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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oooevviiieececie ittt 50,019,695 |............. 3.221 ... 50,019,695 |......coevviine 0f.... 50,019,695 |............. 3.221
1.02 All Other GOVEIMMENLS .........cocvevieieeeieeeiieieeeeeeeeeeeee e e 16,088,111 |............. 1.036 |....... 16,088, 111 |- 0f.... 16,088,111 |............ 1.036
1.03 U.S. states, territories and possessions, etc. guaranteed 707,503 707,503 707,503
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 6,732,897 |...ccuene 0.434 |......... 6,732,897 | 0fn. 6,732,897
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 338,444,837 |........... 21.795 |...... 338,444,837 |....oocevne 0f..... 338,444,837 |........... 21.795
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 954,909,161 |............ 61.493 |...... 954,909,167 ..o 0]..... 954,909,161 |........... 61.493
1.07 Hybrid securities ............. | R 2,666,838 |............ 0.172 |......... 2,666,838 |.......occeveiine 0 fen 2,666,838 |............ 0.172
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans L0 .. L0 .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e 0fiieeeenn 0,000 [ [OOSR [0 [0 I 0.000
1.12 Total [oNG-term DONