 3.050 ....02/17/2022 ... |....02/22/2029 ... |.

031162-DS-6 ..... AMGEN INC Corp Note Call MW .... .. 2.A FE ... cnd0 e (B97) [0 0 5.600 |...... 5.360 ...10/21/2024 ... |....03/02/2043 ... |.

032095-AL-5 ..... AMPHENOL CORP Corp Note Call MW .. 1.6 FE ..|.. .0 . 2103 [0 0 2.200 |...... 2.241 ....09/07/2021 ...|....00/15/2031 ...|.

032654-AU-9 ... ANALOG DEVICES Corp Note Call MW ... .. 1.6 FE ..|.. .0 . 2201 [0 0 1.700 |...... 1.791 ....09/28/2021 ... |....10/01/2028 ...|.

035240-A0-3 ..... ANHEUSER-BUSCH Corp Note Call MW ... .. 1.6 FE ..|.. .0 . (9,107 [eeeeiiiinn0 0 4.750 |...... 2.131 ....05/06/2021 ...|....01/23/2029 ...|.

035240-AV-2 . ANHEUSER-BUSCH Corp Note Call MW .. 1.6 FE .. 0 .(6,878) .3.500 ..1.829 ....11716/2020 . .06/01/2030 ..

037833-BY-5 ..... APPLE INC Corp Note Call MW . .. 1.B FE .. 0 . (7,836) .3.250 ..3.250 ...11/06/2020 . .02/23/2026 .. .
037833-DK-3 . APPLE INC Corp Note Call MW .... .. 1.B FE .. . K 0 . (2,203) .3.000 ..2.285 ....08/13/2019 . 171372027 .. .
038222-AL-9 ..... APPLIED MATERIALS INC Corp Note Call M ... .. 1.F FE ..|.. 556,378 |.... 0 e (469) [0 0 3.300 |...... 3.211 ...04/06/2019 ... |....04/01/2027 ...|.

039482-AD-6 ... ARCHER-DANIELS-MIDLAND C Corp Note Call MW .. .. 1.F FE ..|.. 256,644 |.... cn0 e 85 [0 0 2.900 |...... 2.924 ....02/23/2022 ... |....03/01/2032 ... |.

04351L-AC-4 ..... ASCENSION HEALTH Corp Note Call MW .. 1.C FE ..|.. 421,928 |.... 0 o0 [0 0 4.078 |...... 4.075 ....11/18/2025 ...|....11/15/2028 ...|.

053015-AG-8 ..... AUTOMATIC DATA Corp Note Call MW ... .. 1.D FE ..|.. 224,538 |.... cn0 102 0 0 1.700 |...... 1.746 ....05/11/2021 ...|....05/15/2028 ...|.

053332-AT-9 ..... AUTOZONE INC Corp Note Call MW .. 2.B FE ..|.. 498,675 |.... 0 e 2814 0 0 3.125 |...... 3.710 ....03/06/2017 ...|....04/21/2026 ...|.

060516-FX-2 ..... BANK OF AMER CRP Corp Note M .. 1.6 FE ..|.. . 364,566 |.... cn0 el 70 [0 0 3.500 |...... 3.520 ...04/14/2016 ... |....04/19/2026 ...|.

06051G-GL-7 ..... BANK OF AMER CRP Corp Note Call .. 1.6 FE ..|.. ...260,000 |... 258,934 |.... 0 o0 [0 0 3.705 |...... 3.705 ....04/19/2017 ...|....04/24/2028 ...|. 264,817
06051G-GR-4 ..... BANK OF AVER CRP Corp Note Call .. 1.6 FE ..|.. .. 486,206 |... 476,856 |.... cnd0 e (893) [0 0 3.593 |...... 3.437 ...00/01/2017 ... |....07/21/2028 ...|. 492,532
06051G-HV-4 ..... BANK OF AVER CRP Corp Note Call .. 1.G FE .. 160,000 0 .3.194 ..3.194 ....07/18/2019 . .07/23/2030 ..

060516-JF-7 ..... BANK OF AVER CRP Corp Note Call .. 1.6 FE .. 181,904 0 .1.8%8 ..1.781 ....08/21/2020 . .07/23/2031 ..

060516-JT-7 ..... BANK OF AMER CRP Corp Note Call .. 1.G FE .. 609,984 0 .2.687 .. 2.497 ....05/06/2021 . .04/22/2032 ..

060516-LH-0 ..... BANK OF AVER CRP Corp Note Call .. 1.EFE .. ,239,287 0 .5.288 ..4.660 ....09/17/2024 ...|....04/25/2034 ..

06051G-MA-4 ... BANK OF AMER CRP Corp Note Call .. 1.G FE .. 580,436 . 0 .5.468 ..5.020 ...10/21/2024 ... |....01/23/2035 ..

06051G-MM-8 ..... BANK OF AVER CRP Corp Note Call .. 1.EFE ..|.. ... 205,000 |... , 213,860 |.... cn0 0 [0 0 5.511 |...... 5.509 ....01/17/2025 ... |....01/24/2036 ...|.

06406R-AB-3 ..... BANK OF NY MELLO Corp Note Call .. 1.F FE ..|.. .. 1,016,000 |... 1,000,000 996,510 |.... 0 e (2,218) [0 0 [ 3.442 |...... 3.207 ....04/10/2019 ...|....02/07/2028 ...|.

072863-AH-6 ..... BAYLOR SCOTT & WHITE HOL Corp Note Call M .. .. 1.D FE ..|.. ..1,001,000 |... cn0 0 [0 0 1.777 ... 1.777 ....01/14/2021 ... |....11/15/2030 ...|.

075887-8G-3 ..... BECTON DICKINSON & CO Corp Note Call M ... .. 2.B FE ..|.. ... 419,185 [... 0 e 1648 [0 0 [ 4.685 |...... 5.849 ...02/12/2025 ... |....12/15/2044 ...|.

075887-CL-1 ..... BECTON DICKINSON & CO Corp Note Call M ... .. 2.B FE ..|.. ... 532,631 [... 533,616 |.... c0 3,205 [0 0 1.957 |...... 4.311 ....09/17/2025 ... |....02/11/2031 ...|.

076912-AA-2 ..... BEIGNET INVESTOR LLC Corp Note Non Call 144A ....... .. 1.EFE ..|.. .. 995,000 |... 1,082,113 |.... . 0 o0 [0 0 6.581 |...... 6.634 ...10/16/2025 ... |....05/30/2049 ...|.

084670-BS-6 ..... BERKSHIRE HATHWY Corp Note ........ .. 1.CFE .. 525,230 ..499,220 |. . 500,000 0 .3.125 ..3.125 ...08/14/2019 . .03/15/2026 ..

090572-AR-9 . BIO-RAD LABS Corp Note Call M ... .. 2.B FE .. 204,574 ..208,233 |. ..204,892 0 .3.300 ..3.345 ....02/23/2022 ...|....03/15/2027 ..

09261B-AC-4 ..... |BLACKSTONE HLDGS Corp Note Call MW 144A .. 1.EFE .. ,331,222 ,255,995 |. ,333,548 0 .1.625 ..1.668 ....07/29/2021 ...|....08/05/2028 ..

097023-CH-6 . BOEING CO Corp Note Call MW .... .. 2.C FE .. 743,904 ..743,158 |. 0 .3.100 ..3.145 ....04/30/2019 ...|....06/01/2026 ..

103730-AE-0 ..... BP CAP MKTS AMER Corp Note Call .. .. 1.EFE .. 333,600 ..301,995 |. 0 .4.234 ..2.819 ...07/24/2019 ... [....11/06/2028 ..

110122-CN-6 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ... .. 1.F FE ..|.. ... 219,49 |... 219,452 0 et 90 [0 0 3.200 |...... 3.243 ....07/17/2020 ...|....06/15/2026 ...|.

110122-DP-0 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ... .. 1.F FE ..|.. ... 449,730 |... 429,957 cn0 39 [0 0 1.125 ... 1.134 ....11/08/2020 ... |....11/13/2027 ...|.

110122-00-8 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ... .. 1.F FE ..|.. ... 898,497 |... 797,715 a0 e 149 0 0 1.450 |...... 1.468 ....11/08/2020 ...|....11/13/2030 ...|.

11135F-BV-2 ..... BROADCOM INC Corp Note Call MW 144A .. 1.6 FE ..|.. ... 441,480 |... 444,344 cn0 800 [0 0 4.92 |...... 5.131 ...10/21/2024 ... |....05/15/2037 ...|.

125058-AL-4 ..... CBRE SERVICES INC Corp Note Call Mi .. 2.AFE ..|.. ... 307,424 |... 309,592 0 o0 [0 0 4.900 |...... 4.929 ....11/06/2025 ... |....01/15/2083 ...|.

125623-CL-2 ..... CIGNA CORP Corp Note Call M .. 2.AFE ... ...636,948 [... 557,088 |.... cn0 e (4104) [0 0 2.400 |...... 1.661 ...12/07/2020 ... ....03/15/2030 ...|.

125028-AN-6 ..... CNH INDUSTRIAL CAP LLC Corp Note Call MW .. .. 2.B FE ..|.. .. 252,980 |... 251,292 |.... . . .0 . JUUTSRRSRRRN ) [ ASUUUUUTRRRNL | B IO 1.450 |...... 1.611 ....05/17/2021 ...|....07/15/2026 ...|. 256,849
126408-H0-9 ..... CSX CORP Corp Note Call MW ........... .. 1.6 FE ..|.. 537,960 |... 468,555 |.... ..516,977 |.. cn0 e (4,226) [0 0 2.400 |...... 1.494 ....11/16/2020 ...|....02/15/2030 ...|. 506,000
126650-CX-6 ..... CVS HEALTH CORP Corp Note Call MW .. .. 2.B FE .. .2,528,285 ..2,268,000 |. . 2,330,940 0 (39,559) .4.300 .. 2.441 ...06/12/2021 ... |....03/25/2028 .. .. 2,308,590
127097-AM-5 ..... COTERRA ENERGY INC Corp Note Call MW .... .. 2.BFE ..|.. ...655,8%5[................660,000 |.....oeeennnnns 659,971 |.... ..655,788 |. 0. A8 [0 0 5.400 )...... 5.273 ...10/31/2025 ... |....02/15/2035 ... |.....ce..n.. 667,550
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142339-AJ-9 ..... CARLISLE COS INC Corp Note Call MW .......oevvvvvevnnnsforeennnn s L 2BFE | 167,885 [oovveiiiiiennnns 170,000 |..eevveennnnnne 160,472 |ovvveeeiine 169,046 |..oevvvnnnnnnne (VIR A < RN | ) FORRUUR | I RN 2.750 |...... 2.89%4 ....02/13/2020 ... |....03/01/2030 ...
14448C-AL-8 ..... CARRIER GLOBAL Corp Note Call MW .. 2.A FE ..|.. ... 199,927 |... ...200, s 199,965 |evveiiiiiennnn0 e 0 [0 2.700 |...... 2.704 ....12/08/2020 ...|[....02/15/2031 ...|.
14913R-2G-1 ..... CATERPILLAR FINL SERVICE Corp Note MW .. .. 1.F FE ..|. e 776,697 | 775,000 [oieeennnnnnn 743,504 |oovennniennn 775,435 [0 e (252) [0 Jennl0 e 1.100 |...... 1.067 ...11/16/2020 ... |....09/14/2027 ...|.

...... 4.200 |......2.388
...... 5.750 |......5.631
...... 1.018 |...... 1.444
...... 1.995 |......1.308
...... 2.500 |......1.967
.3.700 ..1.038
4.125 ..3.931
.4.075 ..4.074
...... 2.520 |......2.436

....05/12/2021 ... |....03/15/2028 ...|.
....02/07/2025 ...|....08/15/2034 ...|.
....05/14/2021 ... |....08/12/2027 ...|.
....05/14/2021 ... |....05/11/2027 ...|.
....08/14/2019 ...|....00/20/2026 ...|.
... 11/25/2020 ... |....01/12/2026 ..
....06/07/2017 . .07/25/2028 ..
...04/16/2018 . .04/23/2029 ..
... 12/17/2021 ...|....11/03/2032 ...|.
...09/17/2024 ... |....06/11/2035 ...|.

161175-BK-9 ... CHARTER COMM OPT Corp Note Call MW
164110-A8-0 ..... CHENIERE ENERGY PARTNERS Corp Note Call MW ..
166756-AL-0 ..... CHEVRON USA INC Corp Note Call MW ..
166764-BX-7 ..... CHEVRON CORP Corp Note Call MW
17275R-BL-5 ..... CISCO SYSTEMS INC Corp Note Call M ..
172967-KG-5 ..... CITIGROUP INC Corp Note Non Call .
172067-KU-4 ... CITIGROUP INC Corp Note Non Call .
172967-LW-9 ... CITIGROUP INC Corp Note Call ...
172967-NE-7 ... CITIGROUP INC Corp Note Call MN

.. 2.C FE ..|..
.. 2.B FE ..|..
.. 1.D FE ..|..
.. 1.D FE ..|..
.. 1.D FE ..|..
.. 1.6 FE ..
.. 2.B FE ..
.. 1.6 FE ..
.. 1.6 FE ..|..

... 388,437 |...
... 599,939 [...
... 202,401 |...
... 436,004 |...
..516,945 |...
673,713
406,920
390,000
..609,410 |...

..390,000

542,262 |.... 613,004

172967-PL-9 ... CITIGROUP INC Corp Note Call MW .. .. 1.6 FE ..|.. 624,905 |... 616,444 |...ocinninnn621,732 [0 e (2,515) [0 0 5.449 |...... 4.796 E 611,211
17327C-AT-0 ..... CITIGROUP INC Corp Note Call MW .. .. 1.6 FE ..|.. .. 1,000,418 |... ..1,008,600 |..........0e.1,008,786 [ooeeeeeeeennnnnn0 |oeeiiin (832) il |0 4.542 |...... 4.283 ....09/17/2025 ... |....08/19/2030 ...|. .. 1,022,710
174610-AR-6 ..... CITIZENS FINANCIAL GROUP Corp Note MW .. 2.A FE ... ... 249,49 |... 288,313 [ 249,955 |0 el TT Ll [0 2.850 |...... 2.882 ....07/22/2019 ... |....07/27/2026 ...|. .. 253,563
174610-8G-9 ..... CITIZENS FINANCIAL GROUP Corp Note Call MW .. .. 2.AFE ..|.. L7474 L 742,478 |.... JUUTSRRRRRN ) [ AU | B IO 6.645 |...... 5.260 ...00/17/2024 ... |....04/25/2035 ... |. 697,427
19828T-AB-2 ..... COLUMBIA PIPELINES OPCO Corp Note Call Ml 144A ....|... .. 2.A FE ... ... 485,847 |... 492,582 |.... 2 (2,398) [ oo 0 0 6.036 |...... 5.282 ....10/18/2024 ...|....11/15/2033 ...|. 473,883
20030N-CH-2 ... COMCAST CORP Corp Note Call MM ...........ccceeeeenn. .. 1.6 FE ..|.. ... 253,108 |... 252,000 |.... 2263764 [0 e 96 [0 [0 3.550 |...... 3.592 ....02/01/2018 ...|....05/01/2028 ...|. 258,509
20030N-CT-6 ..... COMCAST CORP Corp Note Call M ... .. 1.6 FE ..|.. , 151,450 |... ..1,005,650 |.... 21,085,923 [ooviiiiiiiiiinnl0 | (21,372) [0 0 4.150 |...... 1.878 ....05/14/2021 ... |....10/15/2028 ...|. .. 1,020,750
20030N-CY-5 . COMCAST CORP Corp Note Call Mi .. 1.G FE .. 599,085 ..586,410 |. ..607,454 .3.250 ..5.193 ...10/21/2024 ... |....11/01/2039 .. ..762,188

.3.750
.3.300

..5.587
..1.408
.1.950 .. 4.173
.1.500 ..2.943
...... 3.347 |......3.347

....12/18/2024 ..
...05/14/2021 ..
....09/17/2025 ...|....01/15/2031 ..
....06/02/2022 ...|....02/15/2031 ..
....08/07/2019 ...|....10/01/2029 ...|.
...11/16/2020 ...|....11/01/2027 ...|.

.04/01/2040 ..
.04/01/2027 ..

20030N-DH-1 . COMCAST CORP Corp Note Call i
20030N-DK-4 . COMCAST CORP Corp Note Call MN
20030N-DM-0 ... COMCAST CORP Corp Note Call i
20030N-DN-8 ... COMCAST CORP Corp Note Call M ...
20268J-AB-9 ..... COMMONSPIRIT HEALTH Corp Note Call MW

.. 1.6 FE ..
.. 1.G FE ..
.. 1.6 FE ..
..... .. 1.G FE ..
.. 1.6 FE ..|..

325,006
689,581
894,790
,402,826
664,000 |...

..407,500
..635,313
.. 1,009,750
1,591,850
675,112

..330,000 |.
. 621,088 |.
..891,820 |.
,374,237 |.
642,559 |....

..328,456
..637,640
..899,909
. 1,469,916
... 664,000 |..
..500,150 |..

205887-CF-7 ..... CONAGRA BRANDS Corp Note Call MW ... .. 2.C FE ..|.. ..500,580 [... 475,695 |....ccviinennnn500,150 [oeeeiiiiii 0 e (87) [0 0 [ 1.375 |...... 1.357 503,438
20825C-BA-1 ... CONOCOPHILLIPS Corp Note Call MW ... .. 1.F FE ..|.. 435,269 |.... LA81,657 [l e (327) 0 [0 2.400 |...... 2.323 ....05/06/2022 ... |....02/15/2031 ...|. 485,760
20826F-BV-7 ..... CONOCOPHILLIPS COMPANY Corp Note Call MW .. .. 1.F FE ..|.. .. 680,630 |.... ..694,822 [...eoiiiiiii0 [ (6,808) [0 [0 4.400 |...... 2.443 ....06/16/2025 ...|....07/15/2027 ...|. 689,850
210518-DY-9 ..... CONSUMERS ENERGY CO Corp Note Call MW .. 1.EFE ..|.. . 607,338 [.....ceeennnnnnn609,628 [ouiiiiiiiiinl0 e (418) 0 [0 4.500 |...... 4.133 ....09/17/2025 ... |....01/15/2031 ...|. 613,500
224044-06-0 COX COMMUNICATIONS INC Corp Note Call MW 144A ...... .. 2.B FE ..|.. .. 307,464 |... 307,984 |.... ..399,780 [ouveeeeiiiiil0 805 [0 [0 3.350 |...... 3.430 ....06/07/2017 ...|....00/15/2026 ...|. 406,700
244199-BJ-3 ..... | DEERE & COMPANY Corp Note Call MW ............. .. 1.EFE .. 183,355 .. 154,240 |. . 170,637 .3.100 ..1.400 ....11/06/2020 . .04/15/2030 .. .. 162,480
24422E-XU-8 . JOHN DEERE CAPITAL CORP Corp Note Non-Call .. .. 1.EFE .. 500,104 ..491,668 |. ..497,384 .5.050 ..4.376 ....09/17/2024 ...|....06/12/2034 .. .. 486,904
24703D-BT-7 ..... [DELL INT LLC / EMC CORP Corp Note Call MW .. 2.B FE .. 918,059 ..920,083 |. . 918,070 .4.750 ..4.786 ... 12/22/2025 ... |....10/06/2032 .. .. 941,850

....11/22/2019 ... |....11/15/2026 ..
....05/06/2021 . .09/01/2029 ..
...11/16/2020 ...|....01/13/2031 ...|.

.3.375
.2.000

..3.3%8
..2.038

254687-DK-9 . WALT DISNEY COMPANY/THE Corp Note Call MI
254687-FL-5 ... WALT DISNEY COMPANY/THE Corp Note Call MW

.. 1.F FE ..
.. 1.F FE ..

654,064
772,753

..666,053
.. 782,750

..652,924 |.
..724,935 |.

254687-FX-9 ..... WALT DISNEY COMPANY/THE Corp Note MW .. 1.F FE ..|.. L 723,141 ... 622,267 |..oeenveeneen895,066 [.ooooiiiiiiii 0 e (5,674) [0 0 [ 2.650 |...... 1.709 R

25468P-DM-5 ... WALT DISNEY CO Corp Note MW .. 1.F FE ..|.. 306,640 [......eeerrnnnnn309,587 fuviiiiiiiiiind0 e 703 0 0 1.850 |...... 2.083 ....07/07/2016 ...|....07/30/2026 ...|.

256677-AG-0 ..... DOLLAR GENERAL CORP Corp Note Call MW .. 2.B FE ..|.. 532,521 |ouveieieeeen 574,198 |0 [ (5,699) |0 0 3.500 |...... 2.343 ....05/06/2021 ...|....04/03/2030 ...|.

25746U-DL-0 ... DOMINION ENERGY INC Corp Note Call MW .. 2.B FE ..|.. 307,354 oo 344,700 [0 e 88 [0 0 2.250 |...... 2.266 ...08/10/2021 ... |....08/15/2031 ...|.

26441C-AS-4 ..... DUKE ENERGY COR Corp Note Call MW .. 2.B FE ..|.. 694,225 |.....ooeieeeeen 704,601 |oeeniiiiienenl0 e (11,051) |0 0 2.650 |...... 1.052 ....11/16/2020 ...|....09/01/2026 ...|.

26442C-AY-0 ..... DUKE ENERGY CAROLINAS Corp Note Call MW ... .. 1.F FE ..|.. 236,943 |..ovviiiinnnnnnn 249,880 |oiiiiiiiennnh0 e 31 0 L0 2.450 |...... 2.464 ...08/12/2019 ... |....08/15/2029 ...|.

277432-AY-6 ..... EASTMAN CHEMICAL CO Corp Note Call MV ..... .. 2.B FE ..|.. 393,325 |ouveieneeeeenl 877,425 |0 277 |0 0 5.625 |...... 5.1 ...04/08/2025 ... |....02/20/2034 ...|. 391,716

....12/06/2021 ...|....02/01/2027 ...|.
....12/09/2016 . .01/15/2026 ..
...10/18/2024 ...|....09/01/2034 ...|.

...... 1.650 |......1.656
.4.750 ..4.750
...... 5.600 )......5.230

278865-BL-3 ..... ECOLAB INC Corp Note Call M ........ .. 1.6 FE ..|..
20273R-BG-3 ..... ENERGY TRANSFER Corp Note Call MW .. .. 2.B FE ..
20273V-BA-7 ... ENERGY TRANSFER LP Corp Note Call MW ................. .. 2.BFE ..|..

303,124 |....
..185,083 |.
483,926 |....

312,558
.. 189,304
483,160

R R - R R R EEEEEEREEREEEREEEREEEEEREEREEEREEEEREEEEEEEREEEEEEEERE RS

..481,747 |.
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20278N-AQ-6 ..... ENERGY TRANSFER LP Corp Note Call MW .........coovvssfooeennnnnnniiies L 2BFE | 458,079 |.................430,000 |.................418,631 [.........ccc.ts 45,011 [ (VI PO (< 5713 I RN | I FOURRUU | I RN 3.750 |...... 2.847 [MN ..o e 2,060 [.oiiiiiinnnnn 16,125 |....12/17/2021 ...|....06/15/2030 ...
29364G-AL-7 ..... ENTERGY CORP Corp Note Call MW ... .. 2.B FE ..|. ... 347,260 |... ..348,693 |.. o0 e 271 [0 [0 [ 2.800 |...... 2.890 ....05/13/2020 ... |....06/15/2030 ...|.
29364G-AN-3 ... ENTERGY CORP Corp Note Call MW ... .. 2.B FE ..|. ... 249,130 |[... cend0 e 120 [0 0 [ 1.900 |...... 1.951 ....03/02/2021 ...|....06/15/2028 ...|.
20379V-AY-9 ..... ENTERPRISE PRODUCTS OPER Corp Note Call M .......... .. 1.G FE ..|.. ... 840,312 |... o0 e 3,267 [0 0 [ 4.450 |...... 5.338 ....10/21/2024 ...|....02/15/2043 ...|.
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW .......... .. 1.G FE ..[.. ... 289,718 [... JN VI PR B 4/ RN | AR | I RN 3.950 |[...... 3.270 ...09/05/2017 ...|[....02/15/2027 ...|.
29379V-BX-0 ..... ENTERPRISE PRODUCTS OPER Corp Note Call M .......... .. 1.G FE ..|.. ...584,148 |... o0 3,215 0 [0 [ 2.800 |...... 3.421 ....08/29/2022 ... |....01/31/2030 ...|.
29379V-0G-6 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW .......... .. 1.G FE ..[.. ... 361,120 [... el e (72) o0 0 [ 4.950 |...... 4.910 ....10/18/2024 ...|....02/15/2035 ...|.
29379V-CK-7 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW .. .. 1.G FE ..|.. ..610,999 |... o0 e (497 [0 [0 [ 4.600 |...... 4.203 ....09/17/2025 ...|[....01/15/2031 ...|.
30161N-AU-5 ..... EXELON CORP Corp Note Call MW . .. 2.BFE .. .0 | .3.400 ..2.628 ....08/02/2019 . .04/15/2026 ..
31428X-DF-0 ..... FEDEX CORP Corp Note Call MW .. .. 2.B FE .. 0 | .3.100 ..3.138 ....10/06/2025 . .08/05/2029 ..
31620M-BJ-4 ..... FIDELITY NATL IN Corp Note Call MW ... .. 2.B FE .0 | .3.750 ..3.77M ....05/14/2019 .. .05/21/2029 ..
350930-AG-8 ..... FOUNDRY JV HOLDCO LLC Corp Note Call MW 144A ....2.B ... o0 e (222) [0 [0 [ 5.900 |...... 4.826 ....10/28/2025 ...|....01/25/2033 ...|.
35805B-AE-8 ..... FRESENIUS MED Corp Note Call MW 144A . .. 2.CFE ..|. cend0 o675 [0 0 [ 3.000 |...... 3.090 ....05/12/2021 ...|[....12/01/2031 ...|.
361448-BC-6 ..... GATX CORP Corp Note Call MW .. 2.B FE ..|. o0 o0 0 0 [ 4.550 |...... 4.550 ....05/03/2018 ...|[....11/07/2028 ...|.
36264F-AK-7 ..... HALEON US CAPITAL LLC Corp Note Call MW ... .. 2.AFE ..[. 0] (N | I SRR | B FON 3.375 |...... 3.422 ....10/28/2022 ...|....03/24/2027 ...|.
37045X-CG-9 ..... GENERAL MOTORS FINL CO Corp Note Call MW . .. 2.B FE ..|. w0 ] (4,701) [0 o0 [ 3.850 |...... 2.423 ...05/12/2021 ...|....01/05/2028 ...|.
37045X-DH-6 ..... GENERAL MOTORS FINL CO Corp Note Call MW .... .. 2.B FE ..|. .0 | C(1A72) [0 0 2.400 |...... 2.234 ....05/06/2021 ...|[....04/10/2028 ...|. 759,000
37045X-DL-7 ..... GENERAL MOTORS FINL CO Corp Note Call MW .... .. 2.B FE ..|. 552,886 |.... w0 ] JUUP G [°1 DN ISR | R ISP | B A 2.700 |...... 2.663 ....12/17/2021 ...|....06/10/2031 ...|. 618,235
373334-KQ-3 ..... GEORGIA POWER CO Corp Note Call MW . .. 1.F FE ..|. 399,084 |.... RNV R < RN | AR | I RS 4.700 |...... 4.740 ....06/02/2022 ...|....05/15/2032 ...|. 402,236
374288-AC-2 . J Paul Getty Tr Corp Note Call MV .. .. 1.AFE .. . 788,687 |. 0| .4.905 ..4.905 ....04/29/2025 .. .04/01/2035 .. .. 794,007
375558-BF-9 . GILEAD SCIENCES INC Corp Note Call MW .. 1.G FE .. ..354,862 |. .0 | . (2,573) .3.650 ..3.650 ....06/07/2016 . .03/01/2026 .. .. 361,479
38141G-B3-7 ..... GOLDMAN SACHS GP Corp Note Call MW . .. 1.F FE .. 370,008 0| .(546) .5.330 ..5.085 ....10/18/2024 . .07/23/2035 .. .. 369,594
38141G-WL-4 ..... GOLDMAN SACHS GP Corp Note Call MW . .. 2.AFE .. 373,114 .0 | .3.691 ..1.824 ....05/14/2021 .. .06/05/2028 .. . 381,921
38141G-WZ-3 ..... GOLDMAN SACHS GP Corp Note Call M ...coevveeeeeeenei o] 2.AFE .. ..250,733 0| .4.223 ..3.269 ....07/22/2019 .. .05/01/2029 .. .. 253,163
38141G-YA-6 ..... GOLDMAN SACHS GP Corp Note Call MW . .. 1.F FE ..|. cen 171,079 ... cend0 e 160 [0 0 [ 1.431 |...... 1.452 ....05/06/2021 ...|[....03/09/2027 ...|. 780,545
38141G-YH-1 ..... GOLDMAN SACHS GP Corp Note Cal | .. 1.F FE ..|.. .. 806,674 |.... o0 o0 0 0 [ 4.59 |...... 4.573 ....06/07/2021 ...|[....09/10/2027 ...|. 814,957
38141G-2M-9 ..... GOLDMAN SACHS GP Corp Note Call MW . .. 2.AFE ..[. 428,507 |.... cend0 e 2,247 |0 0 [ 3.102 |...... 3.750 ...03/29/2022 ... |....02/24/2033 ...|. 472,212
38141G-ZR-8 ..... GOLDMAN SACHS GP Corp Note Call MW .. 1.F FE ..|.. 641,562 |.... o0 o0 0 0 [ 3.615 |...... 3.615 ....03/10/2022 ...|....03/15/2028 ...|. 656,658
38145G-AH-3 ..... GOLDMAN SACHS GROUP INC Corp Note MW Call ... .. 2.AFE ..|. 309,005 |.... cend0 e 91 0 0 [ 3.500 |...... 3.531 ....11/10/2016 ...[....11/16/2026 ...|. 315,425
404119-BY-4 ..... HCA INC Corp Note Call MW . .. 2.CFE ..|. 483,240 |.... . o0 o128 0 0 [ 5.125 |...... 5.676 ...11/13/2024 ...|....06/15/2039 ...|. 512,813
404119-CH-0 . HCA INC Corp Note Call MW . .. 2.C FE .. ..554,327 |. ..559,723 .0 | .3.125 ..3.167 ....08/07/2023 . .03/15/2027 .. ..568,750
404119-CK-3 . HCA INC Corp Note Call MW . .. 2.C FE .. ..425,574 |. ..442,816 0| .3.625 ..3.917 ....08/07/2023 . .03/15/2032 .. .. 458,156
404119-DB-2 . HCA INC Corp Note Call MW . .. 2.C FE .. . 267,788 |. ..254,421 .0 | .5.750 ..5.782 ....02/18/2025 .. .03/01/2035 .. .. 262,331
42307T-AH-1 ... KRAFT HEINZ FOODS CO Corp Note Non Call 144A .. 2.B FE .. ..607,332 |. 0| 7125 ..5.865 ....02/12/2025 .. .08/01/2039 .. .. 554,059
437076-BN-1 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE .. ..232,330 | .0 | .2.125 ..2.248 ....09/06/2016 . .09/15/2026 .. .. 237,497
437076-CA-8 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE ..|.. . . .. 703,867 |.... ceet0 e (8,035) [0 [0 [ 2.500 |...... 1.348 ...05/14/2021 ...|....04/15/2027 ...|. 723,938
437076-CJ-9 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE ..|. ... 766,677 [... cend0 o831 0 0 [ 1.875 |...... 1.997 ....12/17/2021 ... |....09/15/2031 ...|.
437076-CP-5 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE ..|.. ... 294,053 [... o0 et 88 [0 [0 [ 3.250 |...... 3.288 ....08/29/2022 ... |....04/15/2032 ...|.
438516-BL-9 ..... HONEYWELL INTERNATIONAL Corp Note Call MW ... .. 1.F FE ..|. ... 212,672 |... o0 e (B457) [0 0 [ 2.500 |...... 1.124 ....05/14/2021 ...|[....11/01/20%6 ...|.
438516-BU-9 ..... HONEYWELL INTERNATIONAL Corp Note Call MW ... .. 1.F FE ..|.. ... 423,483 |... o0 e 155 0 [0 [ 2.700 |...... 2.741 ...07/30/2019 ...|[....08/15/2029 ...|.
458140-BT-6 ..... INTEL CORP Corp Note Call MW .. 2.B FE ..|. ... 583,807 [... vt e 71 0 0 [ 1.600 |...... 1.631 ....08/10/2021 ...|[....08/12/2028 ...|.
45866F-AK-0 ..... INTERCONT INENTALEXCHANGE Corp Note Call MW .. .. 1.G FE ..|.. ... 365,981 [... 368,132 |.... o0 e 1,901 [0 [0 [ 2.100 |...... 4.091 ....09/17/2025 ...|....06/15/2030 ...|.
45866F-AU-8 ..... INTERCONT INENTALEXCHANGE Corp Note Call MW .. .. 1.G FE ..[.. ,994,700 |..............2,000,000 |.............. 2,006,121 |.... cend0 e 1,032 [0 0 [ 4.000 |...... 4.057 ....06/12/2022 ...|....09/15/2027 ...|.
459200-JR-3 ..... [ IBM CORP Corp Note MW ................. .. 1.G FE .. 1,129,720 1,112,823 |. 0| .3.300 ..3.160 ....04/04/2019 .. .01/27/2027 ..
46625H-J7-4 ... JPMORGAN CHASE Corp Note Non Call ..... 1.6 FE ..|.. L. 283,511 | 280,000 [oiiiiiinnnnnns 280,563 |.... 0 e (380) [0 0 4.125 |...... 3.980 ...03/07/2016 ... |[....12/15/2026 ...|.
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466313-AN-5 ..... JABIL INC Corp Note Call MW .....ccovvvvennviniiininnns o L 2.CFE [t 697,074 [.....covvnnnnnnns 700,000 [..oevvevnnnnnnnns 701,323 [oeeiiiiiinnnnns 699,143 |...oiiiiiinnnnns [V R L1 RN | I FORR | B R 4.250 |...... 4.343 ....04/20/2022 ...|....05/15/2027 ...
46647P-AX-4 ..... JPMORGAN CHASE Corp Note Call MW ... .. 1.F FE ..|.. e (2,575) [0 |0 e 4.452 |...... 3.613 ....08/27/2019 ...|[....12/05/2029 ...|.
46647P-BA-3 ..... JPMORGAN CHASE Corp Note Call MW . .. 1.E FE ..|. L. (33,988) [orivviiiiieen0 0 e 3.960 |...... 1.366 ...05/14/2021 ... |....01/29/2027 ...|.
46647P-BD-7 ..... JPMORGAN CHASE Corp Note Call MW .. .. 1.F FE ..|.. (1,437 [0 0 [ 3.702 |...... 3.051 ....07/22/2019 ...|....05/06/2030 ...|.
46647P-BL-9 ..... JPMORGAN CHASE Corp Note Call MW ... .. 1.E FE ..|. . . 163,062 |.... R < <2 N R | R ERUUN | ) A 2.522 |...... 1.681 ....08/21/2020 ...|[....04/22/2031 ...|. 177,207
46647P-BU-9 ..... JPMORGAN CHASE Corp Note Call MW ... .. 1.E FE ..|.. 511,046 |... 453,303 |.... . . e (104) [0 e l0 [ 1.764 |...... 1.741 ....12/03/2020 ...|[....11/19/2031 ...|. 514,498
46647P-CB-0 ..... JPMORGAN CHASE Corp Note Call MW ... .. 1.E FE ..|. ,524,342 |... ,503,774 |.... .1,515,504 |.. (1,931) [0 0 1.578 |...... 1.449 ....05/06/2021 ...|[....04/22/2027 ...|. .1,533,502
46647P-EK-8 ..... JPMORGAN CHASE Corp Note Call MW .. .. 1.E FE ..|.. ..877,042 ... 861,745 |.... L 872,610 |oeeeeneieeennnn0 e (3,499) |0 o0 5.294 |...... 4.650 ...09/17/2024 ... |....07/22/2035 ...|. 857,102
46647P-ER-3 . JPMORGAN CHASE Corp Note Call MW . .. 1.EFE .. 120,000 ..121,225 |. . 120,000 .4.946 .. 4.944 ...10/15/2024 .. .10/22/2035 .. .. 122,968

491393-AA-2 . KENTUCKY PWR CST RECOVER Corp Note Non-Call .
49177J-AH-5 . KENVUE INC Corp Note Call MW ..............
49271V-AN-0 ... KEURIG DR PEPPER INC Corp Note Call MW ....

.. T.AFE ..
.. 1.F FE ..
.. 2.B FE ..|..

.1,039,779
414,478
... 469,984 |...
.. 375,432 |...

1,070,919 |.
..412,664 |.
424,446 |....

.5.206 ..5.26
.5.000 ..4.083
...... 2.250 |......2.371

....06/05/2025 ...|....00/01/2045 ..
....09/17/2025 ... |....03/22/2030 ..
...05/06/2021 ...|....03/15/2031 ...|.

,067,539
..410,000
480,344

494553-AE-0 ... KINDER MORGAN INC Corp Note Call MW .. 2.B FE ..|.. . 382,110 [ovvvieeinnnnn 374,883 [0 | (480) il [0 5.400 |...... 5.193 ....10/18/2024 ...|....02/01/2034 ... |. 379,990
49456B-AP-6 ..... KINDER MORGAN INC Corp Note Call Mi .. 2.B FE ..|.. ... 378,564 |... 382,128 |oeeiieeenn 879,635 [0 e 188 [0 0 [ 4.300 |...... 4.347 ....02/22/2018 ... |....03/01/2028 ...|. 388,170
49456B-AR-2 ..... KINDER MORGAN INC Corp Note Call MW .. 2.B FE ..|.. ... 436,190 |... 446,870 |.................460,665 [...........ccooe0 |oeeeennnn 6,855 il [0 2.000 |...... 3.700 ....03/20/2022 ... |....02/15/2031 ...|. 505,000
500760-AN-6 ..... KRAFT HEINZ FOOD Corp Note Non Cal | .. 2.B FE ..|.. ... 429,684 |... 432,304 |.... 428,401 [0 e (1,249) 0 [0 6.500 |...... 5.758 ....12/18/2024 ...|....02/09/2040 ...|. 413,000
500760-AR-7 ..... KRAFT HEINZ FOOD Corp Note Non Cal | .. 2.B FE ..|.. ,356,456 |... ,342,056 |.... 21,348,061 [0 e (7,519) [0 0 [ 6.875 |...... 5.536 ....11/13/2024 ... |....01/26/2039 ...|. ,241,250
50077L-AV-8 ..... KRAFT HEINZ FOODS CO Corp Note Call MW .... .. 2.B FE ..|.. 783,534 |... 783,432 |oeeeeiiienn 784,505 [0 72 [0 0 [ 3.750 |...... 4.253 ...09/17/2025 ... |....04/01/2030 ...|. 815,000
502431-AN-9 L3HARRIS TECH INC Corp Note Call M .. 2.B FE ..|.. .. 199,924 ... L 176,814 199,962 [0 T 0 |0 1.800 |...... 1.804 ....11710/2020 ... |....01/15/2031 ...|. 201,800
502431-AT-6 ..... |L3HARRIS TECH INC Corp Note Call M .. 2.B FE .. 419,875 ..416,540 |. .5.250 ..4.283 ...09/17/2025 ... |....06/01/2031 .. ..410,500

....04/04/2019 ..
...02/20/2019 ..
....08/12/2019 .
...12/07/2020 .

532457-BP-2 ..... |ELI LILLY & CO Corp Note Call MW
532457-8V-9 . ELI LILLY & CO Corp Note Call Mi .. 1.EFE ..
534187-BJ-7 ..... LINCOLN NATL CRP Corp Note Call Mil . .. 2.B FE ..
539830-BH-1 ..... LOCKHEED MARTIN CORP Corp Note Call MW .........coooo]oeeniiniiinesd .. 1.F FE ..

.. 1.EFE .. ,874,177
723,884
249,740

636,740

.3.100
.3.375
.3.050
.3.550

..3.021
..3.303
..3.062
..3.550

.06/15/2027 ..
.03/15/2029 ..
.01/15/2030 ..
.01/15/2026 ..

,849,051 |.

. ,892,892
..714,444 |,

.. 737,234

844,360 |.... 958,075

548661-DY-0 ..... LOWE'S COS INC Corp Note Call MW .. 2.A FE ... ... 049,452 |... , 2949, 714 [0 | BT L0 0 1.700 |...... 1.706 ....11/16/2020 ... |....10/15/2030 ...|.

55336V-BQ-2 ..... MPLX LP Corp Note Call MW ... .. 2.B FE ..|.. .. 1,363,100 |... 1,480,000 ,371,782 |.... 21,383,762 [oooeeiiii 0 | 8,698 [0 |0 [ 2.650 |...... 4.212 ....09/17/2025 ...|....08/15/2030 ...|. . 1,499,610
55336V-BR-0 ..... MPLX LP Corp Note Call MW ... .. 2.B FE ..|.. ,119,026 |... ,105,693 |.... 10,156 [0 e (1,949) 0 0 [ 1.750 |...... 1.569 ....05/06/2021 ...|....03/01/2026 ...|. , 119,713
55336V-BX-7 ..... MPLX LP Corp Note Call MW .. 2.B FE ..|.. 377,208 |... 377,641 |.... 376,497 el [ (B20) [0 [0 5.500 |...... 5.234 ....10/18/2024 ...|....06/01/2034 ...|. 380,175
571676-BA-2 ..... MARS INC Corp Note Call MW 144A .. .. 1.F FE ..|.. ,210,772 |... ,308,886 |.... 21,270,891 [0 e 19 L0 0 [ 5.200 |...... 5.223 ...03/05/2025 ... |....03/01/2035 ... |. ,306,008

...11/09/2015 ... |....03/14/2026 ...|.
....09/17/2025 ...|....11/15/2030 ..
....09/17/2024 ...|....03/15/2034 ..
....10/30/2024 ...|....03/15/2035 ..
....02/24/2025 ...|....04/15/2037 ..
....05/28/2019 ...|....06/01/2029 ..
...03/26/2019 ... |....04/01/2028 ...|.

.. 278,944 |...
548,449
631,432
593,989
379,99
474,345
... 284,078 |...
..225,000 |...

571748-AZ-5 ..... MARSH & MCLENNAN COS INC Corp Note Call MV .........
571748-BN-1 ..... MARSH & MCLENNAN COS INC Corp Note Call MW ..
571748-Bi-1 ..... MARSH & MCLENNAN COS INC Corp Note Call MW ..
571748-CC-4 ..... MARSH & MCLENNAN COS INC Corp Note Call MW ..
571903-BU-6 ..... MARRIQTT INTERNATIONAL Corp Note Non Cal |
576360-AN-6 ..... MASTERCARD INC Corp Note Call MW ...
58013M-FF-6 ..... MCDONALD'S CORP Corp Note Call MW ..

.. 1.6 FE ..|..
.. 1.6 FE ..
.. 1.G FE ..
.. 1.6 FE ..
.. 2.B FE ..
.. 1.DFE ..
.. 2.AFE ..|..

279,779 |....

...... 3.750 |......3.7%4
.2.250 ..4.115
.5.150 ..4.339
.5.000 ..5.022
.5.500 ..5.648
.2.950 ..2.966
...... 3.800 |......3.360

285,250
..606,750
..610,321
..609,875
.. 395,588
.. 482,006
280,225

..551,075
. 627,177
..504,043

274,720 |....

58942H-AC-5 ..... MERCY HEALTH Corp Note Mi .. 1.EFE ..|.. . 226,159 |oeeiiiennnnnnnn 225,000 [eeeiiiiiinnn0 il o0 0 4.302 |...... 4.302 ....12/10/2018 ...|....07/01/2028 ...|. 229,840
504918-BY-9 ..... MICROSOFT CORP Corp Note Call MW ... .. T.AFE ... ... 761,69 |... 682,609 |.................807,226 [.......occcen 0 |oeeeeen (14,259) o0 [0 s 3.300 |...... 1.179 ...05/14/2021 ... |....02/06/2027 ...|. 696,303
505240-AA-3 ..... MID-ATLANTIC INT Corp Note Non Call 144A .... .. 1.F FE ..|.. ... 104,974 |... 105,109 |.... [P | UL | ) 4.100 |...... 4.103 ....05/07/2018 ...|....05/15/2028 ...|. 107,153
609207-BA-2 ..... MONDELEZ INTERNATIONAL Corp Note Call MW .... .. 2.B FE ..|.. .. 395,984 |... 390,906 |.... 207 |oeeeiieeeeennnd0 o0 2.625 |...... 2.680 ...08/03/2022 ... |....03/17/2027 ...|. 402,211

606,819 |... 570,187 |.. .(6,189) [... ...07/23/2019 ... |....01/23/2030 ...|.

R R - R R R EEEEEEREEREEEREEEREEEEEREEREEEREEEEREEEEEEEREEEEEEEERE RS

617446-8G-7 ..... MORGAN STANLEY Corp Note Call MW ... .. 1.6 FE ..|.. 553,163 |.... < 570,187 fovveeiiiiiennn0 e (6,189) [0 0 4.431 |...... 3.163 E 562,185
61747Y-FT-7 ... MORGAN STANLEY Corp Note Call MW ... .. 1.EFE ..|.. 113,239 |... L1182,725 ... 1,112,030 |.. S(1,089) [oeeeiiiiiieenn0 0 5.320 |...... 5.160 - 12/1772024 .. |....07/19/2085 ... . ,129,260
61747Y-FU-4 ..... MORGAN STANLEY Corp Note Cal | MW .. 1.EFE ..|.. ...813,070 [... 809,848 |.... (833) ferriaeiiiinnn0 0 4.654 |...... 4.213 ...09/17/2025 ... |....10/18/2030 ...|. 818,616
61761J-3R-8 ..... MORGAN STANLEY Corp Note MW ....... .. 1.6 FE .. 178,776 179,217 |. .. 138 .3.125 ..3.205 ....07/20/2016 . .07/27/202%6 .. .. 182,813
61772B-AB-9 ..... MORGAN STANLEY Corp Note Call MW ... . 1.EFE ..|.. .. 785,423 |... 743,535 |.... ..750,382 |. A8 0 0 1.53 )...... 1.442 ...05/06/2021 ...|....05/04/2027 ...|. 755,974
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651639-AY-2 ..... NEWMONT GOLDCORP Corp Note Call MW .........covvvvevunsforeennnnnniiis L2AFE Lo 263,908 |......ccvvnnnnnns 250,000 [ouvenniiriinnnnns 281,178 [ 256,611 [.oeveeiinnnnnnns 0 eeeennn (1,405) [oeenniiiiinnnnns [V (VI I 2.250 |...... 1.638 [AD covvee Jovvnniiieiiinnnn 1,406 [..oooovvnnnnns 5,625 |....08/12/2020 ...|....10/01/2030 ...
6533%K-BII-9 ..... NEXTERA ENERGY CAPITAL Corp Note Call MW .... .. 2.A FE ..|.. ... 404,761 |... ..404,913 |.. o0 e B 0 0 [ 1.900 |...... 1.909 |0 covvei e 382 [ 7,695 |....06/02/2021 ...|....06/15/2028 ...|[.
6533%K-DL-1 ..... NEXTERA ENERGY CAPITAL Corp Note Call MW .... .. 2.AFE ..[. ... 328,749 |... cend0 e 118 0 0 [ 5.450 |...... 5.498 .... 11,041 |....01/30/2025 ...|....08/15/2035 ...|[.
654730-BE-2 ..... NI-CALLO7/18 Corp Note Call .. 2.B FE ..|. ... 363,409 |[... o0 o210 [0 0 [ 3.490 |...... 3.552 ... 12,739 |....04/05/2019 ...|....05/15/2027 ...|.
655844-B7-0 ..... NORFOLK SOUTHERN CORP Corp Note Call MW ... .. 2.AFE ..[. ... 274,377 |... cend0 e (1,008) [0 0 [ 3.800 |...... 3.341 . .... 10,070 |....05/01/2019 ...|....08/01/2028 ...|[.
66988A-AG-9 ..... NOVANT HEALTH INC Corp Note Call MW .. 1.E FE ..|.. ... 426,532 |... o0 e 7,104 [0 [0 [ 2.637 |...... 5.094 |WN ...... .2, ....02/12/2025 ...|....11/01/2036 ...|.
67103H-AE-7 ..... O'REILLY AUTOMOTIVE INC Corp Note Call ... .. 2.AFE ..|. ... 465,662 [... cend0 o550 [0 0 [ 3.550 |...... 3.671(MS ...... 4, ... 16, ....03/06/2017 ...|[....03/15/2026 ...|.
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC Corp Note Call MW ... .. 2.A FE ..|.. .. 214,656 |... o0 e 87 o0 [0 [ 3.600 |...... 3.619 (NS ...... .2, T, ....08/10/2017 ...[....09/01/2027 ...|.
67103H-AK-3 ..... O'REILLY AUTOMOTIVE INC Corp Note Call MW .. 2.BFE .. 491,690 .0 | .1.750 ..1.928 ....11/16/2020 . .03/15/2031 ..
681919-BG-0 ..... OMNICOM GROUP INC Corp Note Call MW ..... .. 2.A FE .. 589,806 N . 0 | .5.300 ..5.532 ....04/23/2025 .. .11/01/2034 .. .
68233J-CF-9 ..... ONCOR ELECTRIC DELIVERY Corp Note Call MW .. 1.F FE .. 298,964 s N . .0 | .4.150 .. 4.194 ....01/23/2023 .. .06/01/2032 .. .
68389X-AW-5 ..... ORACLE CORP Corp Note Call MW .. 2.B FE ..|. ... 341,524 |... cert0 e 1,686 [0 [0 [ 4.500 |...... 5.755 ...12/18/2024 ...|....07/08/2044 ...|.
68389X-BP-9 ..... ORACLE CORP Corp Note Call MV .... .. 2.B FE ..|. ... 325,249 |... o0 e 2,763 [0 0 [ 3.800 |...... 5.210 ....10/21/2024 ...|....11/15/2037 ...|.
68389X-CD-5 ..... ORACLE CORP Corp Note Call MW .... .. 2.B FE ..|. ...608,514 |... cert0 e (1291 [0 0 [ 2.300 |...... 2.072 ....05/12/2021 ...|[....03/25/2028 ...|.
68389X-DA-0 ..... ORACLE CORP Corp Note Call MW .. 2.B FE ..|. ... 420,023 |... cend0 o289 [0 0 [ 5.500 |...... 5.651 ...04/23/2025 ... |....08/03/2035 ... |.
686514-AM-2 ..... ORLANDO HEALTH OBL GRP Corp Note Non-Call .. 1.E FE ..|.. ... 234,368 ... o0 el 77 o0 0 [ 2.891 |...... 4.547 ...09/26/2025 ...|....10/01/2035 ...|.
686514-AP-5 ..... ORLANDO HEALTH OBL GRP Corp Note Call MW .. .. 1.E FE ..|. ... 341,601 [... cend0 e (B89) [0 0 [ 5.475 |...... 4.800 ....10/01/2025 ...|[....10/01/2035 ...|.
693342-AF-4 ... PG&E WILDFIRE RECOVERY Corp Note Sink .. 1.AFE ..|. .. 972,499 |... 971,756 |.... o0 e (28) [0 [0 [ 4.022 |...... 4.016 ...07/13/2022 ...|....06/01/2031 ...|. 101,129
693475-AT-2 ..... PNC FINANCIAL Corp Note Call ... .. 1.G FE ..[.. 402,228 |... 396,440 |.... cend0 e (288) [0 0 [ 3.150 |...... 3.084 ....06/07/2017 ...[....05/19/2027 ...|. 406,300
693475-AX-3 . PNC FINANCIAL Corp Note Call .. 1.G FE .. .1,691,290 ..1,584,026 |. 0| .2.600 ..1.357 ....05/06/2021 . .07/23/2026 .. 1,615,735
693475-BZ-7 ..... PNC FINANCIAL Corp Note Call .. 1.G FE .. ..496,699 |. .0 | .5.401 ..5.056 ....10/18/2024 . .07/23/2035 .. .. 492,962
693475-CA-1 ..... PNC FINANCIAL Corp Note Call ... .. 1.G FE .. 0| .4.812 ..4.809 ....10/16/2024 . .10/21/2032 .. .. 389,143
701094-AR-5 ..... PARKER-HANNIFIN Corp Note Call MW .. 1.G FE .. .0 | .4.250 .. 4.292 ...06/06/2022 . .09/15/2027 .. 531,050
70450Y-AK-9 ..... PAYPAL HOLDINGS INC Corp Note Call M .....eeeeeveeeefooennnnn s .. 1.G FE .. . N ..199,924 0| .3.900 ..3.928 ....05/16/2022 .. .06/01/2027 .. .. 203,900
70450Y-AT-0 ..... PAYPAL HOLDINGS INC Corp Note Call MW ... .. 1.G FE ..[.. 591,481 |.... ..580,875 |.. cend0 e 37 o0 0 5.100 |...... 5.103 ....03/03/2025 ... |....04/01/2035 ... |. 595,816
709599-All-4 ..... PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A ...|... .. 2.B FE ..|. 312,990 |.... ..314,904 |.. w0 ] . JUTPTRRURURIN | [ FRPRRRRN | B I 3.400 |...... 3.436 ....10/26/2016 ...|[....11/15/2026 ...|. 320,355
709599-BN-3 ... PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A ...[... .. 2.B FE ..|. 531,940 |.... ..529,536 |.. 0] 298 |0 [0 4.400 |...... 4.461 ...06/02/2022 ...|....07/01/2027 ...|. 541,660
709599-CB-8 ..... PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A ...|... .. 2.B FE ..|. ,133,099 |.... w0 ] (2,478) [oeeeiiiieee 0 o0 [ 5.250 |...... 4.282 ....09/17/2025 ...|....02/01/2030 ...|. ,128,875
713448-DY-1 ..... PEPSICO INC Corp Note Call MW .........evvvviinnnnnnnns .. 1.E FE ..|. 396,232 |.... 0] L (6,620) [oniiiiiiiiennnd0 oeiiiil0 [ 3.000 |...... 1.295 ....05/14/2021 ...|[....10/15/2027 ...|. 406,000
713448-EL-8 ..... PEPSICO INC Corp Note Call MW . .. 1.E FE ..|.. ... 410,616 |.... . o0 e T 0 0 [ 2.625 |...... 2.654 ...07/26/2019 ...|[....07/29/2029 ...|. 435,644
TA7T081-EA-7 ..... PFIZER INC Corp Note MW ......... .. 1.F FE .. ..322,904 |. ..326,414 .0 | .3.000 ..2.535 ....07/30/2019 . .12/15/2026 .. .. 329,875
718547-AH-5 ..... PHILLIPS 66 CO Corp Note Call MW .. 2.A FE .. ..387,465 |. ..389,356 0| .3.750 ..3.830 ....05/03/2023 .. .03/01/2028 .. .. 397,313
718547-AY-8 ..... PHILLIPS 66 CO Corp Note Call MW .. 2.AFE .. ..377,925 |. ..373,289 .0 | .4.950 ..5.194 ....10/18/2024 . .03/15/2035 .. .. 389,405
72014T-AC-3 ..... PIEDMONT HLTH Corp Note Call MW .. .. 1.DFE .. ..566,948 |. ..655,000 0| .2.044 ..2.044 ....09/09/2021 .. .01/01/2032 .. ..661,694
723787-AR-8 ..... PIONEER NATURAL Corp Note Call MW .. 1.DFE .. ..430,977 | ..463,781 .0 | .2.150 ..2.654 ...05/06/2021 . .01/15/2031 .. ..480, 106
740816-AT-0 ..... HARVARD PRESSFEL Corp Note Call MW ... .. 1.AFE ..|. .. 378,810 |.... . 360,000 |.. o0 o0 0 0 [ 5.259 |...... 5.258 ....04/09/2025 ...|....03/15/2036 ...|.
741503-AZ-9 ..... PRICELINE GROUP Corp Note Call MW .. 1.G FE ..[.. 684,274 |.... . 687,577 |.. ceed0 e (15,679) [0 0 [ 3.600 |...... 1.285 ....05/14/2021 ...|[....06/01/2026 ...|.
74251V-AR-3 ..... PRINCIPAL FINANCIAL GRP Corp Note Call MW .. 1.G FE ..|.. 329,620 |.... ..334,49% |.. o0 e 138 [0 [0 [ 3.700 |...... 3.748 ...05/07/2019 ...|[....05/15/2029 ...|.
743315-AZ-6 ..... PROGRESSIVE CORP Corp Note Call MV .. 1.F FE ..|. 228,319 |.... ..246,611 |.. NV R < RN | AU | I RN 3.000 |...... 3.028 ....08/02/2022 ...|....03/15/2032 ...|.
744560-BY-1 ..... PUBLIC SERVICE ELECTRIC Corp Note Call MW ... .. 1.F FE ..|.. 365,614 |.... ..374,454 |.. o0 e 151 0 [0 [ 3.200 |...... 3.246 ....05/06/2019 ...|[....05/15/2029 ...|.
744560-CU-8 ..... PUBLIC SERVICE ELECTRIC Corp Note Call MW ... .. 1.F FE ..|. 639,803 |.... cend0 e 81 0 0 [ 5.080 |...... 5.076 ...02/27/2025 ...|....03/01/2035 ... |.
747525-B0-5 ... QUALCOMM INC Corp Note Call MW 144A ........... .. 1.F FE ..|.. 179,838 |.... . . o0 e 87 o0 0 [ 4.250 |...... 4.278 ....05/05/2022 ...|....05/20/2032 ...|. 183,825
75458J-AA-5 ... RAYBURN CTRY Corp Note Sink 144A ... .. T.AFE ..|. 100,849 |.... . 106,200 |.. NV R | RN | AR | I RN 2.307 |...... 2.29 ....02/04/2022 ...|....12/01/2030 ...|. ... 12,002
75513E-AD-3 . RTX CORP Corp Note Call MW ........... .. 2.A FE .. ..783,054 |. . 866,010 0| .2.250 ..1.788 ....11/16/2020 . .07/01/2030 .. .. 859,563
760759-AN-0 ..... REPUBLIC SERVICES INC Corp Note Call MW ... .. 1.G FE ..|.. 352,088 |.... ..334,710 . 0 e 82 0 0 5.700 |...... 5.708 ...02/12/2025 ... |....05/15/2041 ...|. 344,548
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760759-AT-7 ..... REPUBLIC SERVICES INC Corp Note Call MW ........coees fooeeeeeeeeniis L TGFE o 183,494 [....ccovnnnnnnnns 175,000 [oooiivivinnnnnnns 175,427 [oooeoviinnnnnnns 177,272 v 0 eeeennn (1,015) fouenniiiiinnnnns [V (VI I 3.950 |[...... 3.312 ....04/10/2019 ...|[....05/15/2028 ...
760759-AZ-3 ..... REPUBLIC SERVICES INC Corp Note MW Call ... .. 1.G FE ..|.. ... 461,801 [.... ..534,814 |.. o0 e 29 0 0 [ 1.750 |...... 1.756 ....11/09/2020 ...|[....02/15/2032 ...|.
773903-AL-3 ..... ROCKIELL AUTOMAT Corp Note Call MW .. 1.G FE ..[.. ..419,463 |.. vl e 90 [0 0 [ 1.750 |...... 1.774 ....08/03/2021 ...|[....08/15/2031 ...|.
78349A-AA-1 ..... RWJ BARNABAS Corp Note Call MW .. 1.E FE ..|.. .2,345,039 |.. o0 19,359 [0 [0 [ 2.954 |...... 3.816 ....06/17/2022 ...|....07/01/2026 ...|.
78355H-KT-5 ..... RYDER SYSTEM INC Corp Note Call MW . .. 2.AFE ..[. cend0 e 162 [0 0 [ 2.850 |...... 2.882 ....02/22/2022 ... |....03/01/2027 ...|.
78355H-KU-2 ... RYDER SYSTEM INC Corp Note Call MW . .. 2.A FE ..|.. o0 e 88 0 [0 [ 4.300 |...... 4.306 ...05/10/2022 ... |....06/15/2027 ...|.
78433L-AD-8 ..... SCE REC FUND Corp Note Non Call .. 1.AFE ..|. NV O | RN | AR | I RN 1.977 |...... 1.977 ....02/08/2022 ...|[....11/15/2028 ...|.
78433L-AG-1 ..... SCE REC FUND Corp Note Non Call Sink . .. 1.AFE ..|. o0 o0 0 0 [ 4.697 |...... 4.696 ....04/19/2023 ...|[....06/15/2040 ...|.
797440-BK-9 ..... SAN DIEGO G & E Corp Note Non Call ... .. 1.F FE .. .0 | .6.000 ..5.369 ...11/13/2024 .. .06/01/2039 ..
808513-BR-5 ..... CHARLES SCHWAB CORP Corp Note Call MW .. 1.F FE .. 0 | .1.150 ..1.198 ....05/11/2021 . .05/13/2026 ..
808513-BT-1 ..... CHARLES SCHWAB CORP Corp Note Call MW .. 1.F FE .. . N .0 | .1.950 ..1.964 ...08/24/2021 .. .12/01/2031 .. .
808513-BY-0 ..... CHARLES SCHWAB CORP Corp Note Call MV ... .. 1.F FE ..|.. 275,719 |.... o0 e 82 [0 [0 [ 2.450 |...... 2.473 ....03/01/2022 ...|....03/03/2027 ...|. 283,430
81762P-AE-2 ..... SERVICENOW INC Corp Note Call MW ... .. 1.F FE ..|. 282,083 |.... cend0 e 119 0 0 [ 1.400 |...... 1.440 ....08/06/2020 ...|[....09/01/2030 ...|. 322,240
83444M-AR-2 ... SOLVENTUM CORP Corp Note Call MW ... .. 2.B FE ..|. 208,174 |.... o0 e (16) [0 [0 [ 5.600 |...... 5.548 ....12/31/2024 ...|....03/23/2034 ...|. 205,600
842587-CV-7 ..... SOUTHERN CO Corp Note Call MW .. 2.AFE ..[. 423,619 |.... o0 e (B3I [0 0 [ 3.250 |...... 2.931 ....07/25/2019 ...|[....07/01/2026 ...|. 431,906
857477-AW-3 ..... STATE STREET CRP Corp Note Non Call .. .. 1.F FE ..|.. .. 1,344,438 |.... o0 e 3,901 [0 0 [ 2.650 |...... 2.949 ....04/05/2019 ... |[....05/19/2026 ...|. . 1,367,888
857477-BU-6 ..... STATE STREET CRP Corp Note Call .. .. 1.F FE ..|. ..985,545 |.... RNV O | RN | AR | I RN 4.421 |...... 4.421 ...05/10/2022 ... |....05/13/2033 ...|. ,011,884
857477-CA-9 ..... STATE STREET CRP Corp Note Call .. .. 1.D FE ..|. ...93,311 |.... . . o0 i 206 [0 [0 [ 4.821 |...... 5.246 ....04/08/2025 ...|[....01/26/2034 ...|.
857477-CR-2 ..... STATE STREET CRP Corp Note Call .... .. 1.DFE ..|. 387,775 |.... . 380,000 |.. NV O | RN | AR | B RN 4.675 |...... 4.675 ...10/17/2024 ...|....10/22/2032 ...|. 388,883
86765B-AT-6 ..... ENERGY TRANSFER Corp Note Call MW .. 2.B FE .. ..114,926 |. .. 114,978 0| .3.900 ..3.937 ....07/07/2016 . .07/15/2026 .. . 117,243
86765B-AU-3 ..... ENERGY TRANSFER Corp Note Call MW .. 2.BFE .. ..499,535 |. ..510,728 .0 | .4.000 ..2.532 ...05/12/2021 .. .10/01/2027 .. ..510,000
86944B-AP-8 ..... SUTTER HEALTH Corp Note Call ... .. 1.EFE .. ..860,237 |. ..832,772 0| .5.213 ..5.148 ....05/28/2025 .. .08/15/2032 .. .. 851,634
871607-AE-7 ..... SYNOPSYS INC Corp Note Call MW .. 2.BFE .. .242,991 ..238,513 .0 | .5.150 ..5.178 ....03/03/2025 .. .04/01/2035 .. . 245,154
87264A-BF-1 ..... T-MOBILE USA INC Corp Note Call MW ......coovmeeeeeeecsforennnnnniniins .. 2.A FE .. 602,992 ..540,958 ..576,266 0| .3.875 ..2.621 ...05/26/2021 .. .04/15/2030 .. ..560,656
87264A-Bi-4 ..... T-MOBILE USA INC Corp Note Call MW ... .. 2.AFE ..[. ... 382,837 [... 382,564 |.... cend0 o805 [0 0 [ 3.500 |...... 4.375 ....09/17/2025 ...[....04/15/2031 ...|. 407,000
87612E-BH-8 ..... TARGET CORP Corp Note Call MW .. 1.F FE ..|.. ... 181,813 |... .. 176,908 |.... PPV PO & ) N IO | ) FOPPRRR | B S 3.375 |...... 3.254 ....04/02/2019 ...|[....04/15/2029 ...|. 183,038
882508-BJ-2 ..... TEXAS INSTRUMENTS INC Corp Note Call MW ... .. 1.E FE ..|. ... 697,129 |... 615,074 |.... cend0 e (2,399) [0 0 [ 1.750 |...... 1.370 ...11/16/2020 ... |....05/04/2030 ... |. 680,906
892356-AA-4 ..... TRACTOR SUPPLY CO Corp Note Call .. 2.B FE ..|. ... 138,424 |... 124,079 |.... o0 et 156 [0 [0 [ 1.750 |...... 1.874 ....10/27/2020 ...|....11/01/2030 ...|. 141,225
893574-AK-9 ..... TRANSCONT GAS PIPE LINE Corp Note Call MW ... .. 2.AFE ..|. ... 195,955 [... 196,921 |.... . .. cend0 e 119 0 0 [ 4.000 |...... 4.068 ....09/21/2018 ...|[....03/15/2028 ...|. 200,940
89788M-AD-4 ..... TRUIST FINANCIAL CORP Corp Note Call .. 2.A FE ..|.. ...640,000 |... 636,858 |.... . 640,000 |.. o0 o0 0 0 [ 1.267 |...... 1.267 ....02/25/2021 ...|[....03/02/2027 ...|. 644,054
89788M-AS-1 ..... TRUIST FINANCIAL CORP Corp Note Call MW 1.G FE .. 629,373 ..625,553 .0 | 5711 ..4.931 ...09/17/2024 .. .01/24/2035 .. ..611,990
898813-AU-4 ..... TUCSON ELECTRIC POWER CO Corp Note Call MW .. 1.G FE .. 300,889 ..301,259 0| .. 103 .3.250 ..3.293 ....02/15/2022 .. .05/15/2032 .. .. 306,908
907818-FB-9 ..... UNION PACIFIC CORP Corp Note Call MW .... .. 1.G FE .. 349,833 ..333,450 .0 | . (2,745) .3.700 ..2.766 ....07/26/2019 . .03/01/2029 .. .. 331,013
907818-FX-1 ..... UNION PACIFIC CORP Corp Note Call MW . 1.G FE .. 356,543 0| .2.800 ..2.847 ....02/09/2022 .. .02/14/2032 .. .. 363,012
91159H-HR-4 ..... [US BANCORP Corp Note Call .... .. 1.G FE .. ,001,680 . N .0 | .3.150 ..3.124 ....04/05/2019 .. .04/27/2027 .. .. 1,015,750
91159H-JG-6 ..... US BANCORP Corp Note Call MW .. 1.G FE ..|.. 339,549 |... 352,730 |.... o0 o826 [0 [0 [ 4.967 |...... 5.332 ...09/19/2022 ... |....07/22/2033 ...|.
9115H-JR-2 ..... US BANCORP Corp Note Call MW ... .. 1.F FE ..|. ... 626,544 |... 633,882 |.... o0 e (2,328) [0 0 [ 5.678 |...... 5.072 ....10/18/2024 ...|[....01/23/2035 ... |.
914886-AB-2 ..... UNIV OF SOUTHERN Corp Note MW . .. 1.C FE ..|.. ... 381,494 |... 392,380 |.... JU VI PO < <1< T AN | I FOPPRR | B SN 3.028 |...... 4.842 ....02/24/2025 ...|....10/01/2039 ...|.
92343V-DY-7 ... VERIZON COMM INC Corp Note MW .. 2.AFE ..|. ... 656,219 [... 557,535 |.... ceed0 e (16,106) [0 0 [ 4.125 |...... 1.162 ....11/16/2020 ...|[....03/16/2027 ...|.
92343V-ES-9 ... VERIZON COMM INC Corp Note Call MW . .. 2.A FE ..|.. ... 283,173 |... 274,084 |.... o0 e (890) [0 [0 [ 3.875 |...... 3.508 ....03/26/2019 ... |[....02/08/2029 ...|.
92343V-EU-4 ... VERIZON COMM INC Corp Note Call MW ... .. 2.AFE ..|. ... 270,574 |... 248,168 |.... cend0 e (2,106) [0 0 [ 4.016 |...... 3.053 ...09/10/2019 ... |[....12/03/2029 ...|.
92343V-FL-3 ..... VERIZON COMM INC Corp Note Call MW ... .. 2.A FE ..|.. ... 174,806 |... 154,373 |.... o0 e 19 0 [0 [ 1.500 |...... 1.512 ....09/16/2020 ...|[....09/18/2030 ...|. 176,313
92343V-FR-0 ..... VERIZON COMM INC Corp Note Call MW ... .. 2.AFE ..[. .. 500,400 |... 440,335 |.... cend0 e (B3) [0 0 [ 1.750 |...... 1.741 ....12/04/2020 ... |....01/20/2031 ...|. 504,375
92343V-GH-1 VERIZON COMM INC Corp Note Call MW . .. 2.A FE .. 517,792 ..494,544 |. 0| .2.100 ..2.012 ....05/12/2021 .. .03/22/2028 .. .. 520,408
92343V-GJ-7 ..... VERIZON COMM INC Corp Note Call MW ... .. 2.AFE ..|.. .. 454,374 ... 411,093 |.... ..452,401 . 0 e (A5) [0 0 2.550 |...... 2.436 ...05/06/2021 ...|[....03/21/2031 ...|. 455,738
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92343V-6L-2 ... VERIZON COMM INC Corp Note Call MW .....coovvevvnnnniiforeennnn s L2AFE Lo 304,262 |..euuiiiiinnnnns 305,000 [oueeeniiriinnnnns 220,006 [....ccvvvnnnnnnns 304,388 [....iiiiiinnnnns (VN < X (N | FORRUU | I RN 2.850 |...... 2.866 [MS ...... |oeeeeeiiiiiinnnn 2,849 | 8,693 |....00/01/2021 ...]....09/03/2041 ...
927804-FX-7 ..... VIRGINIA EL&PUR Corp Note Call MW .. .. 2.A FE ..|.. o0 e 28 0 [0 [ 3.500 |...... 3511 [MS v e 2,370 [ 8,050 |....08/13/2017 ...|....08/15/2027 ...|.
927804-FZ-2 ..... VIRGINIA EL&PWR Corp Note Call MW .. .. 2.AFE ..[. o0 e (B773) [0 0 [ 3.800 |...... 3.234 .... 49,590 |....05/09/2019 ...|....04/01/2028 ...[.
927804-GB-4 ..... VIRGINIA EL&PUR Corp Note Call MW .. .. 1.G FE ..|.. o0 o8 0 [0 [ 2.875 |...... 2.879 [ oo e 2,320 [ 5,031 |....07/08/2019 ...|....07/15/2029 ...|[.
927804-GH-1 ..... VIRGINIA EL&PWR Corp Note Call MW .. .. 1.G FE ..[.. cend0 o210 [0 0 [ 3.750 |...... 3.820 ... 12,188 |....06/16/2022 ...|....05/15/2027 ...|[.
927804-GP-3 ..... VIRGINIA EL&PUR Corp Note Call MW .. .. 1.G FE ..|.. o0 e 264 [0 [0 [ 5.000 |...... 5.388 [JJ ooeeenn e 3,251 [ 3,525 |....04/08/2025 ...|[....01/15/2034 ...|.
92826C-AH-5 ... VISA INC Corp Note Call MW .. 1.DFE ..|. ceed0 e (B,776) [0 [0 [ 2.750 |...... 1.354 .... 13,750 |....06/14/2021 ...|....09/15/2027 ...|[.
929089-AB-6 ..... VOYA FINANCIAL Corp Note MW .... .. 2.A FE ..|.. w0 ] FUPTRRRRUPRRON | I URPRRRRRNL | ) IO 3.650 |...... 3.685 (D ooeeenn e 430 [ 9,673 |....06/06/2016 ...|....06/15/2026 ...|[.
931142-EE-9 ..... WALMART INC Corp Note Call MV . .. 1.CFE .. ..1,072,440 |. .0 | (22,763) .3.700 ..1.478 ...05/14/2021 .. .06/26/2028 ..
931142-EN-1 ... WALMART INC Corp Note Call MV . .. 1.CFE .. ..318,986 | 0 | . (7,369) .3.050 ..0.729 ....11/06/2020 . .07/08/2026 ..
931142-ET-6 ..... WALMART INC Corp Note Call MV . .. 1.CFE .. ..122,083 |. .0 | .1.800 ..1.839 ....09/08/2021 . .09/22/2031 ..
94973V-8B-2 ..... WELLPOINT INC Corp Note Non Call ... .. 2.A FE ..|.. 269,754 |.... o0 e 178 [0 [0 [ 4.650 |...... 5.714 ...12/18/2024 ...|....01/15/2043 ...|.
94974B-FY-1 ..... WELLS FARGO CO Corp Note Non Call .. 2.B FE ..|. 275,058 |.... o0 e (792) [0 0 [ 4.100 |...... 3.799 ....03/09/2016 ...|[....06/03/2026 ...|.
94974B-GL-8 ..... WELLS FARGO CO Corp Note Non Call .. 2.B FE ..|. 502,130 |.... o0 e (4,926) [0 [0 [ 4.300 |...... 3.239 ...08/04/2016 ...|[....07/22/2027 ...|.
95000U-2F-9 ..... WELLS FARGO CO Corp Note Call MW ... .. 1.E FE ..|. 254,008 |.... cend0 e (4329) [0 0 [ 3.196 |...... 1.468 ....05/14/2021 ...|[....06/17/2027 ...|.
95000U-2U-6 ..... WELLS FARGO CO Corp Note Call MW ... .. 2.A FE ..|.. 434,138 |.... . .. o0 2,652 [0 [0 [ 3.350 |...... 4.139 ....04/13/2022 ...|....03/02/2033 ...|.
95000U-3K-7 ..... WELLS FARGO CO Corp Note Call MW ... .. 1.E FE ..|. 479,244 ... 1,457,263 |.. cend0 e (3,958) [0 [0 [ 5.499 [...... 5.063 ...10/21/2024 ...|....01/23/2035 ...|.
958102-A0-8 ..... WESTERN DIGITAL Corp Note Call MW .. .. 2.CFE ..|. ...54,953 |.. o0 e M 0 0 [ 2.850 |...... 2.879 ....12/07/2021 ...|{....02/01/2029 ...|.
969457-BY-5 ..... WILLIAMS COMPANIES INC Corp Note Call MV . .. 2.B FE ..|. 639,415 |.... . 700,012 |.. NV R D I | AR | I RN 2.600 |...... 2.598 .. 1271772021 .. |....03/15/2031 ... |. 709,100
98459L-AD-5 . YALE UNIVERSITY Corp Note Non-Call . .. 1.AFE .. ..437,529 |. ..425,000 0| .4.701 ..4.701 ....05/06/2025 .. .04/15/2032 .. .. 434,990
06368F-AC-3 ..... BANK OF MONTREAL Corp Note M . .. 1.F FE .. ..795,517 |. ..809,803 .0 | .1.250 ..1.285 ....09/09/2021 .. .09/15/2026 .. ..815,063
06368F-AJ-8 ..... BANK OF MONTREAL Corp Note M .... .. 1.F FE .. .. 174,049 |. ..784,592 0| .2.650 ..2.695 ...03/03/2022 .. .03/08/2027 ..
064159-QE-9 . BANK OF NOVA SCOTIA Corp Note Non Call . .. 1.F FE .. 347,449 ..350,453 .0 | .2.700 . 2.417 ....08/13/2019 . .08/03/2026 ..
13645R-BF-0 ..... | CANADIAN PACIFIC Corp Note Call MW .....covveeneeeeinis i vvnennd]en 2.AFE .. ..206,995 ..229,950 0| .2.450 ..2.454 ....11/17/2021 . .12/02/2031 .. .
29250N-BR-5 ... ENBRIDGE INC Corp Note Call MW .. 2.AFE ..[. . 395,171 |.... ..388,735 |.. cend0 e (1,603) [0 [0 [ 5.700 |...... 5.067 ...10/21/2024 ... |....03/08/2033 ... |.
29250N-CP-8 ..... ENBRIDGE INC Corp Note Call MW .. 2.A FE ..|.. ... 657,275 |... 656,864 |.... ..657,221 |.. o0 e (B3) [0 [0 [ 5.200 |...... 5.053 ....11/26/2025 ...|[....11/20/2035 ...|.
775109-CG-4 ..... ROGERS COMMUNICATIONS IN Corp Note Call MW .. .. 2.CFE ..|. ... 564,93 ... 559,548 |.... ..564,992 |.. NV O . RN | AR | I RN 3.200 |...... 3.201 ...07/25/2023 ... |....03/15/2027 ...|.
775109-CH-2 ..... ROGERS COMMUNICATIONS IN Corp Note Call MW .. .. 2.CFE ..|. ... 341,746 |... 359,093 |.... ..345,232 |.. o0 e 30487 [0 [0 [ 3.800 |...... 5.614 ....04/08/2025 ...|....03/15/2032 ...|.
78016E-ZT-7 ..... ROYAL BANK OF CANADA Corp Note MW .. 1.E FE ..|. .. 954,675 |... 941,687 |.... NV O - T RN | AR | I RN 1.150 |...... 1.157 ....07/07/2021 ...|....07/14/20%6 ...|.
78016F-20-0 ..... ROYAL BANK OF CANADA Corp Note M .. 1.E FE ..|.. 403,257 |... 392,623 |.... o0 e 88 [0 [0 [ 3.875 |...... 3.897 ...04/07/2022 ... |....05/04/2032 ...|. 411,828
78017D-AM-0 ... ROYAL BANK OF CANADA Corp Note Call MW . .. 1.EFE .. 1,224,194 .. 1,215,948 |. .0 | .4.6% ..4.234 ....09/17/2025 .. .08/06/2031 .. .. 1,228,176
89114T-20-4 ..... TORONTO-DOMINION BANK Corp Note MW . .. 1.F FE .. 806,720 .. 724,950 |. 0| .2.000 ..2.045 ....09/07/2021 . .09/10/2031 .. ..818,100
89115A-2C-5 ..... TORONTO-DOMINION BANK Corp Note MW . .. 1.F FE .. 105,000 ..1,108,724 |. .0 | .4.108 ..4.108 ...06/01/2022 . .06/08/2027 .. .. 1,127,697
01609W-AT-9 ..... ALIBABA GROUP Corp Note Call MW . .. 1.EFE .. 270,636 ..212,877 | 0| .3.400 ..3.614 ....03/28/2019 .. .12/06/2027 .. .. 279,675
05583J-AJ-1 . BPCE SA Corp Note Call 144A ....... .. 2.AFE .. 385,000 ..341,406 |. .0 | .2.217 ..2.21 ....01/12/2021 . .01/20/2032 .. .. 389,383
059626-AC-5 ..... Banco Nacional de Panama Corp Note Call 144A ... .. 2.CFE ..|. ...199,824 |... 177,352 |.... o0 e 18 0 [0 [ 2.500 |...... 2.510 ....08/04/2020 ...|[....08/11/2030 ...|.
06675F-AY-3 ..... BANQUE FED CRED MUTUEL Corp Note Non Call 144A ....[... .. 1.E FE ..|. 890,000 |... 874,665 |.... NV O | RN | AR | I RN 1.604 |...... 1.604 ....09/28/2021 ...|[....10/04/2026 ...|.
0965911-20-6 ..... BNP PARIBAS Corp Note Call 144A ..........cccomveeees .. 1.G FE ..|.. ... 2,000,000 |... ,975,400 |.... o0 o0 0 0 [ 1.675 |...... 1.675 ....06/23/2021 ...|[....06/30/2027 ...|.
096591-2R-4 ... BNP PARIBAS Corp Note Call 144A 449,744 |.... NV O | RN | AR | I RN 2.159 [...... 2.159 ....09/08/2021 ...|[....09/15/2029 ...|.
11272B-AA-1 ... BROOKFIELD FIN | UK PLC Corp Note Call MW ... 596,469 |.... o0 o0 0 0 [ 2.340 |...... 2.340 ....07/21/2021 ...|....01/30/2032 ...|.
192714-AE-3 ..... COLBUN SA Corp Note Call MW 144A 485,189 |.... cend0 e 81 0 0 [ 3.150 |...... 3.169 ...10/14/2021 ...|....01/19/2032 ...|.
22550L-2G-5 ... CREDIT SUISSE NEW YORK Corp Note Non Call 576,248 |.... o0 e 271 [0 [0 [ 1.250 |...... 1.297 ....08/02/2021 ...|[....08/07/2026 ...|. 588,656
23636A-BB-6 ..... DANSKE BANK A/S Corp Note Call MW 144A .... 722,674 |.... NV R | RN | AR | I RN 1.549 |...... 1.549 ....09/07/2021 ...|[....09/10/2027 ...|. 740,693
404280-CC-1 . HSBC HOLDINGS PLC Corp Note Call ...... ..365,604 |. 0| .3.973 ..3.973 ....05/15/2019 .. .05/22/2030 .. .. 877,350
404280-CY-3 ..... HSBC HOLDINGS PLC Corp Note Call MW ..... 404,639 |.... ..445,000 |. 0 0 0 0 2.871 |...... 2.871 ... 11/15/2021 ... |....11/22/2032 ... |. 451,388
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456873-AD-0 ..... TRANE TECH FIN LTD Corp Note Call MW ........coovveeesforeennnnnniiis L TGFE o 264,495 [.ueiiiiiiinnnns 250,000 [ouveeniiriinnnnns 248,503 [o.eeeiiiiiinnnnns 255,085 |....ooeeeeennns 0 Jeeeeeeee (1,599) [vviiiiiiiiiinnnd0 0 s 3.800 |...... 3.083[MS ccoees oo 2,639 [ 9,500 [....07/29/2019 ...|....03/21/2029 ...
539439-AR-0 ..... LLOYDS BANKING GROUP PLC Corp Note Non Call . .. 1.GFE ..|.. ... 455,428 |... e e (8,217) |0 [0 4.375 |...... 2.184 ... 17,500 |....05/14/2021 ...|....03/22/2028 ...|.
55608J-AR-9 ..... MACQUARIE GROUP LTD Corp Note Call 144A .. 1.FFE ..|.. ...260,000 |... w0 o0 0 0 1.340 |...... 1.380 | oo | 1,836 | 3,484 |....01/05/2021 ...[....01/12/2027 ...|.
606822-AJ-3 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call ... .. 1.GFE ..|.. e e (2,726) |0 [0 2.757 |...... 1.462 IMS ..oooe v 1,778 | 5,028 |....05/14/2021 ...|[....09/13/2026 ...|.
606822-CB-8 ... MITSUBISHI UFJ FIN GRP Corp Note Call .. 1.G FE ..|.. w0 o0 0 0 2.494 |...... 2.494 (A0 ...... .. 12,345 |....10/05/2021 ...|....10/13/2032 ... |.
62054H-AJ-7 ..... NXP BV/NXP FDG/NXP USA Corp Note Call MW .... .. 2.AFE ..|.. el [l 5557 |0 0 2.650 |...... 5.532 ....04/08/2025 ...|....02/15/2032 ...|.
62054H-AY-4 ..... NXP BV/NXP FDG/NXP USA Corp Note Call MW .... .. 2.AFE ..|.. e o8 0 0 3.400 |...... 3.430 ....06/16/2022 ...|....05/01/2030 ...|.
6295411-AC-9 ..... NTT FINANCE CORP Corp Note Call MW 144A ... .. 1.GFE ..|.. 0 [0 0 0 1.162 |...... 1.162 ....02/24/2021 ...|....04/03/2026 ...|.
65536H-AZ-2 . NOMURA HOLDINGS INC Corp Note Non Cal | .. 2.A FE .. .0 | .2.329 ..2.329 ...01/04/2022 .. .01/22/2027 ..
71675C-AB-4 ..... PETRONAS CAPITAL LTD Corp Note Call .. .. 1.G FE .. K . .0 | .2.480 .. 2.482 ....04/22/2021 .. .01/28/2032 .. .
74730D-AC-7 ..... QATAR ENERGY Corp Note Call MW 144A .. 1.C FE .. , , K . .0 | .2.250 ..2.370 ....06/30/2021 . .07/12/2031 .. .
780097-BP-5 ..... NATWEST GROUP PLC Corp Note Call .. 1.GFE ..|.. e e (2,926) |0 [0 3.073 |...... 2.197 ....05/12/2021 ...|....05/22/2028 ...|.
78397P-AD-3 ..... SA GLOBAL SUKUK LTD Corp Note Call .................... .. 1.EFE ..|.. w0 o0 0 0 2.6% |...... 2.694 ....06/09/2021 ...|....06/17/2031 ...|.
78448T-AF-9 ..... SWBC AVIATION CAPITAL FI Corp Note Call MW 144A ...|... .. 2.AFE ..|.. el o2 0 0 2.300 |...... 2.301 ....06/08/2021 ...|....06/15/2028 ...|.
82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAT Note Call MW 144A .. .. 1.DFE ..|.. e e 89 0 0 1.200 |...... 1.221 ....03/02/2021 ...|....03/11/2026 ...|.
86562M-AN-0 ... SUMITOMO MITSUI FINL GRP Corp Note Non Call . .. 1.GFE ..|.. e [ (1,382) |0 0 3.446 |...... 3.337 ....04/18/2019 ...|....01/11/2027 ...|.
865621-CG-3 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call . .. 1.G FE ..|.. . w0 o0 0 0 1.902 |...... 1.902 ....00/13/2021 ...|....09/17/2028 ...|.
869641-AL-6 ..... SUZANO AUSTRIA GMBH Corp Note Call Mi ..2.CFE ..|.. ... 163,033 |... 147,1% |.... e [ 283 |0 0 2.500 |...... 2.700 ...00/08/2021 ...|....09/15/2028 ...|. 156,938
874060-BL-9 ..... TAKEDA PHARMACEUTICAL Corp Note Call MV .. 2.AFE ..|.. ... 970,800 |... 943,643 |.... e e (1,054) |0 0 5.650 |...... 5.347 ....10/21/2024 ...|....07/05/2044 ...|. 963,470
88032I-AT-3 ..... TENCENT HOLDINGS LTD Corp Note Call MW 144A . .. 1.E FE .. 274,967 .0 | .1.810 .. 1.812 ....05/27/2020 .. .01/26/2026 .. .. 277,489
80153V-AT-6 ..... TOTALENERGIES CAP INTL Corp Note Call MW . .. 1.E FE .. 391,367 .0 | . (4,549) .2.829 1,442 ....08/21/2020 . .01/10/2030 .. .. 354,951
902133-AY-3 ..... TYCO ELECTRONICS GROUP S Corp Note Call MW .. 1.G FE .. 883,814 .0 | .. 1,451 .2.500 ..2.6% ...02/02/2022 .. .02/04/2032 ..
902613-AA-6 ..... UBS GROUP AG Corp Note Call 144A ... .. 1.F FE .. 485,000 .0 | .3.126 ..3.126 ....08/06/2019 . .08/13/2030 ..
902613-AC-2 ..... UBS GROUP AG Corp Note Call 144A .......cccccovnnnnns |erninns i .. 1.F FE .. 248,348 .0 | .1.364 ..1.485 ....05/14/2021 .. .01/30/2027 ..
902613-AH-1 ... UBS GROUP AG Corp Note Call 144A ... .. 1.FFE ..|.. ....2,450,000 |... 0 o0 0 0 1.49% |...... 1.4% ....08/03/2021 ...|....08/10/2027 ...|.
980236-A0-6 ..... WOODSIDE FINANCE LTD Corp Note Call M 144A ........|..ccoeivunnnn. L2AFE L 655,331 0 |ooeeeeeee (6,618) [oeveeeeeieeeennnn0 o0 e, 4.500 |...... 3.271 ...05/06/2021 ... |....03/04/2029 ...
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated 193, 178,850 191,003, 327 186,451,911 191,120,908 0 XXX XXX XXX 1,846,240 5,629,597 XXX XXX
576291-Ci-8 ..... MASSMUTUAL GLOBAL FUNDIN Corp Note Non Call 144A ..[................ L ABFE oo 497,835 [ooveiiiiiiinnnnn 500,000 fo..oiivrennnn.. 440,420 |oooiiiinnnnnnnnns 498,925 |....ovvnniiiinns [V U N AP | B RO | I 1.550 |...... 1.897 JA0 coeees e 1,765 [ 7,750 |....10/06/2020 ...|....10/09/2030 ...
649520-EE-9 ..... NEW YORK LIFE GL Corp Note Non Call 144A .... .. 1.BFE ..|.. ...510,000 |... ...510,000 |... 510,000 [.ooeeeeieieeennn0 fvveiiiiiiiiennnd0 el 0 e, 4.250 |...... 4.255 ... 24,822 |....06/02/2021 ...|....06/09/2026 ...|.
6944PL-2E-8 ..... PACIFIC LIFE GF Il Corp Note Non Call 144A .. .. 1.DFE ..|.. ... 759,597 |... ...760,000 |... 759,976 [0 [ 82 0 0 1.375 |...... 1.386 .... 10,450 |....04/07/2021 ...|....04/14/2026 ...|.
6944PL-26-3 ..... PACIFIC LIFE GF Il Corp Note Non Call 144A ......... |...ccceivnnnnns LADFE L 425,000 f.....oennneneeee 425,000 |.................425,718 |[................. 425,000 ..oeeeeeeieennnn0 o0 0 o0 4.390 |...... 4.420 [MJSD ... foeeeennnnnnnnnd,505 [ooueennnnneees 21,314 |....05/27/2021 ... |....06/04/2026 ...
0129999999. Subtotal - issuer credit obligations - single entity backed
obligations (unaffiliated) 2,192,432 2,195,000 2,131,285 2,193,901 0 XXX XXX 64,336 XXX XXX
015271-AR-0 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW .........foeeeeeeeneeeiis L2AFE Lo 906, 106 874,571 [ooiiviiinns 905,485 [ovvuuiiiiinnnnns 0 Jooeeeeeeen 1,075 [0 o0 s 3.375 |...... 3.999 [FA oo fornnnnnninnnn 11,021 [, 11,306 |....00/17/2025 ...|....08/15/2031 ...
015271-AV-1 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW ......... .. 2.AFE ..|.. ... 134,746 |... .. 110,769 |.... ..134,849 |.. 0 et 20 0 0 1.875 |...... 1892 |FA s el 1,085 | 2,531 |....07/29/2020 ... |[....02/01/2033 ...|.
015271-AY-5 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW ......... .. 2.AFE ..|.. ...635,540 |... 606,398 |.... e e 591 0 0 2.950 [...... 4.267 .... 15,207 |....04/08/2025 ...|....03/15/2034 ...|.
03027X-BC-3 ..... AMERICAN TOWER Corp Note Call M ... .. 2.AFE ..|.. .. 544,324 |... 544,920 |.... e [ 3,097 |0 0 2.100 |...... ;K (N ) R (SR ¢! 6,300 [....09/17/2025 ...|....06/15/2030 ...|. 606,300
03027X-BV-1 ..... AMERICAN TOWER Corp Note Call MW ... .. 2.A FE .. 313,479 ..313,781 | .0 | .3.650 ..3.758 . 11,498 |....03/29/2022 .. .03/15/2027 .. .. 320,749
04010L-BD-4 ..... ARES CAPITAL CORP Corp Note Call MW .. .. 2.B FE .. 796,032 ..783,400 |. . 798,871 .0 | .2.875 ..2.975 .23,000 |....01/06/2022 . .06/15/2027 .. ..811,500
053484-AB-7 ..... AVALONBAY COMMUNITIES Corp Note Call MV .. 1.G FE .. 679,191 ..596,700 |. ..679,502 0 | .2.050 ..2.063 . 13,940 |....09/08/2021 . .01/15/2032 .. ..686,970
05348E-BF-5 ..... AVALONBAY COMMUN Corp Note Call MV ... .. 1.G FE .. 346,577 ..316,826 |. ..332,743 .0 | .3.300 ..2.513 . 10,725 |....08/14/2019 . .06/01/2029 .. .. 330,363
0926 1H-AK-3 ..... BLACKSTONE PRIVATE CRE Corp Note Call MV . ..2.CFE .. 802,884 ..791,565 |. 0 | .3.260 ..3.312 . 26,163 |....08/08/2022 . .03/15/2027 .. ..818,081
09261H-AR-8 ..... BLACKSTONE PRIVATE CRE Corp Note Call MV .... ..2.CFE ..|.. ... 566,297 |... 554,051 |.... . e [ 864 |0 [0 4.000 |...... 4.116 .... 22,800 |....08/08/2022 ...|....01/15/2029 ...|. 581,400
10112R-BJ-2 ..... BOSTON PROPERTIES LP Corp Note Call MW .......ccooviifoeeennenniniiis L2BFE | 624,218 653,434 |...iiiiinns 624,980 |......ooiiinnnnns 0 oo 762 Jovevvvvvveeennnn0 o0 s 5.750 |...... 5.979 X LT 18,256 |....02/07/2025 ...]....01/15/2035 ...{|.............. 653,256
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133131-AX-0 ..... CAVMDEN PROPERTY TRUST Corp Note Call MW .........cos fooeereeennnniis L TGFE o 255,353 |..ovvvinnnnnnnnn 260,000 fonnniiiinnnnn. 241,433 |, 251,963 [ovuiiiiiinnnnns [V N €772 RN | I FORRRUU | I R 3.150 |...... 2893 | oo e 3,938 |eviiiiiiiinnnn 7,875 |....07/30/2019 ...|....07/01/2029 ...
222793-AB-7 ..... COUSINS PROPERTIES LP Corp Note Call MV ... .. 2.B FE ..|. ... 496,775 |... ..497,236 |.. o0 o456 [0 [0 [ 5.375 |...... 5.483 |FA ...... 7,767 ... 12/17/2024 ... ....02/15/2032 ... |.
20822V-AK-T7 ..... CROWN CASTLE INT Corp Note Call MW .. 2.B FE ..|. ... 546,79 |... vt e (7,332) [0 0 [ 3.800 |...... 2.245 |FA ...... .... 19,000 |....06/12/2021 ...|....02/15/2028 ... |[.
22966R-AJ-5 ... CUBESMART LP Corp Note Call MW .. 2.B FE ..|. ... 630,041 [... o0 o483 [0 [0 [ 2.500 |...... 2.587 [FA ...... .... 15,875 |....11/18/2021 ...|....02/15/2032 ...|.
25389J-AU-0 ... DIGITAL REALTY TRUST LP Corp Note Call MW ... .. 2.B FE ..|. ... 340,511 [... cend0 e (592) [0 0 [ 3.600 |...... 3.398 | ....... .... 12,060 |....07/23/2019 ...|....07/01/2029 ...[.
26884A-BL-6 ..... ERP OPERATING LP Corp Note Call MW ... .. 1.G FE ..|.. ... 355,614 [... 337,652 |.... o0 e (599) [0 0 [ 3.000 |...... 2.809 (0 ....... .. 10,500 |....07/24/2019 ...|[....07/01/2029 ...|.
26884A-BN-2 ..... ERP OPERATING LP Corp Note Call MW ... .. 1.G FE ..[.. ...69,458 [... .... 618,667 |.... cend0 el 347 [0 0 [ 1.850 |...... 1.906 |FA ...... ...08/03/2021 ...|....08/01/2031 ...|.
29390X-AG-9 ..... EQUINIX EU 2 FINANCING C Corp Note Call MW .. .. 2.A FE ..|.. ..671,550 |... el 674,177 ... o0 e 1 0 0 [ 4.600 |...... 4.615 ....11/05/2025 ...|[....11/15/2030 ...|.
29444U-BS-4 .|EQUINIX INC Corp Note Call MW ............. .. 2.BFE .. 726,694 .. 124,280 |. .0 | .2.500 ..4.343 ....09/17/2025 .. .05/15/2031 ..
20717P-AU-1 ... ESSEX PORTFOLI0 LP Corp Note Call M .... .. 2.A FE .. 345,212 ..332,959 |. 0 | .3.000 ..3.155 ....07/29/2019 .. .01/15/2030 ..
30225V-AG-2 . EXTRA SPACE STORAGE LP Corp Note Call MV . .. 2.BFE .. 614,004 ..538,648 |. .0 | .2.350 ..2.366 ...09/14/2021 .. .03/15/2032 .. .
30225V-AR-8 ..... EXTRA SPACE STORAGE LP Corp Note Call MV .... .. 2.B FE ..|. ... 642,408 |... .. 637,176 |.... . . o0 e (2,083) [0 [0 [ 5.900 |...... 4.355 ....09/17/2025 ...|[....01/15/2031 ...|.
42250G-AA-1 ..... HEALTHPEAK OP LLC Corp Note Call MW .. .. 2.AFE ..[. ...371,006 ... . 371,600 |.. cend0 e 594 0 0 [ 5.375 |...... 5.726 ...04/08/2025 ... |....02/15/2035 ... |.
431282-AT-9 ..... HIGHWOODS REALTY Corp Note Call MW ... .. 2.CFE ..|. . 104,776 |.. o0 e 4 0 0 [ 2.600 |...... 2.645 ....07/30/2020 ...|[....02/01/2031 ...|.
46188B-AA-0 ..... INVITATION HOMES OP Corp Note Call MW .. .. 2.B FE ..|. NV N X RN | AR | I RN 2.000 |...... 2.179 ....08/03/2021 ...|[....08/15/2031 ...|.
49427R-AQ-5 ... KILROY REALTY LP Corp Note Call M .. 2.CFE ..|. o0 et 100 [0 0 [ 2.500 |...... 2.561 ....08/03/2020 ...|[....11/15/2032 ...|.
49446R-AY-5 ... KIMCO REALTY Corp Note Call MW .. 1.G FE ..[.. . 165,307 |.... 0] (N | Y SRR | B FON 2.250 |...... 2.301 ....09/13/2021 ...|[....12/01/2031 ...|.
69121K-AG-9 ..... BLUE OWL CAPITAL CORP Corp Note Call MW ... .. 2.CFE ..|. ...679,313 |... 642,559 |.... w0 ] 2100 |0 [0 2.875 |...... 2.891 ...08/10/2021 ...|....06/11/2028 ...|. 689,775
T4340X-BN-0 ..... PROLOGIS LP Corp Note Call MW .... .. 1.F FE ..|. ...207,106 |[... 195,858 |.... 0| (1,260) [eevvveiiniinennnd0 o0 2,126 |...... 1.477 ....05/14/2021 ...|[....04/15/2027 ...|. 202,125
74340X-B0-3 ..... PROLOGIS LP Corp Note Call MW .... .. 1.F FE .. 319,924 ..175,237 | 0| 2,125 ..2.19% ....08/06/2020 . .10/15/2050 .. .. 328,453
74350L-AC-8 ..... PROLOGIS TARGETED US Corp Note Call MW 144A . .. 1.G FE .. 565,185 ..572,138 |. .0 | .5.250 ..5.176 ....10/21/2024 .. .01/15/2035 .. ..576,753
744600-AD-9 ..... PUBLIC STORAGE Corp Note Call MW ... .. 1.F FE .. 894,356 ..854,770 |. 0| .1.850 ..1.861 ....04/14/2021 .. .05/01/2028 .. .. 903,279
756109-AR-5 ..... REALTY INCOME Corp Note Call MW . .. 1.G FE .. 252,204 245,296 .0 | 4125 ..3.744 ...03/08/2017 . .10/15/2026 .. 250,053
756109-AS-3 ..... REALTY INCOME Corp Note Call MW ......coovmeeeeeeeennns [ .. 1.G FE .. 172,674 .. 173,532 . 174,729 0| .3.000 ..3.153 ....10/04/2016 . .01/15/2027 .. .. 177,625
756109-AW-4 ..... REALTY INCOME Corp Note Call MW .... .. 1.G FE ..[.. ... 332,680 ... 316,339 |.... ..327,807 |.. cend0 e (820) [0 0 [ 3.250 |...... 2.966 ...07/24/2019 ...|....06/15/2029 ...|. 330,281
756109-BJ-2 ..... REALTY INCOME Corp Note Call MW .... .. 1.G FE ..|.. ... 207,933 [... 201,627 |.... ..209,195 |.. o0 o315 0 [0 [ 2.200 |...... 2.362 ....11/09/2021 ...|[....06/15/2028 ...|. 212,310
756109-B0-6 ..... REALTY INCOME Corp Note Call MW .... .. 1.G FE ..[.. ... 149,427 |... 150,023 |.... ..149,993 |.. cend0 e 201 [0 0 [ 5.080 |...... 5.189 ....01/09/2023 ...|....01/13/202%6 ...|. 153,788
756109-CG-7 ..... REALTY INCOME Corp Note Call MW .. 1.G FE ..|.. ... 187,922 |... 144,500 |.... ..138,133 |.. o0 e 212 0 [0 [ 5.125 |...... 5.438 ....04/08/2025 ...|[....02/15/2034 ...|. 144,613
75884R-AV-5 ..... REGENCY CENTERS LP Corp Note Call M .... .. 1.G FE ..[.. ... 259,530 ... vt e (B0 [0 0 [ 3.600 |...... 3.011 ....07/23/2019 ...|[....02/01/2027 ...|. 254,500
828807-DT-1 ..... SIMON PROP GP LP Corp Note Call MW . .. 1.G FE ..|.. .. 757,796 |... . o0 i 209 [0 0 [ 2.650 |...... 2.683 ...01/04/2022 ... |....02/01/2032 ...|. 770,070
90265E-AT-7 ..... UDR INC Corp Note Call MW ......... .. 2.AFE .. 109,883 ..109,933 .0 | .2.100 ..2.110 ....07/14/2020 . .08/01/2032 .. .. 111,155
92277G-AX-5 ..... VENTAS REALTY LP Corp Note Call MW .. 2.A FE .. 248,618 ..248,720 0| .5.625 ..5.702 ....04/23/2025 .. .07/01/2034 .. .. 257,031
92277G-BA-4 ..... [VENTAS REALTY LP Corp Note Call MW .. 2.AFE .. 288,480 ..289,3% .0 | .5.000 ..5.502 ....12/18/2024 .. .01/15/2035 .. 307,500
92936U-AH-2 ..... [WP CAREY INC Corp Note Call MW REIT .. 2.A FE .. 547,907 ..550,517 .0 | ..2.250 ..2.312 ...02/16/2021 .. .04/01/2033 .. 561,244
0169999999. Subtotal - issuer credit obligations - bonds issued by funds
representing operating entities (unaffiliated) 19,975,127 20,137,000 18,979,517 19,930, 165 0 3,172 0 0| XXX XXX XXX 216,298 501,026 XXX XXX 20,468,206
0489999999. Total - issuer credit obligations (unaffiliated) 342,772,692 324,077,919 320,207,692 329,740,192 0 (2,508,783) 0 0 XXX XXX XXX 3,461,418 10,443,374 XXX XXX 328,312, 154
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0
0509999999 - Total - issuer credit obligations 342,772,692 324,077,919 320,207,692 329,740,192 0 (2,508,783) 0 0 XXX XXX XXX 3,461,418 10,443,374 XXX XXX 328,312, 154
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 35,714,769 1B ..$.......... 31,717,540 1D .$.......... 27,537,396 1E.$............. 38,966,990 1F ..$......... 38,447,729 1G.$ ........... 51,156,678
1B 2A.. 31,158,674 2B ..$ .. ...10,051,730
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
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3620A5-A8-2 ..... GNVA Pool 719231 MBS (VR RN | B R 4.500 |...... 3.905 | MON ..... ....08/16/2013 ... [....07/15/2040 ... |..ccoeviiinnnnnl0 foriiiinnnnns
3620A9-PQ-8 ..... GNVA Pool 723231 MBS ... 0 0 |0 [ 4.000 |...... 3.310 [MON ..... ....06/17/2013 ...|[....10/15/2039 ... |...
3620AP-KC-8 ..... GNMA Pool 735691 MBS .... .0 ... 0 |0 4.500 |...... 3.884 [MON ..... ....08/06/2013 ...|[....04/15/2040 ... |...
3620AR-YR-6 ..... GNMA Pool 737920 MBS . . .0 ... 0 |0 e 4.500 |...... 3.932 | MON ..... ....08/13/2013 ...[....01/15/2041 ...|...
38380K-GF-6 ..... GNMA 2017-172 PA RMBS AL 310 618]... 0 L0 0 [ 3.000 |...... 3.488 [MON ..... ...09/20/2018 ... |....02/20/2047 ...|...
1019999999. Subtotal - asset- backed securities - financial asset- backed
securities - self-liquidating - agency residential mortgage-backed
securities - guaranteed (exempt from RBC) 415,563 416,881 399,268 414,830 0 (281) 0 0] XXX XXX XXX 1,161 13,930 XXX XXX 8,483 | XXX
38381M-58-5 ..... GNMA GNR 2025-166 VA CMBS .........vvvvevvnenieriiinnns frreeeeee o] 1TBFE | 1,338,803 |.oevvvnnnnnns 1,332,142 ccveeenns 1,341,336 |c.evennnnnnnne 1,338,645 [....ccvvnnnnnnnns 0 Joeeeeeeens (RS2 PO [V (VI I 4.750 |...... 4.682 [MON ... |oeeeeeniieiiinnnn 5,273 |oeveriienees 15,819 |....09/26/2025 ... |....07/16/2049 ...|.......... 10,625 |............
38381M-6Y-1 ..... GNMA GNR 2025-161 VA CMBS ....eeveeeiiiienninneecennnns foennnine ceneeen]os 1BFE . fiiinnnns 1,297,020 |.oovennnnnns 1,325,868(............ 1,299, 776(.....ccceeeees 1,297,583 [..ooieiiiiies [V T 563 |eeiiiiiieinnnans [ 0 [..... 4.000 |...... 4424 IMON ... fooeeeiiniins 4,420 |.ooovnnnnnnnens 13,259 |....09/25/2025 ...|....11/16/2036 ...|.......... 12,442 |.ooonnnee.et
1029999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency commercial mortgage-backed
securities - guaranteed (exempt from RBC) 2,635,823 2,658,010 2,641,112 2,636,228 0 0] XXX XXX XXX XXX
30768B-AA-2 ..... FAMC FARM 2025-2 A1 RMBS 144A .... ... 483,913 |... . 476,476 ... ...483,3281... 483,789 |.... 0 |0 e 5.290 |...... 4.930 ....11/26/2025 ...|....11/25/2035 ... |...
30768C-AC-6 ..... FAMC FARM 2025-1 A RMBS 144A LA ... 195,015 [... .200,631]... ... 198,764 /... 195,008 |.... 0 0 5.220 |...... 5.501 ....06/05/2025 ... |....08/01/2055 ...|...
3128\1J-25-8 ..... FHLMC Pool G08784 MBS ... LA ... 63,747 |... ... 58,487|... ...63,521 |.... 0 |0 e 3.500 |...... 3.135 ....06/17/2019 ...[....10/01/2047 ...|...
3128\J-3N-8 . FHLMC Pool G08804 MBS 1A 126,578 120,798 . ..126,790 |. 0. ..3.500 |......3.722 ....09/26/2018 . .03/01/2048 .
3128WJ-VZ-0 ..... FHLMC Pool G08631 MBS 1A . 92,738 . 83,356]|. ...92,247 | 0. ..3.000 |......2.755 ....04/07/2015 . .03/01/2045 ..
3128J-YD-6 ..... FHLMC Pool G08707 MBS 1A 151,992 140,807 |. . 151,071 | 0. ......4.000 |......3.377 ....06/11/2019 . .05/01/2046 .
3128WJ-23-7 ..... FHLMC Pool G08761 MBS ... LA .... 60,601 [... ... 55,727 1... 0 |0 e 3.500 |...... 3.179 ....06/18/2019 ...|[....05/01/2047 ...|...
3128MJ-2M-5 ... FHLMC Pool GO8747 MBS ... LA ... 118,320 [... . ... 107,608 ... 118,333 |[.... 0 |0 3.000 |...... 3.028 ....03/25/2019 ... |[....01/01/2047 ...|...
3128WJ-Z0-3 ..... FHLMC Pool G08756 MBS ... LA ... 248,771 |... .245,624 ... 222,8411... 248,303 |.... 0 |0 e 3.000 |...... 2.833 ...06/07/2019 ...|....04/01/2047 ...|...
31202L-YA-7 ..... FHLMC Pool (04305 MBS ... LA L 18,241 ... 16,1971... ...18,066 |.... 0 |0 3.000 |...... 2.3 ....12/18/2012 ...|....11/01/2042 ...|...
3131XY-G8-6 ..... FHLMC Pool ZM4723 MBS ... LA ... 730,143 |... ... 644,4591... 724,419 |.... 0 |0 e 3.500 |...... 2.868 ...05/20/2021 ... |....11/01/2047 ...|...
3131IXY-WF-2 ..... FHLMC Pool ZM5146 MBS ... LA ... 64,287 |... . ... 57,697|... NV R | I R 4.000 |...... 2.870 ....08/18/2020 ...|[....12/01/2047 ...|...
3132A5-FC-4 ... FHLMC Pool ZS4663 MBS ... LA ... 689,287 |... 645 986 |... ...611,097 (... 0 |0 e 3.500 |...... 2.5 ...06/01/2021 ...|....05/01/2046 ...|...
3132AD-TZ-1 ..... FHLMC Pool ZT1468 MBS ... LA 217,180 |... ...209,016 ... 191,211 ... 0 |0 3.000 |...... 2.360 ....08/28/2019 ...[....11/01/2046 ...|...
31320M-4E-2 ... FHLMC Pool SD0821 MBS 1A .2,235,045 2,092,188 .1,948,432). N 0. ..3.500 |......2.757 ...01/06/2022 . .01/01/2052 .
31320M-A8-8 ..... FHLMC Pool SD0031 MBS 1A . 25,618 .. 24,629 L 22,799, ... 25,473 |. 0. ..3.000 |......2.472 ....08/29/2019 . .08/01/2046 .
3132DM-XN-0 ..... [FHLMC Pool SD0685 MBS 1A 1,672,577 1,714,639 1,613,862 .. 1,675,329 |. 0. ..3.500 |......3.787 ....05/06/2022 . .09/01/2051 .
3132DN-IH-2 ..... [FHLMC Pool S$D1548 MBS 1A .. 840,969 . 886,39 828,789 ). 0. ..3.500 |......4.218 ....02/03/2023 . 08/01/2052
31320Q-CC-8 FHLMC Pool SD2767 MBS 1A 354,898 . 350,516 355,949 (. 0. ..5.000 |......4.774 ...04/25/2023 . .05/01/2053
313208-UR-1 ... FHLMC Pool SD5092 MBS ... LA ....4,803,785 |... 4,756,223 ... .. 4,757,416 ... .0 . 5.000 |...... 4.846 .237,811 |....09/17/2024 ...|....08/01/2083 ...[...
31320U-AH-0 ... FHLMC Pool SD6308 MBS ... LA 2,274,353 |... .2,229,075(... 2,274,459 ... .0 .. 5.500 |...... 5.193 | MON ..... . 122,599 |....09/17/2024 ...|....09/01/2054 ...[...
31320U-BP-1 ..... FHLMC Pool SD6346 MBS ... LA 2,347,209 |... 2,645,908 ... ... 2,285,673 ... .0 . 2.500 |...... 4.220 | MON ..... .. 66,148 |....09/17/2024 ...|....04/01/2052 ...[...
31320U-EE-3 ..... FHLMC Pool SD6433 MBS ... 1,092,263 |... ... 1,090,900 ... 117,118 .0 .. 5.500 |...... 5.465 ....10/23/2024 ... |....04/01/2054 ...|...
31320U-JP-3 ...... FHLMC Pool SDB570 MBS ... .. 1,667,708 |... .. 1,648,391... ... 1,698,140(... .0 . 5.500 |...... 5.381 ....12/05/2024 ...|....10/01/2054 ...|...
31320U-TC-1 FHLMC Pool SD6847 MBS ... 1,567,443 |... 1,563,390 ... .. 1,603,366|... .0 .. 5.500 5.471 ...12/04/2024 ...|....10/01/2054 ...|...
31320V-7D-1 FHLMC Pool SD8092 MBS 675,715 . 643,634 571,082). 0. ..3.000 |......2.260 ...05/10/2021 . .09/01/2050 .
31320V-LK-9 . FHLMC Pool SD7530 MBS 266,026 . 251,859 217,302). 0. ..2.500 |......1.832 ....12/04/2020 . .11/01/2050 .
3132D0-ER-0 . FHLMC Pool SD8244 MBS 107,269 . 110,908 105,845. 0. ..4.000 |......4.475 ....09/20/2024 . .09/01/2052 ..
3132D0-ES-8 . FHLMC Pool SD8245 MBS .3,453,500 3,490,588 3,423,680 |. 0. ..4.500 |......4.661 ....09/20/2024 . .09/01/2052 ..
313200-FP-3 ..... [FHLMC Pool SD8274 MBS ... 160,854 . 786,666 ... 750,047 . 0. ......4.000 |......4.418 ...09/20/2024 . .12/01/2052 ..
313200-GQ-0 ..... FHLMC Pool SD8307 MBS ... ....1,334,915 ... 1,338,470 (... ....1,340,254 ... .0 .. 0 [ 5.000 |...... 5.042 ....11/17/2025 ...|....03/01/2053 ... |...
313200-GX-5 ... FHLMC Pool SD8314 MBS [ o 814,275 [..ovvvvvnnnnnns 843,398 [....ccuuunnnnns 825,968 [ 0 |..... 4.500 |...... 5.046 ...10/17/2024 ... |....04/01/2053 ...
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313200-H2-2 ... FHLMC Pool SD8349 MBS 182,049 |.oovvennnnnne 183,806 ....ccvvnnnnnns 186,917 (VR RN | B R 5.500 |...... 5.69 ....06/12/2025 ...|....08/01/2053 ...
313200-HG-1 ..... FHLMC Pool SD8331 MBS ... ... 39,113 [... .399,672|... ... 406,347 ... 0 0 |0 e 5.500 |...... 5.681 ...05/12/2025 ...|....06/01/2053 ...|...
313200-JR-5 ... FHLMC Pool SD8372 MBS ... ... 120,012 |... 121,206 |... ... 122,9311... 0 0 |0 5.500 |...... 5.709 ....06/12/2025 ...|....11/01/2053 ...|...
313200-LL-5 ... FHLMC Pool SD8431 MBS ... ,152,917 |... 1,174,013 1,191,349 ... 0 0 |0 e 5.500 |...... 5.940 ....05/21/2025 ...|....05/01/2054 ... |...
313200-NF-6 ..... FHLMC Pool SD8490 MBS ... . ,444,918 |... .. 1,447,586 (.............. 1,445,188 |.... 0 0 0 4.500 |...... 4.854 ...10/30/2025 ... |....01/01/2055 ...|...
3132H0-DB-5 ..... FHLMC Pool Q13698 MBS ... LA oee. 42,986 ... ... 38,004/... ... 42,781 |.... 0 0 |0 e 3.000 |...... 1.441 ....12/17/2012 ... |....12/01/2042 ...|...
3132H0-M4-1 ... FHLMC Pool Q13979 MBS ... LA . 37,015 [, .een 32,563 ... ... 36,344 |.... 0 0 |0 3.000 |...... 2.645 ... 12/17/2012 ... |....12/01/2042 ...|...
3132JA-Pii-9 FHLMC Pool Q19036 MBS ... LA ... 78,049 |... ... 71,835]... L 17,135 .. 0 0 |0 e 3.500 |...... 3.191 ....12/09/2015 ... |[....06/01/2043 ...|...
31320L-AJ-2 . FHLMC Pool Q30008 MBS 1A 300,374 274,534 |. ..296,722 |. 0 0. ..3.500 |. ....12/15/2014 . .12/01/2044 ..
31320M-QF-1 . FHLMC Pool Q31353 MBS 1A .1,002,564 909,742|. . 987,706 |. 0 0. ..3.500 |. ...04/30/2015 . .02/01/2045 ..
313200-TV-4 . FHLMC Pool Q34163 MBS 1A 194,847 178,857 . ..193,506 |. 0 0. ......3.500 |. ....07/28/2015 . .06/01/2045 .
31320R-TH-0 ..... FHLMC Pool Q35064 MBS ... LA ... 61,143 ... . . .... 55,69 ... ...60,374 |.... 0 0 |0 e 3.500 ....10/30/2015 ...|[....08/01/2045 ...|...
S1320H-5N-1 ... FHLMC Pool Q44452 MBS ... LA ... 105,924 |... .106,432]... .... 96,656 ... 105,982 |.... 0 0 |0 3.000 ....05/21/2019 ... |....11/01/2046 ...|...
3132XC-R3-1 ... FHLMC Pool G67706 MBS ... LA ... 392,604 |... .394,082]... ... 373,248 ... 392,722 |.... 0 0 |0 e 3.500 ...05/02/2018 ...|....12/01/2047 ...|...
S132KU-FH-3 ... FHLMC Pool 051967 MBS ... LA ... 149,017 |... L. 142,179 1., .. 149,442 |.... 0 0 0 3.500 ....09/26/2018 ...|[....11/01/2047 ...|...
3132Y1-YV-4 ... FHLMC Pool 057923 MBS ... LA .. 41,558 ... ....39,001]... . 41,379 ... 0 0 |0 e 4.000 ...04/02/2019 ... |....08/01/2048 ...|...
31334X-KT-5 ..... FHLMC Pool QA1206 MBS ... LA ... 19,672 ... Ll 17,2481 ...19,557 |.... 0 0 |0 3.000 ...08/29/2019 ... |....07/01/2049 ...|...
31334Y-VF-1 ..... FHLMC Pool QA2414 MBS ... LA ... 18,455 |... ... 16,2201... 0 0 |0 e 3.000 ...08/29/2019 ... |....09/01/2049 ...|...
31334Y-VH-7 FHLMC Pool QA2416 MBS ... LA ... 33,378 |... s ... 29,362]... 0 0 |0 3.000 ....08/29/2019 ... |[....09/01/2049 ...|...
3133A9-UL-7 . FHLMC Pool (B3287 MBS 1A 472,979 451,329 385,509 |. 0 0. ..2.500 |. ...10/16/2020 . .08/01/2050 .
3133AB-UT-5 . FHLMC Pool (Qb5094 MBS 1A 295,708 278,970 0 0. ..2.500 |. ....12/04/2020 . .11/01/2050 .
3133AM-SV-9 ..... [FHLMC Pool QC3232 MBS 1A 565,457 522,136 0 0. ..3.000 |. ...07/2172021 . .06/01/2051 .
3133KH-CP-9 ..... [FHLMC Pool RA1878 MBS 1A 148,118 142,212 .0 0. ..3.500 |. ....02/11/2020 . 12/01/2049
3133KK-AE-9 ..... [FHLMC Pool Ra3605 MBS 1A 690,824 . 655,854 .0 0. ..2.500 |. ...12/03/2020 . .10/01/2050
3133KK-AH-2 ..... FHLMC Pool RA3608 MBS ... LA ... 482,780 ... . 457,612]... 0 .0 . 2.500 ....09/25/2020 ... |....09/01/2050 ...|...
3133KK-D6-3 ..... FHLMC Pool RA3725 MBS ... LA ... 551,193 [... . 532,594 1... 0 .0 .. 2.000 ...09/21/2020 ... |....10/01/2050 ...|...
3133KK-ND-7 ... FHLMC Pool RA3988 MBS ... LA ... 150,439 [... . 142,533 ... 0 .0 . 2.500 ....12/10/2020 ...|....11/01/2050 ...|...
3133KM-SE-6 ..... FHLMC Pool RA5917 MBS ... LA ,580,309 |... ... 3,350,889... 0 .0 .. 3.000 ....01/07/2022 ...|....09/01/2051 ...|...
3133KN-F7-3 ..... FHLMC Pool RAG490 MBS ... LA ,002,454 |... ... 1,046,349 ... 0 .0 . 3.000 ....01/07/2022 ...|....12/01/2051 ...|...
3133KN-KX-0 ..... FHLMC Pool RAB610 MBS LA 710,988 |... ...693,065/... e 710,072 ... 0 .0 .. 3.000 ...02/03/2022 ...|....01/01/2052 ...|...
3136A5-M4-5 ..... FNMA FNR 2012-53 PL RWBS 1A ,095,000 1,000,000 .. 1,086,392 |. 0 0. ..4.000 |. ...05/07/2015 . .05/25/2042 ..
3136AN-GF-8 ..... FNMA FNR 2015-22 HT RWBS .. 1A .. 61,986 63,623 |. 0 0. ..3.000 |. ....04/09/2015 . .04/25/2045 ..
3136B1-FP-4 ..... FNVA FNMA 2018-14 PA RMBS 1AL . 158,255 ..159,868 |. 0 0. ..3.500 |. ....02/08/2018 . .04/25/2047 ..
3136BX-2P-8 ..... FNVA FNR 2025-97 PA RWBS .. 1.B FE 1,463,278 1,455,125 |. 0 0. ..4.500 |. ....10/31/2025 . .06/25/2055 ..
3137BB-M7-2 ..... FHLMC FHR 4355 ZL RWBS 1AL 1,646,177 .. 1,546,154 |. 0 0. ......4.000 |. ...12/01/2025 . .06/15/2044 ..
3137BG-QJ-1 ..... FHLMC FHR 4456 RMBS ... LA ....64,365]... 0 0 |0 e 3.500 ....04/23/2015 ... |[....05/15/2044 ...|...
3137BH-YG-6 ..... FHLMC FHR 4477 RVBS LA 171,479, 0 0 0 3.500 ....05/11/2015 ... [....07/15/2044 ...|...
3137FA-NT-2 ..... FHLMC FHR 4709 EA RMBS .. LA .114,4871... 0 0 |0 e 3.000 ....02/02/2018 ...|[....01/15/2046 ...|...
3137FE-7K-0 ..... FHLMC FHR 4758 Z RUBS ... LA 1,072,908 (... 0 NV R | I R 4.000 ...10/09/2024 ... |....02/15/2048 ...|...
3137FE-S5-0 ..... FHLMC FHR 4767 LA RMBS . LA ... 152,009 ... 0 0 |0 e 3.500 ....09/21/2018 ...|[....08/15/2046 ...|...
3137FE-SL-5 ... FHLMC 4767 PA RMBS LA . ...119,3001... . 0 0 |0 3.500 ....02/02/2018 ...|[....02/15/2047 ...|...
S137HI-DN-7 ... FHLMC FHR 5564 PE RMBS .. 1.BFE . ....1,465,353 |... 1,469,026 ... ... 1,477,463 (... 0 0 0 5.000 ...07/02/2025 ...|....08/25/2054 ... |...
3137HI-SB-7 ..... FHLMC FHR 5573 CT RMBS .. 1.B FE ....2,348,226 |... 2,374,194 (... .. 2,364,968(... 0 0 0 5.000 ...09/03/2025 ... |....09/25/2055 ... |...
3138A2-B0-1 ..... FNVA Pool AH0946 MBS . .4,309 0 0. ......4.000 |. ....06/11/2013 . .12/01/2040 .
3138A7-F6-0 ..... FNMA Pool AH5588 MBS .........ccoeviiiiirnniiiiiiinnnnnnnns .101,308]... 0 0 0 [ 5.000 ...12/06/2013 ...|....02/01/2041 ...|...
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3138AS-3B-6 ..... FNVA Pool AJ1693 MBS TA o 101,889 [ovevnvivvennnn. 94,39 | cceennnnnn. 94,980 | 99,252 [l 0 (VR RN | B R 4.500 |...... 3.689 [MON ... oeeeveiiiiiiinnnn 354 | 4,248 |....02/05/2014 ... |[....09/01/2041 ...
3138AN-EN-9 ..... FNVA Pool AJ4640 MBS .... TA e 7,316 |... 0 0 |0 [ 4.000 |...... 3.474 ....06/10/2013 ...|[....10/01/2041 ...|...
3138EH-3V-2 ..... FNVA Pool AL1711 MBS .... 1.A ... ... 189,124 |... 0 0 |0 4.500 |...... 3.449 ....12/02/2013 ... |....08/01/2041 ...|...
3138EH-FB-3 ..... FNVA Pool AL1061 MBS .... 1.4 ... veer 26,496 ... 0 0 |0 e 4.000 |...... 3.414 ...06/13/2013 ...|....02/01/2041 ...|...
3138EJ-LA-4 ..... FNVA Pool AL2120 MBS .... 1A ... e 21,302 ... 0 NV R | I R 4.000 |...... 3.268 ....06/11/2013 ... [....02/01/2041 ...|...
3138EM-Y3-9 ..... FNVA Pool AL5229 MBS ... 1.4 ... ... 59,183 [... . . 0 0 0 e 5.000 |...... 2.380 ...07/30/2015 ...|....01/01/2044 ...|...
3138EN-Y8-6 ..... FNVA Pool AL6134 MBS .... 1A ... ... 169,568 |... .167 8891... 0 0 |0 3.000 |...... 2.868 ....11/03/2015 ...|[....09/01/2043 ...|...
3138ER-FX-3 ..... FNVA Pool AL9181 MBS .... 1.4 ... ... 250,752 |... 242,017 ... 0 0 |0 e 3.000 |...... 2.617 ...11/04/2016 ...|....10/01/2046 ...|...
3138LR-05-4 ..... FNVA Pool A01375 MBS . 1.A . 12,057 .. 11,394 0 0. ..3.500 |......3.061 ....08/20/2012 . .08/01/2042 .
3138LT-IL-8 ..... FNMA Pool A03350 MBS . 1.A 0 0. ..4.000 |......1.100 ....07/22/2016 . .05/01/2042 ..
3138LX-N7-0 ..... FNVA Pool A06713 MBS . 1.A 0 0. ......4.000 |......2.567 ....04/26/2017 . .06/01/2042 .
3138LY-HB-6 ..... FNVA Pool A07425 MBS .... 1.4 ... 0 0 |0 e 3.500 |...... 3.006 ...08/20/2012 ...|....08/01/2042 ...|...
3138\1-JG-4 ..... FNVA Pool A09262 MBS .... 1.A ... 0 0 0 3.500 |...... 3.056 ...08/20/2012 ...|....07/01/2042 ...|...
3138\H-3J-0 ..... FNVA Pool AQ2600 MBS .... 1.4 ... 0 0 |0 e 3.500 |...... 2.924 ...01/03/2013 ...|....12/01/2042 ... |...
3138ML-FS-8 ..... FNVA Pool AQ4676 MBS .... 1A ... 0 0 0 3.500 |...... 2.956 ...01/03/2013 ...|....11/01/2042 ...|...
3138IIN-R2-8 ..... FNVA Pool AQ6804 MBS .... 1.4 ... 0 0 |0 e 3.500 |...... 2.942 ....01/03/2013 ...|[....11/01/2042 ...|...
3138MS-A4-1 ..... FNVA Pool AQ9926 MBS ... 1.A ... 0 0 |0 3.000 |...... 2.604 1271772012 L. 1270172042 L ).
3138NI-XS-3 ..... FNVA Pool AR0688 MBS .... 1.4 ... 0 0 |0 e 3.000 |...... 2.568 . 12/1772012 ... |....12/01/2042 ... ...
3138W9-SE-1 ... FNVA Pool AS0516 MBS .... 1A ... 0 0 |0 3.000 |...... 2.944 ....12/09/2015 ... |[....09/01/2043 ...|...
3138WA-PE-1 ..... FNVA Pool AS1320 MBS . 1.A 0 0. ..4.000 |......3.536 ....02/04/2014 . .12/01/2043 ..
3138WB-EL-5 ..... FNVA Pool AS1938 MBS . 1.A 0 0. ..5.000 |......4.021 ....05/15/2015 . .03/01/2044 ..
3138WB-UC-7 ..... FNVA Pool AS2378 MBS . 1A 0 0. ..3.500 |......3.258 ....07/02/2014 . .05/01/2044 ..
3138WD-6L-0 ..... FNVA Pool AS4474 MBS . 1A .0 0. ..3.000 |......2.902 ....11/01/2015 . 02/01/2045
3138ID-N6-4 ..... FNVA Pool AS4012 MBS . 1.A . 181,649 .0 0. ..3.500 |......3.079 ...12/18/2014 . .12/01/2044
3138WF-LC-8 ..... FNVA Pool AS5722 MBS ... 1A ... .309,1291... . . 0 .0 . 3.500 |...... 2.589 ...05/13/2021 ... |....00/01/2045 ... |...
3138WJ-D-1 ... FNVMA Pool AS8359 MBS ... 1.4 ... . 198,540 ... ...179,000... 0 .0 .. 3.000 |...... 2.513 ....06/04/2021 ...[....11/01/2046 ...|...
3138WK-3E-3 ..... FNVA Pool AS9796 MBS .... 1A ... . .119,2571... L 112,7421.. 0 .0 . 3.500 |...... 3.544 ....09/06/2018 ...|[....06/01/2047 ...|...
3138WV-FU-0 ..... FNVA Pool AT7378 MBS .... 1.4 ... een 38,317 |... .. 35,566 ... .... 35,627 |... 0 .0 .. 4.500 |...... 3.738 ....02/04/2014 ...|[....10/01/2043 ...|...
3138XH-7G-0 ..... FNVA Pool AV6294 MBS .... 1A ... ... 203,593 [... .193,8401... ... 189,334 /... 0 .0 . 4.000 |...... 3.597 ....02/05/2014 ... |....12/01/2043 ...|...
3138Y3-2C-4 FNVMA Pool AX2570 MBS .... 1.4 ... 212,112 ... ,170,328 ... ,135,203 ... 0 .0 .. 4.000 3.581 ...03/07/2019 ...|....11/01/2044 ...|...
3138YE-HD-2 . FNVA Pool AY1127 MBS . 1.A 174,333 . 167,477 159,020 |. 0 0. ..3.500 |......3.150 ....09/02/2015 . .04/01/2045 ..
3138YN-MS-3 . FNVA Pool AY8468 MBS . 1.A 119,298 . 111,820 108,252 . 0 0. ..4.000 |......1.534 ....11/05/2015 . .08/01/2045 .
3138YN-RB-5 . FNVA Pool AY8581 MBS . 1.A 168,761 . 161,869 163,527 . 0 0. ..3.500 |......3.168 ....11/03/2015 . .08/01/2045 .
3138YX-TH-8 ..... FNVA Pool AZ5951 MBS . 1.A ..57,925 .. 54,310 . 52,380|. 0 0. ..4.000 |......3.471 ... 11/17/2015 . .10/01/2045 .
3140E0-60-3 ..... FNVA Pool AZ8078 MBS . 1.A . 25,669 .. 24,69 . 23,4471, 0 0. ......3.500 |......3.189 ....11/04/2015 . .08/01/2045 .
3140EB-G2-1 ..... FNVA Pool BA6516 MBS .... 1.4 ... ... 229,100 |... 218,744 ... ...207,606 ... . 0 0 |0 e 3.500 |...... 1.929 ...03/23/2016 ... |....12/01/2045 ... |...
3140EW-NT-8 ..... FNVA Pool BC2201 MBS .... 1A ... ... 260,29 |... . 243,640 ... ...231,6011... 255,664 |.... 0 0 0 3.500 |...... 2.933 ....06/15/2016 ... |[....04/01/2046 ...|...
3140F8-LY-1 ..... FNVA Pool BD1242 MBS ... 1.4 ... ...101,992 |... ... 90,325(... 100,323 |.... 0 0 |0 e 3.500 |...... 2.855 ....08/11/2016 ...[....06/01/2046 ...|...
3140FB-KY-5 ..... FNVA Pool BD3910 MBS .... 1A ... ... 335,09 |... ... 203,297 ... 330,845 |.... 0 0 |0 3.000 |...... 2.657 ....08/05/2016 ...|....08/01/2046 ...|...
3140H1-WJ-5 ..... FNVA Pool BJ0648 MBS .... 1.4 ... ... 101,838 |[... e 95,5251 ... 101,781 ... 0 0 |0 e 3.500 |...... 3.478 ....04/06/2018 ...|[....03/01/2048 ...|...
314048-V0-3 ..... FNVA Pool BM4222 MBS ... 1A ... ... 287,507 [... ... 258,0411... ..285,905 |.... 0 0 0 3.000 |...... 2.630 ....09/23/2019 ... |[....01/01/2044 ...|...
3140J9-SN-2 ... FNVA Pool BM5024 MBS .... 1.A ... e 17,745 ... . . ....68,562]... ... 77,516 |.... 0 0 0 3.000 |...... 2.693 ...01/07/2020 ... |....11/01/2048 ...|...
3140JA-PG-T7 ..... FNVA Pool BMM5822 MBS .... 1A ... ..218,102 |... .215 976 ... ... 195,538 1... 217,773 |.... 0 NV N | I R 3.000 |...... 2.874 ....06/19/2019 ...[....11/01/2048 ...|...
3140KE-HY-7 ..... FNVA Pool BP6546 MBS . 1.A 751,361 714,413 637,590 .. 747,564 |. 0 0. ......3.000 |......2.427 ....06/04/2021 . .08/01/2050 .
3140KL-DV-1 ... FNMA Pool BQ1007 MBS .... 1.4 ... .. 932,211 ... .861,413]... ... 779,908]... 926,480 |.... 0 0 0 [ 3.000 |...... 1.968 ...07/21/2021 ...|....07/01/2051 ...|...
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3140KR-Q7-7 ..... FNVA Pool BQ5877 MBS A 434,820|......c0unnnnne 375,397 |.ceviiiiiee 456,773 |ovvveeviieinanns 0 eeeennn (2,284) |eevvniiieeens (VR RN | B R 2.500 |...... 2.059 | MON ..... ....12/04/2020 ... |....11/01/2050 ...[............ 3,279 |oeeeinnns
3140KT-DP-7 ..... FNVA Pool BQ7309 MBS .... AL ... 260,707 ... 0 ....(446) |... 0 |0 e 2.500 |...... 2.069 [MON ..... ....12/04/2020 ... |....11/01/2050 ...|...
3140LQ-AJ-9 ..... FNVA Pool BT1808 MBS .... A 1,054,4411... 0 . (841) ... 0 [0 2.500 |...... 2.080 [MON ..... ....06/11/2021 ...|[....06/01/2051 ...|...
3140M6-QM-8 ..... FNVA Pool BU4959 MBS ... AL 4,516,833 ... 0 ...(928) |... 0 |0 e 5.500 |...... 5.060 [MON ..... ....09/17/2024 ...|....09/01/2054 ...|...
314008-KG-9 ..... FNVA Pool CA1194 MBS .... A ... 357,767 ... . 0 NV R | I R 4.000 |...... 3.315 | MON ..... ....03/16/2018 ...|[....02/01/2048 ...|...
31400A-AJ-9 ..... FNVA Pool CA2708 MBS .... AL .157,7701... ... 152,4501... .. 160,664 |.... 0 0 |0 [ 4.000 |...... 3.792 | MON ..... .. . .. ....02/12/2019 ... |[....05/01/2048 ...|...
314000-48-9 ..... FNVA Pool FM2963 MBS .... A .226,192]... ... 202,361 ... 237,836 |.... 0 0 |0 3.000 .038 | MON ..... .. .. ... 6, ....05/20/2020 ... |....02/01/2050 ...|...
31400E-D9-0 FNVA Pool CAB427 MBS .... AL .645,269|... ...575,851|... 674,855 |.... 0 0 |0 e 3.000 .530 |MON ..... .. s .. .. 19, ....05/10/2021 ...|[....07/01/2050 ...|...
31400E-DS-8 . FNVA Pool CA6412 MBS . A .607,507 519,292|. ..637,6% |. 0 0. ..2.500 |. ....12/17/2020 . .07/01/2050 .
31400E-LU-4 . FNVA Pool CA6638 MBS . A . 566,065 ..593,852 |. 0 0. ..2.500 |. ....12/01/2020 . .08/01/2050 .
31400E-XQ-0 ..... [FNMA Pool CA6986 MBS . A . 530,264 ..548,213 |. 0 0. ......2.000 |. ...10/16/2020 . .09/01/2050 .
31400F-5F-2 ..... FNVA Pool CA8045 MBS .... AL . . .700,233]... 736,222 |.... 0 0 |0 e 2.500 ....12/17/2020 ...|....12/01/2050 ...|...
31400F-A2-5 ..... FNVA Pool CA7224 MBS ... A ... 575,385 [... . 554,4211... 573,040 |.... 0 0 0 2.000 ....10/15/2020 ...|....10/01/2050 ...|...
31400F-A3-3 ..... FNVA Pool CA7225 MBS ... AL ... 585,167 |... . 563,507 |... 582,562 |.... 0 0 |0 e 2.000 ....10/14/2020 ...|[....10/01/2050 ...|...
31400F-S2-6 ..... FNVA Pool CA7725 MBS .... A ... 655,085 [... .620,107 ... 651,104 |.... 0 0 0 2.500 ...12/01/2020 ... |....11/01/2050 ...|...
31400F-$4-2 ... FNVMA Pool CA7738 MBS .... AL ...675,632 [... .639,841]... 672,343 |.... 0 0 |0 e 2.500 ....12/16/2020 ...|[....11/01/2050 ...|...
314006-A9-8 ..... FNVA Pool CA8131 MBS .... A .. 112,379 |... .674,043]... .. 708,910 |.... 0 0 0 2.500 ....01/06/2021 ...|....12/01/2050 ...|...
314006-AU-1 ..... FNVA Pool CA8118 MBS .... AL ...820,756 |... .789,663 ... 817,993 |.... 0 0 |0 e 2.000 ...12/11/2020 ...|....12/01/2050 ...|...
314006-ED-5 FNVA Pool CA8231 MBS .... A .. 1,169,731 |... ,008,259 ... ..1,162,670 |.... 0 0 0 2.500 ....12/17/2020 ...|....12/01/2050 ...|...
314006-PL-5 . FNVA Pool CA8526 MBS . A .. 484,716 . 461,772 .482,771 | 0 0. ..2.500 |. ....02/18/2021 . .01/01/2051 .
31400G-RI-9 . FNVMA Pool CA8600 MBS . A 859,135 . 830,082 ..857,465 |. 0 0. ..2.500 |. ....06/03/2021 . .01/01/2051 .
31400K-5J-3 . FNVA Pool CB0281 MBS . A 733,269 .687,507 0 0. ..3.000 |. ...06/29/2021 . .06/01/2051 .
31400K-F4-5 ..... [FNMA Pool CBO186 MBS . A 453,291 . 427,004 .0 0. ..3.000 |. ....06/29/2021 . 04/01/2051
31400K-GB-8 ..... [FNMA Pool CBO193 MBS . A .878,085 .0 0. ..3.000 |. ...05/10/2021 . .04/01/2051
31400K-NP-9 ... FNVA Pool CB0397 MBS .... A . 842,663 ... 0 .0 . 3.000 ....05/10/2021 ...|[....05/01/2051 ...|...
31400K-ZA-9 ..... FNVMA Pool CB0736 MBS .... AL .483,892|... 0 .0 .. 3.000 ....06/29/2021 ...|[....06/01/2051 ...|...
31400L-D2-9 ..... FNVA Pool CB1020 MBS .... A .542,6771... 0 .0 . 2.000 ...07/09/2021 ...|....07/01/2051 ...|...
31400L-MX-1 ..... FNVA Pool CB1273 MBS .... AL . ...509,322|... 0 .0 .. 2.000 ....06/06/2022 ...|[....08/01/2051 ...|...
31400M-T5-3 ..... FNVA Pool CB2371 MBS ... A .. 3,266,888 |... 3,805,621|... . 0 .0 . 2.500 ....10/18/2024 ...|....12/01/2051 ...|...
3140QM-V0-4 FNMA Pool CB2422 MBS ... AL 893,538 |... ...859,0421... 767,203 ... 891,330 |.... 0 .0 .. 3.000 ....01/07/2022 ...|....12/01/2051 ...|...
31400N-DL-3 . FNVA Pool CB2806 MBS . A 1,664,005 .1,999,931 1,713,133(. .. 1,671,190 |. 0 0. ..2.500 |. ....11/06/2024 . .02/01/2052 ..
31400N-YJ-5 . FNVA Pool CB3412 MBS . A 217,205 . 228,336 213,649 |. ..217,699 |. 0 0. ..3.500 |. ...02/03/2023 . .04/01/2052 ..
31400P-JA-6 . FNVA Pool CB3856 MBS . A .3,725,487 3,718,515 .3,563,922|. .. 3,724,552 |. 0 0. ..4.000 |. ....06/06/2022 . .06/01/2052 .
31400P-JJ-7 ..... [FNMA Pool CB3864 MBS . A .3,365,075 .3,315,463 .3,272,921). .. 3,362,934 |. 0 0. ..4.500 |. ....09/14/2022 . .06/01/2052 .
314000-K8-7 ..... [FNMA Pool CB4818 MBS . .B FE .. 107,126 . 113,183 ... 107,482|. 0 0. ......4.000 |. ....09/25/2025 . .10/01/2052 .
3140Q0-N2-7 ..... FNMA Pool CB4908 MBS .... ....4 303,998 |... 4,193,907 ... ... 4,307,411... . 0 0 |0 e 5.500 ...09/18/2024 ...|....10/01/2052 ...|...
3140W3-C9-8 ..... FNVA Pool FA2795 MBS .... ....1,259,107 |... 1,329,750 ... ... 1,268,847 ...t 1,259,572 |.... 0 NV R | I R 4.000 ....09/25/2025 ... |....12/01/2054 ...|...
3140W3-06-9 ..... FNVA Pool FA3176 MBS .... ....2,437 673 |... .2,442,5391... 2,445,798 (... 2,437,632 |.... 0 0 0 e 5.000 ....11/05/2025 ... |....10/01/2054 ...|...
3140X4-D8-6 ..... FNVA Pool FM1026 MBS .... ... 170,307 |... . 164,99 ... ... 156,669 ... 0 0 0 3.500 ....06/13/2019 ...|[....02/01/2048 ...|...
3140X4-DF-0 ..... FNVA Pool FM1001 MBS .... ... 66,823 [... .. 64,926|... ....61,138]... 0 0 |0 e 3.500 ...06/25/2019 ... |....11/01/2048 ...|...
3140X4-PB-6 ..... FNVA Pool FM1317 MBS .... ... 158,009 |... .149,3%|... ... 144,413 ... 0 F ) N | I R 4.000 ....10/11/2019 ...|....10/01/2048 ...|...
3140X4-T0-9 ..... FNVA Pool FM1458 MBS .... ... 143,692 |... .136,383]... ... 135,176 ... 0 0 0 4.500 ....09/18/2019 ...|[....04/01/2049 ...|...
3140X4-VZ-6 ..... FNVA Pool FM1531 MBS .... ... 283,656 |[... .270,894 ... ... 256,188 ... ..281,914 |.... 0 0 |0 3.500 ....09/25/2019 ... |....03/01/2048 ...|...
3140X5-WX-7 ..... FNVA Pool FM2461 MBS . . 83,046 .. 79,464 . 73,906 |. ...82,633 |. 0 0. ......3.500 |. ....02/13/2020 . .03/01/2050 .
3140X6-JH-5 ... FNVMA Pool FM2963 MBS ... .. 317,232 ... .299,320]... ... 270,765]... 315,229 |.... 0 0 0 [ 3.000 ...05/20/2020 ... |....02/01/2050 ...|...
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3140X8-3G-0 ..... FNVA Pool FN5298 MBS A 596,509 |.......cevvnnns 563,409|.......00unnnnn 525,602|......000000ee0893,172 [oniiiiiiinnnnns 0 eeeennn (1,715) [eeneiiiiiinnnnns (VR RN | B R 3.500 |...... 2.844 IMON ..... [ooeeeiiiiinns 1,643 [oooiiiinninnnns 19,719 [....05/20/2021 ...|....10/01/2050 ...
3140X8-EE-3 ..... FNVA Pool FM4632 MBS .... AL o 1,142,934 | 1,004,576 ... ... 906,486 |... 0 . (1,273) |... 0 |0 e 2.000 |...... 1.413 ...10/22/2020 ... |....10/01/2050 ...|...
3140X8-N5-2 ..... FNVA Pool FM4911 MBS .... A cen 19,3251... ... 68,192/... 0 . 0 |0 2.500 |...... 1.645 ....12/04/2020 ... |....11/01/2050 ...|...
3140XC-6B-9 ..... FNVA Pool FNM8965 MBS .... AL 2,195,890]... ... 1,892,280|... 0 ... (4,687) ... 0 |0 e 2.500 |...... 2.078 ....09/27/2021 ...|[....10/01/2051 ...|...
3140XC-N6-1 ..... FNVA Pool FM8512 MBS .... A . .2,219,652|... .. 1,930,458(... 2,339,009 |.... 0 .. (1,255) |... 0 0 2.500 |...... 1.710 ...09/07/2021 ...|....08/01/2051 ...|...
3140XC-ZA-9 ..... FNVA Pool FN8836 MBS .... AL 322,208 |... ... 307,225(... 278,585|... 320,328 |.... 0 0 |0 e 3.000 |...... 2.609 ....01/07/2022 ...|....11/01/2050 ...|...
3140XD-AQ-9 ..... FNVA Pool FM3014 MBS .... A ....1,912,891 [... 2,181,875(... .. 1,794,330 ... ..1,938,151 [.... 0 0 0 2.000 |...... 3.094 ....06/06/2022 ...|[....09/01/2051 ...|...
3140XE-AT-1 ..... FNVA Pool FM3917 MBS .... AL ....2,461,451 |... .2,340,930 ... .. 2,098,264/... ..2,450,398 |.... 0 0 |0 e 3.000 |...... 2.461 ....01/04/2022 ...|....12/01/2051 ...|...
3140XF-V3-2 ..... FNVA Pool FS0633 MBS . A 753,443 . 738,670 662,097 |. .. 752,231 |. 0 0. ..3.000 |......2.763 ....02/09/2022 . .02/01/2052 ..
3140XJ-AE-3 ..... FNVA Pool FS2704 MBS . A 399, 146 . 421,958 393,079|. ..399,980 |. 0 0. ..3.500 |......4.483 ....02/03/2023 . .08/01/2052 .
3140XJ-D9-1 ..... FNVA Pool FS2827 MBS . A 525,661 . 539,225 514,570). ..526,298 |. 0 0. ......4.000 |......4.335 ....09/08/2022 . .09/01/2052 ..
3140XK-UN-8 ..... FNVA Pool FS4196 MBS .... AL ... 321,811 |... .323,9371... ... 321,404 /... 321,858 |.... 0 0 |0 e 4.500 |...... 4.602 ...04/25/2023 ... |....10/01/2050 ...|...
3140XL-H-2 ..... FNVA Pool FS4763 MBS .... A ... 1,163,960 |... ... 1,161,768(... 1,172,277 |.... 0 0 0 2.500 |...... 4.210 ....06/28/2023 ...|....06/01/2051 ...|...
3140XL-XF-0 ..... FNVA Pool FS5177 MBS .... FE .. ....1,149,023 |... ... 1,178,945... 1,149,205 |.... 0 0 0 e 5.000 |...... 5.415 ....08/17/2025 ...|....07/01/2053 ...|...
3140XQ-5M-5 ... FNVA Pool FS8951 MBS .... A ....4,343,353 |... ....4,254 438 ... 0 0 |0 3.000 |...... 4.362 ...09/17/2024 ... |....06/01/2052 ...|...
31416V-Y6-5 ..... FNVA Pool ABO732 MBS .... AL 0 0 |0 e 4.000 |...... 3.366 ....07/18/2017 ...|....06/01/2039 ...|...
31417A-42-9 ..... FNVA Pool AB4439 MBS ... A .0 ... 0 0 3.500 |...... 3.011 ....08/20/2012 ... [....02/01/2042 ...|...
31417A-QE-2 ..... FNVA Pool AB4052 MBS .... AL . . .0 ... 0 |0 e 4.000 |...... 2.942 ....12/09/2015 ... |[....12/01/2041 ...|...
31417G-AS-5 ..... FNVA Pool AB9016 MBS .... A .249 767|... 0 0 |0 3.000 |...... 2.348 ....06/23/2016 ...|[....04/01/2043 ...|...
31418C-46-6 ..... FNVA Pool MA3522 MBS . A .. 36,387 0 0. ..4.500 |......3.941 ....03/19/2019 . .11/01/2048 .
31418C-S4-7 . FNVA Pool MA3238 MBS . A .300,778 0 0. ..3.500 |......2.673 ...05/14/2021 . .01/01/2048 .
31418C-2J-6 ..... [FNMA Pool MA3444 MBS . A .. 38,341 0 0. ..4.500 |......3.946 ....03/18/2019 . .08/01/2048 .
31418D-2N-1 . FNVA Pool MA4380 MBS . A . 561,145 0 0. ..3.000 |......2.287 ...06/04/2021 . 07/01/2051
31418D-CB-6 ..... FNVA Pool MA3665 MBS . A 0 0. ..4.500 |......3.725 ....06/25/2019 . .05/01/2049
31418D-FT-4 ..... FNVA Pool MA3777 MBS .... A ....58,861]... 0 .0 . 4.500 |...... 3.418 ....09/23/2019 ... |[....09/01/2049 ...|...
31418D-40-6 ..... FNVA Pool MA3870 MBS .... AL ...316,462|... 0 .0 .. 2.500 |...... 4.442 ....06/29/2023 ... |[....11/01/2049 ...|...
31418D-RT-1 ..... FNVA Pool MA4097 MBS .... A ...578,330 (... 0 .0 . 3.000 |...... 2.461 ....06/29/2021 ... |....08/01/2050 ...|...
31418D-YB-2 ..... FNVA Pool MA4305 MBS .... AL ... 745,072|... 0 .0 .. 2.000 |...... 2.004 ....11/18/2021 ...|[....04/01/2051 ...|...
31418E-D8-0 ..... FNVA Pool MA4626 MBS .... A . ... 594,353 ... 0 .0 . 4.000 |...... 4.476 ....09/20/2024 ...|....06/01/2052 ...|...
31418E-HJ-2 ..... FNVA Pool MA4732 MBS .... AL ,962,912 |... o 1,933,566 |.....ccennnnnn 1,964,269 |.... 0 .0 .. 4.000 4.452 ...09/20/2024 ... |....09/01/2052 ... |...
31418E-J6-8 ..... FNVA Pool MA4784 MBS . .1,425,256 1 461,333 .1,433,322|. 1,425,409 |. 0 0. ..4.500 |......4.908 ...09/25/2025 . .10/01/2052 .
31418E-V8-0 ..... FNVA Pool MA5138 MBS . 152,224 . 153,690 156,220 |. ..152,235 |. 0 0. ..5.500 |......5.714 ....05/12/2025 . .09/01/2053 ..
31418F-BN-6 ..... FNVA Pool MAS444 MBS . 895,649 .907,813 921,033 |. 895,783 0 0. ..5.500 |......5.848 ...06/06/2025 . 08/01/2054
35563P-JK-6 ..... [FHLMC 2019-1 M55D RVBS 1. 202,174 . 197,392 189,261 . 201,301 0 0 .. ..4.000 |......3.713 ...03/07/2019 . 07/25/2058
1039999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency residential mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 134,319,994 133,988, 186 125,317,587 134,032,615 0 (24,447) 0] XXX XXX XXX XXX
30298D-AF-6 ..... FHLMC FRESB 2019-SB64 A10F CMBS .... .. 106,589 |... . 103,047 ... . 98,993]... ..104,227 |.... B (1D N PO | R ISP | B I 2.710 |...... 1.955 ...02/11/2020 ...|....05/25/2029 ... |...
FRESB Multifamily Mortgage Pas FRESB
30342T-AE-0 ..... A10F CMBS . ... 19,642 |... .792,920|... ... 787,350 (... vee. (156) |... 0 |0 e 4.570 |...... 4.449 ....10/16/2025 ...|[....10/25/2035 ... |...
3136AS-4R-4 ..... FNVA FNA 2016-M7 A2 CMBS .. 1A .. ... 123,543 |... .120,3101... ... 119,357 1... L (417) ... 0 |0 2.499 |...... 1.679 ....02/27/2020 ... |....09/25/2026 ...|...
3137BP-VN-8 ..... FHLMC FHUS K152 A1 CMBS ... 1.A .. 280,983 |... ... 275,489 ... 268,172|... ... 276,881 [.... . 0 |0 2.830 |...... 2.523 ....06/01/2016 ...|[....05/25/2030 ... |...
3137FJ-EH-8 ..... FHLMC FHUS K081 A2 CMBS ... 1.4 .. ... 1,425,325 |... 1,400,000]... .. 1,401,176 ... .. 1,404,517 |.... .. (3,219) |... 0 0 [ 3.900 |...... 3.672 ...10/03/2018 ...|....08/25/2028 ...|...
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1049999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency commercial mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 2,733,082 2,691,766 2,675,048 2,702,606 0 (4,609) XXX XXX XXX 8,704 74,235 XXX 22,072 | XXX
Credit Suisse Mortgage Trust CSMC 2022-NaM! A1
126416-AA-4 ... RUBS 144A ....ooiviiiiiiiiiiiinceceii e o L TARN e 289,198 [....covvnnnnnns 289,201 |.euveennns 265,620 ..eunnniinennnnn289,130 [oeniiiiiiiinnn0 e () o0 Jenl0 [ 2.265 |...... 2.259 | MON ... ...01/24/2022 ... |....11/25/2066 ...|............ 2,364 |.oennnnnns
Ellington Financial Mtge Trust EFMT 2022-1 A1 RMBS
31573C-AA-3 ..... 144 . L. TAFM ... .. 778,484 ... 778,497 ... 1.0685,638.uuniiiinnnn 778,235 [0 e (O7) [0 0 2.206 |...... 2.193 | MON ..... ...01/14/2022 ... |....01/25/2067 ...|...
ELLINGT
31574X-AA-6 ..... 144A L TARM e 46,557 [oiiiiiiinnnns 46,558 |....euunninns 40,910 [cuvveniiiiiinnnns 46,552 |ievveiniiiiinnns [V PR (1) (VI I 0.797 |...... 0.788 |MON ..... ...02/18/2021 ... |....02/25/2066 ...
GS Mor tgage-Backed Securities GSMBS 2025-NaW4 A1
36272U-AA-6 ..... RUBS 144A ....ooiviiiiiiiiiiiin e o L TAFE o 624,815 | 624,817 |.uvveeiennnnn 627,153 [ 624,749 el [ (B7) 0 [0 5.006 |...... 4.964 | MON ..... ...09/23/2025 ... |....10/25/2065 ...
Hundred Acre Wood Trust HANT 2021-INV3 A3 RVBS
445550-AC-3 ...... 144A . TAFN ... 1,504,024 ... 1,262,613 (... ennnn 1,220,085 |oeceeeiiiiiinnn0 o 6,761 [0 o0 s 2.500 |...... 4.947 | MON ..... ...02/06/2025 ... |....12/25/2051 ...|...
55283F-AA-6 ..... MFRA Trust MFRA 2021-NQM1 A1 RMBS 144A . . TLAFM ... 15,218 | 14426 15,218 0 [0 0 [0 [ 1.153 |...... 1.155 | MON ..... ...04/09/2021 ... |....04/25/2065 ... |...
Morgan Stanley Residential Mor MSRM 2025-NQM7 A1
61779K-AA-4 ... RUBS 144A . TLAFM ... 636,065 ... 636,077 [cenneeeennn 837, 114 1 11635,997 |0 e (68) |0 0 4.984 |...... 4.948 | MON ..... ....09/17/2025 ... |....09/25/2070 ...|...
69392V-AA-0 ..... PRP Advisors LLC PRPM 2025-NOM4 A1 RMBS 144A ....... .. .AFE ..|. ... 1,429,726 |... 1,429,730 |cevvnnnnn 1,429,473 (e 1,441,016 |0 e 12,190 [0 0 s 4.980 |...... 4.677 [MON ..... ...09/16/2025 ... |....07/25/2070 ...|...
Woodward Capital Management RCKT 2022-1 A5 RMBS
T4938F-AE-8 ..... T4A e [ e L TARN e 493,145 [oeniiiinnnnnn 495,157 |.ovvvvvnne e 444,047 | 493,378 [0 e T2 [0 0 [ 2.500 |...... 2.544 IMON ... fooeeeiiiis 1,082 [t 12,379 |....01/10/2022 ...|....01/25/2052 ...
Starvest Emerging Markets CBO STAR 2020-INV1 A1
85573E-AA-5 ... RMBS 1448 ..vovveeeereeeeeeeeeeeeeesseseseneseseseeeane fonseseas saerenas LAAFE e 20,489 |ovvovrrnne 20,489 .vvcereennnne 19,661 [...cvovevceeennnne 20,480 [ovovevevernnne 0 foorerrrerenns 4 0 | 1.027 |...... 1004 [MON .oe fooeereriiennen 13 T 211 |....12/11/2020 ... |....11/25/2085 ...
STARWOOD RESIDENTIAL MORTGAGE STAR 2021-1 A1 RMBS
85573G-AA-0 ..... T4A i eees [eeereeee ceeeaan CLAFE 112,149 | 12,152 106,017 ] ceveeennns 12,102 |..ovveennnnns 0 Jooeeeeeieenns (12) 0 [..... 1.219 |...... 1.202 [MON ... oveeniiiiiiinnnnnns M4 [t 1,367 [....08/23/2021 ...|....05/25/2065 ...|.......... 12,917 [ooooeins
1059999999. Subtotal - asset-backed securities - financial asset—backed
securities - self-liquidating - non-agency residential mortgage-backed
securities (unaffiliated) 5,659,170 5,951,920 5,532,672 5,677,842 0 18,768 XXX XXX XXX 17,490 109,041 XXX 79,831 XXX
Atrium Hotel Portfolio Trust AHPT 2024-ATRM A CMBS
04963X-AA-2 ..... TABA e [ e AR e 158,741 |ooeeeee 158,000|...ccvvvnnnnnns 161,345 ... 158,577 |eeeeeieeeeeees (VI PO (163) (VI 5.409 ...02/21/2025 ... |....11/10/2029 ...|......... 158,736 |[...cevvnnnnn
BSREP Commercial Mortgage BSREP 2021-DC A CMBS
05591U-AA-5 ..... TABA e eeeen [ e . TAFM .. 549,617 549,617 (VI PR | B I 4.815 ...08/03/2021 ...|....08/15/2038 ...|.......... 26,491 |oeeeennnnns
05593Q-AC-8 ..... BMO Mortgage Trust BMO 2024-506 A3 CMBS ... L. TAFM ... ...850,000... 865,553 |.... 0 0 5.316 ....04/29/2025 ... |....09/15/2057 ... [......... 428,087 |..
05593V-AA-1 ..... BX Trust BX 2025-ROIC A CMBS 144A .......... . TLAFM ... 1,110,413... ..1,108,938 |.... 0 |0 e 4.89%4 ...02/20/2025 ... |....03/15/2030 ... |...... 1,119,168 |..
05619D-AA-1 ..... BPR Trust BPR 2025-STAR A CMBS 144A .. .. 1.AFE ..|. .860,000]... .... 860,000 |.... 0 0 4.947 ....10/07/2025 ...|[....11/05/2042 ...|...
06540M-BH-7 ..... Bank BANK 2022-BNK41 A4 CMBS . TLAFM ... .855,000... .. 858,660 |.... 0 |0 e 3.789 ...04/25/2022 ... |....03/15/2032 ...|...
Barclays Commercial Mortgage S BBCMS 2024-C28 A5
07336W-BA-6 ..... CMBS . TAFM .. 1,387,138 . 1,328,000 ..1,385,712 |. 0. ..5.403 |. ...10/01/2025 . ..09/15/2057 ..
08163B-BE-0 ..... BENCHVARK Mortga BMARK 2020-B22 A4 CMBS . TAFM .. ... 444,393 . 440,000 ..441,043 |. 0. ......1.685 |. ....12/18/2020 . .01/15/2054 ..
12514\-BC-8 ..... CD Commercial Mo CD 2016-CD1 A4 CMBS .... . TLAFM ... ...828,79% |... .775,000... .... 180,367 |.... 0 |0 e 2.724 ...02/26/2021 ... |....08/10/2049 ...|...
12517T-AR-5 ... CENT Trust CENT 2025-CITY A CMBS 144A L. TAFM ... ... 900,000 |... .900,000... .. 900,000 |.... 0 0 4.920 ....07/02/2025 ... |....07/10/2040 ...|...
12531Y-AN-8 ..... CFCRE Commercial CFCRE 2016-C4 A4 CMBS .... . TLAFM ... .. 914,409 |... .839,5991... 839,9% |.... 0 |0 e 3.283 ...06/07/2021 ...|....05/10/2058 ...|...
Castle Hill INGOTS Ltd CSTL 2025-GATE2 A CMBS 144A
12676J-A0-4 ... .. 1.AFE ..|. ... 580,000 |... .580,000... 580,000 |eeeneieeennnn0 o0 0 [0 4.560 ....10/23/2025 ...|[....11/10/2042 ...|.........580,000 |..
36264K-AU-4 ..... [GS Mortgage Secu GSMS 2020-GSA2 A4 CMBS . TAFM .. 201,994 .200,000 200,735 ...l 10721 ....12/17/2020 . .12/10/2053 .. . 20,303
36264K-AV-2 ..... GS Mortgage Secu GSMS 2020-GSA2 A5 CMBS ... . TLAFM ... .. 242,040 |... .235,000... 238,438 |oeeueeeeeenean0 e (744) |0 [0 2.012 ...12/17/2020 ...|....12/10/2053 ...|.......... 23,862 |..
INT Commercial Mortgage Trust INT 2025-PLAZA A
44989Y-AA-6 ..... CMBS 144A ... [ L TAFE o 163,000 |....oeeeennnnns 163,000 ..ccvvvnnnnnns 163,672 163,000 [oeeeveeniereeenn0 fooiiiiiiiil0 o0 0 e 4.879 ....10/09/2025 ... |[....11/05/2037 ...|......... 163,000 |[...ccevnnnnn
46643G-AE-0 ..... JPVBB COMMERCIAL JPMBB 2014-C24 A5 CMBS ... . TAFM ... ..61,703]... ....60,781]... ...61,703 |.... (N | N SRR | B FON 3.639 ....05/04/2015 ...|[....11/15/2047 ...|......... 902,729 |..
46645L-AY-3 ..... JPNBB COMMERCIAL JPMBB 2016-C1 A5 CMBS ... . TLAFM ... . .. 37,683]... ... 37,584 ... ... 37,653 |.... o (B7) |0 o0 3.576 ....12/09/2016 ...|[....03/15/2049 ...[.......... 62,807 |..
54910T-AJ-1 ..... LSTAR Commercial LNSTR 2017-5 A5 CMBS 144A .........|.ccniiii. AR e 1 466,965 |............ 1,350,000 f......ccc 1,332,909)..0.cuninnnees 1,365,835 [...oeeeennnn0 oenennnns (18 766) [0 i 0 3.549 ...06/03/2021 ...|....03/10/2050 ...|......... 162,827 |.oeiinnnns
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One Bryant Park OBP 2019-0BP A CMBS PRV PLC ........[oeeeeeeeneeniis L TARN e 240,724 |....oovennnn 271,000 [..eeviiinnnns 251,773 e 246,022 [oevuuniiiiinnnnns (VI PO TA I [V (VI I 2.516 |...... 5.278 [MON ..o Joevvviiiieiiinenn 568 |o.vueiiiiiiinnnn 5,683 |....02/06/2025 ...|....09/15/2054 ...1|......... 271,000 f......oc.eee
ONNI Commercial Mortgage Trust ONNI 2024-APT A
CMBS 144A ...oiiiiiiiiiiii e o e AR e 444625 |........ceunenn 439,000 ..ccuunnnns 447 885 ..uvniiiiiinnnn 443,638 |....iiiiiinnnnns 0 Joeeeeeeens [C52:70 1 PO [V (VI I 5.567 |...... 5.230 I[MON ..... [oeeeeiiiininns 2,105 [oooeiiiiiiinnn 16,566 |....04/23/2025 ... |....07/15/2039 ... [......... 439,000 |..........n.
TYSN 2023-CRNR Mortgage Trust TYSN 2023-CRNR A
CMBS 144A ... o L TAFE o 786,797 |ovvvnniannns 750,000 [..eeviinnnnns 790,148 |.ueveniiiiinnnns 779,259 [oeveeiiiiinnnnns 0 oeeeennn (7,538) [cevnnriieinnnnnns [V (VI I 6.580 |...... 5138 [MON ..o v L3 1 V2 O 37,696 |....03/13/2025 ...|....12/10/2033 ...{......... 750,000 [............
PRKAV 2017-245P PRKAV 2017-245P A CMBS 144A ........[cceoeeeniiiiis AR e 755,491 [ooiieeinnnnnn 680,000 (.....ccevnnnnnn 669,814 ........cce 697,614 [....ccovnnnnnnees [V A (12,319) [oeeeeeeeeinnnnns [V (VI 3.508 |...... 1.643 [MON ..o v 1,988 [ooeeeeininnnns 23,854 |....02/24/2021 ...|[....06/05/2037 ...|......... 681,988 |............
VLS COMMERICIAL MRTG TRUST VLS 2020-LAB A CMBS
L PP PP PPPPPPPR REPPPPPT PP L LAFE o 514,988 |....coevnnnnnns 500,000 --cceeenennnns 429,995 ... 507,417 foooiiiiiiies 0 Jooeees (1,528) [cnneeeeennnnnns [ 0 [.... 2.130 |...... 1.801 IMON ..o foeeiiiiniis 888 [.oiiiiiiinnnns 10,650 |....10/21/2020 ...|[....10/10/2042 ...|......... 500,888 |............
. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 14,380,586 13,932,985 13,792,542 14,070,677 0 (68,312) 0 0 XXX XXX XXX XXX 11,638,840 XXX
Invesco CLO Ltd INVCO 2025-3A B CLO 144A .......ccooi]ovvvnnnsvunnnnns L 1.CFE oot 1,082,353 [...ceeeennnn 1,032,353 ,033,940(.....ccenenenn 1,082,358 [oeeeeeieeeinnnnns [V (VI [V (VI 5.429 |...... 5.410 ....10/15/2025 ...|[....10/15/2038 ...|......... 540,810 |............
NEW MOUNTAIN CLO 1 LTD NMC CLO-1A A2RR CLO 144A ...|[... .. 1.AFE ..|. ...1,000,000... ,002,047 | 897,425 [0 e 175 0 0 5.405 |...... 5.488 ....06/25/2025 ...|[....01/15/2038 ...|.......... 30,401 |..
Owl Rock CLO Ltd OR 2025-21A A CLO 144A ............. .. 1.AFE ..|. .. 1,066,362... ... 1,068,532]... . .0 ... .0 .. 0 e 5.259 |...... 5.285 ...05/16/2025 ... |[....07/24/2034 ...|.......... 36,046 |..
RIN Ltd RIN 2023-2A ATR CLO 144A .....oviiviinnnnnnns oo .. T.AFE .. 1,290,000 (............ 1,202,711 [ 1,290,000 |oevvvvnnnirnnnnns [V 0 foorriiiiiinns [V (VI I 5.234 |...... 5.265 ...08/13/2025 ... |....10/14/2036 ...|.......... 36,399 [......oeenns
Ares Direct Lending CLO LLC ARESDL 2025-1A A1 CLO
T4A e [ e L TAFE o 478,938 [....cevvnnnnnnn 485,000 |....uuunnnnns 485,333 ]...ccuvnnns 479,586 (VR RN | B R 5.264 |...... 5.536 ...05/06/2025 ... |....04/20/2038 ... |.......... 28,037 |oeernnnnnns
Ballyrock Ltd BALLY 2021-17A A2R CLO 144A ... .. 1.C FE ..|.. ...650,000 |... .650,000... ...652,2101... .... 650,000 |.... 0 |0 e 5.441 |...... 5.478 ....10/22/2025 ...|[....10/20/2038 ...[.......... 19,341 |..
CIFC Funding Ltd CIFC 2021-6A A CLO 144A . .. T.AFE .. 250,000 . 250,000 250,065 |. ..250,000 |. 0. ..5.307 |......5.340 ...09/22/2021 . .10/15/2034 .. .21,148
Cedar Funding Ltd CEDF 2016-5A A1R CLO 144A . .. 1.AFE .. 114,929 . 115,449 115,447 (. ..115,335 |. 0. ..5.243 |......5.363 ....09/03/2019 . .07/17/2031 . . 18,264
Cedar Funding Ltd CEDF 2018-9A AR CLO 144A .. .. 1T.AFE .. .1,585,230 1,590,000 ,595,179 (. ..1,585,718 |. 0. ..5.304 |......5.401 ....04/23/2025 . .07/20/2037 .
Diameter Capital CLO DCLO 2021-2A A1R CLO 144A .... |[... .. 1.AFE ..|. 350,000 ... ...350,000... 351,316 ... 350,000 |.... .0 .. 5.295 |...... 5.329 ...10/11/2024 ...|....10/15/2037 ...|...
Dryden Senior Loan Fund DRSLF 2023-105A AR CLO 144A
................................................................. AFE 1,225,000 ... 1,225,000 ................ 1,229,904 |............... 1,225,000 [ooeeeeeeeeeeeenn0 Joveiiieieeennn0 [0 5.362 |......5.395 ....05/09/2025 ...|....04/15/2038 ...
Generate CLO 8 Ltd. GNRT 8A A2R2 CLO 144A ......... LA FE ... ...500,000... .0 . 5.484 5.503 ...06/25/2025 ... |....01/20/2038 ...|...
Great Lakes CLO Ltd GRTLK 2025-9A A1 CLO 144A . LA FE .. 2,650,000 0. ......5.322 |......5.356 ....11/24/2025 . .01/15/2039 ..
HPS Loan Management Ltd HLM 2025-25A B CLO 144A ... .CFE ..|.. .440,000... 0 0 6.213 |...... 6.257 ...05/09/2025 ... |....07/26/2038 ...|...
Ivy Hill Middle Market Credit IVYH 20A A1R CLO
T4A .. T.AFE ..|. .. 1,270,000 |... 1,270,000]... 1,211,707 ... 0 0 5.534 |...... 5.540 ...05/08/2025 ... |....07/19/2037 ...|...
OHA Loan Funding Ltd OHALF 2015-1A A1R4 CLO 144A ..[... .. 1.AFE ..|. 500,000 |... ...500,000... 501,247 ... 0 |0 e 5.134 |...... 5.167 ....08/27/2025 ...|....10/19/2038 ...|...
Regatta XXIV Funding Ltd. REG24 2021-5A CLO 144A ..[... .. T.AFE ..|. ... 586,903 [... .590,000... ...591,885(... 0 0 5.204 |...... 5.374 ....04/22/2025 ... |....01/20/2038 ...|...
Rockford Tower CLO Ltd ROCKT 2021-3A A1R CLO 144A .. 1.AFE ..|. ... 350,000 |... .350,000... ... 351,335]... 0 |0 e 5.305 |...... 5.338 ....11/22/2024 ...|....01/15/2038 ...|...
Symphony CLO Ltd SYMP 2023-38A A1R CLO 144A . C1AFE L. .. 1,675,000 ... 1,675,000]... ..1,681,010... . 0 0 5.315 [...... 5.329 ...04/25/2025 ... |....07/24/2038 ...|...
Voya CLO Ltd VOYA 2025-2A B CLO 144A o . 1.CFE ..|. ...500,000... .. 500,000 |.... .0 .. L0 e 5.805 |...... 5.815 ....05/02/2025 ...|....07/15/2038 ...|...
Whitebox CLO | Ltd WBOX 2020-2A A1R2 CLO 144A .....[................ .. 1.LAFE .. 500,000 500,000 [ 0 [..... 5.245 |...... 5.263 ...11/08/2024 ... |[....10/24/2037 ...
. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs
ili 18,012,465 18,029, 164 18,074,513 18,014,590 XXX XXX XXX 352,078 XXX XXX 1,407,430 XXX
Affirm Master Trust AFRMT 2025-3A A ABS 144A .... .. 1.AFE ..|. ... 199,956 ... .200,000... ...200,8281... 199,960 [....oovvvveeeennl0 Jvvvnininiindd feenl0 0 s 4.450 |...... 4498 IMON ..o fooreiiiiiiieen 396 | 2,027 |....00/17/2025 ...|....10/16/2034 ...{.......... 14,355 |..
ALLY BANK UT ABCLN 2025-A B ABS 144A .. 1.C FE ..|.. ... 548,808 |... .548,808 ... ...551,5991... 548,808 |.....cevvueeeenc0 Joveniiiieeennn0 [0 e l0 [ 4.648 |...... 4.690 [MON ..... .. .. ....8,503 |....08/05/2025 ...|[....06/15/2033 ...[...
Ally Auto Receiv ALLYA 2022-2 A3 ABS .......ovvvvvvvnefornennnninnnnis L TAFE e 145,748 |oovvennne 145,750 [.eniiinnnnn 145,857 [cuveniiiiinnnnnn 145,731 [oooeiiiiiii 0 e (9) o0 0 [ 4.760 |...... 4.804 [MON ... Joevvvnniiieiinnnnn LU RN 6,938 |....10/04/2022 ...|....06/17/2027 ...
AutoNation Finance Trust DRVPNK 2025-1A A3 ABS
T4A e [ e L TAFE e 42,99 | 43,000 [c0euniiiinnnnns 43,415, 42,998 | 0 | () [V (VI 4.620 |...... 4.661 [MON ... oeeeveenniieiinnnnn AT 1,008 [....05/13/2025 ... [....11/13/2029 ...
Bank of America Auto Trust BAAT 2025-1A A3 ABS
T4A o .. T.AFE ..|. 256,000 ...0uunniennnnn 257,818 [ 255,983 o0 [0 0 0 4.350 ....05/06/2025 ... |....11/20/2029 ...|...
. | EDVES 2021-A A EDVES 2021-A A ABS 144A . .. 1.AFE .. .. 37,519 ......1.800 |. ....03/01/2021 . .11/25/2045 ..
Foundation Finance Trust FFIN 2025-2A A ABS 144A .. .. 1.AFE ..|.. L247,101 e 248,613 247,052 0 2 0 0 4.670 ...06/27/2025 ...|....04/15/2052 ...|...
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35042N-AB-1 ... Foundation Finance Trust FFIN 2025-2A B ABS 144A ..[................ L TDFE o 120,966 |..ovvvnnnnnne 121,000(....ccvvnnnnnns VAT K7 120,969 [...ocvvvvnnnnnnns [V 2 | [V (VI I 4.940 |...... 4.9% ....06/27/2025 ...|....04/15/2052 ...
362549-AD-9 ..... GM Financial Securitized Term GMCAR 2025-2 A3 ABS .. 1.AFE ..|. ... 161,976 |... .162,000... ... 163,309 ... 161,980 |eeeeieeeeeen0 e 0 [0 4.280 |...... 4.323 ....05/06/2025 ... |....04/16/2030 ...|...
362585-AD-3 ... GM Financial Securitized Term GMCAR 2022-2 A4 ABS .. .AFE ..|. .... 40,858 [... .. 40,863 ... 40,789 e 40,861 [0 T [0 0 3.250 |...... 3.275 ....04/05/2022 ... |....04/17/2028 ...|...
362650-AD-8 ..... GM Financial Securitized Term GMCAR 2022-4 A3 ABS |[................ L LAFE o 256,525 |...eeeeeeennnn 256,567 |-evvueeeeenn 256,936 |..eeveeneeeeenn256,556 [ounnniiiiiiinnnnn0 o8 0 [0 4.820 |...... 4.873 ...10/04/2022 ... |....08/16/2027 ...
GoodLeap Sustainable Home Impr GOOD 2023-1GS A ABS
38237V-AA-4 ..... TABA e eeeen [ e L. 2.CFE |t 42,09 [...cooeeeennnnns L7 B (V] O 39,440 e 82,099 [0 e 0 0 [ 5.520 |...... 5.589 ...01/25/2023 ... |....02/22/2055 ... |.cuuuenneeenn 3 s
Greensky Home Improvement Issu GSKY 2025-2A A3 ABS
39571V-AC-2 ..... T4BA e [ e TAFE |t PRV TR 238,000 |..ceuueeeeenes 281,751 | AT TE T I [V LI [V (VI 5.020 |...... 5.074 ...07/15/2025 ... |....06/25/2060 ...|........... 5,046 |............
Greensky Home Improvement Issu GSKY 2025-3A A3 ABS
39571W-AC-0 ..... T4BA e [ e TAFE |t 371,976 [.oeeeeennnnnes 372,000 |.cceuueeenee KTETR KT 371,977 [oeeeeeiiis [V LI [V (VI 4.520 |...... 4.564 ... 11/19/2025 ... |....12/27/2060 ...|........... 5,683 [oeeeeenee
Greensky Home Improvement Issu GSKY 2025-3A B ABS
39571W-AD-8 ..... T4BA e [ e 1.CFE | 1,034,797 |eeeeennnene 1,085,000 ............ 1,039,068 .......c...... 1,034,804 [....ccvvnnnnnnnes [V A [V (VI 4.660 |...... 4.711 ...11/19/2025 ... |....12/27/2060 ...|.......... 17,272 |
Honda Auto Receivables Owner T HAROT 2023-1 A3 ABS
43815J-AC-7 ..... L LAFE o 131,283 [ 181,257 [ 131,565 ... 131,240 [oooeeeeennnnnnnes [V PO [(5) 1 PO [V (VI 5.040 |...... 5.098 ...02/16/2023 ... |....04/21/2027 ... |......... 18,663 |...cevnnnnnn
50117K-AC-4 ..... A FE ... . 442,739 ... . 442,808 ... ... 444 6011... 442,767 |.... .0 .. .5 0 |0 e 5.020 |...... 5.076 ...03/28/2023 ...|....06/15/2027 ...|...
525951-AA-T7 . Lendmark Funding Trust LFT 2025-3A A ABS 144A . LA FE .. 508,993 .509,000 509,753 |. ..508,993 |. .0 0 0. ..4.510 |...... 4.553 ....11/12/2025 . .05/20/2035 ..
525951-AB-5 . Lendmark Funding Trust LFT 2025-3A B ABS 144A . DFE .. 157,980 . 158,000 158,033 . ..157,981 |. .0 .0 0. ..4.830 |......4.882 ....11/12/2025 . .05/20/2035 ..
52603G-AA-4 ..... Lendmark Funding Trust LFT 2025-2A A ABS 144A . LA FE .. 651,792 . 652,000 658,187 |. ..651,809 |. .0 0. ..4.780 |......4.836 ...07/23/2025 . ..10/20/2034 ..
Mariner Finance Issuance Trust MFIT 2025-AA A ABS
567920-AA-1 ..... Y RSSO L TAFE e 298,936 [...oeeeiennnns 299,000 ..cuvunninnns 303,045].....cuuuninne 298,942 4.980 |...... 5.037 ...05/21/2025 ... |....05/20/2038 ...
Mariner Finance Issuance Trust MFIT 2024-BA A ABS
56847G-AA-1 ... Y RSSO L TAFE o 346,879 [....covvnnnnnns 347,000 ..cuuunnenns 352,288 |...ccuvnnne 346,896 4.910 |...... 4.966 ...10/09/2024 ... |....11/20/2038 ...
58768P-AC-8 ..... LA FE ... ..200,772 ... .200,811]... ... 201,4141... 200,793 |.... 5.210 5.2712 ....11/15/2022 ... |....08/16/2027 ...|...
619460-AA-9 ..... Mosaic Solar Loa MSAIC 2022-1A A ABS 144A DFE .. 442,158 . 459,129 400,021 ). ..446,572 |. ..2.640 |......3.229 ...03/10/2022 . .01/20/2053 ..
61946U-AA-0 ..... Mosaic Solar Loa MSAIC 2022-2A A ABS 144A DFE .. 146,198 . 147,69 137,614 /. ..146,592 |. ..4.380 |......4.557 ....08/05/2022 . .01/21/2053 ..
627924-AA-1 ..... MVW Owner Trust MVINOT 2025-1A A ABS 144A . LA FE .. 219,159 .219,180 222,507 |. ..219,159 |. ..4.970 |......5.022 ....04/24/2025 . .09/22/2042 ..
63942C-AA-0 ... Navient Student NAVSL 2021-DA A ABS 144A . LA FE .. 178,144 . 178,144 176,389 |. .. 178,144 | ......4.760 |......4.806 ....05/14/2021 . .04/15/2060 .
63942E-AA-6 ..... Navient Student NAVSL 2021-EA A ABS 144A .... .. 1.AFE ..|. L 171,357 ... 171,394 ... ... 154,7421... 171,372 et o8 o0 0 e 0.970 |...... 0.976 ....07/19/2021 ...|....12/16/2069 ...|...
63942M-AA-8 ..... Navient Student NAVSL 2022-A A ABS 144A ...........o.foeeereen i, CLAFE L 528,832 [....covvvnnnnnn 528,842|......c0uunnnnn 485,065 |..uuuniiiinnnnnn 528,832 |cvveviiviinnnnnd o0 0 [0 2.230 |...... 2.240 ...02/01/2022 ... |....07/15/2070 ...
Navient Education Loan Trust NAVEL 2025-A A ABS
63943E-AA-5 ... Y RSSO CLAFE L 133,886 |..evvvnnanns 133,909 ..cvvennnns 135,510 feeeniiiiiinnnns 133,887 |vvvvvvivieennnd0 e o0 0 e 5.020 |...... 5.075 ...06/17/2025 ...|[....07/15/2055 ...
Nelnet Student Loan Trust NSLT 2025-BA A1A ABS
64032B-AA-1 ..... T4A e [ e CLAFE L 467,737 [.oevveiinnnnns 467,855 ..uuunnnns 469,858 |......eiiiinnnnn LIS T A R | R (0 R | R ERN | ) A 4.840 |...... 4.892 ...08/01/2025 ...|[....05/17/2055 ...
Nelnet Student Loan Trust NSLT 2025-AA A1A ABS
64033X-AD-6 ..... T4A e [ e CLAFE L 492,367 [oeneiiiinnnnnn 492,549 (......cconnnnnn 497,819 cuuveiiiiiiinnns 492,378 |oveeevviiennnnn0 oo 11 0 [0 5.070 |...... 5120 IMON ..o [t 110 | 17,966 |....03/14/2025 ...|....03/15/2057 ...
640340-AA-6 ..... Nelnet Student L NSLT 2021-BA AFL ABS 144A .. .. 1.AFE ..|. ... 148,543 |... . 148,543 ... ... 148,497 |... 148,543 [ooooeeeiiiiii 0 0 o0 0 [ 4.628 |...... 4.673 ....06/25/2021 ... |[....04/20/2062 ... |...
640340-AB-4 ..... Nelnet Student L NSLT 2021-BA AFX ABS 144A .. .. T.AFE ..|. ... 118,812 [... .118,835]... . 112,736 ... 118,825 |ovvvveiiiiiinnd0 [ o0 0 e 1.420 |...... 1.428 ....06/25/2021 ... |....04/20/2062 ...|...
64035D-AA-4 ..... Nelnet Student Loan Trust NSLT 2021-A A1 ABS 144A [...............|. TAFE s 106,053 |.eevvnneenee 106,156 |- .eevvvennnnees 106,016 |...ccvvvennnnnes 108,728 |oeveeeeieeeeennn0 [ (782) o0 0 [ 4.648 |...... 3.138 ...05/13/2021 ... |....04/20/2062 ...
Nelnet Student Loan Trust NSLT 2021-A APT2 ABS
64035D-AD-8 ..... T4BA e [ e TAFE s 135,639 [...coeeeennnnnn 135,798 .. 128,427 e 135,726 [ooeeeeeeeeeee 0 e 19 [0 0 e 1.360 |...... 1.391 ...05/13/2021 ... |....04/20/2062 ...
Nelnet Student Loan Trust NSLT 2025-CA A1A ABS
64035U-AA-6 ..... T4A e .. 1.AFE ..|.. ....1,051,193 |... ,051,218 ... ... 1,048,475(... ,051,203 |oevvveiiieeeenn0 e 10 el 0 0 e 4.670 |...... 4.715 ...09/12/2025 ... |....06/22/2065 ... |...
65480J-AC-4 ..... Nissan Auto Receivables Owner NAROT 2022-B A3 ABS .. T.AFE ..|. 220,094 |... ...220,1401... 220,384]... 220,122 [eeeeiiiiinnnnnd0 i 0 [0 4.460 |...... 4.507 ...09/20/2022 ... |....05/17/2027 ...|...
OneMain Financial Issuance Tru OMFIT 2022-2A C ABS
68268V-AC-9 ..... 144A .. .. 1.B FE .. .1,005,469 1,000,000 1,004,900 . ..1,004,646 |. ..5.630 |......4.966 ... 11/17/2025 . .10/14/2034 ..
68269B-AA-6 ..... OneMain Financia OMFIT 2019-2A A ABS 144A ... .. 1.AFE ..|. 722,914 |... ...700,000... 690,543]... L 707,712 |0 e (3,38 |0 0 3.140 |...... 2.542 ...01/31/2022 ... |....10/14/2036 ...|...
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OneMain Financial Issuance Tru OMFIT 2025-1A A ABS
68270D-AA-9 ..... TABA e eeeen [ e L LAFE o 599,937 [ceeeeeiinnnns 600,000 .....ccvnnnnnnn 607,542 .cveneeeeennnnnn599,988 [0 e L0 0 [ 4.820 |...... 4.870 [MON ..eco |oennnieeeennnn 1,366 ...06/17/2025 ...|....07/14/2038 ...
68785B-AD-5 ..... OSCAR 2021-2A A4 OSCAR 2021-2A A4 ABS 144A .. .. 1.AFE ..|. .308,785]... 307,719 308,742 [0 e 16 [0 0 1.270 |...... 1.279 | MON ..... .. 229 |.. ....07/14/2021 ...|....09/11/2028 ...|...
78450F-AA-5 ..... S\B Private Educ SMB 2022-A APT ABS 144A .... .. 1.AFE ..|. .702,165]... 664, 712]0nia699,298 |0 i 829 [0 0 [ 2.850 |...... 2.984 | MON ..... ...03/08/2022 ... |....11/16/2054 ...|...
SWB Private Education Loan Tru SWMB 2024-F A1A ABS
83207V-AA-6 ..... TABA e eeeen [ e .. 1.AFE .. 375,763 380,779 eeeeeeeeenn 375,757 [0 0 o0 Jeeenl0 [ 5.060 |...... S [MON oooee oo 845 | 19,014 |....10/29/2024 ...|....03/16/2054 ...
Toyota Auto Loan Extended Note TALNT 2025-1A A ABS
891950-AA-5 ..... TABA e [ e L TAFE ot 1,312,612 |ceeeeeeeeee 1,313,000 ............ 1,341,269 ..cceenneeenee 1,312,642 [..ooeeennnnnnes [V PO 30 [oeeeeeeieins [V (VI 4.650 |...... 4.700 [MON ..eee |vmnnnieeeennnnn 1,018 |oeeeeies 32,732 |....06/05/2025 ... |....05/25/2038 ...
Toyota Auto Loan Extended Note TALNT 2023-1A A ABS
892310-AA-1 ... 144A .. 1.AFE ..|. L T11,184 .700,000|... ...716,7511... L 708,657 |eeeeeieeennnn0 o (2,128) |0 o0 4.930 |...... 4.606 [MON ..... ...10/18/2024 ...|....06/25/2036 ... |...
89238F-AE-3 ..... Toyota Auto Rece TAOT 2022-B A4 ABS .. .. 1.AFE ..|. .. 27,260 |... e 20197 [ 27,258 [0 e [0 0 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 ..|. . .159,000 ... 161131 [ 158,966 [0 7 0 0 4.430 |...... 4.476 [MON ..... ...10/10/2024 ...|....04/15/2030 ... |...
90321E-AA-O ..... UPG HI Issuer Trust UPGHI 2025-2 A ABS 144A ........[|... .. 1.G FE ..[.. ... 144,990 |... .145,000... L 145,041 [ 144,000 [0 0 0 0 5.000 |...... 5.052 | MON ..... ....11/20/2025 ... |....09/25/2047 ...|... .
92212K-Ad-5 ... Vantage Data Centers LLC VDC 2025-2A A2 ABS 144A ..[................ L GFE o 706,000 |-evveuneeeenes 706,000 [.....ccvnnnnnnn 700,564 |.....oeeeeeennn 706,000 [oeeeenennieeen0 v o0 o0 [ 5.239 |...... 5.296 | MON ..... ...11/07/2025 ... |....11/15/2055 ...|......... 709,082 |............
Westlake Automobile Receivable WLAKE 2025-P1 A3
96043L-AC-4 ..... ABS 44A . [ L LAFE o 134,982 |.....ccvnennnnn 135,000 f-..eeeeenennns 136,308 [...eeeeeeeeeen 134,986 o0 e 0 0 [ 4.580 |...... 4.629 | MON ..... ...05/20/2025 ... |....06/15/2029 ... |............ 9,645 |.....een.n.
World Omni Auto Receivables Tr WOART 2025-B A3 ABS
98164T-AD-4 ... [ceeeeeiiiiii e o .. 1.AFE ..|. .. 329,971 |... .330,000]... e 383,102 829,978 [0 2 o0 0 [ 4.340 |...... 4.381 [MON ..... ...05/06/2025 ...|....09/16/2030 ...|.......... 14,015 |..
68785A-AD-7 ..... OSCAR US Funding Trust OSCAR 2021-1A A4 ABS 144A . C1AFE L. .. 59,569]... 59,639 59,668 [0 e 0 0 1.000 |...... 1.008 | MON ..... ...02/18/2021 ...|[....04/10/2028 ...|.......... 57,658 |..
1119999999. Subtotal - asset-backed securities - flnanC|aI asset backed
securities - self-liquidating - other financial asset-backed securities - self-
liquidating (unaffiliated) 18,340,796 18,326,514 18,239,575 18,331,623 0 (5,471) 0 0 XXX XXX XXX 34,153 433,384 XXX XXX 2,183,745 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 196,497,479 195,995,426 186,672,317 195,881,011 0 (82,181) 0 0 XXX XXX XXX 715,405 5,770,020 XXX XXX 17,331,996 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
Dell Equipment Finance Trust DEFT 2025-1 A3 ABS
24703U-AE-3 ..... TABA e [ e L LAFE o 208,977 [.eeeeeennnnnns 209,000 |-.vvuuneaeees 211,506 |-.eeeeeeeenennns 208,980 [.oeeeeernnnnnns [V [ IO [V (VI 4.610 |...... 4.658 [MON ... oeverneieeeeennnns 281 e 6,182 |....04/23/2025 ... |....02/24/2031 ...|.......... 15,581 |........ 0.0
29375J-AC-8 ..... Enterprise Fleet EFF 2022-1 A3 ABS 144A ...........oofeeeernin i, L TAFE o 34,409 [....oooviinnnnns 344 | 34,383 34,411 [ [V 2 | [V (VI I 3.270 |...... 3203 IMON .oee [ K FN 1,125 |....08/23/2022 ...|....01/20/2028 ...|.......... 12,101 |........ 0.0
Enterprise Fleet Financing LLC EFF 2024-2 A3 ABS
29375R-AC-0 ... T4A e [ e L TAFE e 559,401 [oeiiiinnnnns 555,000 ..cuuunninns 564,618 |....uuiiiiinnnnns LS O | R RN (7<) N FORRRR | I AU | B RPN 5.610 |...... 5.280 [MON ... Joevvvniniiiiiiinnnn o153 I PO 31,136 |....11/06/2024 ...|....04/20/2028 ...|.......... 30,452 |........ 0.0
Enterprise Fleet Financing LLC EFF 2025-2 A3 ABS
29375T-AC-6 ..... T4A oo [ .. 1.AFE ..|. ... 293,982 [... .294,000... ... 207,252 ]... 293,982 |.oevvveieiiinnnd0 [0 0 0 e 4.410 |...... 4.451 ....04/29/2025 ... |....06/20/2029 ...|...
29375U-AC-3 ..... Enterprise Fleet Financing LLC EFF 2025-3 A3 ABS . |... .. 1.AFE ..|. .. 672,939 |... .673,000]... ...681,931]... 672,942 |oeeeiiieiinenn0 o3 0 [0 4.460 |...... 4.503 ...07/15/2025 ... |....09/20/2029 ... |...
GREAT AMERICA LEASING RECEIVAB GALC 2022-1 A3 ABS
39154T-B-7 ..... TABA e [ e L TAFE ot 72,964 |..ccoeeeennnnnnn 72,977 [ceeeeeeeinnnnnn 73,058 |eeeeeeeeeeennnns 72,966 |..coveeeeenneeenn0 oo (B) feeeiieiieel0 Jeeeel0 e 5.080 |...... 5.137 ...10/04/2022 ... |....09/15/2026 ... |.......... 32,072 |eeeennnn 0.0
GREAT AMERICA LEASING RECEIVAB GALC 2025-2 A3 ABS
391547-CQ-9 ..... TABA e [ e L LAFE o 523,931 [oeeieeinnnnns 524,000 |...euuneeenee 526,515 |+ ceevvnneeaeees 523,932 |eeeeeiiieieeenn0 [ 0 0 [ 4.140 |...... 4.179 ...11/04/2025 ... |....12/17/2029 ...|.......... 27,374 |........ 0.0
Hertz Vehicle Financing LLC HERTZ 2025-5A A ABS
42806M-DL-0 ..... 144A .. 1.AFE ..|. .. 841,869 |... .842,000... ... 842,112]... 841,869 [...oevvveneeeenn0 v e l0 0 [ 4.620 |...... 4.668 ...11/25/2025 ... |....05/25/2030 ... |...
Porsche Innovative Lease Owner PILOT 2025-1A A3
73329K-AD-8 ..... ABS 44A .o [ A FE ... ... 406,956 |... .407,000... ... 411,815/... 406,960 [..oeeeeveneeeenc0 v [0 0 [ 4.610 |...... 4.656 ...05/14/2025 ...|....10/20/2028 ...|...
78439X-AC-8 ..... SCF Equipment Trust Llc SCFET 2025-2A A3 ABS 144A LA FE ... .. 753,882 |... . 754,000... ... 757,551 ... 753,885 [oevuvviviennnnnd foviiiiiinnn3 0 [0 4.330 |...... 4.374 ...11/12/2025 ... |....06/20/2036 ...|...
Stellantis Financial Underwrit SFUEL 2025-AA A3
858928-AD-6 ..... ABS 144A ..o e L TAFE o 347,943 [ 348,000 |...cuunnnns 350,593 ]...ccvninine 347,953 |ovveiiiiiieennnd0 o9 0 0 e 4.470 |...... 4.517 ...05/01/2025 ... |....07/20/2028 ...|.......... 23,676 |........ 0.0
Wiheels Fleet Lease Funding LLC WFLF 2025-2A A1 ABS
96328G-CK-1 ..... 144A .. . .. 1.AFE ..|.. ..884,885 ... .885,000]... ..892,5401... 884,893 |........oenn0 o9 0 [0 4.410 |...... 4.454 ...07/22/2025 ...|....05/18/2040 ...|...
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1519999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - lease-backed securities -
practical expedient (unaffiliated) 5,602,138 5,598,388 5,643,874 5,599,909 0 (1,945) 0 0 XXX XXX XXX 7,589 105, 153 XXX XXX 405,746 XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 5,602,138 5,598,388 5,643,874 5,599,909 0 (1,945) 0 0| XXX XXX XXX 7,589 105, 153 XXX XXX 405,746
29374F-AC-T7 ..... Enterprise Fleet EFF 2022-3 A3 ABS 144A . .. 1.AFE ..|. 297,281 |... ...300,000... 300,504 ... 299,633 |eeveeniereeenn0 [ 783 o0 [0 [ 40290 4.594 ...09/01/2022 ... |....07/20/2029 ...|.......... 23,973 |..
538908-AA-2 ..... DI Issuer LLC LMDV 2025-1A A2 ABS 144A . .. 1.G FE ..[.. ....1,049,735 |... 1,050,000]... .. 1,054,722... 1,049,733 [0 e () [0 000050310 5.371 ...12/09/2025 ... |....12/15/2055 ... |...euvvneens 4,9% |..
Retained Vantage Data Centers VDCR 2023- 1A A2A ABS
T6134K-AA-2 ..... Y RSSO CGFE e 1,054,371 |oevennnnnnn 1,054,000 ............ 1,051,776 |.ccevvennnnnne 1,064,353 [oveeiiiiinnnnns 0 Jooeeeiieienn (18) [oeveeiiiiinnnnns [V (VI I 5.000 |...... 5.038 ...11/07/2025 ... |....00/15/2048 ...|...... 1,058,392 |........ 0.0
Retained Vantage Data Centers VDCR 2025-1A A2A ABS
76134K-AM-6 ..... T4A e [ e CGFE L 308,000 |evveuniinnnns 308,000 [...cevvvnennns 305,675 cuueeiiiinnnnns 308,000 [...eevvvvnnnnnnns [V 0 foorriiiiiinns [V (VI I 5.001 |...... 5.145 ....08/20/2025 ...|....08/15/2050 ...[......... 309,307 |........ 0.0
92212K-AH-9 ... Vantage Data Centers LLC VDC 2025-1A A2 ABS 144A ..[................ CAGFE Lo 1,979,000 |.evvvunnnnns 1,979,000 .....ccvennns 1,959,447 ... 1,979,000 |eevvvuuiiannnes [ (U [ 0 [.... 5132 |...... 5.187 ...08/07/2025 ...|....08/15/2055 ...]|...... 1,987,464 |........ 0.0
1719999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis - lease-backed securities - full analysis
(unaffiliated 4,688,387 4,691,000 4,672,124 4,690,719 0 763 0 0 XXX XXX XXX XXX 3,384,132 XXX
233046-AU-5 ... DB Master Finance LLC DNKN 2025-1A A2 ABS 144A ...[................ L2BFE | 501,000 |eeveuneeenes 501,000 [...ceevmnnnnnn 503,284 |...cccvnnnnnnnn 501,000 [.oeeeeerennnnes [V (VI [V (VI 4.891 |...... 4.918 ...10/08/2025 ... |....11/20/2055 ... |.......... 29,680 |........ 0.0
Consolidated Communications LL CNSL 2025-4A A2 ABS
315961-AA-0 ..... TABA e [ e CAGFE e 1,124,999 |............ 1,125,000 ............ 1,133,201 [ 1,124,994 |..oooiieennnnnns [V PO [(5) 1 PO [V (VI 5.522 |...... 5.586 ... 1171472025 ... |....12/20/2055 ... |...... 1,130,177 |........ 0.0
MetroNet Infrastructure Issuer MNET 2025-2A A2 ABS
59170J-AX-6 ..... 144A .. 1.G FE ..|.. 222,599 |... ... 222,618(... 226,069 ... 222,601 [oveeeeeeenneen0 o2 0 [0 5.400 |...... 5.463 ....07/31/2025 ...|....08/20/2055 ... [......... 223,620 |..
86613X-AN-5 ..... SUMMIT ISSUER LLC FIBER 2025-1A A2 ABS 144A .. 1.G FE ..[.. ....1,450,614 |... 1,450,624 ... .. 1,457,282(... 1,450,612 [0 e (2) [0 0 5.208 |...... 5.265 ....11/06/2025 ... |....11/20/2055 ... [...... 1,456,920 |..
9891911-AG-8 ..... Zayo |Issuer LLC ZAYO 2025-2A A2 ABS 144A . 1.6 FE ..|. oo 1,119,156 |... 1,119,156 (... 1,149,552 ... 1,119,156 |oveeeeeieeeennn0 o0 0 [0 e 5.953 |...... 6.027 ....05/01/2025 ... |....06/20/2055 ... [...... 1,124,708 |..
989191-AN-3 ... Zayo |Issuer LLC ZAYO 2025-3A A2 ABS 144A . 1.GFE ..|. ....1,368,421 |... .. 1,368,421]... .. 1,369,447]... 1,368,421 [0 vl o0 il 0 5.570 |...... 5.635 ...09/19/2025 ... |....10/20/2055 ...]|...... 1,374,773 |..
1739999999. Subtotal - asset-backed securltles non-financial asset—
backed securities - full analysis - other non-financial asset-backed
securities - full analysis (unaffiliated) 5,786,789 5,786,819 5,838,785 5,786,784 0 (5) 0 0 XXX XXX XXX 11,729 70,654 XXX XXX 5,339,878 XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 10,475,176 10,477,819 10,510,909 10,477,503 0 758 0 0 XXX XXX XXX 21,688 124,115 XXX XXX 8,724,010 XXX
1889999999. Total - asset-backed securities (unaffiliated) 212,574,793 212,071,633 202,827,100 211,958,423 0 (83,368) 0 0 XXX XXX XXX 744,682 5,999,288 XXX XXX 26,461,752 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0] XXX
1909999999. Total - asset-backed securities 212,574,793 212,071,633 202,827,100 211,958,423 0 (83,368) 0 0 XXX XXX XXX 744,682 5,999,288 XXX XXX 26,461,752 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 555,347,485 536, 149,552 523,034,792 541,698,615 0 (2,592,151) 0 0 XXX XXX XXX 4,206,100 16,442,662 XXX XXX 354,773,906 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 173,793,063 1B..$............ 22,016,322 1C.. 872,114 1E.$ ... 0 1F.S e, 0 1G.$. ..., 10,527,860
1B 2A.. .0 2B..$.. 501,000 2C..
1C 3A ... ....0 3B..$..
1D 4A ... ...0 4B..$ ..
1E 5A ... .0 5B..$..
1F 6. .0
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE

E12, E13
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912828-X8-8 . .|US Treasury Note  2.375% 05/15/27 .. ...05/23/2025 ... |Bank of New York .. L 412,715 . ... 425,000 |..
0019999999 Subtotal issuer credit obligations - U.S. government obligations (exempt from RBC) 412,715 425,000
649665-MC-7 ......... [NEW YORK NY GO Call  5.250% 02/01/4B ..veviueresseseseeseneeesnsseenssseessesessesessesessasenssseseasenessesessenessaseneas [-...04/09/2025 ... TLOOP Capital MArKETS ....ererveressereseeuenseueressenesseessesensesensesensasensssenessenessenessenensasensesensssensanenessenens |oosenensasensesenessenssnenessenens |oenessenenseensaeneas 2,344,028 |ooiviiiiiiiiiiiinens 2,250,000
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and guaranteed) 2,344,028 2,250,000

010268-EJ-5 . .| ALABAMA FEDERAL AID HIGHWAY FI Rev Bond Non Call ~ 2.056% 09/01/31 ... ....04/14/2025 ... [Tax Free Exchange .... .... 365,492 |.. ....370,000 |..
010268-£Q-9 . ..| ALABAMA FEDERAL AID HIGHWAY FI Rev Bond Non Call  2.056% 09/01/31 ..04/14/2025 ... |Tax Free Exchange . .864,340 |.. .875,000
160070-FN-3 . ..| CHARLESTON CNTY SC ARPT DIST A Rev Bond Call ~ 4.727% 07/01/35 ...... ..01/06/2025 ... [ JP Morgan Chase . .299,572 |.. .310,000
19648F-NU-4 . ..| COLORADO ST HLTH FACS AUTH REV Rev Bond Non Call ~ 3.696% 11/01/39 . ..02/13/2025 ...|JP Morgan Chase .... 271,770 |.. .320,000
25484J-DK-3 ......... | DIST OF COLUMBIA UNIV REVENUE Rev Bond Call  5.751% 04/01/35 .... ..04/11/2025 ... |Barclays Group Inc. . .250,000 |.. .250,000
373511-KG-8 . ..| GEORGIA ST HGR EDU FACS AUTH R Rev Bond Non Call  4.625% 01/01/32 . ..12/17/2025 ... |RBC Capital Markets . .455,000 |.. .455,000
442349-JU-1 ......... |HOUSTON TX ARPT SYS REVENUE Rev Bond Call ~ 5.500% 07/01/50 .... ..07/25/2025 ... |Wachovia Bank ...... .842,606 |.. .825,000
452227-UN-8 . ..| ILLINOIS ST SALES TAX REVENUE Rev Bond Call ~ 5.000% 06/15/42 . ..04/04/2025 ... |Bank of America Sec . 1,610,130 |.. . 1,500,000
485106-N8-7 . .| KANSAS CITY MO S Rev Bond Call ~ 5.244% 04/01/36 .................. ..04/03/2025 ... [Stifel Nicolaus & Co. .1,270,000 |.. .1,270,000

57420P-JE-7 MARYLAND ST ECON DEV CORP LEAS Rev Bond Call  5.000% 06/01/52 ... ....07/28/2025 ... [Morgan Stanley 343,965 |.. 345,000 |..
...07/24/2025 ... |Morgan Stanley

650028-C3-5 NEW YORK ST THRUWAY AUTH PERSQ Rev Bond Call ~ 5.000% 03/15/56 ... K ... 249,983 |.. ....250,000 |..
704612-HP-8 . .. | PEACE RIVER/MANASOTA FL REGL W Rev Bond Call ~ 5.000% 10/01/55 ..07/28/2025 ... |Morgan Stanley .. .272,938 |.. .275,000
70869P-RK-5 . .| PENNSYLVANIA ST ECON DEV FING Rev Bond Call  5.306% 06/01/37 . ..02/20/2025 ... Merrill Lynch ... ,235,000 |.. ,235,000
70017T-TV-3 PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Call  5.000% 08/15/55 ... ....07/29/2025 ... Morgan Stanley ..

7977T1F-Ji-8 SAN FRANCISCO CA CITY & CNTY P Rev Bond Call  2.488% 11/01/35 ... ....06/23/2025 ... [Tax Free Exchange .... , .. , ..
79771F-KD-8 . ..| SAN FRANCISCO CA CITY & CNTY P Rev Bond Call ~ 2.488% 11/01/35 .. ..06/23/2025 ... |Tax Free Exchange . .710,000 |.. .710,000
83715A-AZ-2 . .| SOUTH CAROLINA ST STUDENT LOAN Rev Bond Non Call ~ 5.129% 12/01/36 ..10/24/2025 ... |RBC Capital Markets . .125,000 |.. . 125,000

87638T-J0-7 TARRANT CNTY TX CULTURAL EDU F Rev Bond Call ~ 5.000% 11/15/49 ...07/25/2025 ... {Morgan Stanley

U X ... 282,375 |..
969672-AA-2 ......... WILL IAMSBURG VA ECON DEV AUTH Rev Bond Non Call  4.957% 11/01/35 ...cvvvvieeiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeis ....10/22/2025 ... [Wachovia Bank

...235,000 |..

I4E

180,000 180,000
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 9,662,592 9,615,000
668444-AT-9 ......... | NORTHIESTERN UNIVERSITY Corp Note Call MI _ 4.940% 12/01/35 .... [....03/11/2025 ... Barclays Group Inc. .... . 1,290,000 [.. 1,290,000 [..
0069999999 Subtotal issuer credit obligations - project finance bonds issued by operating entities (unaffiliated) 1,290,000 1,290,000
025816-DII-6 . .| AMERICAN EXPRESS CO Corp Note Call Mil  5.284% 07/26/35 . .. |...04/08/2025 ...|Goldman Sachs . ... 139,250 |[.. ... 141,000 |..
031162-BK-5 .........[ AMGEN INC Corp Note Call MI  5.150% 11/15/41 .. ..02/12/2025 .. | Various .. .312,460 |.. 335,000
04351L-AC-4 ......... | ASCENSION HEALTH Corp Note Call MW 4.078% 11/15/28 . ..11/18/2025 ... | Jefferies and Company .420,000 |.. .420,000
06051G-MM-8 ........[BANK OF ANER CRP Corp Note Call MI  5.511% 01/24/36 . ..01/17/2025 ... |Merrill Lynch ... .205,000 |.. .205,000
075887-B6-3 .........|BECTON DICKINSON & CO Corp Note Call Mi  4.685% 12/15/44 . ..02/12/2025 ... |Various ........ 419,185 |.. 485,000
075887-CL-1 .........[BECTON DICKINSON & CO Corp Note Call M 1.957% 02/11/31 .... ..09/17/2025 ... |Morgan Stanley .. .532,631 |.. .600,000
076912-AA-2 .........[BEIGNET INVESTOR LLC Corp Note Non Call 144A  6.581% 05/30/4 ..10/16/2025 ... |Morgan Stanley .995,000 |.. .995,000
125058-AL4 .........| CBRE SERVICES INC Corp Note Call MW 4.900% 01/15/33 ... ..11/05/2025 ... |Wel Is Fargo .307,424 |.. .308,000
127097-AM-5 .........| COTERRA ENERGY INC Corp Note Call MW 5.400% 02/15/35 .. ..10/31/2025 ... |Various ..... .655,835 |.. 650,000
164110-AS-0 .........| CHENIERE ENERGY PARTNERS Corp Note Call MW 5.750% 08/15/34 ..02/07/2025 ... | MUFG Securities . .599,939 |.. .595,000
17827C-AT-0 .........|CITIGROUP INC Corp Note Call MW 4.542% 09/19/30 ... ..09/17/2025 ... |Morgan Stanley .. . 1,009,418 |.. . 1,000,000
20030N-DM-0 ......... [ COMCAST CORP Corp Note Call M 1.950% 01/15/31 .... ..09/17/2025 ... |Morgan Stanley .. .894,790 |.. . 1,000,000
20826F-BV-7 . .| CONOCOPHILL IPS COMPANY Corp Note Call MW 4.400% 07/15/27 ..06/16/2025 ...|Tax Free Exchange . .701,631 |.. .675,000
210518-DY-9 CONSUMERS ENERGY CO Corp Note Call M 4.500% 01/15/31 ... ....00/17/2025 ... |Morgan Stanley ....610,045 |.. ....600,000 |..
24703D-BT-7 DELL INT LLC / EMC CORP Corp Note Call MW 4.750% 10/06/32 .... ....12/22/2025 ... | DAIWA CAPITAL MARKETS . ....918,059 |.. ....920,000 |..
277432-AY-6 .........|EASTMAN CHEMICAL CO Corp Note Call MW 5.625% 02/20/34 ... ..04/08/2025 ... |Morgan Stanley .377,148 |.. .381,000
2937V-CK-7 . . | ENTERPRISE PRODUCTS OPER Corp Note Call MW 4.600% 01/15/31 ..09/17/2025 ... |Morgan Stanley .. .610,999 |.. .600,000
31428X-DF-0 FEDEX CORP Corp Note Call MW 3.100% 08/05/29 ....10/06/2025 ... |Tax Free Exchange . ... 349,514 |.. ....350,000 |..
350930-AG-8 FOUNDRY JV HOLDCO LLC Corp Note Call MW 144A  5.900% 01/25/33 ... ....10/28/2025 ... |BNP Paribar Securities Corp ..212,690 |.. ....200,000 |..
374288-AC-2 .........[J Paul Getty Tr Corp Note Call M 4.905% 04/01/35 ... ..04/20/2025 ... | Jetferies and Company .. .775,000 |.. 775,000
404119-DB-2 . .[HCA INC Corp Note Call Ml 5.750% 03/01/35 ............. ..02/18/2025 ... | Wachovia Bank ... .254,380 |.. . 255,000
42307T-AH-1 KRAFT HEINZ FOODS CO Corp Note Non Call 144A  7.125% 08/01/39 ....02/12/2025 ... |Merrill Lynch ... ...600,103 [.. ...535,000 [..
45866F-AK-0 INTERCONT INENTALEXCHANGE Corp Note Call MW 2.100% 06/15/30 ... ....00/17/2025 ... |Morgan Stanley 365,981 |.. 400,000 |..
491393-AA-2 ........ [KENTUCKY PUR CST RECOVER Corp Note Non-Call — 5.206% 09/01/45 ..06/05/2025 ... | Jetferies and Company . 1,039,779 |.. . 1,040,000
49177J-AH-5 ......... [KENVUE INC Corp Note Call MW 5.000% 03/22/30 ............... ..09/17/2025 ... |Morgan Stanley ..... 414,478 |.. .400,000
50077L-AV-8 .........|KRAFT HEINZ FOODS CO Corp Note Call MW 3.750% 04/01/30 ..09/17/2025 ... |Morgan Stanley .. .783,534 |.. .800,000
502431-AT-6 ......... [L3HARRIS TECH INC Corp Note Call Mi  5.250% 06/01/31 ..09/17/2025 ... |Morgan Stanley .. .419,875 |.. .400,000
55336V-BQ-2 ......... [PLX LP Corp Note Call MW 2.650% 08/15/30 .......... ..09/17/2025 ... |Morgan Stanley .. .923,751 |.. . 1,000,000
571676-BA-2 .........[MARS INC Corp Note Call MW 144A  5.200% 03/01/35 ..03/05/2025 ... | JP Morgan Chase . 1,270,772 |.. . 1,273,000
571748-BN-1 .........[MARSH & MCLENNAN COS INC Corp Note Call MW 2.250% 11/15/30 ..09/17/2025 ... |Morgan Stanley .. . 548,449 |.. .600,000
571903-BU-6 .........[MARRIOTT INTERNATIONAL Corp Note Non Call ~ 5.500% 04/15/37 . ..02/24/2025 ... |Merrill Lynch .379,995 |.. . 385,000
61747V-FU-4 .........[MORGAN STANLEY Corp Note Call MW  4.654% 10/18/30 .......... ..09/17/2025 ... |Morgan Stanley .. .813,070 |.. .800,000
6533%K-DL-1 ......... [NEXTERA ENERGY CAPITAL Corp Note Call MI  5.450% 03/15/35 ..01/30/2025 ... |Morgan Stanley .. .328,749 |.. 330,000
66988A-AG-9 .........[NOVANT HEALTH INC Corp Note Call M 2.637% 11/01/36 ... ..02/12/2025 ... | JP Morgan Chase . .180,417 |.. 235,000
681919-BG-0 .........[ OMNICOM GROUP INC Corp Note Call Ml 5.300% 11/01/34 ..04/23/2025 ... | Goldman Sachs . .589,806 |.. .600,000
68389X-DA-0 .........[ ORACLE CORP Corp Note Call M 5.500% 08/03/35 ........... ..04/23/2025 ... |Morgan Stanley .. .420,023 |.. 425,000
686514-Al-2 . .| ORLANDO HEALTH OBL GRP Corp Note Non-Call ~ 2.891% 10/01/35 . ..09/26/2025 ... | JP Morgan Chase . .234,368 |.. .270,000
686514-AP-5 ORLANDO HEALTH OBL GRP Corp Note Call MW 5.475% 10/01/35 ...10/01/2025 .. |Barclays Group Inc. . ...341,601 [.. ...325,000 [..
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70450Y-AT-0 . ..| PAYPAL HOLDINGS INC Corp Note Call MW 5.100% 04/01/35 . ..08/03/2025 ... [Merrill Lynch ... .580,837 |.. .581,000
709599-CB-8 . .. |PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A  5.250% ..09/17/2025 ... [Toronto Dominion Sec L1,141,272 .. . 1,100,000
740816-AT-0 . ..|HARVARD PRESAFEL Corp Note Call MW  5.259% 03/15/36 ............. ..04/09/2025 ... [Goldman Sachs ......... .360,000 .. .360,000
744560-CU-8 . ..|PUBLIC SERVICE ELECTRIC Corp Note Call MW 5.050% 03/01/35 . ..02/27/2025 ... [Mizuho Investor Sec Co . 624,735 |.. .626,000
760759-AN-0 . ..|REPUBLIC SERVICES INC Corp Note Call MW 5.700% 05/15/41 . ..02/12/2025 ... [Merrill Lynch . 334,668 |.. . 335,000
857477-CA-9 . ..| STATE STREET CRP Corp Note Call 4.821% 01/26/34 ..04/08/2025 ... [Merrill Lynch .. 89,691 [.. .. 92,000
86944B-AP-8 . ..| SUTTER HEALTH Corp Note Call 5.213% 08/15/32 .... ..06/28/2025 ... [Various ........ . 833,022 |.. .830,000
871607-AE-7 . ..| SYNOPSYS INC Corp Note Call MW 5.150% 04/01/35 . ..03/03/2025 ... [Merrill Lynch . 238,474 |.. . 239,000
87264A-BW-4 . ..| T-MOBILE USA INC Corp Note Call MW  3.500% 04/15/31 ..09/17/2025 ... [Morgan Stanley .. .382,837 |.. .400,000
914886-AB-2 . ..|UNIV OF SOUTHERN Corp Note MW 3.028% 10/01/39 ..... ..02/24/2025 ... [JP Morgan Chase . . 381,49 |.. .470,000
927804-GP-3 . .| VIRGINIA EL&PWR Corp Note Call MW 5.000% 01/15/34 ..04/08/2025 ... [Morgan Stanley .. 137,210 |.. . 141,000

98450L-AD-5 . .. YALE UNIVERSITY Corp Note Non-Call  4.701% 04/15/32 ..

29250N-CP-8 .. .. ENBRIDGE INC Corp Note Call MW 5.200% 11/20/35
775109-CH-2 ROGERS COMMUNICATIONS IN Corp Note Call MW 3.800% 03/15/32 ...
78017D-AM-0 . .| ROYAL BANK OF CANADA Corp Note Call MW 4.696% 08/06/31 ..

....11/26/2025 ... |Various
....04/08/2025 ... |Barclays Group Inc.
..09/17/2025 ... |Morgan Stanley ..

..05/06/2025 ... |Barclays Group Inc. .

.425,000 |..
...657,275 |..

RERAN

.425,000

. 1,200,000

...650,000 |..

62954H-AJ-7 NXP_BV/NXP_FDG/NXP _USA Corp Note Call MW 2.650% 02/15/32 .. ...04/08/2025 ... [Goldman Sachs ... 319,080 |.. 381,000 |..

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 29,026,684 29,519,000 241 569
015271-AR-0 . ..| ALEXANDRIA REAL ESTATE E Corp Note Call MW  3.375% 08/15/31 .. ....09/17/2025 ... [DAIWA CAPITAL MARKETS . ....566,976 |.. ....600,000 |.. 1,856
015271-AY-5 . ..| ALEXANDRIA REAL ESTATE E Corp Note Call MW 2.950% 03/15/34 ..04/08/2025 ... [Morgan Stanley ..... .311,528 |.. .381,000 . 749
03027X-BC-3 . ..| AMERICAN TOWER Corp Note Call MY 2.100% 06/15/30 .... ..09/17/2025 ... [Morgan Stanley .. . 544,324 |.. .600,000
10112R-BJ-2 . ..|BOSTON PROPERTIES LP Corp Note Call MW 5.750% 01/15/35 .. ..02/07/2025 ... |Goldman Sachs Asset Managmen .624,218 |.. .635,000
20390X-AG-9 . .|EQUINIX EU 2 FINANCING C Corp Note Call M 4.600% 11/15/30 .. 11/05/2025 ... [CitiGroup ......... .671,550 |.. .672,000

20444U-88-4 .. EQUINIX INC Corp Note Call MW 2.500% 05/15/31 ..............

..09/17/2025 ... [Morgan Stanley

.726,694 |..

.800,000

30225V-AR-8 . .|EXTRA SPACE STORAGE LP Corp Note Call MW 5.900% 01/15/31 .. ....09/17/2025 ... |Merrill Lynch ... ....642,408 |.. ....600,000 |..

42250G-AA-1 HEALTHPEAK OP LLC Corp Note Call MW 5.375% 02/15/35 ... ....04/08/2025 ... |Wachovia Bank . .... 371,006 |.. ....381,000 |..

756109-CG-7 . .| REALTY INCOME Corp Note Call MW  5.125% 02/15/34 . ..04/08/2025 ... Pershing .... 187,922 |.. . 141,000

92277G-AX-5 VENTAS REALTY LP Corp Note Call MW 5.625% 07/01/34 ....04/23/2025 ... [Sun Trust ... ... 248,618 |.. ....250,000 |..

0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated) 4,845,244 5,060,000

0489999999. Total - issuer credit obligations (unaffiliated) 47,581,263 48,159,000 287,462
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 47,581,263 48,159,000 287,462
0509999998. Total - issuer credit obligations - Part 5 6,928,184 7,102,000 24,980
0509999999. Total - issuer credit obligations 54,509, 447 55,261,000 312,442
38381M-58-5 .........|GNMA GNR 2025-166 VA CMBS ~ 4.750% 07/16/49 .... ..09/26/2025 ... |JP Morgan Chase .... .... 1,338,803 |.. . 1,332,142 ..

38381M-6Y-1 . ..| GNMA GNR 2025-161 VA CMBS  4.000% 11/16/36 . ..09/25/2025 ... [Nomura Securities . ... 1,297,020 |.. ... 1,325,868 |..

1029999999 Subtotal - asset-backed securities - flnanC|aI asset-backed securities - self-liquidating - agency commermal mortgage -backed securities - guaranteed (exempt from RBC) 2,635,823 2,658,010

30768B-AA-2 . .| FANMC FARM 2025-2 A1 RMBS 144A  5.200% 11/25/35 . ....11/26/2025 ... |Merrill Lynch .. ... 483,913 |.. ... 476,476 |..

30768C-AC-6 . ..| FAMC FARM 2025-1 A RMBS 144A  5.220% 08/01/55 ..06/05/2025 ... Merrill Lynch 195,015 |.. .200,631

313200-GQ-0 . .. |FHLMC Pool SD8307 MBS ~ 5.000% 03/01/53 .... ..11/17/2025 ... [Wachovia Bank . . 1,334,915 |.. . 1,338,470

313200-H2-2 ......... [FHLMC Pool SD8349 MBS  5.500% 08/01/53 . ..05/12/2025 ... [Various .. . 182,049 |.. . 183,806

313200-HG-1 . ..|FHLMC Pool SD8331 MBS ~ 5.500% 06/01/53 . ..06/12/2025 ... | JP Morgan Chase . .396,113 |.. . 399,672

31320l-JR-5 ......... [FHLMC Pool SD8372 MBS  5.500% 11/01/53 . ..05/12/2025 ... [Morgan Stanley 120,012 |.. 121,206

313200-LL-5 . ..|FHLMC Pool SD8431 MBS ~ 5.500% 05/01/54 . ..06/21/2025 ... [CitiGroup ...... . 1,152,917 |.. . 1,174,013

3132DI-NF-6 . ..|FHLMC Pool SD8490 MBS ~ 4.500% 01/01/55 . ..10/30/2025 ... [Morgan Stanley .. . 1,444,918 |.. . 1,482,442

3136BX-2P-8 . ..|FNVA FNR 2025-97 PA RMBS ~ 4.500% 06/25/5¢ ..10/31/2025 ... [Barclays Group Inc. . . 1,455,047 |.. . 1,463,278

3137BB-M7-2 . ..|FHLMC FHR 4355 ZL RMBS ~ 4.000% 06/15/44 ..12/01/2025 ... [ Interest Capitalization .. 64,442 |.. .. 64,442

3137HI-DN-7 . ..|FHLMC FHR 5564 PE RMBS  5.000% 08/25/54 ..07/02/2025 ... [Pierpont Securities LLC . 1,465,353 |.. . 1,469,026

3137HI-SB-7 . ..|FHLMC FHR 5573 CT RMBS ~ 5.000% 09/25/55 ..09/03/2025 ... [CitiGroup ... . 2,348,226 |.. . 2,374,194

314000-K8-7 . ..|FNVA Pool (CB4818 MBS ~ 4.000% 10/01/52 .. ..09/25/2025 ... [Barclays Group Inc. . 107,126 |.. . 113,183

3140W3-C9-8 . ..|FNMA Pool FA2795 MBS ~ 4.000% 12/01/54 .. ..09/25/2025 ... [JP Morgan Chase .... . 1,259,107 |.. . 1,329,750

3140W3-06-9 . .|FNMA Pool FA3176 MBS ~ 5.000% 10/01/54 .. ..11/06/2025 ... [Barclays Group Inc. . . 2,437,673 |.. ..2,442,539

3140XL-XF-0 FNVA Pool FS5177 MBS ~ 5.000% 07/01/53 ....03/17/2025 ... |Stonex Financial Corp .. ... 1,149,023 |.. 1,168,374 |..

31418E-J6-8 FNVA Pool MA4784 MBS ~ 4.500% 10/01/52 ....00/25/2025 ... |Morgan Stanley .. .. 1,425,256 |.. .. 1,461,333 |..

31418E-V8-0 . .| FNMA Pool MA5138 MBS ~ 5.500% 09/01/53 .. ..05/12/2025 ... [Various ........... 152,224 |.. . 153,690

31418F-BN-6 FNMA Pool MAS5444 MBS  5.500% 08/01/54 ..

....06/06/2025 ...|Barclays Group Inc. .

...895,649 |..

...907,813 |..

18,068,978

18,324,338

1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC)

30342T-AE-0 ......... ] FRESB Mul tifami Iy Mortgage Pas FRESB 2025-SB125 A10F CMBS  4.570% 10/25/35 ...ievvrervieressnesiasneneneanans 2. 10/16/2025 ... [WACNOVI@ BAMK . .vexrverteereseeeeaesueeanenesuenessenessaseasereasareasasenssseneasentaseneasaseasesensasensesenessenesseneanenens foeessesenseseneeseneasenessensses |sessenesseesseensaenees 796,642 |.ovevriiiiiiiiiiiiinne, 792,920
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency commermal mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 796,642 792,920
36272U-AA-6 .........[GS Mortgage-Backed Securities GSMBS 2025-NQM4 A1 RVBS 144A  5.006% 10/25/65 . ....09/23/2025 ... |Goldman Sachs ... 624,815 ..

445550-AC-3 . |Hundred Acre Wood Trust HAWT 2021-INV3 A3 RMBS 144A  2.500% 12/25/51 ..02/06/2025 ... [Merrill Lynch ,213,324 |..

B1779K-AA-4 ...

.. Morgan Stanley Residential Mor MSRM 2025-NOM7 A1 RMBS 144A  4.984% 09/25/70 ..

. ...09/17/2025 ... |Morgan Stanley ..
69392V-AA-0 ......... PRP Advisors LLC PRPM 2025-NQl4 A1 RMBS 144A  4.980% 07/25/70 ........eevvveenennenunnnnnnnnnnnnnnnnns

....09/16/2025 woe | BAICIAYS GIOUD IMC. eeuniiitieit sttt e ettt ettt ettt e e e e e e e e e e e e e e e eesaeeenaeeaneeaneeennesenneeennaennns

....................... 1,429,726

636,065 |..
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1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated) 3,903,930 4,194,648 15,634
04963X-AA-2 .........[Atrium Hotel Portfolio Trust AHPT 2024-ATRM A CMBS 144A  5.409% 11/10/29 ... oo |....02/21/2025 ... |Pershing ... 158,741 |.. .... 158,000 |.. .510
055930-AC-8 ......... BMO Mortgage Trust BMO 2024-5C6 A3 CMBS  5.316% 09/15/57 ....04/29/2025 ... |JP Morgan Chase . ....868,461 |.. ....850,000 |..
05593V-AA-1 BX Trust BX 2025-ROIC A CMBS 144A  4.894% 03/15/30 ....02/20/2025 ... |Morgan Stanley .. .... 1,107,637 |.. ... 1,110,413 |..
05619D-AA-1 . ..|BPR Trust BPR 2025-STAR A CMBS 144A  4.947% 11/05/42 ..10/07/2025 ... [Wachovia Bank ... .860,000 |.. .860,000
07336I-BA-6 . .|Barclays Commercial Mortgage S BBCMS 2024-C28 A5 CMBS ~ 5.403% 09/15/57 ..10/01/2025 ... |Barclays Group Inc. . . 1,387,138 |.. . 1,328,000

12517T-AA-5 CENT Trust CENT 2025-CITY A CMBS 144A  4.920% 07/10/40 ...07/02/2025 ... Merrill Lynch

12676J-AA-4 ......... Castle Hill INGOTS Ltd CSTL 2025-GATE2 A CMBS 144A  4.560% 11/10/42 ....10/23/2025 ... |CitiGroup ....580,000 |.. ....580,000 |..
44989Y-AA-6 . ..| INT Commercial Mortgage Trust INT 2025-PLAZA A CMBS 144A  4.879% 11/05/37 ..10/09/2025 ... |Wachovia Bank . .163,000 |.. . 163,000
68236J-AA-9 . ..|One Bryant Park OBP 2019-0BP A CMBS PRV PLC ~ 2.516% 09/15/54 ................ ..02/06/2025 ... |Wachovia Bank . . 240,724 |.. .271,000
682930-AA-1 . .|ONNI' Commercial Mortgage Trust ONNI 2024-APT A CMBS 144A  5.567% 07/15/39 ..04/23/2025 ... [ JP Morgan Chase . . 444,625 |.. . 439,000
87332P-AA-8 . ..| TYSN 2023-CRNR Mor tgage Trust TYSN 2023-CRNR A CMBS 144A  6.580% 12/10/33 . ....03/13/2025 ... |Deutsche Bank . .. ....786,797 |.. .... 750,000 |..
1079999999 Subtotal asset-backed securities - financial asset-backed secuntles self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 7,497,123 7,409,413
46002F-AE-8 ......... Invesco CLO Ltd INVCO 2025-3A B CLO 144A  5.429% 10/15/38 .......evvrrmrmmmmminiiiiiiiiiiiiii s ....10/15/2025 ... [Northern Trust ..o e e 1,082,353 |.ooeieiiiiiiiiiiin 1,032,353
64755R-BC-6 NEW MOUNTAIN CLO 1 LTD NMC CLO-1A A2RR CLO 144A  5.405% 01/15/38 .. ....06/25/2025 ... [Morgan Stanley , .. 1,000,000 |..
69120U-AA-1 . .| 0wl Rock CLO Ltd OR 2025-21A A CLO 144A  5.250% 07/24/34 .... ..05/16/2025 ... |SG Americas Securities LLC . . 1,066,362 |.. . 1,066,362

74970T-AG-2 . RIN Ltd RIN 2023-2A A1R CLO 144A  5.234% 10/14/36 .......... ..08/13/2025 ... |SG Americas Securities LLC . . 1,290,000 |.. . 1,290,000

04020U-AA-9 ......... Ares Direct Lending CLO LLC ARESDL 2025-1A A1 CLO 144A  5.264% 04/20/38 .. ....05/06/2025 ... [Bank of Nova Scotia

05876L-AQ6 ......... Ballyrock Ltd BALLY 2021-17A A2R CLO 144A  5.441% 10/20/38 .... ....10/22/2025 ... [Wachovia Bank ... , .. , ..
15033E-AN-8 . ..|Cedar Funding Ltd CEDF 2018-9A AR CLO 144A  5.304% 07/20/37 ..04/23/2025 ... |Wachovia Bank ... . 1,585,230 |.. . 1,590,000
262530-AL-5 . .|Dryden Senior Loan Fund DRSLF 2023-105A AR CLO 144A  5.362% 04/15/38 ..05/09/2025 ... |RBC Capital Markets . . 1,225,000 |.. . 1,225,000

S7148E-AQ-7
390922-AC-6
442918-AC-2 .
46604C-AL-0 .

Generate CLO 8 Ltd. GNRT 8A A2R2 CLO 144A  5.484% 01/20/38
Great Lakes CLO Ltd GRTLK 2025-9A A1 CLO 144A  5.322% 01/15/39 ....
..|HPS Loan Management Ltd HLM 2025-25A B CLO 144A  6.213% 07/26/38 ..
.| vy Hill Middle Market Credit IVYH 20A A1R CLO 144A  5.534% 07/19/37

....06/25/2025 ... [Deutsche Bank
....11/24/2025 ... [Bank of Montreal

..05/09/2025 ... [Mizuho Investor Sec Co
..05/08/2025 ... |Natixis Bank .....

2,650,000 |
440,000
1,270,000

2,650,000 |
440,000 |-
1,270,000 |.

67109B-DN-1 . OHA Loan Funding Ltd OHALF 2015-1A A1R4 CLO 144A  5.134% 10/19/38 . ..08/27/2025 ... |JP Morgan Chase . .500,000 |.. .500,000
75889H-AN-0 . ..|Regatta XXIV Funding Ltd. REG24 2021-5A CLO 144A  5.204% 01/20/38 . ..04/22/2025 ... |Scotialcleod Corporation . .586,903 |.. .590,000
87169N-AU-7 . .| Symphony CLO Ltd SYMP 2023-38A A1R CLO 144A  5.315% 07/24/38 .. ..04/25/2025 ... |BNP Paribar Securities Corp .1,675,000 |.. . 1,675,000

92945R-AE-5 . Voya CLO Ltd VOYA 2025-2A B CLO 144A  5.805% 07/15/38 ....... ....05/02/2025 ... [Bank of Nova Scotia 500,000 |.. 500,000 |..

¢vid

1099999999 Subtotal asset-backed securities - financial asset-backed securities - self-liquidating - non—agency CLOs/CBOs/CDOs (unaffiliated) 16,447,536 16,463,715
00833B-AN-8 .........[Affirm Master Trust AFRNT 2025-3A A ABS 144A  4.450% 10/16/34 . .. [-...00/17/2025 ...]CitiGroup ... 199,956 |.. ....200,000 |..
02007G-5E-9 .........|ALLY BANK UT ABCLN 2025-A B ABS 144A  4.648% 06/15/33 ..08/05/2025 ... | P Morgan Chase . .548,808 .. 548,808
053300-AC6 ......... AutoNation Finance Trust DRVPNK 2025-1A A3 ABS 144A  4.620% 11/13/29

....05/13/2025 ... | JP Morgan Chase .... 42,999 |.. s ..
05594B-AD-8 ......... Bank of America Auto Trust BAAT 2025-1A A3 ABS 144A  4.350% 11/20/29 .. ....05/06/2025 ... Merrill Lynch ... ....285,982 |.. ....256,000 |..
35042N-AA-3 . ..|Foundation Finance Trust FFIN 2025-2A A ABS 144A  4.670% 04/15/52 . ..06/27/2025 ... | Goldman Sachs . . 247,050 |.. . 247,101
35042N-AB-1 ..|Foundation Finance Trust FFIN 2025-2A B ABS 144A  4.940% 04/15/52 . ..06/27/2025 ... | Goldman Sachs . .120,966 |.. .121,000
362549-AD-9 .........|GM Financial Securitized Term GMCAR 2025-2 A3 ABS ~ 4.280% 04/16/30 .. ..05/06/2025 ... | Toronto Dominion Sec .161,976 |.. .162,000
39571V-AC-2 . ..|Greensky Home Improvement Issu GSKY 2025-2A A3 ABS 144A  5.020% 06/25/60 ..07/15/2025 ... | Goldman Sachs . .237,973 |.. .238,000
395711-AC-0 . ..|Greensky Home Improvement Issu GSKY 2025-3A A3 ABS 144A  4.520% 12/27/60 ..11/19/2025 ... | Goldman Sachs . .371,976 |.. .372,000
395711-AD-8 . ..|Greensky Home Improvement Issu GSKY 2025-3A B ABS 144A  4.660% 12/27/60 . ..11/19/2025 ... | Goldman Sachs . . 1,034,797 |.. . 1,035,000
525951-AA-7 . ..|Lendmark Funding Trust LFT 2025-3A A ABS 144A  4.510% 05/20/35 .. ..11/12/2025 ... [Toronto Dominion Sec .508,993 |.. .509,000
525951-AB-5 . ..|Lendmark Funding Trust LFT 2025-3A B ABS 144A  4.830% 05/20/35 .. ..11/12/2025 ... [ Toronto Dominion Sec . 157,980 |.. .158,000
52603G-AA-4 . ..|Lendmark Funding Trust LFT 2025-2A A ABS 144A  4.780% 10/20/34 .. ..07/23/2025 ... |Barclays Group Inc. . .651,792 |.. .652,000
567920-AA-1 . ..[Mariner Finance Issuance Trust MFIT 2025-AA A ABS 144A  4.980% 05/20/38 . ..05/21/2025 ... |CitiGroup ........... .298,936 |.. .299,000
627924-AA-1 . ..|MVW Owner Trust MVWOT 2025-1A A ABS 144A  4.970% 09/22/42 ................ ..04/24/2025 ... | SANTANDER INVESTMENT .219,159 |.. .219,180
63943E-AA-5 . ..|Navient Education Loan Trust NAVEL 2025-A A ABS 144A  5.020% 07/15/55 . ..06/17/2025 ... |Barclays Group Inc. . . 133,886 |.. . 133,909
64032B-AA-1 . ..[Nelnet Student Loan Trust NSLT 2025-BA A1A ABS 144A  4.840% 05/17/55 ..08/01/2025 ... [Merrill Lynch ... .467,737 |.. . 467,855
64033X-AD-6 . .[Nelnet Student Loan Trust NSLT 2025-AA A1A ABS 144A  5.070% 03/15/57 ..03/14/2025 ... |Merrill Lynch 492,367 |.. . 492,549
64035U-AA-6 . Nelnet Student Loan Trust NSLT 2025-CA A1A ABS 144A  4.670% 06/22/65 ... ..00/12/2025 ... |Merrill Lynch ... . 1,051,193 |.. 1,051,218

8

68268V-AC-9 ......... OneMain Financial lIssuance Tru OMFIT 2022-2A C ABS 144A  5.630% 10/14/34 ...
68270D-AA-9 ......... OneMain Financial Issuance Tru OMFIT 2025-1A A ABS 144A  4.820% 07/14/38 ...
891950-AA-5 . .| Toyota Auto Loan Extended Note TALNT 2025-1A A ABS 144A  4.650% 05/25/38
90321E-AA-O . UPG HI Issuer Trust UPGHI 2025-2 A ABS 144A  5.000% 09/25/47 .......

....11/17/2025 ... RBC Capital Markets ....
....06/17/2025 ... |Barclays Group Inc.

..06/05/2025 ... |Merrill Lynch ......
..11/20/2025 ... | SANTANDER |NVESTMENT

,005,469 |..
599,937 |..
. 1,312,612 |..
. 144,990 |..

,000,000 |..
600,000 |..
. 1,313,000

. 145,000

RAAK-AS-5 ......... Vantage Data Centers LLC VDC 2025-2A A2 ABS 144A  5.239% 11/15/55 . ....11/07/2025 ... [Pershing ....706,000 |.. ....706,000 |..

96043L-AC4 ......... Westlake Automobile Receivable WLAKE 2025-P1 A3 ABS 144A  4.580% 06/15/29 .. ....05/20/2025 ... [ JP Morgan Chase .... ... 134,982 |.. ....135,000 |..

98164T-AD-4 . ..|World Omni Auto Receivables Tr WOART 2025-B A3 ABS  4.340% 09/16/30 ....05/06/2025 ... [Merrill Lynch .. ... 329,971 |.. ...330,000 |..
1119999999 Subtotal asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed secuntles self-liquidating (unaffiliated) 11,438,487 434,620 62
24703U-AE-3 Dell Equipment Finance Trust DEFT 2025-1 A3 ABS 144A  4.610% 02/24/31 . .. |....04/23/2025 ... |RBC Capital Markets . ....208,977 |.. ....209,000 |..

20375T-AC-6 . ..|Enterprise Fleet Financing LLC EFF 2025-2 A3 ABS 144A  4.410% 06/20/29 ..04/29/2025 ... JP Morgan Chase .... .203,982 |.. . 294,000

20375U-AC-3 .........|Enterprise Fleet Financing LLC EFF 2025-3 A3 ABS  4.460% 09/20/29 ...... ..07/15/2025 ... [SG Cowen and Company .672,939 |.. .673,000

39154T-CQ-9 ......... | GREAT AMERICA LEASING RECEIVAB GALC 2025-2 A3 ABS 144A  4.140% 12/17/29 . ..11/04/2025 ... |Wachovia Bank ... .523,931 |.. .524,000

42806M-DL-0 . ..|Hertz Vehicle Financing LLC HERTZ 2025-5A A ABS 144A  4.620% 05/25/30 .... ..11/25/2025 ... [ JP Morgan Chase . .841,869 |.. .842,000

73329K-AD-8 . .|Porsche Innovative Lease Owner PILOT 2025-1A A3 ABS 144A  4.610% 10/20/28 ..05/14/2025 ... |Barclays Group Inc. . . 406,956 |.. .407,000

78439X-AC-8 SCF Equipment Trust Llc SCFET 2025-2A A3 ABS 144A  4.330% 06/20/36 ... 11/12/2025 ... [Wells Fargo ... 753,882 |.. ... 754,000 |..
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858928-AD-6 . .|Stellantis Financial Underwrit SFUEL 2025-AA A3 ABS 144A  4.470% 07/20/28 ..05/01/2025 ... [JP Morgan Chase .... . 347,943 |.. .348,000

96328G-CK-1 . .| Wheels

Fleet Lease Funding LLC WFLF 2025-2A A1 ABS 144A  4.410% 05/18/40 .

..07/22/2025 ... |RBC Capital Markets .

...884.885 |..

...885,000 |..

151 9999999 Subtotal

asset-backed securities - non-financial asset-backed securltles practical expedlent Iease-backed securities - practical expedient (unaffiliated)

4,935,364

4,936,000

538908-AA-2 DI Isst
76134K-AA-2 .
76134K-AM-6 .

..|Retained Vantage Data Centers VDCR 2023-1A A2A ABS 144A
..|Retained Vantage Data Centers VDCR 2025-1A A2A ABS 144A
92212K-AH-9 ......... Vantage Data Centers LLC VDC 2025-1A A2 ABS 144A

uer LLC LMDV 2025-1A A2 ABS 144A  5.310% 12/15/55
5.000% 09/15/48 .
5.091% 08/15/50 .

5.132% 08/15/55

..12/09/2025 ... |RBC Capital Markets .
..11/07/2025 ...|Merrill Lynch .........
..08/20/2025 ... |ScotiaMcleod Corporation .
...08/07/2025 ... |Deutsche Bank

... 1,049,735 |..

. 1,054,371 |..
.308,000 |..
1,979,000 |..

. 1,054,000
.308,000

1,050,000 |..

1,979,000 |..

1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis

- le:

ase-backed securities - full analysis (unaffiliated)

4,391,106

4,391,000

233046-AU-5 .. .| DB Mas
315961-AA-0 . .| Consol
59170J-AX-6 . .
86613X-AN-5 . .| summiT
98919N-AG-8 .

.. MetroNet Infrastructure Issuer MNET 2025-2A A2 ABS 144A

Zayo Issuer LLC ZAYO 2025-2A A2 ABS 144A
98919H-AN-3 ......... Zayo Issuer LLC ZAY0 2025-3A A2 ABS 144A

ter Finance LLC DNKN 2025-1A A2| ABS 144A  4.891% 11/20/55

idated Communications LL CNSL 2025-4A A2 ABS 144A  5.522% 12/20/55 .

5.400% 08/20/55
5.208% 11/20/56 ...

5.953% 06/20/55 .

5.570% 10/20/55

ISSUER LLC FIBER 2025-1A A2 ABS 144A

....10/08/2025 ... |Barclays Group Inc.
..11/14/2025 ... [Morgan Stanley ..
..07/31/2025 ... |Barclays Group Inc. .
..11/05/2025 ... [Morgan Stanley .....
..05/01/2025 ... |Barclays Group Inc.
....09/19/2025 ... |Barclays Group Inc. ....

501,000 |..
. 1,124,999 |..
. 222,599 |..
. 1,450,614 |..
1,119,156 |..
1,368,421 |..

. 1,125,000
.222,618
. 1,450,624
. 1,119,156

501,000 |..

1,368,421 |..

1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - other non-flnanC|aI asset-backed securities - full analysis (unaffiliated) 5,786,789 5,786,819 0
1889999999. Total - asset-backed securities (unaffiliated) 75,901,778 76,391,483 105,866
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 75,901,778 76,391,483 105,866
1909999998. Total - asset-backed securities - Part 5 9,349,915 9,771,777 15,680
1909999999. Total - asset-backed securities 85,251,693 86, 163,260 121,546
2009999999. Total - issuer credit obligations and asset-backed securities 139,761,140 141,424,260 433,988
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 139,761, 140 XXX 433,988
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1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-XB-1 .. |US Treasury Note  2.125% 05/15/25 ............c..... ..05/15/2025 . [Maturity ....cooooveiiiiiss oeneinnninis | 425,000 [ovvvvvnvnnnns 425,000 |............ 441,786 |............ 426,728 |.oooeeeee (VN F, (1,728)] e 0 e (1,728) [eevvvvvnininnns 0]..........425,000 |........oeennn 0 ..05/15/2025 .
912828-7L-7 .. |US Treasury Note  0.375% 04/30/25 .................. ..04/30/2025 . [Maturity ....ccooooeiiiiies ooneniiiiiiiiins | 925,000 [....eveeeeees 925,000 |............ 867,406 |............ 918,656 [......eueeneeeee [V 6,344 [ 0 e, 6,344 |l 0]..........925,000 |.........en.n 0 ..04/30/2025 .
0019999999 Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 1,350,000 1,350,000 1,309, 192 1,345,384 0 4,616 4,616 0 0 XXX
20772K-RR-2 .. | CONNECTICUT ST GO Non Cal | 5.000% 09/15/26 ..... ..09/15/2025 . [Morgan Stanley .... e e 1,084,772 | 1,085,000 |......... 1,162,895 ..1,099,699 |.. 0 fennnnnnnl (18,197))... (18,197) |... 0 L0 ..09/15/2026 .
LOS ANGELES CA UNIF SCH DIST GO Non Call 5.981%
544646-A6-9 .. | 05/01/27 . |..00/12/2025 .| RBC Capital Markets ... ...3,101,580 |.......... 3,000,000 |......... 3,286,500 ..3,142,905 |.. 0. (42, 149) ...(42, 149) .0 ........ 3,100, L0 ..05/01/2027 .
64966S-HI-9 .. |NEW YORK NY GO Call 4.839% 10/01/35 . ..09/12/2025 . [Merrill Lynch 2,170,003 ..2,140,000 |.. . 2,140,000 |.. . 2,140,000 L0 U 2 140,000 |. 0 ..10/01/2035 .
0. L0 L0

677522-B7-8 .. | OHIO ST GO Non Cal | 5.000% 05/01/26 .... ..09/12/2025 . [Morgan Stanley .... 254,360 |... .... 250,000 , ... 258,361 [.. (4 388) 253,974 |.... ..05/01/2026 .

810454-BL-1 .. | SCOTTSDALE AZ GO MW 0.608% 07/01/25 .............. ..07/01/2025 . [Maturity ....oooooeeiiiiies fovveeeiiiiiiiiieeeens |oveeeeeees 210,000 |....ceeennn 210,000 |....ceeee.s 210,000 |...eeennn.. 210,000 [o.vvvvrnnnnnnnnes Ol O i O o 0 0., 210,000 J..oeeeeeeennn 0 ..07/01/2025 .

0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and

guaranteed) 6,820,685 6,655,000 7,092,590 6,850,965 0 (64,734) 0 (64,734) 0 6,786,233 0 34,452 34,452 375,880 XXX

ALABAMA FEDERAL AID HIGHWAY FI Rev Bond MV

010268-CT-5 .. |2.056% 09/01/31 ...ovvvvviiiiiiiiiiiiiiiiiiiiiiicieeeieeees ..04/14/2025 . | Tax Free Exchange .......|.ccooeeeninnninins |oeennes 1,229,832 [cvvvvvnnes 1,245,000 |......... 1,222,851 |.......... 1,229,210 |ovvvevviiiinnnns [V (377 R [V 622 |l 0l....... 1,229,832 |ovvvvvvvinnnnns (VN [V (VN O 15,856 [..09/01/2031 .
BIRMINGHAM AL WTRWKS BRD WTR R Rev Bond Call

091096-PG-6 .. |2.513% 01/01/36 ...evvvvvrriiriiiiiiiiiiiiiiiiiiiiceeeeees ..09/12/2025 . |UBS Financial Services |........cccccoeenns |oeeeenes 3,865,824 |........... 4,650,000 |......... 3,772,406 |.......... 3,784,239 [.euvniiiiinnnns (VN F, 43,399 |l (V) FRURRRR 43,399 |ooiiiiiiiiinnns 0l....... 3,827,638 [...evvvvnrnnnnns (VN FO 38,186 |........... 38,186 |...ccennnnn 140,875 |..01/01/2036 .
CALIFORNIA ST UNIV REVENUE Rev Bond MW 1.338% National Financial

13077D-MN-9 .. | 11701727 oo ..09/12/2025 . [Services Co ...ooevvvvvees |oeveeeeiiieiiinnnnnns Joeeeenens 2,201,426 |........... 2,315,000 |......... 2,012,082 |......... 2,146,865 |................. (VN F, 40,019 [.vvnnnnnnnnnnns (V) FRURRRR 40,019 |ooooeeeennnns 0l....... 2,186,884 |................ (VN FR 14,542 |........... 14,542 [oovnvinnnnnns 27,017 |..11/01/2027 .
DENVER CITY & CN Rev Bond Non Cal | 5.000%

289182-0H-2 .| 11/15/32 oo ..09/15/2025 . [Barclays Group InC. ....|oeeeeeeeeeeiieiniinns |oeeeenes 3,330,083 |........... 2,990,000 |.......... 3,395,025 |.......... 3311129 |, [V FRR (25,376).ccvvveenenennnns (U (25,376) [-eeeeeeeieennn 0l....... 3,285,753 |..oooeeeeiins (VN FR 44,39 |........... 4,329 oot 124,583 |..11/15/2032 .
HARRIS CNTY TX M Rev Bond Non Cal | 5.000%

A1422E-FP-3 .| 11/01/25 v .. 1170172025 . [Maturity ..oooooeviiiiiiiss e s 1,765,000 |.......... 1,765,000 |......... 2,253,128 |......... 1,811,081 |l [V FRR (46,081)...cuvnnnnnnnnnnn (U R (46,081) |.eeveeeeeennnns 0l....... 1,765,000 |................ (VN [V (VN O 88,250 |..11/01/2025 .
LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink

54627R-AL-4 .. |3.615% 02/01/29 ...oovvvviiiiiiiiiiiiiiii ..08/01/2025 . [Paydown .........cevvvvvveiseneeninnniininnenens o, 496,882 [...vvvvvnnns 496,882 |............ 496,882 [...vvvvnnnes 496,882 |.......ceeenn (VN [V [V O U SO [N FRRR 496,882 [...uvvvennnnnnne (VN [V (VN O 13,359 |..02/01/2029 .
MET WASHINGTON D Rev Bond Non Cal | 5.000%

592647-KX-8 .. | 10/01/26 ....evvvvriiiiiiiiiiiiiiiiiiiiiis ..09/12/2025 . [ JP Morgan Chase ......... |oeeeeeeeeieneeninnns |oeeenennnns 788,904 [....ovvvnnns 770,000 |..eevveenens 832,986 [............ 796,912 |l [V FRR (10,668))................. (U R (10,668) [...vvvvvvvnnnns [N FSRRR 786,244 [...oiiniinnnnne (VN FORRRR 2,660 |............ 2,660 [|..oooeeennnnn 36,789 |..10/01/2026 .
MIAMI-DADE CNTY FL WTR & SWR R Rev Bond Cont Cal |

59334D-HZ-0 ...15.000% 10/01/26 ....vvvvnnnnnnniniiiiiiiiias ..09/15/2025 . [Morgan Stanley ...........loeeeeeeeeeeiiiniiins |oeeenes 1,003,330 [....onnnnn 1,000,000 |......... 1,172,570 |.......... 1,014,349 |ooovvennnnnnns [V FRR (13,508) [+evvvvrrrnrnnnns (U (13,508) [-ooeeeeeiiennn 0l....... 1,000,844 |................ (VN FORRRR 2,486 [.ovvnnnnnn 2,486 |..ooeennnnn 47,778 |..10/01/2026 .
MICHIGAN ST FIN Rev Bond Non Call 5.000%

S4TT-0D-8 ...| 12/01/25 ooeeeiiiiiiiiiiiiii .. 12/01/2025 . [Maturity ..ooooooeiiiiiiiss e e, 225,000 [ovvvvvvnnnns 225,000 |............ 270,686 |............ 230,672 |oeeeeeeee (VN F, (5,672)vvvvvnnnnnnnnne () (5,672) |.eeeeeeeeeeennn [N FSRRR 225,000 [..oevennnnnnnnne (VN [V (VN O 11,250 |..12/01/2025 .
NEW YORK ST DORM Rev Bond Non Cal | 2.202%

64990F-E4-2 .. | 03/15/34 ... ..09/12/2025 . | Pershing ... ...488,099 |... ... 580,000 ... 452,197 469,284 |.oovviiiiiiii 0 [ 6,837 | 0 [, 6,837 |... ..476,121 ..03/15/2034 .
NORTH DAKOTA

65887P-XZ-3 .. |4.200% 12/01/31 ..09/15/2025 . [Wachovia Bank ........ccoooeeeeeeeiiinnnininnns |, 2,213,024 |........... 2,200,000 |......... 2,204,972 |.......... 2,203,779 |.ooeeeeeeees [V FORRRR [[X15))] A (U O (338) |eeeeeeeieeens 0l....... 2,203,441 ..12/01/2031 .
N TEXAS ST MUNI Rev Bond Cont Call 5.000%

662903-PS-6 .. | 09/01/27 ... ..09/01/2025 . [Cal | 100.0000 ... ..1,000,000 |.......... 1,000,000 |......... 1,187,090 ..09/01/2027 .
OKLAHOMA ST

678908-32-5 .. | 4.285% 02/01/34 ..08/01/2025 . [Cal | 100.0000 ..... |oeeeerrrrrerernnnenns ferriniiiinnn 99,988 [...vvvvvnrnnns 99,988 |............. 99,988 ..02/01/2034 .
PENNSYLVANIA ST HSG FIN AGY SF Rev Bond Call

708790-CB-7 .. |3.550% 10/01/33 ..... . |..09/12/2025 .| Wachovia Bank ... 495,000 .... 495,000 . 495,000 [. ..10/01/2033 .

783186-UH-0 .. | RUTGERS NJ ST UN Rev Bon ..09/15/2025 . [Merrill Lynch ,000,000 ...886,250 .910,925 |.. ..05/01/2032 .
SAN FRANCISCO CITY & CNTY CA P Hev Bond Call

79768H-JV-1 .. 15.036% 10/01/36 .....evvvruvmmmnnnnnnnninnninninninnnnnnnnes ..09/15/2025 . [Wachovia Bank ............|oeeeeeiiiniiiiniiiins |, 1,493,339 |........... 1,455,000 |......... 1,483,925 |.......... 1,483,390 |.ooovvviiiinnnns [V F, (X 72)] S (VN F Q572 ) R, 0....... 1,481,759 [o.eeennnnnnnee (VN F, 11,581 |.......... 11,581 |t 70,017 |..10/01/2036 .
SAN FRANCISCO CA CITY & CNTY P Rev Bond Cont Call

TTTIF-AR-8 .. MW 2.488% 11/01/35 ....ooooieiiiiii ..06/23/2025 . | Tax Free Exchange ...l |l 720,000 | 720,000 |............ 720,000 |....ccennnn 720,000 [oevvveveennnnnnee (VN (1 PO [V [V SO (VN 720,000 |ooooeeeieiennns (VN (1 O [V O 11,544 [..11/01/2035 .
TEXAS ST PUBLIC Rev Bond Non Call 0.663%

882669-BT-0 .. |02/01/25 ..oevvviiiiiiiiiiiiiiiiiiiiiiicccccccceee e ..02/01/2025 . [Maturity ...cooooeoeeiiiies |oovenieiiiiiiiens | 140,000 |............. 140,000 |............ 140,000 |............ 140,000 |................. [V [\ PP [V [ [ 140,000 |.....ceeeeennens [\ [\ PP [V 464 |..02/01/2025 .

0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 22,491,564 23,146,870 23,098,038 22,357,509 0 (18,808) 0 (18,808) 0 22,338,702 0 152,862 152,862 768,654 XXX

29250N-BL-8 .. JENBRIDGE INC Corp Note MI 2.500% 02/14/25 ....... [..02/14/2025 . TMaturity ©oovoeovoeoiees Jooneressesenenins foeeeeinenens 500,000 |............. 500,000 |............ 499,670 |............ 499,986 |................. [ | P [ P L [ 500,000 |...ooeeeeennnns [\ [\ PP [V 6,250 [..02/14/2025 .

0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities

(unaffiliated) 500,000 500,000 499,670 499,986 0 14 0 14 0 500,000 0 0 6,250 XXX

00287Y-AQ-2 ..
00287Y-CX-5 ..

ABBVIE INC Corp
ABBVIE INC Corp

03073E-AM-7 .. | 03/01/25

037735-CU-9 ...| 06/01/25 ...

AMERISQURCEBERGE Corp Note Cal | MW

APPALACHIAN POWER CO Corp Note Call MW

Note Call MV
Note Call M

3.600% 05/14/25 ...
3.800% 03/15/25 ...
3.250%

..05/14/2025 .
..03/15/2025 .

..03/01/2025 .

3.400%

..06/01/2025 .

Maturity

Maturity ...
Maturity ...

Maturity ...

... 1,255,000 |...
...325,000 |...

............ 465,000

..1,700,000 |...

..1,255,000
.. 325,000

............. 465,000

.. 1,700,000

..1,332,359
.. 355,527

............ 482,000

1,693,965

..05/14/2025 .
..03/15/2025 .

..03/01/2025 .

..06/01/2025 .
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053332-AR-3 ...| AUTOZONE INC Corp Note Call MW 3.250% 04/15/25 |..04/15/2025 . [Maturity .....cccoooviiiiss |oerennnnnniiniinnnnns |oeeenens 1,295,000 [.....oennnn 1,295,000 |......... 1,291,516 |.......... 1,204,884 |.oovvvvnnennnns [V 6 [ 0 [ LA 0l....... 1,295,000 [...evvnnnnnnnnns (VN A [V (VN O 21,044 |..04/15/2025 .
BB&T CORPORATION Corp Note Call 3.700% 06/05/25
08531F-BE=2 .. | +evuurreeieeiiieeeeeeiie e ..06/05/2025 . [Maturity ...cccoooeiiiiiiss oeneeneiiennns s 1,000,000 |.......... 1,000,000 |......... 1,031,320 |......... 1,001,949 |.ooovvvnnnnnnnns (VN F, [T ] S, (V) FRORRRR (1,949) .o 0l....... 1,000,000 f...vvvvvnnnnnnne (VN [V (VN O 18,500 |..06/05/2025 .
BMW US CAPITAL LLC Corp Note MW 144A  3.250%
05565E-BZ-7 .. | 04/01/25 ... ..04/01/2025 . [ Maturity ... ...870,000 |... ...870,000 ...869,182 . 869,930 |[.. .. 870,000 |.... ..04/01/2025 .
BANK OF AWEf
06051G-JD-2 .. | 06/19/26 ......evvvvrrriiiiiiiiiiiiiiiiiieeceeeeeee e ..06/19/2025 . [Cal | 100.0000 ..... |oeeeerrrrrrnrnrnnnens ferrniininnns 725,000 [ovvvvvevnnnns 725,000 |............ 725,000 |............ 725,000 fovvvvvvvnvnnnnnnn O e 0 i O e 0 0 e, 725,000 ..06/19/2026 .
BP CAP MKTS AMER Corp Note Call MW 3.796%
103730-AB-6 .. | 09/21/25 ... ..09/21/2025 . [Maturity ... ..1,235,000 |........... 1,235,000 |......... 1,235,000 [......... 1,235,000 |.. ..1,235,000 |.... ..09/21/2025 .
BRISTOL-MYES
T10122-DN-5 .. | 11/13/25 wevvviiiiiiiiiiiiiiii .. 11/13/2025 . [Maturity .oooooeeeiiiiiiiis e e 500,000 |......cvnnnn 500,000 |..eevvreees 499,685 [.......ue... 499,045 [.....euinnnnnnnn [V N AP (V) L PO [N R 500,000 |...oooeeeeennns (VN [V [V O 3,750 .. 11/13/2025 .
CARGILL INC Corp Note Call 144A  3.500% 04/22/25
TATB1-BU-7 oo | e ..04/22/2025 . IMaturity ......coooevvvnins |oornnnninniiiiiins o 425,000 [ovvvvvnnnnnns 425,000 |............ 423,814 [o.oennennes 4,874 ...l [V LT PO [V 126 [ [N FRRR 425,000 [..oevennnnnnnnne (VN [V [V O 7,438 [..04/22/2025 .
CATERPILLAR FINL SERVICE Corp Note MW 0.800%
14913R-2H-9 .| 11/13/25 .oeviiiiiiiiiiiiiiii .. 11/13/2025 . [Maturity .oooooeeeiiiiiiiis e e 450,000 [..vvvvvvnnnns 450,000 |............ 449,429 |............ 449,900 |............n [V L[V PO [V 101 [ [N FRRR 450,000 |..oooeeeeeenns (VN [V [V O 3,600 |..11/13/2025 .
CATERPILLAR FINL SERVICE Corp Note Non Call
14913R-2V-8 .. | 3.400% 05/13/25 ....evvvvviiiiiiiiiiiiiiiiiiiiieiiiieeeeees ..05/13/2025 . [Maturity ...ccoooeviiiiiiss oenennennns | 935,000 [vvvvvvvnnnns 935,000 |............ 933,813 [cvvvnennns 934,849 [.....vnnnnnnnnn [V LIS PO [V 151 [ [N FRR 935,000 [..evvuvennnnnnne (VN [V (VN O 15,89 |..05/13/2025 .

172967-JP-7 ..
20030N-CS-8 ..

20826F-AU-0 ..
20826F-BP-0 ..
26875P-AP-6 ..
31428X-BV-7 ..
31620M-BV-7 ..
38141G-XJ-8 ..
38143U-8H-7 ..
46647P-BK-1 ..

49456B-AF-8 ..
534187-BE-8 ..

56585A-BH-4 ..
58042H-AA-9 ...

617446-7X-1 ..

617446-80-5 ..

61747Y-EM-3 ..

693342-AF-4 ...

75458J-AA-5 ..

78433L-AD-8 ..

78433L-AG-1 ..
816851-BN-8 ..

CITIGROUP INC Corp Note Non Call

COMCAST CORP Corp Note Call MW 3.950% 10/15/25

3.300% 04/27/25

CONOCOPHILLIPS COMPANY Corp Note Call ~ 2.400%
03/07/25 e
CONOCOPHILLIPS COMPANY Corp Note Call MW 4.400%

07/15/27 ...
E0G RESOURCE!
01/15/26 e
FEDEX CORP Corp Note Call ~ 3.100% 08/05/29 ..
FIDELITY NATL IN Corp Note M 4.500% 07/15/25 .
GOLDMAN SACHS GP Corp Note Call M 3.500%

04/01/25 e
GOLDMAN SACHS GP Corp Note Call  3.750% 02/25/26
JPMORGAN CHASE Corp Note Call MW 2.083% 04/22/26
KINDER MORGAN INC Corp Note Call MW 4.300%

06/01/25
LINCOLN NATL CRP Corp Note MW
MARATHON PETROLEUM CORP Corp Note Call MW
05/01/25 .
MERCY HEALT orp Note
MORGAN STANLEY Corp Note Non Call
11/24/25
MORGAN STANLEY Corp Note Call MW

3.350% 03/09/25 ..
4.700%

5.000%
................................... T
WORGAN STANLEY Corp Note Cal| Wi 4.810% 02/18/26
PGAE W/ILDFIRE RECOVERY Corp Note Sink  4.0225
0B/01/3T .omvovereeeeeeseeee oo
RAYBURN CTRY Corp Note Sirk 1444 2.3074 12/01/30

1.977% 11/15/28

SCE REC FUND Corp Note Non Call

SO
06/15/40
SEMPRA Corp Note Call MW

3.300% 04/01/25 .

..04/27/2025 .
..00/22/2025 .

..03/07/2025
..06/16/2025 .
. [--12/2472025 .

..02/21/2025 .
..07/15/2025 .
..04/01/2025
.. 11/25/2025 .
..04/22/2025 .

..06/01/2025 .
..03/09/2025 .

..05/01/2025 .
..06/10/2025 .

.. 11/24/2025 .
..04/28/2025 .
..02/18/2025 .
..12/01/2025 .
..12/01/2025 .
.. 11/15/2025 .

. [--12/15/2025 .
..04/01/2025 .

Maturity
Call

. |Maturity

Tax Free

Call
Tax Free

Maturity ...

. |Maturity

Call

Call

Maturity ...
Maturity ...

Maturity ...

Call
Maturity
Call
Call
Paydown
Paydown

Call

Paydown ....
Maturity ...

100.0000 ...
Exchange ...

100.0000 ....
Exchange

100.0000

100.0000

100.0000 ...

............ 355,000

349,437 350,000 .

305,000 | 305,000 |
............ 925,000 ............ 925,000
............ 350,000 |............. 350,000
............ 760,000 [ 750,000
130,000 |- 130,000
185,000 |- 185,000

250,000 250,000 |..
790,000 ... 790,000
............ 270,000 [ ... 270,000
............ 610,000 |............ 610,000
............ 780,000 [o........... 780,000
............ 159,127 [1vvvvvveeenn. 169,127
............. 1,819 |- 19,819

...1,050,000 |...
...545,000 |...

...701,631 |...

...65,000 |...

.. 1,050,000
.. 545,000

............. 355,000

...675,000

...19,991

....... 7,mM
.. 190,000

......... 1,048,047
...577,803

............ 354,581

... 708,409

......... 1,023,383
............ 369,702
............ 785,723

... 136,117
.. 184,704

,760,393
............ 284,288
............ 643,489
............ 780,000

............ 159,123

189 664

48,831 |
304,890 |

.286,970 |..

............ 354,974

349,420
304979

............ 928,791

............ 352,168

............ 752,508

............ 780,000

............ 159, 146

. 708,113 |..

. 65,807 |..

........... (3,79 0 [l (8,701)
........... (2,168)]....cvvvieneee 0 [ (2,168)
........... (2,508)|...ceeeeeeeinnnn 0 ol (2,508)

........... (1,582)]..eveeeeeii 0 [ (1,582)
........... (2,480)|..0vveeeeeennnn 0 el (2,480)
................. 0 i 0 o0
............... (1) fereeeeeii s 0 e (19)
................. 0 i 0 o0

3992 |

........... 355,000

.. 701,631

........... 925,000
........... 350,000

750,000

.......... 270,000
.......... 610,000
.......... 780,000

........... 159,127

..1,050,000 |....
..544,99 |....

..250,000 |.
,786,399 |....

- 190,000 |..o.

.... 130,000 |....
.. 185,000 |....

..04/27/2025 .
..10/15/2025 .

..03/07/2025 .
..07/15/2027 .
..01/15/2026 .
..08/05/2029 .
..07/15/2025 .
..04/01/2025 .
..02/25/2026 .
..04/22/2026 .

..06/01/2025 .
..03/09/2025 .

..05/01/2025 .
.. 11/01/2025 .

.. 11/24/2025 .

..04/28/2026 .

..02/18/2026 .

..06/01/2031 .

..12/01/2030 .

.. 11/15/2028 .

..06/15/2040 .
..04/01/2025 .
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824348-BR-6 .. | SHERWIN-WILLIAMS Corp Note M 4.250% 08/08/25 . |..08/08/2025 .|Maturity ......cccooviiiics oerrrnnnnnnninniiiins |, 335,000 [ovvvvvnvnnnns 335,000 |............ 334,963 |............ 334,992 [...oonniiinnnnnnn (VN L O (VN U 2 T [N FRR 335,000 [..euvunennnnnnne (VN A [V (VN O 14,238 [..08/08/2025 .
T-MOBILE USA INC Corp Note Call MW 3.500%
87264A-BB-0 .. |04/15/25 ....ooooiiiiiii ..04/15/2025 . [Maturity ...ocoooviiiiiiiss oeneeniiiens e, 1,050,000 |.......... 1,050,000 |......... 1,144,885 |......... 1,055,090 |ovvvvvrrnnnnnns (VN F, (5,000)[.0vvvnnnnnnnnns (V) FRURRRR [CH )N R 0l....... 1,050,000 |................ (VN [V (VN O 18,375 [..04/15/2025 .
TRUIST FINANCIAL CORP Corp Note Call 1.200%
89788M-AA-0O .. | 08/05/25 . |..08/06/2025 . |Maturity ... ...356,000 |... ... 365,000 .... 363,609 . 355,959 |.. L0 oo (959)[... ....(959)|... ..08/05/2025 .
91150H-HZ-6 .. | US BANCORP Corp Note Call 1.450% 05/12/25 ... ..05/12/2025 . [Maturity ... ...350,000 |... .. 350,000 ... 361,652 . 350,738 |.. 0. .. (738)]... .. (738))... ..05/12/2025 .
VERIZON COMM INC Corp Note Call MW  2.625%
92343V-DD-3 ...| 08/15/26 .....evvveeiiiiiiiiiiiiiiiiiee e ..04/23/2025 . [Cal | 100.0000 ... .... 310,000 .... 309,210 ..08/15/2026 .
92343V-DY-7 ...|VERIZON COMM INC Corp Note MW  4.125% 03/16/27 .. |..12/16/2025 . [Cal| 100.3374 ... .. 194,000 ... 228,969 ..03/16/2027 .
VERIZON COMM INC Corp Note Call MW 3.000%
92343V-FF=6 .. |03/22/27 .cooeiiiiiiiiiiii ..12/16/2025 . [Cal | 100.0000 ... .... 120,000 .... 119,940 L0 . ..03/22/2027 .
92826C-AD-4 ...|VISA INC Corp Note Call MW 3.150% 12/14/25 ..... ..12/14/2025 . [Maturity ... 500,000 ...528,990 0. 500 000 |.... .. 12/14/2025 .
WELLS FARGO CO Corp Note Call MW 5.770% 04/30/26
95000U-2N=2 .| +evvrrrrrrrrrrrrrsiiissressr ..04/30/2025 . [Cal | 100.0000 ..... |oeeeeeeeeeiieiiiiiens fervenninnnns 725,000 [.eevvvennnes 725,000 |..cccennnns 754,522 |............ T21 478 |oeeeeiiiininneee [V F, (P74} S (VN F (727} R, [N . 725,000 |oooeeiieinnnns (VN (1 O [V O 7,932 |..04/30/2026 .
BANK OF MONTREAL Corp Note Non Cal | 1.850%
063671-B8-5 .. |05/01/25 ..oooeeiiiiiiiiiiiiiiii ..05/01/2025 . [Maturity ...cccoooveiiiiiss oonnniinniis s 180,000 |............. 180,000 |............ 189,230 |.......e.e. 180,663 |........ceeneeee [V F, [(C5X)) P [V F [ (VN 180,000 [...evveennnnnnee (VN (1 O [V O 1,665 |..05/01/2025 .
FED CAISSES DESJARDINS Corp Noe Call 144A  2.050%
31429K-AD-5 ...| 02/10/25 .ooooiiiiiiiiiiiiiii ..02/10/2025 . [Maturity ...ccooooveiiiiia oveniininiis e 865,000 |............. 865,000 |............ 863,936 |............ 864,976 [......vvvvnnnnnee [V 28 (VN P P (VN 865,000 |....ooeeeeennnn (VN (1 O [V O 8,866 |..02/10/2025 .
TORONTO-DOMINION BANK Corp Note MW 1.150%
89114Q-CH-9 ...|06/12/25 ..ooooiiiiiiiiiiiiii ..06/12/2025 . [Maturity ...ccooooveiiiiiss onnnnniniis s 175,000 |............. 175,000 |............ 178,841 |............ 175,362 [cvvvveiiiiiinnns [V F, [(57)] S [V F (362) |-ooeeeeeeeeens (VN 175,000 [oovvvvveeennns (VN (1 O [V O 1,006 |..06/12/2025 .
ENEL FINANCE INTL NV Corp Note MW 144A  4.500%
20278G-AV-0 .. |06/15/25 ...oooviiiiiiiiiiiiiii ..06/15/2025 . [Maturity ....cccoooviiciics oonenniniins s 1,102,000 |.......... 1,102,000 |......... 1,097,372 |......... 1,101,260 [..oevvvvnnnnnnnee [V F, T40 | [V LV 0....... 1,102,000 |....cooeeennnns (VN (1 O [V O 24,795 |..06/15/2025 .
LLOYDS BANKING GROUP PLC Corp Note Call 4.870%
539439-AV-1 ...]02/05/26 ....cooevviiiiiiiiiiiiiiiiiieee ..02/05/2025 . [Cal | 100.0000 ..... |oeeeeeeeriiiiiiniiins ferveininnnns 200,000 |............. 200,000 |.....cccu... 200,000 |.....c....n 200,000 [.vvveveennnnnnee (VN (1 PO [V [V SO (VN 200,000 ..02/05/2026 .
MITSUBISHI UFJ FIN GRP Corp Note Call 5.541%
606822-DA-9 .. | 04/17/26 ... . |..04/17/2025 .| Call 100.0000 ...875,000 |... ... 875,000 ...875,000 .875,000 |[.. .. 875,000 |.... ..04/17/2026 .
NOMURA HOLDINGS INC Corp Note Non Cal | 5.099%
65535H-BE-8 .. |07/03/25 .cooeeiiiiiiiiiiiii ..07/03/2025 . [Maturity ...ccccooveiiiiia ornniiinniis e 800,000 |............. 800,000 |............ 800,000 |............ 800,000 |.......ceeeennnnn (VN (1 PO [V [V SO (VN 800,000 ..07/03/2025 .
NORDEA BANK ABP Corp Note Non Call 144A  0.750%
65559C-AB-7 .. | 08/28/25 ... ..08/28/2025 . [Maturity ... ...575,000 |... .. 575,000 ...571,941 . 574,590 |.. L0 ..575,000 |.... ..08/28/2025 .
TOTALENERGI
89153V-AS-8 .. |01/10/25 ...eevveeiiiiiiiiiiiiiiiiiiiiiiiee e ..01/10/2025 . [Maturity ....ccoooeeeiiiie |ooveeieiiiiiiieeeens |, 425,000 [............. 425,000 |............ 426,373 |............ 425,000 J....ooeeeennnns [V [\ PP [V [ [ 425,000 |[................ [\ [\ PP [V 5,172 ..01/10/2025 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 30,124,430 30,097,708 30,736,666 30,170,611 0 (43,465) 0 (43,465) 0 30,127,147 0 (3,371) (3,371) 620,074 XXX
MET LIFE GLOB FUNDING | Corp Note Non Call 144A
59217G-FC-8 .. |4.050% 08/25/25 ......ccoeeiieiiiiiieiiei ..08/25/2025 . [Maturity ...cccoooeiiiiiiss oeneeniniins s 1,120,000 |.......... 1,120,000 |......... 1,119,563 |......... 1,119,901 [ [V 9| (V) L1 PO 0l....... 1,120,000 |................ (VN [V (VN O 45,360 |..08/25/2025 .
NEW YORK LIFE GL Corp Note Non Call 144A  4.250%
649520-EE-9 .. ]06/09/26 ....evvvvrriiiiiiiiiiiiiiiiiiiiiii i ..06/09/2025 . | Mizuho Investor Sec Co |......vvveeeeers |oveeeeennns 100,144 ............. 100,000 ............ 100,000 |............ 100,000 J...ooeeeeeennnn 0, [0 oy O ooy [ 0., 100,000 f....vvvennnnnees [ oo, 44 44 2,469 |..06/09/2026 .
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 1,220,144 1,220,000 1,219,563 1,219,901 0 99 0 99 0 1,220,000 0 144 144 47,829 XXX
ERP OPERATING LP Corp Note Call MW 3.375%
26884A-BD-4 .. |06/01/25 ..oevvveiiiiiiiiiiiiiiiieeeeeeeeeee e ..06/01/2025 . [Maturity ... 530,000 |... 530,000 ....527,085 . 529,859 |.. 530,000 |.... ..06/01/2025 .
20444U-BK-1 ...|EQUINIX INC Corp Note Call MV 1.000% 09/15/25 . |..09/15/2025 . |Maturity 1,000,000 ,000,000 .. .998,990 |.. . 999,853 ..1,000,000 |. ..09/15/2025 .
40414L-AN-9 .. | HCP INC Corp Note Call MW 4.000% 06/01/25 ....... ..06/01/2025 . | Maturity ... ..1,000,000 |.... ,000,000 ... 991,260 . 999,565 |.. ..1,000,000 |.... ..06/01/2025 .
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 2,530,000 2,530,000 2,517,335 2,529,277 0 723 0 723 0 2,530,000 0 0 0 38,944 XXX
TRUST F/1401 Corp Note Call MW 144A  5.250%
898324-AC-2 ...]101/30/26 ....oevvviiiiiiiiiiiiiiiiiiiiiiieiiieeeeeceeeeeeeeee |l 02/24/2025 . [Cal | 100.3350 ... |oveeeeiiiiiiiiiiiiies fereiiiinnes 456,524 |............. 455,000 |............ 499,126 |............ 463,444 |................. [V AP (1,488)]..ccceeeeennnn. [V P (1,488) |..evvveennnnnns [ 461,956 |................ [ P, (6,956)|........... (6,956)]............ 15,061 |..01/30/2026 .
0269999999. Subtotal - issuer credit obligations - other issuer credit obligations (unaffiliated) 456,524 455,000 499,126 463,444 0 (1,488) 0 (1,488) 0 461,956 0 (6,956) (6,956) 15,061 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 65,493,347 65,954,578 66,972, 180 65,437,077 0 (123,043) 0 (123,043) 0 65,314,038 0 177,131 177,131 1,878,942 XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 4 65,493,347 65,954,578 66,972, 180 65,437,077 0 (123,043) 0 (123,043) 0 65,314,038 0 177,131 177,131 1,878,942 XXX
0509999998. Total - issuer credit obligations - Part 5 7,015,961 7,102,000 6,928,184 0 0 1,398 0 1,398 0 6,929,581 0 86,380 86,380 98,414 XXX
0509999999. Total - issuer credit obligations 72,509,308 73,056,578 73,900, 364 65,437,077 0 (121,645) 0 (121,645) 0 72,243,619 0 263,511 263,511 1,977,356 XXX
3620A5-A8-2 .. | GNMA Pool 719231 MBS ~ 4.500% 07/15/40 ... . |..12/01/2025 . |Paydown .... .. 2,406 |... ....2,406 ....2,857 0 . (106)]... .. (108) ... .0 ... 2,406 |.... L0 ..07/15/2040 .
3620A9-PQ-8 .. | GNMA Pool 723231 MBS ~ 4.000% 10/15/39 ..12/01/2025 . [ Paydown . 4,281 .4,2811.. 4,585 |.. L0 . (218) (218) L0 . 4,281 0 ..10/15/2039 .
3620AP-KC-8 .. | GNMA Pool 735691 MBS 4.500% 04/15/40 ... ..12/01/2025 . | Paydown ... .. 1,631)... ....1,631 .. 1,740 0. ...(68)]... .0 ... 1,631 Ol ..04/15/2040 .
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3620AR-YR-6 .. | GNMA Pool 737920 MBS ~ 4.500% 01/15/41 SPaydown ... e [0 3,026 | 3,026 |...ccuvnnnnnnns 3,226 [oeiiiiinnnnns 3157 [eeeiiiiiiien O e (18 e O e (1831) e 0 e 3,026 |oeeeveinininns [V S | I R | I A, 83(..01/15/2041 .
38380K-GF-6 .. | GNMA 2017-172 PA RMBS  3.000% 02/20/47 [Paydomn ..o e feeeeeeeenn. 43,360 | 43,360 [....cconnnnns 42,436 |oooveneeieeen O e 924 | 0 ............ 43,360 [...ccovnnninnnns 0 foeeieeeeenenen O e 0 | 649 |..02/20/2047 .
1019999999. Subtotal - asset-backed securities - fina backed securities - self-liquidating
- agency residential mortgage-backed securities - guaranteed (exempt from RBC) 0 0 XXX
3128J-28-8 .. G08784 MBS ~ 3.500% 10/01/47 . . [ Paydown .. 0. .0 ..10/01/2047 .
3128MJ-3N-8 .. 608804 MBS 3.500% 03/01/48 . | Paydown . L0 s N 0 ..03/01/2048 .
3128MJ-VZ-0 .. G08631 MBS~ 3.000% 03/01/45 .. . | Paydown ... 0. ....8,883 [.... .0 ..03/01/2045 .
3128MJ-YD-6 .. 608707 MBS~ 4.000% 05/01/46 .... . | Paydown ... 0. ...19,462 |.... 0. ..05/01/2046 .
3128MJ-23-7 .. G08761 MBS~ 3.500% 05/01/47 . . | Paydown . L0 .5,183 | 0 ..06/01/2047 .
3128MJ-2M-5 .. 608747 MBS~ 3.000% 01/01/47 . . | Paydown . L0 10,474 |. 0 ..01/01/2047 .
3128MJ-2W-3 .. G08756 MBS~ 3.000% 04/01/47 .... . | Paydown ... 0. ...21,548 |.... .0 ..04/01/2047 .
31292L-YA-7 .. C04305 MBS~ 3.000% 11/01/42 .. . | Paydown ... 0. e 2,227 ... 0. ..11/01/2042 .
3131XY-G8-6 .. ZM4723 MBS 3.500% 11/01/47 . | Paydown . L0 52,975 |. 0 ..11/01/2047 .
3131XY-WF-2 .. ZM5146 MBS~ 4.000% 12/01/47 . | Paydown . L0 .6,798 | 0 ..12/01/2047 .
3132A5-FC-4 ... 754663 MBS~ 3.500% 05/01/46 . | Paydown . L0 65,043 |. 0 ..05/01/2046 .
3132AD-TZ-1 .. 271468 MBS~ 3.000% 11/01/46 . . | Paydown . .24, . s L0 23,823 |. 0 ..11/01/2046 .
31320M-4E-2 ... SD0821 MBS 3.500% 01/01/52 . | Paydown . .215 024 |.. . 214,490 L0 ..201,281 0 ..01/01/2052 .
31320M-A8-8 .. SD0031 MBS 3.000% 08/01/46 . | Paydown . ....3,09 .. ..3,083 L0 .2,971 | 0 ..08/01/2046 .
3132DM-XN-0 .. SD0685 MBS~ 3.500% 09/01/51 . | Paydown . . 185,864 |.. . 186,002 L0 ..190,538 |. 0 ..09/01/2051 .
3132DN-IIH-2 ... SD1548 MBS~ 3.500% 08/01/52 .. [Paydown .. e o 99,754 | 99,754 [ .. 94,805 |. 0. ...99,754 |.... 0. ..08/01/2052 .
BNP Paribar
31320P-FF-0 . SD1966 MBS ~ 4.000% 11/01/52 .. .| Corp ... 597,790 0. .0 0. ..11/01/2052 .
31320P-FF-0 . SD1966 MBS ~ 4.000% 11/01/52 . | Paydown . L0 .0 0 ..11/01/2052 .
3132D0-CC-8 . SD2767 MBS 5.000% 05/01/53 . | Paydown . .. 33, . .. 34, . s L0 .0 0 ..05/01/2053 .
3132DS-UR-1 . SD5092 MBS~ 5.000% 08/01/53 . | Paydown . . 380,455 |.. .384 259 |.. . 384,222 L0 .0 0 ..08/01/2053 .
3132DU-AH-0 . SD6308 MBS 5.500% 09/01/54 . | Paydown . . 205,102 |.. .209,268 |.. . 209,233 L0 .0 0 ..09/01/2054 .
31320U-BP-1 . SD6346 MBS~ 2.500% 04/01/52 .. . | Paydown . . 250,472 (.. .222,1% |.. . 222,450 L0 .0 0 ..04/01/2052 .
3132DU-EE-3 . SD6433 MBS~ 5.500% 04/01/54 .. . | Paydown ... .. 129,79 .. 129,957 . 129,953 |.. 0. .0 ..129, 0. ..04/01/2054 .
31320U-JP-3 . SD6570 MBS~ 5.500% 10/01/54 .. . | Paydown ... 60,183 .. 60,885 |.. 0. .0 ...60,183 |.... .0 ..10/01/2054 .
31320U-TC-1 . SD6847 MBS 5.500% 10/01/54 . | Paydown . . 133,377 .. . 133,719 L0 .0 ..133,377 |. 0 ..10/01/2054 .
31320V-7D-1 . SD8092 MBS~ 3.000% 09/01/50 . | Paydown . 61,066 L0 .0 58,366 |. 0 ..09/01/2050 .
31320V-LK-9 . SD7530 MBS~ 2.500% 11/01/50 .. . | Paydown ... .. 24,073 |.. 0. .0 ...22,89 |.... 0. ..11/01/2050 .
3132DI-ER-0 . SD8244 MBS~ 4.000% 09/01/52 .. . | Paydown . s 0. .0 .0 ..09/01/2062 .
31320I-ES-8 . SD8245 MBS~ 4.500% 09/01/52 .. . | Paydown . ..335,790 .. 382,222 0. .0 0. ..09/01/2052 .
BNP Paribar Securities
31320W-F5-7 .. SD8288 MBS 5.000% 01/01/53 GO e [ el 483,334 | 493,729 ............ 477,972 O foeeeeemmee 1 e O [ 4 [0 e 478,053 |...ccvvvnnnnnnns 0 ..01/01/2053 .
31320W-F5-7 . SD8288 MBS~ 5.000% 01/01/53 .. . | Paydown . 0. .0 ..01/01/2053 .
31320W-FP-3 . SD8274 MBS~ 4.000% 12/01/52 . | Paydown . s L0 s N 0 ..12/01/2052 .
3132DI-FR-9 . SD8276 MBS~ 5.000% 12/01/52 .| Toronto Dominion Sec . 218,241 L0 ..218,280 |. 0 ..12/01/2062 .
313201-FR-9 . SD8276 MBS 5.000% 12/01/52 . | Paydown ... 15,002 L0 15,571 0 ..12/01/2052 .
31320I-GX-5 . SD8314 MBS~ 4.500% 04/01/53 .. . | Paydown . 67,113 L0 69,501 0 ..04/01/2083 .
313200-K7-7 . SD8418 MBS~ 4.500% 04/01/54 .| Toronto Dominion Sec . 649,744 L0 ..649,911 |. 0 ..04/01/2054 .
313200-K7-7 . SD8418 MBS~ 4.500% 04/01/54 . | Paydown ... 10,236 L0 10,857 |. 0 ..04/01/2054 .
3132H0-DB-5 . 013698 MBS ~ 3.000% 12/01/42 . | Paydown . ..5,822 L0 .5,655 |. 0 ..12/01/2042 .
3132H0-M4-1 . Q13979 MBS  3.000% 12/01/42 . | Paydown . ..3,914 L0 .3,803 | 0 ..12/01/2042 .
3132JA-PI-9 . 019036 MBS ~ 3.500% 06/01/43 . | Paydown . ..5,504 L0 .5,366 | 0 ..06/01/2043 .
31320L-AJ-2 . 030008 MBS~ 3.500% 12/01/44 . | Paydown . 24,431 L0 23,660 |. 0 ..12/01/2044 .
31320M-QF-1 . 031353 MBS~ 3.500% 02/01/45 . | Paydown . . 109,055 L0 ..105,359 |. 0 ..02/01/2045 .
313200-TV-4 . 034163 MBS~ 3.500% 06/01/45 . | Paydown . L0 17,205 |. 0 ..06/01/2045 .
31320R-TH-0 . 035064 MBS  3.500% 08/01/45 . | Paydown . L0 .2,269 | 0 ..08/01/2045 .
31320H-5N-1 . 044452 MBS~ 3.000% 11/01/46 .. . | Paydown . L0 10,284 |. 0 ..11/01/2046 .
3132XC-R3-1 . G67706 MBS ~ 3.500% 12/01/47 . . | Paydown . L0 44,456 |. 0 ..12/01/2047 .
3132XU-FH-3 . 051967 MBS ~ 3.500% 11/01/47 .. . | Paydown ... 0 ... 11,635 |.... .0 ..11/01/2047 .
3132Y1-YV-4 . 057923 MBS~ 4.000% 08/01/48 .. . | Paydown ... 0. e 4,236 ... 0. ..08/01/2048 .
31334X-KT-5 . QA1206 MBS  3.000% 07/01/49 .. . | Paydown . L0 674 |. 0 ..07/01/2049 .
31334Y-VF-1 . QA2414 MBS 3.000% 09/01/49 . | Paydown . L0 .8,217 ). 0 ..09/01/2049 .
31334Y-VH-7 . QA2416 MBS 3.000% 09/01/49 .. . | Paydoun ... 0. L. 2,486 ... .0 . ..09/01/2049 .
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3133A9-UL-7 .. |FHLMC Pool QB3287 MBS ~ 2.500% 08/01/50 ............ ..12/01/2025 . | Paydown 0 [V O 0 ..08/01/2050 .
3133AB-UT-5 .. |FHLMC Pool Qb5094 MBS ~ 2.500% 11/01/50 .. . |--12/01/2025 . | Paydown ... 0. .0 L2, 0. 0. ..11/01/2050 .
3133AM-SV-9 .. | FHLMC Pool QC3232 MBS ~ 3.000% 06/01/51 ..12/01/2025 . | Paydown ... L0 42 666 |. 0 L0 ..06/01/2051 .
31338G-QW-1 .. | FHLMC Pool QE6769 MBS ~ 4.500% 08/01/52 ..09/12/2025 .| Wachovia Bank . 612,037 L0 ..612,484 |. 0 14,082 ..08/01/2052 .
31338G-QW-1 .. | FHLMC Pool QE6769 MBS ~ 4.500% 08/01/52 ..09/01/2025 . | Paydown ... 57,824 L0 60,424 |. 0 L0 ..08/01/2052 .
3133KH-CP-9 ...| FHLMC Pool RA1878 MBS ~ 3.500% 12/01/49 ..12/01/2025 .| Paydown . 18,016 L0 17,379 | 0 .0 ..12/01/2049 .
3133KK-AE-9 .. | FHLMC Pool Ra3605 MBS ~ 2.500% 10/01/50 ..12/01/2025 . | Paydown . 61,452 L0 58,599 |. 0 .0 ..10/01/2050 .
3133KK-AH-2 .. | FHLMC Pool RA3608 MBS ~ 2.500% 09/01/50 ..12/01/2025 . | Paydown . 37,933 L0 36,102 |. 0 .0 ..09/01/2050 .
3133KK-D6-3 .. | FHLMC Pool RA3725 MBS ~ 2.000% 10/01/50 ..12/01/2025 . | Paydown . 55,854 L0 54,121 |. 0 .0 ..10/01/2050 .
3133KK-ND-7 .. | FHLMC Pool RA3988 MBS ~ 2.500% 11/01/50 ..12/01/2025 . | Paydown . 15,350 L0 14,603 |. 0 .0 ..11/01/2050 .
3133KM-SE-6 .. | FHLMC Pool RAS917 MBS ~ 3.000% 09/01/51 ..12/01/2025 . | Paydown . . 344,356 L0 ..323,008 |. 0 .0 ..09/01/2051 .
3133KN-F7-3 .. |FHLMC Pool RA6490 MBS ~ 3.000% 12/01/51 ..12/01/2025 . | Paydown . 69,940 L0 67,147 |. 0 .0 ..12/01/2051 .
3133KN-KX-0 .. | FHLMC Pool RA6610 MBS  3.000% 01/01/52 . ..12/01/2025 . | Paydown . 82,383 L0 80,409 |. 0 .0 ..01/01/2052 .
3136AN-GF-8 .. | FNMA FNR 2015-22 HT RMBS ~ 3.000% 04/25/45 . ..12/01/2025 .| Paydown . 11,748 L0 11,448 |. 0 .0 ..04/25/2045 .
3136B1-FP-4 .. |FNMA FNMA 2018-14 PA RMBS ~ 3.500% 04/25/47 ..12/01/2025 . | Paydown . 34,961 L0 34,652 |. 0 .0 ..04/25/2047 .
3137BG-QJ-1 .. |FHLMC FHR 4456 RMBS ~ 3.500% 05/15/44 .. ..12/01/2025 . | Paydown . 12,309 L0 11,905 |. 0 .0 ..05/15/2044 .
3137BH-YG-6 .. |FHLMC FHR 4477 RMBS ~ 3.500% 07/15/44 . ..12/01/2025 . | Paydown . 35,801 L0 34,707 |. 0 .0 ..07/15/2044 .
3137FA-MT-2 .. |FHLMC FHR 4709 EA RMBS ~ 3.000% 01/15/46 ... ..12/01/2025 . | Paydown ... .. 27,160 |.. 0. ..21,251 ... 0. 0. ..01/15/2046 .
3137FE-7K-0 .. |FHLMC FHR 4758 Z RMBS ~ 4.000% 02/15/48 ... ..12/01/2025 . | Paydown ... .. 39,007 |.. 0. 41,592 ... .0 0. ..02/15/2048 .
3137FE-S5-0 .. |FHLMC FHR 4767 LA RMBS  3.500% 08/15/46 ..12/01/2025 .| Paydown . 51,241 L0 51,404 |. 0 .0 ..08/15/2046 .
3137FE-SL-5 .. |FHLMC 4767 PA RMBS ~ 3.500% 02/15/47 ... ..12/01/2025 . | Paydown . 24,809 L0 24,569 |. 0 .0 ..02/15/2047 .
3138A2-BQ-1 .. | FNMA Pool AHO946 MBS ~ 4.000% 12/01/40 ... . |-.12/01/2025 . |Paydown .... 0. 0. 0. ..12/01/2040 .
3138A7-F6-0 .. |FNMA Pool AH5588 MBS ~ 5.000% 02/01/41 ... . |..12/01/2025 . | Paydown .... 0. .0 0. ..02/01/2041 .
3138AS-3B-6 .. | FNMA Pool AJ1693 MBS ~ 4.500% 09/01/41 ..12/01/2025 . | Paydown . L0 0 .0 ..09/01/2041 .
3138AW-EN-9 .. | FNMA Pool AJ4640 MBS ~ 4.000% 10/01/41 ..12/01/2025 . | Paydown . L0 0 .0 ..10/01/2041 .
3138EH-3V-2 .. |FNMA Pool AL1711 MBS ~ 4.500% 08/01/41 ... . |--12/01/2025 . | Paydown ... 0. 0. 0. ..08/01/2041 .
3138EH-FB-3 .. |FNMA Pool AL1061 MBS ~ 4.000% 02/01/41 ... . |-.12/01/2025 . | Paydown ... 0. .0 0. ..02/01/2041 .
3138EJ-LA-4 .. |FNMA Pool AL2120 MBS ~ 4.000% 02/01/41 ..12/01/2025 .| Paydown . L0 0 .0 ..02/01/2041 .
3138EM-Y3-9 .. | FNMA Pool AL5229 MBS ~ 5.000% 01/01/44 ..12/01/2025 . | Paydown . L0 0 .0 ..01/01/2044 .
3138EN-Y8-6 .. | FNMA Pool AL6134 MBS ~ 3.000% 09/01/43 ..12/01/2025 .| Paydown . L0 0 .0 ..09/01/2043 .
3138ER-FX-3 .. |FNMA Pool AL9181 MBS  3.000% 10/01/46 ..12/01/2025 . | Paydown . L0 0 .0 ..10/01/2046 .
3138LR-05-4 ...|FNMA Pool A01375 MBS ~ 3.500% 08/01/42 ..12/01/2025 .| Paydown . L0 0 .0 ..08/01/2042 .
3138LT-WL-8 .. | FNMA Pool A03350 MBS  4.000% 05/01/42 ..12/01/2025 . | Paydown . L0 0 .0 ..06/01/2042 .
3138LX-N7-0 .. | FNMA Pool A06713 MBS ~ 4.000% 06/01/42 ..12/01/2025 .| Paydown . L0 0 .0 ..06/01/2042 .
3138LY-HB-6 .. | FNMA Pool A07425 MBS ~ 3.500% 08/01/42 ..12/01/2025 . | Paydown . L0 0 .0 ..08/01/2042 .
3138M1-JG-4 .. |FNMA Pool A09262 MBS  3.500% 07/01/42 ..12/01/2025 .| Paydown . L0 0 .0 ..07/01/2042 .
3138MH-3J-0 .. |FNMA Pool AQ2600 MBS ~ 3.500% 12/01/42 ..12/01/2025 . | Paydown . L0 0 .0 ..12/01/2042 .
3138ML-FS-8 .. | FNMA Pool AQ4676 MBS ~ 3.500% 11/01/42 ..12/01/2025 . | Paydown . L0 0 .0 ..11/01/2042 .
3138MN-R2-8 .. | FNMA Pool AQ6804 MBS  3.500% 11/01/42 ..12/01/2025 . | Paydown . L0 0 .0 ..11/01/2042 .
3138MS-A4-1 .. | FNMA Pool AQ9926 MBS ~ 3.000% 12/01/42 ..12/01/2025 .| Paydown . L0 0 .0 ..12/01/2042 .
3138NW-XS-3 .. |FNMA Pool AR0688 MBS  3.000% 12/01/42 ..12/01/2025 . | Paydown . L0 0 .0 ..12/01/2042 .
313819-SE-1 .. | FNMA Pool AS0516 MBS ~ 3.000% 09/01/43 ..12/01/2025 . | Paydown . L0 0 .0 ..09/01/2043 .
3138WA-PE-1 .. | FNMA Pool AS1320 MBS ~ 4.000% 12/01/43 ... . |..12/01/2025 . |Paydown .... 0. .0 0. ..12/01/2043 .
3138WB-EL-5 .. | FNMA Pool AS1938 MBS ~ 5.000% 03/01/44 ... . |--12/01/2025 . |Paydown .... 0. 0. 0. ..03/01/2044 .
3138WB-UC-7 .. | FNMA Pool AS2378 MBS ~ 3.500% 05/01/44 ..12/01/2025 . | Paydown . L0 0 .0 ..06/01/2044 .
3138WID-6L-0 .. | FNMA Pool AS4474 MBS  3.000% 02/01/45 ..12/01/2025 . | Paydown . L0 0 .0 ..02/01/2045 .
3138WD-N6-4 .. | FNMA Pool AS4012 MBS ~ 3.500% 12/01/44 ... . |..12/01/2025 . |Paydown .... 0. .0 0. ..12/01/2044 .
3138IF-LC-8 .. |FNMA Pool AS5722 MBS ~ 3.500% 09/01/45 ... ..12/01/2025 . | Paydown ... 0. 0. 0. ..09/01/2045 .
3138WJ-JD-1 .. | FNMA Pool AS8359 MBS ~ 3.000% 11/01/46 ..12/01/2025 . | Paydown . L0 0 .0 ..11/01/2046 .
3138IK-3E-3 .. | FNMA Pool AS9796 MBS  3.500% 06/01/47 ..12/01/2025 . | Paydown . L0 0 .0 ..06/01/2047 .
3138WV-FU-0 .. |FNMA Pool AT7378 MBS  4.500% 10/01/43 ..12/01/2025 . | Paydown . L0 (1 099) 0 .0 ..10/01/2043 .
3138XH-7G-0 .. |FNMA Pool AV6294 MBS ~ 4.000% 12/01/43 ..12/01/2025 .| Paydown . L0 .(1,115) 0 .0 ..12/01/2043 .
3138Y3-2C-4 ...|FNMA Pool AX2570 MBS ~ 4.000% 11/01/44 ..12/01/2025 . | Paydown . L0 .(2,526) 0 .0 ..11/01/2044 .
3138YE-HD-2 .. |FNMA Pool AY1127 MBS  3.500% 04/01/45 ..12/01/2025 .| Paydown . L0 .. (859) 0 .0 ..04/01/2045 .
3138YN-MS-3 .. | FNMA Pool AYB468 MBS  4.000% 08/01/45 ..12/01/2025 .| Paydown . L0 (1 171) 0 .0 ..08/01/2045 .
3138YN-RB-5 .. | FNMA Pool AY8581 MBS  3.500% 08/01/45 ..12/01/2025 .| Paydown . L0 (183) 0 .0 ..08/01/2045 .
3138YX-TH-8 .. | FNMA Pool AZ5951 MBS ~ 4.000% 10/01/45 ..12/01/2025 . | Paydown . L0 .(1,117) 0 .0 ..10/01/2045 .
3140E0-6Q-3 .. | FNMA Pool AZ8078 MBS  3.500% 08/01/45 ... ..12/01/2025 .| Paydown ... 0. .0 .. 0. ..08/01/2045 .
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3140EB-G2-1 .. | FNMA Pool BAG516 MBS ~ 3.500% 12/01/45 ............. ..12/01/2025 . | Paydown 0 [V O 0 ..12/01/2045 .
3140EW-NT-8 .. | FNMA Pool BC2201 MBS ~ 3.500% 04/01/46 ... . |--12/01/2025 . |Paydown .... 0. .0 0. 0. ..04/01/2046 .
3140F8-LY-1 .. | FNMA Pool BD1242 MBS ~ 3.500% 06/01/46 ..12/01/2025 . | Paydown . L0 0 .0 ..06/01/2046 .
3140FB-KY-5 .. | FNMA Pool BD3910 MBS ~ 3.000% 08/01/46 ..12/01/2025 . | Paydown . L0 0 .0 ..08/01/2046 .
3140H1-WJ-5 .. | FNMA Pool BJ0648 MBS ~ 3.500% 03/01/48 ..12/01/2025 . | Paydown . L0 0 .0 ..03/01/2048 .
3140J8-VQ-3 .. |FNMA Pool BM4222 MBS ~ 3.000% 01/01/44 ..12/01/2025 .| Paydown . L0 0 .0 ..01/01/2044 .
3140J9-SN-2 ...|FNMA Pool BM5024 MBS ~ 3.000% 11/01/48 ..12/01/2025 . | Paydown . L0 0 .0 ..11/01/2048 .
3140JA-PG-7 .. | FNMA Pool BM5822 MBS ~ 3.000% 11/01/48 ..12/01/2025 . | Paydown . L0 0 .0 ..11/01/2048 .
3140KE-HY-7 .. | FNMA Pool BP6546 MBS ~ 3.000% 08/01/50 ..12/01/2025 . | Paydown . L0 0 .0 ..08/01/2050 .
3140KL-DM-1 .. | FNMA Pool BQ1007 MBS  3.000% 07/01/51 ..12/01/2025 . | Paydown . L0 0 .0 ..07/01/2051 .
3140KR-Q7-7 .. | FNMA Pool BQ5877 MBS ~ 2.500% 11/01/50 ..12/01/2025 . | Paydown . L0 0 .0 ..11/01/2050 .
3140KT-DP-7 .. | FNMA Pool BQ7309 MBS ~ 2.500% 11/01/50 ..12/01/2025 . | Paydown . L0 0 .0 ..11/01/2050 .
3140LQ-AJ-9 .. |FNMA Pool BT1808 MBS  2.500% 06/01/51 ..12/01/2025 . | Paydown . L0 0 .0 ..06/01/2051 .
3140M6-QM-8 .. | FNMA Pool BU4959 MBS  5.500% 09/01/54 ..12/01/2025 .| Paydown . . 385,727 L0 0 .0 ..09/01/2054 .
314008-KG-9 .. | FNMA Pool CA1194 MBS  4.000% 02/01/48 ..12/01/2025 . | Paydown . 46,416 L0 0 .0 ..02/01/2048 .
31400A-AJ-9 .. |FNMA Pool CA2708 MBS ~ 4.000% 05/01/48 ..12/01/2025 . | Paydown . 12,939 L0 0 .0 ..05/01/2048 .
3140QC-4B-9 ...|FNMA Pool FM2963 MBS ~ 3.000% 02/01/50 ..12/01/2025 . | Paydown . 35,377 L0 0 .0 ..02/01/2050 .
3140QE-D9-0 .. | FNMA Pool CA6427 MBS ~ 3.000% 07/01/50 ... . |--12/01/2025 . |Paydown .... .. 59,503 |.. 0. 0. 0. ..07/01/2050 .
3140QE-DS-8 .. |FNMA Pool CA6412 MBS ~ 2.500% 07/01/50 ... . |..12/01/2025 . | Paydown .... .. 64,876 |.. 0. .0 0. ..07/01/2050 .
3140QE-LU-4 .. |FNMA Pool CA6638 MBS ~ 2.500% 08/01/50 ..12/01/2025 .| Paydown . 50,888 L0 0 .0 ..08/01/2050 .
3140QE-XQ-0 .. |FNMA Pool CA6986 MBS ~ 2.000% 09/01/50 ..12/01/2025 . | Paydown . 50,693 L0 0 .0 ..09/01/2050 .
31400F-5F-2 .. | FNMA Pool CA8045 MBS ~ 2.500% 12/01/50 ... . |--12/01/2025 . |Paydown .... .. 63,612 |.. 0. 0. 0. ..12/01/2050 .
3140QF-A2-5 .. |FNMA Pool CA7224 MBS ~ 2.000% 10/01/50 ... . |..12/01/2025 . | Paydown .... ...49,5965 |.. 0. .0 0. ..10/01/2050 .
31400F-A3-3 .. |FNMA Pool CA7225 MBS ~ 2.000% 10/01/50 ..12/01/2025 . | Paydown . 38,546 L0 0 .0 ..10/01/2050 .
3140QF-S2-6 .. | FNMA Pool CA7725 MBS ~ 2.500% 11/01/50 ..12/01/2025 . | Paydown . 56,419 L0 0 .0 ..11/01/2050 .
31400F-S4-2 ...|FNMA Pool CA7738 MBS ~ 2.500% 11/01/50 ... . |--12/01/2025 . |Paydown .... .. 63,084 |.. 0. 0. 0. ..11/01/2050 .
31400G-A9-8 .. | FNMA Pool CA8131 MBS ~ 2.500% 12/01/50 ... . |..12/01/2025 . | Paydown .... .. 72,527 |.. 0. .0 0. ..12/01/2050 .
31400G-AU-1 .. |FNMA Pool CA8118 MBS ~ 2.000% 12/01/50 ..12/01/2025 .| Paydown . .17, .. .. 80, .. 80,514 L0 0 .0 ..12/01/2050 .
3140QG-ED-5 .. |FNMA Pool CA8231 MBS ~ 2.500% 12/01/50 ..12/01/2025 . | Paydown . . 103,523 |.. .110 260 |.. . 109,695 L0 0 .0 ..12/01/2050 .
31400G-PL-5 .. | FNMA Pool CA8526 MBS ~ 2.500% 01/01/51 ..12/01/2025 .| Paydown . .. 40,709 |.. L 42,732 |.. 42,555 L0 0 .0 ..01/01/2051 .
31400G-RW-9 .. | FNMA Pool CA8600 MBS  2.500% 01/01/51 ..12/01/2025 . | Paydown . . 102,251 |.. .105,830 |.. . 105,634 L0 0 .0 ..01/01/2051 .
31400K-5J-3 ...| FNMA Pool CB0281 MBS ~ 3.000% 06/01/51 ..12/01/2025 .| Paydown . 43,198 L0 0 .0 ..06/01/2051 .
31400K-F4-5 .. | FNMA Pool CB0186 MBS  3.000% 04/01/51 ..12/01/2025 . | Paydown . 87,835 L0 0 .0 ..04/01/2051 .
31400K-GB-8 .. | FNMA Pool CBO193 MBS ~ 3.000% 04/01/51 ..12/01/2025 .| Paydown . 95,487 L0 0 .0 ..04/01/2051 .
31400K-NP-9 ...| FNMA Pool CB0397 MBS ~ 3.000% 05/01/51 ..12/01/2025 . | Paydown . 63,586 L0 0 .0 ..06/01/2051 .
31400K-ZA-9 .. | FNMA Pool CBO736 MBS ~ 3.000% 06/01/51 ..12/01/2025 .| Paydown . 51,258 L0 0 .0 ..06/01/2051 .
3140QL-D2-9 ...|FNMA Pool CB1020 MBS  2.000% 07/01/51 ..12/01/2025 . | Paydown . 37,119 L0 0 .0 ..07/01/2051 .
3140QL-MX-1 .. | FNMA Pool CB1273 MBS ~ 2.000% 08/01/51 ..12/01/2025 . | Paydown . .42, .. .37, .. 37,341 L0 0 .0 ..08/01/2051 .
3140QM-T5-3 .. |FNMA Pool CB2371 MBS ~ 2.500% 12/01/51 ..12/01/2025 . | Paydown . .369 145 .. .316 888 |.. . 317,170 L0 0 .0 ..12/01/2051 .
3140QM-VQ-4 .. | FNMA Pool CB2422 MBS ~ 3.000% 12/01/51 ..12/01/2025 .| Paydown . . 113,386 |.. 117,940 |.. . 117,699 L0 0 .0 ..12/01/2051 .
3140QN-DL-3 ...| FNMA Pool CB2806 MBS ~ 2.500% 02/01/52 ..12/01/2025 . | Paydown . 197,371 (.. . 164,219 |.. . 164,479 L0 0 .0 ..02/01/2062 .
31400N-YJ-5 ...| FNMA Pool CB3412 MBS ~ 3.500% 04/01/52 ..12/01/2025 . | Paydown . L0 0 .0 ..04/01/2052 .
3140QP-JA-6 .. |FNMA Pool CB3856 MBS ~ 4.000% 06/01/52 ... . |..12/01/2025 . | Paydown .... 0. .0 0. ..06/01/2052 .
31400P-JJ-7 ...|FNMA Pool CB3864 MBS ~ 4.500% 06/01/52 ... . |--12/01/2025 . |Paydown .... 0. 0. 0. ..06/01/2052 .
3140Q0-N2-7 ...| FNMA Pool CB4908 MBS ~ 5.500% 10/01/52 ..12/01/2025 . | Paydown . L0 0 .0 ..10/01/2052 .
3140X4-D8-6 .. | FNMA Pool FM1026 MBS  3.500% 02/01/48 ..12/01/2025 . | Paydown . L0 0 .0 ..02/01/2048 .
3140X4-DF-0 .. |FNMA Pool FM1001 MBS  3.500% 11/01/48 ... . |-.12/01/2025 . | Paydown ... 0. .0 0. ..11/01/2048 .
3140X4-PB-6 .. |FNMA Pool FM1317 MBS ~ 4.000% 10/01/48 ... . |--12/01/2025 . | Paydown ... 0. 0. 0. ..10/01/2048 .
3140X4-TQ-9 .. |FNMA Pool FM1458 MBS ~ 4.500% 04/01/49 ..12/01/2025 . | Paydown . L0 0 .0 ..04/01/2049 .
3140X4-VZ-6 .. |FNMA Pool FM1531 MBS  3.500% 03/01/48 ..12/01/2025 . | Paydown . L0 0 .0 ..03/01/2048 .
3140X5-WX-7 .. |FNMA Pool FM2461 MBS ~ 3.500% 03/01/50 ..12/01/2025 . | Paydown . L0 0 .0 ..03/01/2050 .
3140X6-JH-5 .. | FNMA Pool FM2963 MBS ~ 3.000% 02/01/50 ..12/01/2025 .| Paydown . L0 0 .0 ..02/01/2050 .
3140X8-3G-0 .. | FNMA Pool FM5298 MBS ~ 3.500% 10/01/50 ..12/01/2025 . | Paydown . L0 0 .0 ..10/01/2050 .
3140X8-EE-3 .. | FNMA Pool FM4632 MBS ~ 2.000% 10/01/50 ..12/01/2025 .| Paydown . L0 0 .0 ..10/01/2050 .
3140X8-N5-2 .. |FNMA Pool FM4911 MBS ~ 2.500% 11/01/50 ..12/01/2025 .| Paydown . . . L0 0 .0 ..11/01/2050 .
3140XC-6B-9 .. | FNMA Pool FMB965 MBS ~ 2.500% 10/01/51 ..12/01/2025 .| Paydown . . 152,763 |.. . 159,231 |.. .158 909 L0 0 .0 ..10/01/2051 .
3140XC-N6-1 .. | FNMA Pool FM8512 MBS ~ 2.500% 08/01/51 ..12/01/2025 . | Paydown . . 218,495 |.. 231,195 |.. . 230,368 L0 0 .0 ..08/01/2051 .
3140XC-ZA-9 .. | FNMA Pool FMB836 MBS  3.000% 11/01/50 ... ..12/01/2025 .| Paydown ... .. 38,761 |.. 0. ...(1,680) ... .0 .. 0. ..11/01/2050 .
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3140XD-AQ-9 .. | FNMA Pool FM9014 MBS  2.000% 09/01/61 ............. ..12/01/2025 . [ Paydown 0 ..09/01/2051 .
3140XE-AT-1 .. | FNMA Pool FM9917 MBS ~ 3.000% 12/01/51 ... .. [..12/01/2025 .|Paydown .... 0. .0 L0 ..12/01/2051 .
3140XF-V3-2 .. | FNMA Pool FS0633 MBS  3.000% 02/01/52 ..12/01/2025 . [Paydown . L0 0 ..02/01/2052 .
3140XJ-AE-3 .. |FNMA Pool FS2704 MBS ~ 3.500% 08/01/52 ..12/01/2025 . [Paydown . L0 0 ..08/01/2052 .
3140XJ-D9-1 .. | FNMA Pool FS2827 MBS ~ 4.000% 09/01/52 ..12/01/2025 . [Paydown . L0 0 ..09/01/2052 .
3140XK-UN-8 .. | FNMA Pool FS4196 MBS ~ 4.500% 10/01/50 ..12/01/2025 . [ Paydown . L0 0 ..10/01/2050 .
3140XL-JH-2 .. |FNMA Pool FS4763 MBS ~ 2.500% 06/01/51 ..12/01/2025 . [Paydown . L0 . K 0 ..06/01/2051 .
3140XQ-5M-5 .. | FNMA Pool FS8951 MBS  3.000% 06/01/52 ..12/01/2025 . [Paydown . L0 536 218 |. 0 ..06/01/2052 .
31416V-Y6-5 .. | FNMA Pool ABO732 MBS ~ 4.000% 06/01/39 ..12/01/2025 . [Paydown . L0 3,548 |. 0 ..06/01/2039 .
31417A-42-9 .. |FNMA Pool AB4439 MBS ~ 3.500% 02/01/42 ..12/01/2025 . [Paydown . L0 .2,328 | 0 ..02/01/2042 .
31417A-QE-2 .. | FNMA Pool AB4052 MBS ~ 4.000% 12/01/41 ..12/01/2025 . [Paydown . L0 11,268 |. 0 ..12/01/2041 .
31417G-AS-5 .. | FNMA Pool AB9016 MBS ~ 3.000% 04/01/43 ..12/01/2025 . [Paydown . L0 34,557 |. 0 ..04/01/2043 .
31418C-4G-6 .. |FNMA Pool MA3522 MBS ~ 4.500% 11/01/48 ..12/01/2025 . [Paydown . L0 .4,929 |. 0 ..11/01/2048 .
31418C-S4-7 .. | FNMA Pool MA3238 MBS ~ 3.500% 01/01/48 ..12/01/2025 . [ Paydown . L0 26,638 |. 0 ..01/01/2048 .
31418C-ZJ-6 .. |FNMA Pool MA3444 MBS ~ 4.500% 08/01/48 ..12/01/2025 . [Paydown . L0 . 4,589 |. 0 ..08/01/2048 .
31418D-2N-1 .. | FNMA Pool MA4380 MBS  3.000% 07/01/51 ..12/01/2025 . [Paydown . L0 56,973 |. 0 ..07/01/2051 .
31418D-CB-6 .. | FNMA Pool MA3665 MBS ~ 4.500% 05/01/49 ..12/01/2025 . [Paydown . L0 .6,897 |. 0 ..05/01/2049 .
31418D-FT-4 .. |FNMA Pool MA3777 MBS ~ 4.500% 09/01/49 ... . [-.12/01/2025 . |Paydown .... 0. ... 14,082 |.... L0 ..09/01/2049 .
31418D-J0-6 .. |FNMA Pool MA3870 MBS ~ 2.500% 11/01/49 ... . [-.12/01/2025 . |Paydown .... L0 ...29,764 |.... L0 ..11/01/2049 .
31418D-RT-1 .. | FNMA Pool MA4097 MBS  3.000% 08/01/50 ..12/01/2025 . [Paydown . L0 57,717 |. 0 ..08/01/2050 .
31418D-YB-2 .. | FNMA Pool MA4305 MBS ~ 2.000% 04/01/51 ..12/01/2025 . [Paydown . L0 0 ..04/01/2051 .
31418E-D8-0 .. | FNMA Pool MA4626 MBS ~ 4.000% 06/01/52 ... . [-.12/01/2025 . |Paydown .... 0. L0 ..06/01/2052 .
31418E-HJ-2 .. |FNMA Pool MA4732 MBS ~ 4.000% 09/01/52 ... . |-.12/01/2025 . | Paydown L0 L0 ..09/01/2052 .
31418E-U7-3 .. | FNMA Pool MA5105 MBS  4.500% 08/01/53 ..09/12/2025 . | Wachovia Bank L0 0 ..08/01/2053 .
31418E-U7-3 .. | FNMA Pool MA5105 MBS ~ 4.500% 08/01/53 ..09/01/2025 . Paydown ... L0 0 ..08/01/2063 .
31418V-CB-6 .. | FNMA Pool AD7265 MBS ~ 4.000% 07/01/25 . .. [..07/01/2025 .|Paydown .... 0. L0 ..07/01/2025 .
35563P-JK-6 ...| FHLMC 2019-1 M55D RMBS  4.000% 07/25/58 .......... ..12/01/2025 . | Paydown 0 0 ..07/25/2058 .
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 14,165,387 (34,929) 0 (34,929) 14,115,228 303,913 XXX
FHLMC FRESB 2019-SB64 A10F CMBS ~ 2.710% 05/25/29
3020BD-AF—6 . [ e ..12/01/2025 . | Paydown ..05/25/2029 .
3136AS-4R-4 ...|FNMA FNA 2016-M7 A2 CMBS  2.499% 09/25/26 . . [-.12/01/2025 . |Paydown .... ..09/25/2026 .
3137BP-VM-8 .. |FHLMC FHMS K152 A1 CMBS  2.830% 05/25/30 . ..12/01/2025 . | Paydown ... ..05/25/2030 .
1049999999. Subtotal - asset-backed securltles flnancial asset-backed securities - self- I|qU|dat|ng
- agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from
RBC) 47,836 (428) 0 (428) 47,836 729 XXX
Credit Suisse Mortgage Trust CSMC 2022-NOM! A1 RMBS
126416-AA-4 .. | 144A  2.265% 11/25/66 .......evvvrvvvnennnnnnnnnnnnnnns .. 12/01/2025 . [Paydown ........ccevvvvviiisooriiiniiiiiiininns o, 27,863 |.ooeeeeeeeenn 27,863 | 27,863 | 27,856 [ O e (30 PO [V [ SN | I A, 27,863 |ooeeeeeiieeeennn 0 et 0 0 355 |..11/25/2066 .
Ellington Financial Mtge Trust EFMT 2022-1 A1 RMBS
31573C-AA-3 .. | 144A  2.206% 01/25/67 .....evvvvvrrnrnninnniinniinnnnnns .. 12/01/2025 . [Paydown ........ccevvvvvviisfoniiiniiiiniininns o, 89,553 [...uvvvnnnnnnn89,563 [..eeennnnll. . 89,551 |l 89,534 |0 [, LT PO, (VN LS SR | I 89,553 [.evvvvevennnnnn O e 0 el 0 e 1,102 |..01/25/2067 .
ELLINGTON FINANCIAL MTGE TR EFMT 20201-1 A1 RMBS
31574X-AA-6 .. | 144A  0.797% 02/25/66 .........evvvrrrrrnnnnnnnnnnnnnns .. 12/01/2025 . [Paydown ........ceevvvvvviisoornininniniiiiinns o, 6,254 [ 6,254 6,254 6,254 | 0 [ L O [V Tl 0 [, 6,254 |.oooiiiiiiieena 0 [ O o 0 e 24 (..02/25/2066 .
MFRA Trust MFRA 2021-NOM1 A1 RMBS 144A  1.153%
55283F-AA-6 .. |04/25/65 ......ooooiiiiiii .. 12/25/2025 . [Paydown .........coeevvviiis]oiiiiiiiiiiniis e 5,202 [ 5,202 5,202 5,202 | 0 [ (1 PO [V [V S | I A 5,202 [oeeeeeiiiiiennnn 0 [ 0 e 0 23 [..04/25/2065 .
Woodward Capital Management RCKT 2022-1 A5 RMBS
T4938F-AE-8 .. | 144A  2.500% 01/25/52 ....cooevvieiiiiiiiiiiii, .. 12/01/2025 . [Paydown ........ccevvvvviiisooriiiniiiiiiininns o, 52,438 |..evvvvnnnnnnn 52,438 [ounnnnnnnn 52,225 [ 52,242 |0 [ LS P [V 196 [ 0 [ 52,438 |.evveevernnnnnn 0 | 0 [t 0 e 668 |..01/25/2052 .
Starvest Emerging Markets CBO STAR 2020-INV1 A1
85573E-AA-5 .. |RMBS 144A  1.027% 11/25/55 ......evvvvnnnnninnnnnnnne .. 12/01/2025 . [Paydown ........ccevvvvvviisfoniiiniiiiniininns o, 14,890 ... 14,890 |ooeeeeennn 14,889 [ 14,885 [ O e L P [V L2 S | I A, 14,890 |oooeeeeeeeeen O e 0 [ 0 e 85 |..11/25/2085 .
STARWOOD RESIDENTIAL MORTGAGE STAR 2021-1 A1 RMBS
85573G-AA-0 .. | 144A  1.219% 05/25/65 .......ccoovviiiiiiiiiiiiiinnn., .. 12/01/2025 . |Paydown ......ocevvvevieiins]onniiiiiiiiieeieeens |, 39,372 |...............39,372............. 39,372 |..............30,359 |............. . O [, L P [ P LT Y | | A, 39,372 [ovvveevennnnnnn O v 0 o 0 e 241 |..05/25/2065 .
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency residential mortgage-backed securities (unaffiliated) 235,572 239 0 239 235,572 2,498 XXX
BSREP Commercial Mortgage BSREP 2021-DC A CMBS 144A
05591U-AA-5 .. 14.815% 08/15/38 ....eevvvvvvriniiiiiiiiiiiiiiiiiiiiiiiieeens | 02/15/2025 . | Paydown ......coevvvveeiieis]onniiiiiiiiieiiieees | 61,653 |.............. 61,653 ]............. 61,653 |............. 61,653 |.....coovvenen O fooeiiiiiiinnnns [\ P [ [ R | I A 61,653 |....ooooeeeeen O o 0 | 0 i, 575 |..08/15/2038 .
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BX Trust BX 2021-SOAR A CMBS 144A  4.535%
056081-AA-2 .. |06/15/38 ....eevveeiiiiiiiiiiiiiiiiiicieceeceeeeeeeeee e ..10/15/2025 . [Paydown ........ccevvvvvviisforniniiiiiiiiniins o, 298,001 [..ovvvenneee 208,001 |............ 208,091 [o.eeveeneeee 208,091 |..ooeeeiieis (VN (1 PO [V F (I SO [N . 208,091 [oeeeiiinnnnnee (VN (V1 O [V O 12,838 [..06/15/2038 .
BX Trust BX 2022-CLS A CMBS 144A  5.760% 10/13/27
05609K-AA=9 .. | +errrrrrrrririiiiiiiiiirir ..03/27/2025 . [CitiGroup ..eeevvvvvvvevens oovvenieeiiiiieeenens o, 660,259 [............. 654,000 |............ 652,364 |............ 652,517 |l [V 7 [ (VN 7 | [N . 652,535 |....ooviiiinnnns (VN F, 7,724 |............ 7724 |l 12,243 |..10/13/2027 .
CFCRE Commercial CFCRE 2016-C4 A4 CMBS ~ 3.283%
12531Y-AN-8 .. | 05/10/58 ....evvveriiiiiiiiiiiiiii e ..12/01/2025 . [Paydown ........coevvvvvviisfoonninniiiiininiins e 860,401 |............. 860,401 |......c... 937,064 |............ 877,914 [oeeeiiiinnnnnee [V A (17,513)}c e [V F, (17,513) |oeeeeeeeeees (VN 860,401 |.......ooeeel (VN (1 O [V O 26,665 |..05/10/2058 .
COMM MORTGAGE TR COMM 2015-CR23 A4 CMBS  3.497%
12593A-BA-2 .. | 05/10/48 ......evvvmmiiiiiiiiiiiiii s ..03/01/2025 . [Paydown ........ccevvvvviinsfoornriiiiniininninns o, 485,000 [...evvennnens 485,000 |............ 496,405 |............ 484,810 [oovvvevnennnnnnee [V F, 190 [oeveiiiiiiiiiees [V 190 [ [N . 485,000 |..oooeeeeeenns (VN (1 O [V O 2,223 |..05/10/2048 .
COMM MORTGAGE TR COMM 2015-CR24 A5 CMBS ~ 3.696%
12593J-BF-2 .| 08/10/48 ... ..07/01/2025 . [Paydown ........coevvvvvvinsoorrnninniiininiinnns |, 225,000 [.eevveennnes 225,000 |..cceennnns 227,936 |...vvvenneee 225,026 |..coooeeeeennnnn [V F, ()] [V (23 ) T [N . 225,000 [..eovenennnnnnee (VN (1 O [V O 4,284 ..08/10/2048 .
COMM Mor tgage Tr COMM 2015-CR26 A4 CMBS ~ 3.630%
125930-BE-9 ... 10710748 ... .. 1070172025 . [Paydown .......ccevvvvveveisfoonnnniiiiiininins ol 605,000 |............. 605,000 |............ 578,271 |............ 598,499 [.....vvnnnnnnnne (VN F 6,501 |..ooooeeeiiins [V F 6,501 |oeevvveinnnnnnns (VN 605,000 |....ooeeeiennns (VN (V1 O [V O 14,624 |..10/10/2048 .
COMM Mor tgage Tr COMM 2020-SBX A CMBS 144A
12598E-AA-0 .. | 1.670% 01/10/38 .ooooevieiiiiiiiiiiiiiiii ..09/01/2025 . [Paydown ........ccevvvvvvinsfoorriiiiiniininninnns o 800,000 |............. 800,000 |............ 823,989 [............ 804,692 |.......ceeeen [V F, (4,692)[....cevvnnnnnnne (VN F [:72 ) R, (VN 800,000 |.....cevvrrnnns (VN (1 O [V O 10,020 |..01/10/2038 .
CSAIL COMMERCIAL CSAIL 2015-C1 A4 CMBS  3.505%
126281-AZ-7 .. | 04/15/50 ....evvvvriiniiiiiiiiiiiiiiiiiniiiieeeaeaees ..03/01/2025 . [Paydown ........ccevvvvviiisfooriiiiiiiiiniininnns o, 198,882 |............. 198,882 |............ 210,216 |............ 198,700 |.....vvvnnnnnnnee [V F, L I PO [V 181 [ [N . 198,882 |.....covveeenns (VN (1 O [V O 673 |..04/15/2050 .
CSAIL COMMERCIAL MORTGAGE TR CSAIL 2016-C5 A5 CMBS
12636L-AY-6 .. |3.757% 11/15/25 ..evvvviriiiiiiiiiiiiiiiiiiiiine ..10/01/2025 . [Paydown ........ccvvvvvevensoorenniiiiiniiininns o, 1,500,000 |.......... 1,500,000 |......... 1,513,020 |......... 1,499,601 |.ooevvviieninnns [V F, 399 [ [V 399 |, 0....... 1,500,000 |.....cceeennns (VN (1 O [V O 40,161 |.. 11/15/2025 .
COMM MORTGAGE TR COMM 2015-LC19 A4 CMBS ~ 3.183%
200474-BC-7 .. | 02/10/48 .....oevveiiiiiiiiiiiiiiiiiieeeeeee s ..01/01/2025 . [Paydown .......coevvvvvvviisoorniiiiiniiiins |, 317,919 [ 317,919 ]............ 306,246 |............ 317,919 |l (VN (1 PO [V [V SO [N 317,919 [ (VN (1 O [V O 819..02/10/2048 .
GS MORTGAGE SECU GSMS 2016-GS2 AAB CMBS ~ 2.922%
36252T-AS-4 ...|05/10/49 ...ooovviiiiiiiiiiiiiii ..12/01/2025 . [Paydown ........coevvvvvviisfooniinninniiiiins e, 222,684 |............. 222,684 |............ 216,847 |............ 221,957 |ooeeeiieiiis [V F, Y [V [ [N . 202,684 |....oevnnnnnnnee (VN (1 O [V 3,263 |..05/10/2049 .
JP MORGAN CHASE JPMCC 2015-JP1 A4 CMBS  3.650%
46590K-AD-6 .. |01/15/49 ...oooviiiiiiiiiiiii ..09/01/2025 . [Paydown ........ccevvvvvviisfoorriiininiininninnns o, 157,655 | 157,655 | 162,563 |............ 157,761 [oeeeiinniinnee [V F, [QI05)] A [V F (106) [.evvvvvvvnnnnnns [N . 157,655 |....oooeeeeinns (VN (1 O [V 3,754 |..01/15/2049 .

JPMBB COMMERCIAL JPMBB 2014-C24 AS CMBS ~ 3.639%
46643G-AE-0 .. | 11/15/47 ...
JPMBB COMMERCIAL JPMBB 2015-C33 A4 CMBS
46645J-AD-4 ...| 12/15/48 ...t .. 11/01/2025 . |Paydown ........cccoeeeeei o 350,000 |............. 350,000 |......veenns 354,708 |............ 350,005 |...eeniniennn. [V R (2] R [V R, (1) R [\ 350,000 |..evveeieennnns (O R (L R [V PRI 10,018 |..12/15/2048 .
JPMBB COMMERCIAL JPMBB 2016-C1 AS CMBS ~ 3.576%
46645L-AY-3 .. | 03/15/49 ...
ONE PARK MOR
682413-AA-7 .. | 4.565% 03/15/36
WELLS FARGO COMM WFCM 2015-C28 A4 CMBS ~ 3.540%
94989J-AZ-9 ...| 05/15/48 ... ..04/01/2025 . | Paydon ...

.. 11/15/2047 .

..12/01/2025 . |Paydown .... 15,925 |... ...15,925 .. 15,910 |.. ..15,925 |....

..03/15/2049 .

..12/01/2025 . |Paydown .... ...87,347 |... .. 87,478 |..

...87,347 |....

..00/25/2025 . | Deutsche Bank ............ | i, 788,813 |............. 800,000 |............ 800,000 |............ 800,000 |...uvvvreeannnnns (VN R (LN R, [V R [\ U 0 foeennnn. 800,000 |.....eveeennnn. 0 foueenes (11,188))......... (11,188)]..eeeeees 32,562 |..03/15/2036 .

..05/15/2048 .

0.

..1,500,000 |.......... 1,500,000

..1,497,962 |.. ..1,500,000 |....

1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng

- non-agency commercial mortgage-backed securities (unaffiliated) 9,134,629 9,139,557 9,243,980 9,150,585 0 (12,495) 0 (12,495) 0 9,138,002 0 (3,464) (3,464), 195,618 XXX
ASSURANT CLO ASRNT 2018-1A A CLO 144A  5.186%
04623T-AA-3 .. [04/20/31 ...eoeiiie e ..10/20/2025 . | Paydomn ......eeueeeeeeees [eeeeeieeeieeee e 242,027 [eveenene 242,027 |- 242,136 |ovvneee 249,116 [oveereeeeee (L) [ER010)] [(J) (7,090) |+veeeeeeenn (L I 242,027 |oveeeeeeaeennns (L T, (L (| A 8,350 |..04/20/2031 .

Battalion CLO LTD BATLN 2018-12A A1 CLO 144A
07133R-AA-3 .. | 5.183% 05/17/31
Benefit Street Partners
08180X-AN-2 .. | 144A  5.243% 01/20/31
CIFC Funding Ltd CIFC 2013-2AA1L2 CLO 144A
12549B-AY-4 .. [5.146% 10/18/30
CIFC Funding Ltd CIF

..02/26/2025 . |Paydown ... ... 174,339 ... .. 174,339 .. 174,567 . 174,400 |.. -..(70)f... ..174,339 |.... .. 0 ... , ..05/17/2031 .

..08/07/2025 . |Paydown .........ccoeeeeee e 222,088 |............. 222,088 |............ 222,199 |..eeniens 231,207 |ooiiie 0 fiiannes (9,209)]..cevvieennnnes 0 foieeannns (9,209) |-uevriiennnns [\ S 222,088 |..oeeeeennnnenns (O R (L R [V PO 7,217 ]..01/20/2031 .

0. ..10/18/2030 .

..12/11/2025 . |Paydown .... ...138,677 |... .. 138,677 .. 138,677 . 138,677 |.. .. 138,677 |....

125521-AC-2 ...[5.107% 04/24/31 ...oooiiiiiiiiiiieiee e ..03/27/2025 . |Paydown ........ccceveeeees forneiiniii e 324,513 |.ocos 324,513 |............ 324,708 |............ 334,991 [ (I R (10,478) 324,513 | (I R (1N (1 PO 7,381 ..04/24/2031 .
Carlyle Global Market Strategi CGMS 2014-5A A1RR

14311A-AS-1 .. [CLO 144A  5.306% 07/15/31 ...oovveeiiiiiiiieiis ..08/15/2025 . |Paydown ........cccuveeeees forneiniini e 424,804 |............. 424,804 |............ 423,869 |............ 443,312 | (I R (18,509)]...cceeeeenenes [ (18,509) |- 0 foeeiannne 424,804 |......oceeeeees (I R (1N [0 PO 16,458 |..07/15/2031 .
Carlyle Global Market Strategi CGMS 2014-3RA A1A

14315L-AA-2 .. [CLO 144A  5.170% 07/27/31 ..coeeiiiiiiiiieeee ..07/11/2025 . |Paydown ........cccuveeeeees founeenniii e 421,409 |............. 421,409 |............ 421,400 |............ 421,409 | (U R (1N (O TR (I AU 0 foeeiannne 421,409 |......occeeeeees (I R (1N [0 PO 12,348 |..07/27/2031 .
Cedar Funding Ltd CEDF 2016-5A A1R CLO 144A

15032A-AN-7 .. [5.243% 07/17/31 ..eeveiiiiiiiiie e .. 10/17/2025 . [Paydown ......ccccueeeeerensforreiiiiiiiiiiii [ 724 . 724 |............. 71,401 | 71,625 [ooeeeiiiiiiens [N 99 [oeiieiiiiiies (U R 99 | (I O 724 | (0 R [\ (I8 PO 2,374 (..07/17/2031 .
Gulf Stream Meridian 1 Ltd GSM 2021-6A A1 CLO 144A

402566-AA-9 .. |5.356% 01/15/37 ..oooeiiiiiiiieeiiieee e ..01/15/2025 . [Paydown .......ccceeeeeeriifooeeiiiiiiiiiis e 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |....ooveernnnnen (U R [\ (O R (I IO 0f...... 1,000,000 |...cevveennnnne (I (1 [0 PO 15,608 |..01/15/2037 .

Neuberger Berman CLO Ltd NEUB 2019-33A AR CLO 144A
64132T-AJ-2 .. |5.285% 10/16/33 ...oiouuieeieeiiiiiiiee e ..03/28/2025 . [Paydown .........ccoeeeeeeefoniiiiiiiiiii o, 250,000 |............. 250,000 ]............ 250,000 |............ 250,000 [....ccoueeenns [ R [\ P [ T [\ PPN [\l 250,000 [...ooeeennnnnnns [\ T [\ P [ PPN 6,606 |.. 10/16/2033 .
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OHA Loan Funding Ltd OHALF 2015-1A AR3 CLO 144A
67109B-DC-5 .. |5.296% 01/19/37 eeeeeeeeeeee e ..09/10/2025 .| Paydown ....euereeemnnnies foeeenniee e e 500,000 [-eeeevnnnnnns 500,000 [...eeenee 500,000 |...ccvnnnnnn 500,000 [..ceeeeernnnnnnns [ [V [ [V O [V PO 500,000 |eeveuueeaennns [V [V [V AU 26,083 |..01/19/2037 .
RR Ltd RRAM 2021-19A A1 CLO 144A  5.306% 10/15/35
TABBA-AA-T L. | eeeeiiiiiii e ..04/03/2025 .| Paydown .....ueeeeeemnnnies foeeenne s e 550,000 |............. 550,000 |............ 550,000 |..ccevnnnnns 550,000 [.oeveeeeennnnnnns [ [V [ [V O (VN PO 550,000 |eeveuneeaannns [V [V [V AU 15,311 [..10/15/2035 .
Sixth Street CLO LTD. SIXST 2021-20A A1 CLO 144A
830120-AA-2 .. |5.306% 10/20/34 .....niieeeeniiie e e ..07/08/2025 .| Paydown .eeeeeeeieeiinnnnnsoerrnnnneereinines fonineaeens 400,000 [-eevvvnnnnnns 400,000 [......ccn.. 400,000 [...cevennnns 400,000 [....cevvinnnnnnns (U [ (U [ PP [/ P 400,000 |.ieeeuuiiaennes [ [ (O PP 16,823 [..10/20/2034 .
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency - CLOs/CBOs/CDOs (unaffiliated) 4,719,581 4,719,581 4,718,956 4,764,836 0 (45,257) 0 (45,257) 0 4,719,581 0 0 0 144,472 XXX
Ally Auto Receiv ALLYA 2022-2 A3 ABS  4.760%
02008M-AC=3 .. | 05/17/27 ..o ..12/15/2025 .| Paydown ...eeeeeeeemneies foeeenne s e 939,281 |.evveenees 939,281 |....cceennn 939,269 |..eeuunnnnnn 939,219 [..oeeeiiiies [ IR (73 [ 62 |eeeeiiiees [V PO 939,281 [..eeeevinnnnnnns [V [V [V AU 22,721 ..05/17/2027 .
EDVES 2021-A A EDVES 2021-A A ABS 144A  1.800%
28166L-AA-2 .. | 11/25/45 ..o ..12/25/2025 . | Paydown .....eeeeeemnnnesfoeeeenieeeeeeees e 10,369 |-eevveneees 10,369 [c.eenneenee 10,358 |eeevennnnnns 10,362 [.ooeeeeeiiinnns [ 4 T [ YA PP [ PP 10,369 |oeeveeneieeens [V [V (U 93 |..11/25/2045 .
Ford Credit Auto Owner Trust FORDO 2022-C A3 ABS
34535A-AD-2 ...|4.480% 12/15/26 ..oeeeeeeeee e ..12/15/2025 .| Paydown ....eeeeveemnnnies foeeenne e e 533,128 |..evueneees 533,128 [....ccvennnn 533,098 |............ 533,085 |.euueeeeeennnns [ PR X [ LRI IO [V PO 533,128 [..cccvvinnnnnnns [V [V [V AU 11,458 |..12/15/2026 .
GM Financial Securitized Term GMCAR 2022-2 A4 ABS
362585-AD-3 ...|3.250% 04/17/28 .eeeeeeeeeee e ..12/16/2025 .| Paydown .....oeieeeminines |oeenne s [ A Y 2,187 | 2,137 oo 2,137 [oeeiiiiiiinns [ [V [ [V O [V PO 2,137 | [V [V (U 69 [..04/17/2028 .
GM Financial Securitized Term GMCAR 2022-4 A3 ABS
362650-AD-8 .. |4.820% 08/16/27 ...ceeeeeeeeeeeeeeie e e ..12/16/2025 .| Paydown ......eeeeeeennnesfoeeenneeeeceeies s 1,084,448 |........... 1,084,448 |......... 1,084,270 |......... 1,084,366 |.ocevvnnneeennne [ IR -7 IO [ -7 IO [V PO 1,084,448 |..ooveennnne [V [V [V AU 26,425 |..08/16/2027 .
GoodLeap Sustainable Home Impr GOOD 2023-1GS A ABS
38237V-AA-4 .. | 144A  5.520% 02/22/55 ..ceeeeveeeeeeeeeiee e ..12/20/2025 .| Paydown .....eeeeeminiees |oeeene e [ 3,707 |oeveeeeeeeees KT (V7 P 3,706 |.eeevreennnnnns 3,706 [ceeeeeeeeenennnnn [ T s [ ) I PO [V PO 3,707 |oveeeeeeeaenes [V [V (U O 110 |..02/22/2055 .
Honda Auto Receivables Owner T HAROT 2023-1 A3 ABS
43815J-AC-7 .. |5.040% 04/21/27 .eeeeeeeeeeeeee e .. 12/21/2025 .| Paydown ...eeeeeeeemneies foeeennee e e 403,789 |......cc..... 403,789 |.cevvennnnnn 403,714 |............ 403,750 |evvueeeeennnnns [ PR 39 [ [ 39 e [V PO 403,789 [....ccevvunnnnns [V [V [V AU 10,353 |..04/21/2027 .
Kubota Credit Owner Trust KCOT 2023-1A A3 ABS 144A
50117K-AC-4 .. |5.020% 06/15/27 ....eeeeeeeeeeeeeeeeeee e ..12/15/2025 .| Paydown ....eeeeeeemnnies foeeennie s e 558,192 |..evunnenens 558,192 |.....ceeennn 558,105 |............ 558,134 |.oeeeeeeeinnnnns [ PR [ O [ L2 [V PO 558,192 [...ccvvennnnnnns [V [V [V AU 18,128 |..06/15/2027 .
MERCEDES-BENZ AUTO RECEIVABLES MBART 2022-1 A3 ABS
58768P-AC-8 .. |5.210% 08/16/27 ...eeeeeeeeeeeeeeeee e e e e ..12/15/2025 .| Paydown ...eeeeeeeemneies foeeenne s e 582,172 [ 582,172 |eeeeennnee 582,057 |............ 582,102 |oevvueeeeinnnnns [ IR (S [ [T [V PO 582,172 |.ooeeiiiies [V [V [V AU 15,194 [..08/16/2027 .
Mosaic Solar Loa MSAIC 2022-1A A ABS 144A  2.640%
619460-AA-9 .. |01/20/53 .....ieeeeeeee e ..12/20/2025 .| Paydown ....euereeemnnnesfoeeeeneeeeeens e 56,552 |.euueeeeennnnn 56,552 [...ccevnnnnnn 54,462 |............. 54,884 |....ceveeeennnnnn (V) 1,668 |evveeeeeeeennes (1) 1,668 |[.cooeeeeenennnns [ PP 56,552 |..eeieeeennnnns [V [V (U O 838 [..01/20/2053 .
Mosaic Solar Loa MSAIC 2022-2A A ABS 144A  4.380%
61946U-AA-0 .. |01/21/53 .o ..12/20/2025 .| Paydown ....eueieeemnnies foeeeeneeeeeeeis e 15,704 |.covneee 15,704 |............. 15,545 [...oeeeennnns 15,578 [ [ IR L7 R (1) IR L7 FO [ PP 15,704 |ooeeeeeeeaeeee [V [V (U O 373 (..01/21/2053 .
Navient Student NAVSL 2021-DA A ABS 144A  4.760%
63942C-AA-0 .. | 04/15/B0 ....ceeeeeeneeeeeeeiee et ..12/15/2025 . |Paydown ....eeereeemnnnes foeeeeneeeeeeens e 27,619 [.eeeeeininnnns 27,619 |eeneenes 27,619 [..oeeeennnens 27,619 [oeeeieeeinnnnns [ [V [ [V O [ PP 27,619 |ooeeeiiies [V [V (U O 807 |..04/15/2060 .
Navient Student NAVSL 2021-EA A ABS 144A  0.970%
B3942E-AA-6 .. | 12/16/89 .....eeeeeeeie e ..12/15/2025 .| Paydown ....eeereeemnnies foeeeeneeeeeeens e 40,241 |oeeeeee 40,241 ..o 40,232 [..eeennneenne 40,235 |.eeeeiieeeee [ [ [ (-3 AP [ PP 40,241 |ooeiiiiins [V [V (U O 208 |..12/16/2069 .
Navient Student NAVSL 2022-A A ABS 144A  2.230%
6394211-AA-8 .. | 07/15/70 ... ..12/15/2025 .| Paydown ... ..07/15/2070 .
Nelnet Student L NSLT 2021-BA AFL ABS 144A
640340-AA-6 .. | 4.628% 04/20/62 .....eoeeeeeeeee e .. 12/22/2025 . | Paydown .......oeeeeemnnnesfoeeeeneeeeeeees e 54,665 |.......ccco... 54,665 |............. 54,665 |............. 54,665 |....ceeeeeennnnnn [ [V [ [V O [ PP 54,665 |.....ovvvunnnnns [V [V [V AP 1,506 |..04/20/2062 .
Nelnet Student L NSLT 2021-BA AFX ABS 144A
640340-AB-4 .. | 1.420% 04/20/62 ..12/20/2025 .| Paydown ... ..04/20/2062 .
Nelnet Student Loan Trus
64035D-AA-4 .. | 4.648% 04/20/62 .....eeeeeeenee e ..12/22/2025 . | Paydown ..04/20/2062 .
Nelnet Student Loan Trust NSLT 2021-A APT2 ABS 144A
64035D-AD-8 .. | 1.360% 04/20/62 . ..12/20/2025 .| Paydown ... ..04/20/2062 .
Nissan Auto Recelva es Owner
65480J-AC-4 .. |4.460% 05/17/27 .eeeeeeeeeeeeee e ..12/15/2025 .| Paydown ....eeeeveemnnnies foeeenne e e 573,987 |.coeeeee 573,987 |eevennnnnns 573,869 |............ 573,926 |oevvueeeeennnnns [ PR (<] 1 O [ (<] 1 PO [V PO 573,987 [.oeeeerininns [V [V [V AU 13,102 [..05/17/2027 .
OSCAR 2021-2A A4 OSCAR 2021-2A A4 ABS 144A
68785B-AD-5 .. | 1.270% 09/11/28 ...eeeeeeieee e ..12/10/2025 .| Cal | 100.0000 ..... |eeeeeeeeeeniiieeee fereeeeeennns 828,643 |............. 828,643 |...ceunnnnnn 828,344 |............ 828,485 |....oieeeennnnnn [ PR L2 PO [ L [V PO 828,503 |[.....cevvunnnnns [V IR LI LIV 5,134 ..09/11/2028 .
SWB Private Educ SMB 2022-A APT ABS 144A  2.850%
TBAB0F-AA-5 .. | 11/16/54 ..o ..12/15/2025 .| Paydown ....eeeeveemnnnies foeeenne e e 153,464 |............. 153,464 |............ 152,525 | 152,766 [...ceevennnnnnnes [ IR 699 |oeeiiieiiiinnns (1) IR [S1e1 I [V PO 153,464 |..oovneenne [V [V [V P 2,292 |..11/16/2054 .
SWB Private Education Loan Tru SMB 2024-F A1A ABS
83207V-AA-6 .. | 144A  5.060% 03/16/54 .....ceeeereeneieeerieiaeeeeens ..12/15/2025 .| Paydown ....eenereeemnnnes foeeeeneeeeeeens e 61,460 [....ccennnnnns 61,460 |..cvvnnnnnnn. 61,459 ..ot 61,459 [oooeeieeeinnnnnn (U] T s [ ) I PO [V P 61,460 |oeeiieeennnnns [V [V [V A 1,727 (..03/16/2054 .
Toyota Auto Rece TAOT 2022-B A4 ABS  3.110%
89238F-AE-3 .. |08/16/27 ...eeeeeeeeeeeeee e .. 12/15/2025 .| Paydown ....eeieeeminiees |oeenne e [ T, 740 oo 7,740 |oeeeenee 7,739 |oeeeeiins VALV [ T s [ ) I PO [V PO 7,740 |oeeeeiieeaeeee [V [V (U O 230 |..08/16/2027 .
USAA Auto Owner USAOT 2022-A A3 ABS 144A  4.860%
90291U-AC=6 .. | 11/16/26 ...oeeerruniieiinnniaaeecenie e e e eeniineeeeeennns ..07/15/2025 .| Paydown ..eeeeeiiriininnsernnnnineeeeniiaes Joneeaees 404,422 |............. 404,422 {............ 404,408 |............ 404,376 |....oeieinnnnnns [U OT L (U T 46 |t [ PO 404,422 |.....ooeeennnnns [ [ (U PP 5,776 |..11/16/2026 .
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1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date
OSCAR US Funding Trust OSCAR 2021-1A A4 ABS 144A
68785A-AD-7 .. | 1.000% 04/10/28 ......eevueeieiinnniaaiaeeniniaraeeeennnns ..12/10/2025 .| Paydown ..eeeeeeiiiiininnnsoerrnniieeeeeeiies fernieeeees 550,830 [......ccenn 550,830 |.eevvunnnnns 550,687 |...ccvvnnnns 550,805 |...uuaiiieiennnns [ ORI N (U 25 e [V PO 550,830 [....ccevnunanns [ [ (O] AP 2,635 |..04/10/2028 .
1119999999 Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- other financial asset-backed securities - self-liquidating (unaffiliated) 7,129,384 7,129,384 7,124,985 7,127,612 0 1,634 0 1,634 0 7,129,244 0 140 140 142,302 XXX
BMW Vehicle Lease Trust BMILT 2023-1 A3 ABS
05593A-AC-3 ...|5.160% 11/25/25 ...eeoeeeeeeeee e ..03/25/2025 . | Paydown ......eoeeeeemnnnnsfoeeeenieeeeeeies e 58,311 [oeeeeininnnns 58,311 |oeeeennes 58,309 [....ccvnnnnnn 58,305 [cevuueeeeennnnnn [ [ [ (-3 AP [ PP 58,311 |ooeeiiis [V [V (U O 418 |..11/25/2025 .
Enterprise Fleet EFF 2022-1 A3 ABS 144A  3.270%
29375J-AC-8 ...]01/20/28 .....oeeeeeee e ..12/20/2025 .| Paydown .....eeeeeeemnnnies foeeenne e e 131,589 |.ceeeenennnns 131,589 |.eveeennees 131,582 [..eeeennnenn 131,583 [oeeeeieeeieennns [ [ [ (-3 AP [V PO 131,589 |oeveeeieieeee [V [V [V 3,241..01/20/2028 .
GREAT AMERICA LEASING RECEIVAB GALC 2022-1 A3 ABS
39154T-BU-7 .. | 144A  5.080% 09/15/26 .....eeeevrrumniraennnnnaaaanens .. 12/15/2025 .| Paydown .eeeeeeeiiiiiinnnnsoerrnnineeecenies e 382,608 |............. 382,608 |............ 382,542 |..oouunnnnns 382,567 |evuuaeiiriennnns [ T L7 T (U T A2 s [V PO 382,608 |...evuiiieennes [ [ (O PP 10, 158 |..09/15/2026 .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 572,508 572,508 572,433 572,455 0 54 0 54 0 572,508 0 0 0 13,817 XXX
MMAF Equipment F MMAF 2022-B A3 ABS 144A  5.610% |
606940-AC-8 .. |07/10/28 ....eeeernieieeiennieeeeeeenie e e e eeennn e eeeenes o 08/09/2025 . | Paydomn ......coeeevuuareee|ounnnnaeeenninaaaee foreeeeeennns 626,892 [.....ccennnn 626,892 |.eevnunnnnns 626,858 |....cevnnnns 626,849 |.....ooeeennnnnns [ T LR (U T A3 | [ PO 626,892 [.....cceuuunnnns [ [ (O PP 15,948 |..07/10/2028 .
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 626,892 626,892 626,858 626,849 0 43 0 43 0 626,892 0 0 0 15,048 XXX
Ford Credit Auto Lease Trust FORDL 2023-A A3 ABS ‘
345287-AD-8 .. |4.940% 03/15/26 ..eeevuuiiiiiiiniaieeeiniia e e ..03/15/2025 .| Paydown .eeeeuierivirninesierennninneeeeinins e 81,410 [...cevnnnnnnns 81,410 |.eevennnnnnes 81,409 [............. 81,396 |.iiieeennnnns [ T 15 [ (U T 15 | 0 |oeeennaes 81,410 |oeeeeiiinnnnnns [ [ (O AP 593 |..03/15/2026 .
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full analysis (unaffiliated) 81,410 81,410 81,409 81,39 0 15 0 15 0 81,410 0 0 0 593 XXX
PFS Financing Corp. PFSFC 2022-C A 144A ABS
69335P-EK-7 .. |3.890% 05/15/27 ...eeeeeeeeeeeee et ..05/15/2025 .| Paydown ......ueeeeernnnesfoeeennieeeeeenees s 1,400,000 |.......... 1,400,000 |......... 1,399,641 |.......... 1,399,950 |.eeveneeeinnnnns [ PR [LV N O [ LIV [V PO 1,400,000 |...oeveeeennnnns [V [V [V AU 22,692 |..05/15/2027 .
PFS Financing Corp. PFSFC 2022-D A ABS 144A
69335P-EP-6 ...|4.270% 08/16/27 ...oieeeernieeeeenniieeeeeennineeeeeennes ..08/15/2025 .| Paydown ....eeieiiiiiiinnesfierennnneeeeneiies s 1,245,000 |.ecevennnns 1,245,000 [......... 1,242,200 |.......... 1,244,363 |..oveeieennnnnns (U] RTI 637 [t [U O [T PO [V PO 1,245,000 |oovvuninaanes [ [ (O PP 35,441 |..08/16/2027 .
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 2,645,000 2,645,000 2,641,841 2,644,313 0 687 0 687 0 2,645,000 0 0 0 58,133 XXX
1889999999. Total - asset-backed securities (unaffiliated) 39,412,903 39,513, 154 39,522,919 39,456,098 0 (90,036). 0 (90,0836) 0 39,366,067 0 46,835 46,835 878,918 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 4 39,412,903 39,513, 154 39,522,919 39,456,098 0 (90,036). 0 (90,0836) 0 39,366,067 0 46,835 46,835 878,918 XXX
1909999998. Total - asset-backed securities - Part 5 9,621,364 9,771,777 9,349,915 0 0 42,374 0 42,374 0 9,392,284 0 229,079 229,079 140,797 XXX
1909999999. Total - asset-backed securities 49,034,267 49,284,931 48,872,834 39,456,098 0 (47,662) 0 (47,662) 0 48,758,351 0 275,914 275,914 1,019,715 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 121,543,575 122,341,509 122,773,198 104,893, 175 0 (169,307) 0 (169,307) 0 121,001,970 0 539,425 539,425 2,997,071 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 121,543,575 XXX 122,773,198 104,893, 175 0 (169,307) 0 (169,307) 0 121,001,970 0 539,425 539,425 2,997,071 XXX
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SAUDI INTERNATIONAL BOND Govt 144A
80413T-BK-4 .. [5.375% 01/13/31 .oorrmreiieiiieeeeeeea ..01/06/2025 .| CitiGroup v [--08/27/2025 .[JP Morgan Chase ...840,000 |... s s 837,317 |.... 0. .81 .0 ...20,743 |........... 20,743 |. ...9,406 |...
91087B-BC-3 .. [United Mexican Govt  6.875% 05/13/37 |..01/06/2025 .|JP Morgan Chase ... |..08/27/2025 .[State Street Bank .... ...530,000 |..........527, ..540, ..527,848 |.... . . 0. .0, .. 12,328 |........... 12,328 |. L 1,591
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 1,370,000 1,365,084 1,398,236 1,365, 165 0 81 0 0 0 33,07 33,071 16,997
419792-Q7-4 ...[HAWAIT ST GO Call 4.936% 10/01/37 .. |..01/06/2025 .|[Morgan Stanley ..........cccoeeerrrrnns ..03/27/2025 .| Merrill Lynch .oocvvvviiiiiinn fovnnnnnnns 2,250,000 |....... 2,186,438 |....... 2,195,055 |......... 2,187,126 |oeveeniiiiinnnn (U F 688 |...vvniiiiiinnn 0 [V O (1 RN 7,929 [.coiviinnnns 7,99 |..cccvnnnnn 30,850
SHERMAN TX INDEP SCH DIST GO Cal |
824178-G4-3 .. [5.000% 02/15/53 .. oevvvuniiiiiinniiiiiinnnns ..07/24/2025 .|Raymond James & ASSOC ............... ..09/15/2025 .| RBC Capital Markets .......... |oceeeiiiiinns 300,000 |.......... 301,122 | 312,474 |............ 301,113 |ovveiiiiinnnn [ o [(5))] PO [ o ()] P [0 P [U I 11,361 [........... 11,361 |ooeennnnnens 1,833 |ueeeiiiiins 792
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and guaranteed) 2,550,000 2,487,560 2,507,529 2,488,239 0 679 0 679 0 0 19,290 19,290 32,683 6,654
PORTLAND OR SWR SYS REVENUE Rev Bond | |
736742-K7-1 .. [Cal | 5.000% 10/01/54 . oovveeniieennnnnn ..07/24/2025 .|Raymond James & ASSOC ..e..oeveeeenn | 09/15/2025 . [RBC Capital Markets .......... f.cccceennnns 300,000 |.......... 300,891 |.......... 312,141 [ 300,891 |eevuiiieiennn [O PO [ PP [U PO [ PPN [ PP (U T 11,250 |ooveeennnes 11,250 |oeeeeneeees 6,833 |eeunnnnnnns 4,750
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 300,000 300,891 312,141 300,891 0 0 0 0 0 0 11,250 11,250 6,833 4,750
BROADCOM INC Corp Note Call MW 5.200%
11136F-C6-4 .. [04/15/32 .oovvveiiiiiiii s ..01/06/2025 .| Wells Fargo .......cccoeevrrvrrvnnnnnnns ..03/27/2025 .| Susquehanna Intl Grp .....cooe feeeeiinnnns 360,000 [.......... 359,579 |.......... 363,179 [...ccvvennn 359,579 [..ovvviiiens [ P [V [ [V [V O (1 RN 3,600 |..evvunnnnns 3,600 [cevunrnnns 4,056 |.oeevnnniinenns 0
FEDEX CORP Corp Note Call MW 144A
31428X-CH-7 .. [3.100% 08/05/29 ......evvvvviirnnniiiiinnnnns ..02/21/2025 .| Tax Free Exchange .................ue. .. 10/06/2025 .| Tax Free Exchange ............ |occeerrrinnn. 350,000 [oueennnnns 349,437 |.......... 349,514 |............ 349,514 | [0 FO 240 PP O FO A4 PR [V O [ R [ [V FO 7,263 |oeevininains 482
MORGAN STANLEY Corp Note Call MW
61747Y-FE-0 .. [5.250% 04/21/34 ...oevviiiiiiiiiiiiiiiiinns ..04/08/2025 .|Barclays Group Inc. .......ccceeeees ..05/07/2025 . |Morgan Stanley .....ccoevvvvvnn founnniiinnnns 141,000 |.......... 139,119 |.oeeennns 140,349 |...ooeenenns 139,135 |ovvniiiiiiinn [0 FO L) O FO L) [V FO (1 RN 1,213 | 1,213 | 4,051 |ooevennnnnns 3,455
PAYPAL HOLDINGS INC Corp Note Call MW
70450Y-AP-8 .. [5.150% 06/01/34 ....ovvvviiiiiininiiiiiinnnnns ..04/08/2025 .|Goldman Sachs ............ccceeererenns ..05/07/2025 .| Pershing ........cccvvvvviviinnnn foviennnnnnns 141,000 |.......... 138,662 |.......... 140,454 |............ 138,683 [.eveeiivnnnnnns [0 FO 21 | O FO 21 | [V FO (1 RN LI AA T . LINZA T . 3,167 |ovevennnnnnn 2,582
PLAINS ALL AMER PIPELINE Corp Note Call
72650R-BQ-4 .. (MW 5.950% 06/15/35 .....evvvnniiiiinnnnns ..01/13/2025 .| JP Morgan Chase ..........ccceeeevvnnnn ..03/27/2025 .| Citadel Securities .......c... |oeeeerriinnne 865,000 [.......... 862,933 |.......... 874,506 |....eunnnnnn 862,938 |..evvuniiiiiinnnn [ P L2 R [ [ FP [V O [V R 11,569 |.ovveennnnn 11,569 [ooennnneees 10,436 |evveeniiiinnnnns 0
SUTTER HEALTH Corp Note Call MW
86944B-AH-6 .. [3.161% 08/15/40 ....evvvvvvvvniniiiiiininnnns ..02/12/2025 .| Sun Trust ..ooovviiviiiiiiiiiies ..03/27/2025 .| JP Morgan Chase ..........ceeer fonnnriennnns 400,000 [.......... 303,056 |.......... 305,072 |............ 303,537 [..oevviiininns (U F 21 I N (0 F 21 1 PN [V FO (1 RN 1,635 |t 1,635 |t 7,832 |oeeeennnns 6,252
ROYAL BANK OF CANADA Corp Note Non Cal |
78016H-201-3 .. [5.150% 02/01/34 . .eevvvvniiiiiiiinniiiinnnnn ..02/07/2025 .|RBC Capital Markets ................. ..03/27/2025 .| RBC Capital Markets .......... |oceeeriiiinns 625,000 |.......... 621,863 |.......... 624,981 [............ 621,900 |...ooiiiiiinnnnn [ o KL [ o KL [0 P U N 3,081 |...uuunnnnns 3,081 |uuennnnnnns 5,096 |..eeveniiinns 805
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 2,882,000 2,774,649 2,798,055 2,775,286 0 638 0 638 0 0 22,769 22,769 41,901 13,576
0489999999. Total - issuer credit obligations (unaffiliated) 7,102,000 6,928,184 7,015,961 6,929,581 0 1,398 0 1,398 0 0 86,380 86,380 98,414 24,980
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0509999998. Total - issuer credit obligations 7,102,000 6,928,184 7,015,961 6,929,581 0 1,398 0 1,398 0 0 86,380 86,380 98,414 24,980
GNMA GNR 2025-166 VA CMBS ~ 4.750%
38381M-58-5 .. [07/16/49 ....evviiiiiiiiiiiiiiiiiie e ..09/26/2025 .| JP Morgan Chase ..........ccoeeevvvnnnn .. 12/01/2025 .| Paydown .....oevvviiininniiiiiinn Jonnnnniienns 17,858 |........... 17,947 |eeennne 17,858 [.oooiieennnnn 17,858 [oooeiiiiiiiinnnns (U F [R21°))] FRRN (0 F (89)]eevvvennenens [V FO [ R [ (VN 142 | 68
GNMA GNR 2025-161 VA CMBS ~ 4.000%

38381M-6Y-1 ..

11/16/36 ...

..09/25/2025 .

Nomura Securities ...

.. 12/01/2025 . |Paydoun ...

1029999999. Subtotal -

asset-backed securities - financial asset-backed securities - self-liquidati

mortgage-backed securities - guaranteed (exempt from RBC)

ng - agency commercial

30768B-AA-2 ..

30768C-AC-6 ..

313208-CH-3 ...

313208-CH-3 ...

313208-06-2 ...

313208-06-2 ...

31320U-7C-5 ...

313200-7C-5 ...

313200-G9-8 ..

FAMC FARM 2025-2 A1 RMBS 144A  5.290%
11/25/35 v
FAMC FARM 2025-1 A RMBS 144A  5.220%

08/01/55 ...
FHLMC Pool S|

.. 11/26/2025 .

..06/05/2025 .
3

..05/12/2025

..05/12/2025 .

..07/08/2025 .

..07/08/2025

..07/08/2025 .

..07/08/2025 .

..05/12/2025

.|CitiGroup

Merrill Lynch

Merrill Lynch

.|Barclays Group Inc. .....cevvvevnnnes

Barclays Group Inc. .....ccuuvevnnnes

CitiGroup

Morgan Stanley

Morgan Stanley

.[Barclays Group INC. .....ccevvevnnnes

. [--12/0172025 .

.. 12/04/2025 . | Paydonn
Paydown ...

..09/12/2025 . [Nomura Securities

..09/01/2025 . | Paydown

..09/12/2025 .| Toronto Dominion Sec

..09/01/2025 . [Paydown ................

.| Paydown

..09/12/2025 .| Toronto Dominion Sec

..09/01/2025 . | Paydown

..09/12/2025 . [Nomura Securities
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FHLMC Pool SD8324 MBS ~ 5.500% 05/01/53
B132DW-GI-8 . [ceeeeeeeeeiieeeee ..05/12/2025 .|Barclays Group Inc. ................. ..09/01/2025 . [Paydown ........ccevvvviiiiiiiins o, 815 [ 808 [....evvvnnnnnne 815 [ -2 L7 [V [/ . [V [ P, (VN F [V PO [V F [V [T O 2

FHLMC Pool SD8307 MBS~ 5.000% 03/01/53

313200-Ga-0 .. .. 11/17/2025 . | Wachovia Bank ..12/01/2025 .| Paydown ...

313200-H2-2 ... ..05/12/2025 . [Various .......ccceeeiuuiiiieiiiiiinens .. 12/01/2025 . |Paydown .........cccoeiiiiiiiis foneieennnins 15,048 |........... 15,795 |........... 15,048 |............. 15,048 oo [V R, 152 |, [V O, 152 | 0 foreeeeiiinns [V [V ISR (I ISR 325 [oeieeiiies 29

313200-HE-6 .. ..05/12/2025 . [CitiGroup ..occuvvveeeeeniiiiieeennns ..09/12/2025 .| Toronto Dominion Sec ......... [eccceennes 378,797 |.......... 367,611 |.......... 378,886 |............ 367,657 |.eeeniieeennns 0 foreeiiiinnns 46 |eeiiiee, 0 foreeiiiiinns 46 |, 0 foreeeeiiinns [V R 1,229 |........... 11,229 | 7,080 [ooeeeennnnens 631
313200-HE-6 .. ..05/12/2025 . [CitiGroup ..occuvvveeeeeniiiiieeennns ..09/01/2025 . |Paydown .........cccceeiiiiiiiiis foneieeninins 11,674 |........... 11,330 ... 11,674 |............. 11,674 [l [V O, 35 [l [V O, 35 [t 0 foreeeeiiinns [V R [V ORI (I ISR M8 [l 19
313200-HG-1 .. ..05/12/2025 . JP Morgan Chase .............ccceee .. 12/01/2025 . |Paydown .........cccoeieiiiiiiis foneienaniins 36,922 |........... 36,594 |........... 36,922 |............. 36,922 |, [V O, 7 SR [V R, 329 [ 0 foreeeeiiinns [V R [V ORI (I ISR TH e 68
313200-HS-5 ... ..05/12/2025 . [CitiGroup ..occuvvveneeeiiiiieeennns ..09/12/2025 .| Toronto Dominion Sec ......... [ecocceennes 784,050 |.......... 760,896 |.......... 784,234 |............ 760,989 |..cevviieennn. 0 foreeiiiinnns 93 | 0 foreeiiiiinns [ 1 FU 0 foreeeeiiinns [V R 23,245 |........... 23,245 |........... 14,502 |............ 1,307
313200-HS-5 ... ..05/12/2025 . [CitiGroup ..occuvvveneeeiiiiieeennns ..09/01/2025 . |Paydown .........cccceeieiiiiiiis foieiiennnins 25,725 |........... 24,966 |........... 25,725 |............. 25,725 | [V R, 760 |eoniiiieeenns [V O, 760 |oeeeiiieeenns 0 foreeeeiiinns [V [V ISR (I ISR 263 [ 43
313200-JF-1 .. ..05/12/2025 . [Barclays Group Inc. ................. ..09/12/2025 . |Nomura Securities ............ [coccoeeeiins 35,299 |........... 35,001 |........... 35,830 |...cunnenns 35,002 |..niiiieennns [V ORI 1o, [V ORI o, 0 foreeeeiiinns (1 R, 828 | 828 |, 728 | 65
313200-JF-1 .. ..05/12/2025 . [Barclays Group Inc. ................. ..09/01/2025 . |Paydown .........cccceeieiiiiiis foneiieenanins 1,212 | 1,202 foueeeeeenne 1,212 [ 1,212 [ 0 foreeiiiinnns 10 o 0 foreeiiiiinns 10 o 0 foreeeeiiinns [V [V ISR 0 foreeeiiiiies 15 foeeeiis 2
313200-0R-5 ... ..05/12/2025 . [Morgan Stanley ....................... .. 12/01/2025 . |Paydown .........cccceiiiiiiiiis foneieeaniins 10,301 |........... 10,199 |........... 10,301 |.uveeeeen. 10,301 [oueeeeiiennis [V R, 101 |l [V O, 101 |l 0 foreeeeiiinns [V R [V ISR (I ISR 22 19

313200-LL-5 .. ..12/01/2025 .| Paydown ...

..05/21/2025 . [CitiGroup ..
5

313200-NF-6 .. ..10/30/2025 . Morgan Stanley ..............cceeee. .. 12/01/2025 . |Paydown .........cccoeiiiiiiiiis foneiieannins 17,407 |........... 16,967 |........... 17,407 | 17,407 [ [V R, L2 1) R [V O, 1 [ 0 foreeeeiiinns [V [V ISR (I ISR 105 | 65

313200-NH-2 ... ..05/21/2025 . [Morgan Stanley ....................... ..09/16/2025 . |BNP Paribar Securities Corp |[.......... 1,208,451 |....... 1,243,165 |....... 1,207,284 |......... 1,243,336
FHLMC Pool SD8492 MBS ~ 5.000% 01/01/55
S13200-NH-2 ...] ... «oon |-.05/21/2025 . |Morgan Stanley ....
FNMA FNR 2013-50 QC CMO
3136AD-6C-8 .. | 01/25/43 ....ooveiiiiiiiii, ..01/14/2025 . JP Morgan Chase .............ccceeee ..05/07/2025 .| Toronto Dominion Sec ......... [.......... 1,393,009 |....... 1,212,843 |....... 1,241,198 [......... 1,214,708
FNMA FNR 2013-50 QC CMO  2.000%
3136AD-6C-8 .. | 01/25/43 ...
FNMA FNR 2025- .
3136BX-2P-8 .. | 06/25/55 ....eeveiiiiiiiiiiei s ..10/31/2025 . [Barclays Group Inc. ................. .. 12/01/2025 . |Paydown .........cccoeiiiiiiiis foneieennnins 18,567 |........... 18,4563 |........... 18,567 | 18,557 [oveeeeeenniis [V R, 104 |l [V O, 104 |l 0 foreeeeiiinns [V [V ISR 0 foreeeiiiiies 70 oo 9
FHLMC FHR 5564 PE RMBS ~ 5.000%
3137HU-DN-7 .. | 08/25/54 ...

..09/01/2025 . | Paydown ... L3 . 29,786 R PR L JUORC) T b U O

. |.01/14/2025 .| JP Morgan Chase ... ..05/01/2025 . | Paydown ... ... 45,048 |........... 30,222 ...45,048 |.... ... 45,048 |....

. |..07/02/2025 .|Pierpont Securities LLC . ..12/01/2025 .| Paydown ...

FHLMC FHR & .

S137HI-SB-7 .. 1 09/25/55 ..veeieiiniiiees ..09/03/2025 . [CitiGroup ..oeouvvveeeeeiiiiiieeenns ..12/01/2025 . | Paydown
FNMA Pool CB5393 MBS ~ 5.000% 01/01/53

314000-7F6 .. | .eerirriieeeeiiiii e ..06/06/2025 . [Morgan Stanley ........................ ..09/12/2025 .| Toronto Dominion Sec ......... [ecocceennes 988,882 |.......... 958,289 |.......... 989,114 |............ 958,438 [....ooeeeennnns [V R, 149 | [V O, 149 | 0 foreeeeiiinns [V R 30,676 |........... 30,676 |........... 14,284 |............ 1,009
FNMA Pool CB5393 MBS~ 5.000% 01/01/53

314000-7F-6 .. | .eovirrieeeeeiiiiie e ..06/06/2025 . [Morgan Stanley ........................ ..09/01/2025 . |Paydown .........cccceeieiiiiiiis foieiiennnins 11,270 |........... 10,921 |........... 11,270 ... 11,270 [ [V R, 349 [t [V O, 349 [t 0 foreeeeiiinns [V [V ISR 0 foreeeiiiiies 1 IO 13
FNMA Pool CB4818 MBS ~ 4.000% 10/01/52

314000-KB-7 .. | 1eeeiiriieieeeii e ..09/25/2025 . [Barclays Group Inc. ................. .. 12/01/2025 . Paydown ........ccccoeiiiiiiiiis foieeiiiiiens 3,453 |l 3,268 | 3,453 | 3,453 |, [V R, 185 |oeeeeiiiees [V O, 185 |oeeeeiiiees 0 foreeeeiiinns [V [V ISR 0 foreeeiiiiies X1 R 10
FNMA Pool FA2795 MBS ~ 4.000% 12/01/54

S140W3-CO-8 .. | .eeiriiieeiiiiiie e ..09/25/2025 . [ JP Morgan Chase .............ccceeee .. 12/01/2025 . |Paydown .........cccoeieiiiiiis foeeiennniins 26,250 |........... 24,855 |........... 26,250 |..ounnnenns 26,250 |ooeiiiieeenns [V IO 1,306 [ [V IO P EST) 0 foreeeeiiinns [V [V ISR (I ISR 183 | 73
FNMA Pool FA3176 MBS ~ 5.000% 10/01/54

3140W3-06-9 .. | .eeoueiriieeeeiiiiie e ..11/05/2025 . Barclays Group Inc. ................. ..12/01/2025 . |Paydown .........cccceieiiiiiiis foneiininnins 25,468 |........... 25,418 |........... 25,468 |............. 25,468 |...ccevveeennne 0 foreieieinens 51 s 0 foreieiiiinns 51 | 0 foreeeeiiinns [V [V ORI [0 ISR 106 [ooveeennieens 18

S140KL-LW=6 .. oo ..05/12/2025 . [Barclays Group Inc. ................. ..09/12/2025 . {Nomura Securities ............ [ooccoern... 28,480 |........... 28,240 |........... 28,909 ............. 28,240 |.oouuraen. Ofoeiieeinn, [0 RROOUON Ofoeiieeinn, 0o 0 foeeeeinnnes 0 oo, 668 |............... 668 |....oeeeeenn.. 583 e 52
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
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
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment [ Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 12-13) Value Disposal Disposal Disposal Year Dividends
FNMA Pool FS4840 MBS  5.500% 05/01/53
3140XL-LW-6 .. ..05/12/2025 .|Barclays Group Inc. ................. ..09/01/2025 . [Paydown ........ccevvvviiiiiiiins forininnnnns 1,250 [ooeeennnneee 1,240 |.covveennne 1,250 [oovveennnnnnne 1,250 [oeevveneninnnnns [N F Nl [N F Nl (VN F [V PO [V F (VN . Bl 2

3140XL-XF-0 .. ...

3140XN-VZ-4 ..

3140XN-VZ-4 ..

3140XQ-M5-3 ..

3140XQ-M5-3 ..

31418E-J6-8 ..

31418E-R7-7 ..

31418E-R7-7 ..

31418E-U9-9 ..

31418E-U9-9 ..

31418E-V8-0 .. ...

MA5138 MBS

03/17/2025 .

05/12/2025

05/12/2025 .

05/12/2025 .

05/12/2025

09/25/2025 .

05/12/2025 .

05/12/2025

05/12/2025 .

05/12/2025 .

05/12/2025 .

.[Morgan Stanley

.[JP Morgan Chase

.[CitiGroup

Stonex Financial Corp .

Morgan Stanley

JP Morgan Chase ........eeeeeeeuneennns

Morgan Stanley

CitiGroup

Barclays Group Inc. .....ceuuveennnns
Barclays Group Inc. .....ceuuveennnns

Various ....

. |--12/01/2025

. [--12/0172025 .

..09/12/2025 .

..09/01/2025 .

..09/12/2025 .

..09/01/2025

..12/01/2025 .

..09/12/2025 .

..09/01/2025

..09/12/2025 .

..09/01/2025 .

Paydown ...

Nomura Securities

Paydown

Nomura Securities

.| Paydown

Paydown

Toronto

.| Paydown

Nomura Securities

Paydown

.| Paydown ...

Dominion Sec

..159,013 |....

................ PL: 1 A |
................ 20
............... P2 FO |
............... 98 |...eeeeeennnlll0
................ 16 [l
............... 142 ].ll0
................. 10

31418F-BN-6 .. ..06/06/2025 .|Barclays Group Inc. ...........c.... ..12/01/2025 . [Paydown .........ccevvvvviniiinns foreeinnnnnnnn 91,960 |oi090,728 |oniennnnnn 91,960 [t 91,060 | 0 i 1,232 | 0 [ 10282 |0 0 e O e O | 1,832 [oveiiiiininnee 112
FHLMC Pool SL1677 MBS ~ 4.500% 05/01/53
SU2IN-2K-4 L[ oo ..07/08/2025 .|Morgan Stanley ............cceeeeens ..09/12/2025 . [ Wachovia Bank .........ccccecenn fornnnnnnnnnne 688,374 |.......... 653,985 |.......... 673,424 |............ 654,117 |, [ F 162 [ [ F L7 R, (VN F [V F, 19,306 |.....ce... 19,306 |....evvveee 6,367 |oeeveiiiiinnns 688
FHLMC Pool SL1677 MBS ~ 4.500% 05/01/53
3142IN-2K-4 ... ... |..07/08/2025 .|Morgan Stanley .... ... |..09/01/2025 .| Paydoun ... .. ... 11,606 |........... 11,025 ...11,606 |.... ... 11,606 |.... .0 .70 ...
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residentia
mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 8,873,548 8,469,909 8,721,164 8,494,075 0 24,168 0 24,168 0 0 227,088 227,088 130,662 14,478
FRESB Multifamily Mortgage Pas FRESB
2025-SB125 A10F CMBS ~ 4.570% 10/25/35
30342T-AE-0 .. {... .... |..10/16/2025 .|VWachovia Bank ..........ccccceeerrnne.s .. 12/01/2025 . |Paydown .....ovvvvviiiiiiiiiiiins foriiiiiiiiiiinnn, 80 [ocoeiinnnnnnns Bl i, 80 [oiiniiinnnnnns 80 |oeeeiiiiiinnns [ OO [\ [ O [\ N Ol 0 loeeieiiieeeens [ PO [\ [ O 0
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency commercial
mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 80 81 80 80 0 0 0 0 0 0 0 0 0 0
GS Mortgage-Backed Securities GSMBS
2025-NOM4 A1 RMBS 144A  5.006%
36272U-AA-6 .. [10/25/65 .....coeeiiiiiiiiii ..09/23/2025 .| Goldman Sachs ................eeeeennns ..12/01/2025 . [Paydown .........ceevvvviiiiiinns foinnnnnnne 75,183 |t 75,183 |oeeeeenns 75,183 |.ooeeeeens 75,183 [oeeeiiiiiiiinnns [V [V [V (VN . (VN F [V PO [V F (V] (S P 303
Hundred Acre Wood Trust HAWT 2021-INV3
445550-AC-3 ...[A3 RUBS 144A  2.500% 12/25/51 ......... ..02/06/2025 . |Merrill Lynch ......ccoovviiniininnnns ..12/01/2025 . [Paydown .........ceevvvviiiiiinns foinnnnnnne 91,683 |........... 73,963 | 91,683 |....coeeins 91,683 [o.evvvviiiinnnnns [ . 17,721 [eeeeiiiiiiiinne [ . 17,721 [eeeeiiiiiiinns (VN F [V PO [V F (V] M5 | 38
Morgan Stanley Residential Mor MSRM
2025-NOM7 A1 RMBS 144A  4.984%
61779K-AA-4 .. [09/25/70 .coeeeeeeiiiiiiiiiiie ..09/17/2025 . |Morgan Stanley ............cccoeeeees ..12/01/2025 . [Paydown ..........coevvviiiinnins fooiiinnnnnnn, 22,728 [oennnnnn 2,72 |eeeeennnn 2 PA 2,728 |oooeeieieeienn [V (N [V (VN . (VN [V PO [V (U] 199 [ 79
PRP Advisors LLC PRPM 2025-NQii4 A1 RMBS
69392V-AA-0 .. [144A  4.980% 07/25/70 ........ceoenn.... ..09/16/2025 . |Barclays Group InC. ................. .. 12/01/2025 .| Paydown .....ovvvvvveiiiiiiiiiins foveiiiinnnn, 70,270 |........... 70,270 ..ot 70,270 |.ovveveeenees 70,270 |ouvvvvvvvnnnnnns [ OO [\ [ O [\ N Ol 0 loeeieiiieeeens [ PO [\ N 816 [..ccceunnnnns 505
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency
residential mortgage-backed securities (unaffiliated) 259,859 242,138 259,859 259,859 0 17,721 0 17,721 0 0 0 0 2,594 925
BX Trust BX 2025-ROIC A CMBS 144A ‘
05593V-AA-1 .. [4.894% 03/15/30 ....vvvvvvnnnnnnnnnnnnnnnnnnnn |.n 02/20/2025 .| Morgan Stanley ........oeevveeeeeee. | 12/15/2025 .| Paydown .......eevveeeeeiiiiiiens foriiiiiinnnnn, 4,331 | 4,320 ..o 4,331 | 4,33 | Ol L ooy Ol L O i, 0 e, [ O [\ O (oL 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
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
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ | Impairment |Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 12-13) Value Disposal Disposal Disposal Year Dividends
RFR Trust RFR 2025-SGRM A CMBS 144A
74984N-AA-2 .. [5.379% 03/11/29 .....evvvvnnininiiininnnnneees ..02/18/2025 .| Morgan Stanley ..........cceeeeeennns ..05/08/2025 .| JP Morgan Chase .............. foeeeeeeeeees 212,000 |.......... 211,994 |.......... 213,971 |............ 211,980 |.oooeeeeennnnns [V P [GL)] [V [GL)] [\ P [V PP, 1,991 [............ 1,991 | 2,195 | 131
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency
commercial mortgage-backed securities (unaffiliated) 216,331 216,314 218,302 216,311 0 (3) 0 (3) 0 0 1,991 1,991 2,286 131
Owl Rock CLO Ltd OR 2025-21A A CLO 144A ‘ ‘
69120U-AA-1 .. [5.259% 07/24/34 ....covvvvvvvviniiiiiiiiennnn e 05/16/2025 .| SG Americas Securities LLC ........ .. 10/24/2025 .| Paydown .......ooeeeeiiiiiiiiiins foiiiiiinnnee, 6,62 |............ 6,62 |............ 6,629 |......ooennns 6,629 |......oooeeennns [ A [\ A [ [\ A [\ P [ PP [ [\ 73] 0
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency -
CLOs/CBOs/CDOs (unaffiliated) 6,629 6,629 6,629 6,629 0 0 0 0 0 0 0 0 142 0
ALLY BANK UT ABCLN 2025-A B ABS 144A
02007G-5E-9 .. [4.648% 06/15/33 ....cceeviiiiiiiiiiiiiiins ..08/05/2025 .| JP Morgan Chase ............ccceeeennn .. 12/15/2025 . [Paydown .........coevvviiiiiiiins foinnnnnns 112,151 |.......... 12,151 |......... 12,151 |eeeeees 12,151 o [V [V [V (VN . (VN F [V PO [V F (V] 1728 R 0
Foundation Finance Trust FFIN 2025-2A A
35042N-AA-3 ...[ABS 144A  4.670% 04/15/52 .............. ..06/27/2025 .| Goldman Sachs .................eeeennn. .. 12/15/2025 . [Paydown .........coevviiiiiiiiins foriinnnnnns 48,89 |........... 48,890 |........... 48,8% |............. 48,899 |...oooeiiiiennns [N F 10 e, [N F 10 |t (VN F [V PO [V F (V] 596 [evvveiiiiiinnns 0
MVW Ouner Trust MVWOT 2025-1A A ABS 144A
627924-AA-1 .. [4.970% 09/22/42 ........evvvvererernnnnnnnnns ..04/24/2025 .| SANTANDER [NVESTMENT ................ .. 12/20/2025 . [Paydown .........cceevviiiiiiiins fooinnnnnnns 45,820 |........... 45,816 |........... 45,820 | 45,820 |.ooooiiiiiinnnns [V L . [V L . (VN F [V PO [V F (V] T8 [ 0
Navient Education Loan Trust NAVEL 2025-
63043E-AA-5 .. [A A ABS 144A  5.020% 07/15/55 ......... ..06/17/2025 .|Barclays Group Inc. ................. .. 12/15/2025 . [Paydown .........coevviiiiiiiiins foriinnnnnns 16,091 |........... 16,089 |........... 16,091 |...eeeeeeee 16,001 [o.eeveeiiiinnnns [V ] . [V L] F. (VN F [V PO [V F (V] 3 I P 0
Nelnet Student Loan Trust NSLT 2025-BA
64032B-AA-1 .. [A1A ABS 144A  4.840% 05/17/55 ......... ..08/01/2025 .|Merrill Lynch ......oooovviiniinninnns .. 12/15/2025 . [Paydown .........ccevvviiiiiiiins fooinnnnnnns 32,145 |........... 0,137 | 32,145 |....oueee 0,145 | [V 131 . [V L2 . (VN F [V PO [V F (V] 366 [eeeeeiieiiinnns 0
Nelnet Student Loan Trust NSLT 2025-AA
64033X-AD-6 .. [A1A ABS 144A  5.070% 03/15/57 ......... ..03/14/2025 . |Merrill Lynch ......oooovriiiiinninnns .. 12/15/2025 . [Paydown .........coevviiiiiiiiins foriinnnnnns 69,451 |........... 69,426 |........... 69,451 |............. 69,451 ... [N F PN [N F P3N O (VN F [V PO [V F [V R 1,481 [oeneiiiiiinnne 0
Nelnet Student Loan Trust NSLT 2025-CA
64035U-AA-6 .. [A1A ABS 144A  4.670% 06/22/65 ......... ..09/12/2025 . |Merrill Lynch ....ooovvviiiiiininnnnns .. 12/20/2025 . |Paydown .......ooeeeeiiiiiiiiiins foiiiinnnnnens 48,782 |........... 48,781 |........... 48,782 | 48,782 |....evvuvnnnnnnns [ A Tl [ Tl [\ P [ PP [ [\ L3 1 0
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial
asset-backed securities - self-liquidating (unaffiliated) 373,339 373,290 373,339 373,339 0 52 0 52 0 0 0 0 4,810 0
1889999999. Total - asset-backed securities (unaffiliated) 9,771,777 9,349,915 9,621,364 9,392,284 0 42,374 0 42,374 0 0 229,079 229,079 140,797 15,680
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1909999998. Total - asset-backed securities 9,771,777 9,349,915 9,621,364 9,392,284 0 42,374 0 42,374 0 0 229,079 229,079 140,797 15,680
2009999999. Total - issuer credit obligations and asset-backed securities 16,873,777 16,278,099 16,637,325 16,321,865 0 43,772 0 43,772 0 0 315,459 315,459 239,211 40,660
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 16,278,099 16,637,325 16,321,865 0 43,772 0 43,772 0 0 315,459 315,459 239,211 40,660




/13

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

1999999 - Totals

1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

4
Total
Amount of Goodwill

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

Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 7, Section 1 Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 5 6 Change in Book/Adjusted Carrying Value 11 12 Interest 19
7 8 9 10 13 14 15 16 17 18
Total
Current Foreign
Year's Exchange
Current Other- Change in Interest
Book/ Unrealized Year's Than- Book/ Income Due Non- Amount
Restricted Adjusted Valuation (Amor- Temporary | Adjusted and Accrued | Admitted Effective Received Paid for
Asset Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Dec. 31 of Due and Rate Rate When During Accrued
Description Code Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost | Current Year | Accrued of of Paid Year Interest
Honeywel | International Disc Comn Paper 144A ...... cee 21072072025 | CItIGrOUD vevevevevevvevceeeeceeeeeeeeieeeeeees 02/03/2026 . |-v.vrernne 6,277,027 |ovoveveeeeeeerenes O o 4,079 e O e O e 6,300,000 [........... 6,232,949 [ovovoveriieieieeee O [ 0 0 3,950 [ooannene 4.048 [....MAT ..
RIDGEF [ELD FUNDNG CO LLC Int Bear Comm Paper 144A . |..11/24/2025 .| P Morgan Chase ..........ccccevurmmnnnnnnnnnne 03/24/2026 . |........... 3,000,000 |-oooeeeeeeieeeeeens O e O el O e O e 3,000,000 |........... 3,000,000 |......oeeeeeenn 13,073 | 0l 32910 o, 4.023 |....MAR ..
EssilorLuxottica Soci??t?? ano Disc Comm Paper
PP PP PPPPPPPPN TTTTTPPPPPPOPPoy . 10/14/2025 .| P Morgan Chase ............ccccccunnnnnnnnnees 01/15/2026 . |........... 6,989,015 [...uvveneinnnnnnes [0 PP 61,348 |..evveniiniinnnens [O ] (O PP 7,000,000 |........... 6,927,667 |.......ccvvvveennn O finnnnnnnnnnnn00.....4.000 ... 4.008 | . MAT s [V P 0
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 16,266,042 0 105,427 0 0 16,300,000 16,160,616 XXX XXX 0 0
0489999999. Total - issuer credit obligations (unaffiliated) 16,266,042 0 105,427 0 0 16,300,000 16,160,616 XXX XXX 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 XXX XXX 0 0
0509999999. Total - issuer credit obligations 16,266,042 0 105,427 0 0 16,300,000 16,160,616 XXX XXX 0 0
7689999999. Total short-term investments (unaffiliated) 16,266,042 0 105,427 0 0 16,300,000 16,160,616 XXX XXX 0 0
0 0 0 0 0 0 0 XXX XXX 0 0

7699999999. Total short-term investments (affiliated)

7709999999 - Totals

16,266,042

105,427 0 0

16,300,000 16,160,616 13,073 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B.. DS 3,000,000 1E.$............ 13,266,042 1F .8 i 0 1G98 e 0
2B ..

coocoo

coocooo




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

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

E19, E20, E21, E22, E23, E24, E25, E26, E27



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE COMMUNITY PLAN OF OHIO, INC.

SCHEDULE E - PART 1 - CASH

1 5 6 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
PNC Bank, National Association ................ PITTSBURGH, PA ....coovovvvciiiiciiiciicciins e oo 3.500 [, 40,359 ..o 0 |, 101,519 [..XXX.
0199998 Deposits in ... 0 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 40,359 0 101,519 [ 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 40,359 0 101,519 [ XXX
0499999. Cash in company's office XXX XXX XXX XXX 0| XXX

0599999 Total - cash XXX XXX 40,359 0 101,519 [ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January...)o.. 93,062 4. 7. , 10. October 101,712

2. February...| oo 102,277 5. 292,972 8. August 102,020 11.  November... 139,267

3. March 85,096 6. June 85,536 9. September 85,172 12.  December 101,519
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ANNUAL STATEMENT FOR THE YEAR 2025 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
Re-
stricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
...................... US Treasury Bill oeeeeeeeeeeeee e | aeeeeneeens e 1273172025 L [ 30381 L 01/08/2026
US Treasury Bill ... 2 12/26/2025 i [ 3.556 |.. . 01/29/2026 ..
US Treasury Bill ... L 12/09/2025 i [ 3.658 .. . 01/06/2026 .
B O - PP PPN 12/15/2025 wuvvvvvvns oo, 3.587 |.ovveeenns 01/13/2026 +.vvvvvvvs |eveeeiiiiiiiiiiiiiiiiiiiiiieiees 892,929
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 13,245,500
. |FHLB Disc Note ... ... 12/26/2025 ....3.570 |.. . 01/21/2026 . .3,892,260 |...
. |FHLB Disc Note ... .. 12/29/2025 .. 0.000 |.. . 02/12/2026 .. 14,938,082 |...
0029999999. Subtotal - issuer credit obligations - other U.S. government obligations (not exempt from RBC) 18,830,292
...................... Anglesea Funding LLC Disc Comm Paper 144A e [ 12/08/2025 e 00000 el 0170272026 e [ 11,098,659
Armada Funding CO LLC DISC COMM PAPER 144A ... 12/29/2025 ... 3.860 |.. . 01/07/2026 .... .9,903,565 |...
Catipiler Financial Services Disc Comm Paper .. .. 12/29/2025 .. 3.660 |.. . 01/12/202%6 ...

CISCO SYSTEMS Disc Comm Paper 144A
GlaxoSmithKline LLC Disc Comm Paper 144A .

IONIC FUNDING LLC Disc Comm Pape

ro..

.. 1072172025
12/23/2025 ..
12/18/2025 ..

3.940 |..
3.700 |..
.3.900 |..

. 01/06/2026 .
. 03/13/2026 .

. 01/05/2026 ...

.0 .

.0 .

.0 .

.0

.0

MIZUHO BANK LTD Disc Comm Paper 144A 12/31/2025 .. 3.700 .. . 01/07/2026 . .6,995,683 .0

Regatta Funding Company LLC Disc Comm Paper 144A ... 11/07/2025 .. 4.100 |.. . 01/28/202%6 ... 5,084,219 |... 0

Resolute Funding Co LLC DISC COMM PAPER 144A ... 10/14/2025 4.040 |.. . 01/05/2026 . .1,699,230 |... .0 .

Salisbury Receivables Co Disc Comm Paper 144A ... ... 12/30/2025 3.820 |.. . 01/22/2026 .. . 11,973,016 |... 0

Toyota Industries Comm Finance Disc Comm Paper 144A . ... 12/01/2025 3.960 |.. . 01/02/2026 .... ..12,998,565 |... .0

Ontario Province Disc Comn Paper ... 12/29/2025 ... 3.780 |.. . 01/28/202%6 .... ..13,960,297 |... 0

Ontario Province Disc Comm Paper ... 12/31/2025 ... 3.760 |.. . 01/29/2026 .. .9,970,753 |... .0 .

.... | SAUDI ARABIAN OIL CO Disc Comm Paper . .. 12/18/2025 ..0.000 |.. . 01/15/2026 . .7,988,285 |... .0 .

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 115,608,750 0

0489999999. Total - issuer credit obligations (unaffiliated) 147,684,542 0 226,647
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 147,684,542 0 226,647
09248U-71-8 ....... BlackRock Liquidity Funds T-Fund Port ... 12/29/2025 ...0.000 |.. .0 . ...25,602

31846V-54-2 ....... First American Treasury Obligations Fund Z . ... 12/02/2025 ... 0.000 |.. 0

3814101-32-3 ....... Goldman Sachs Treasury Obligations Fund .. ... 12/02/2025 ...0.000 |.. 0.

381428-50-0 ....... Goldman Sachs Financial Square Tr In Fd .. ... 12/19/2025 ... 0.000 |.. 0

38142B-88-0 ....... Goldman Sachs Financial Square Federal Fund ... 12/12/2025 ...0.000 |.. . . 0.

61747C-58-2 ....... Morgan Stanley Institutional Liquidity Fund Treasury Port .. ... 12/19/2025 ... 0.000 |.. ... 408,701 |... 0

665279-87-3 ....... Northern Inst Ins-Treasury Port . .. 12/31/2025 ..0.000 |.. .1,350,831 |... .0 .

825252-40-6 . Invesco AIM STIT TREASURY MWF ... 12/02/2025 .. 0.000 |.. . 3,235,495 .0

.0 .

0

94975H-29-6 . . [Allspring (fmr Wells Fargo) Treasury Plus MVKT Fund - Inst ... .. 12/02/2025 . 0.000 [ .. 77,965 |..

8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 39,384,546

...................... |UHC Liquidity Pool Pro Rata Share Portion ..........ccciiiiiiiiiiiiiiiiiii i s s s s e s s s s e sssssssseesssssssseens | eeeeeeeeees [eneeeeeens 1278172025 o | 0000 [ e ... 449,238

8409999999. Subtotal - qualified cash pools under SSAP No. 2 449,238 0 19,278
8589999999. Total cash equivalents (unaffiliated) 187,518,326 0 449,015
8599999999. Total cash equivalents (affiliated) 0 0 0
8609999999 - Total cash equivalents 187,518,326 0 449,015

1.
Line
Number
1A 1A ...
1B 2A ...
1C 3A ...
1D 4A
1E

1B..
2B ..
3B ..
4B ..
5B ..

P B PP

co oo

1C.
2C.
3C.
4C.
5C ..

P T T

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2025 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 ........ccooceiiiiiiees
Alaska ......ccooiiiiiiiiiin
AriZONA ..o
Arkansas .......c.ccoceeieiiiiiinnenn,

California .......ccoceveevieiiiinieenn,

Colorado .....
Connecticut

Delaware .........cccccooeeveniiiniicnnenns

© ©® NGO RN

District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
[CT=To] (o R

-
-

12, Hawaii .ccccoooveiiiiiiiiiiiccicees

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

20. Maine ....ccocooveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceueennne MA it ] s [ee e [V [V [V 0
23.  Michigan ........ccccceueveveeereieererennn MI oot ciriee]| e ettt [V [V [V 0
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25.  MiSSISSIPPI <vvvvveveveveveieeeeeie MS it i | e [ee e e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire ..........cccceeueunnee NH [ e ] e et [V [V [V 0
31, New JEersey ......coceeveevenieenienienns

32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies

36.  ONIO .oovveiiiieiie i

37. Oklahoma ... .

38, Oregon ....ccoevriiiiiiiiineeeees

39. Pennsylvania ..............c.cccceuennn.. PA [ | et [oe et (V1 (V1 (V1 0
40. Rhode Island .........cccovivieiereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cccoeveveveneee. SC eres ceviee| et [eeeae e [V [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e et [V [V [V 0
43. TennesSee ......cccooeveeieeneeneennns

44, TeXaS ..oooviviieiiiieieeieeeeees

45, Utah ..o

46. Vermont .. .

47, Virginia .....coooeeieeeeeeeeeee

48.  Washington ..........cceevrvvrnennnn.

49. West Virginia

50.  WISCONSIN ....ccuveiiiiiiiieieeieees

51. WYoming .....cccooceeveeiienienienienns

52.  American Samoa ............ccccceeuen. AS i et | e e [V [V [V 0
53, GUAM ..ot GU e ervee| e [ee et (V1 [V [V 0
54.  Puerto RiCO .......cccovvuererereiiine PR it et | e e [V [V [V 0
55. U.S.VirginIslands ............ccccccu..... VI [ e | e e (V1 (V1 [V 0
56. Northern Mariana Islands ........... MP it iviie] s [ [V [V [V 0
57. Canada .
58. Aggregate alien and other .......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 3,549,422 3,595,506 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

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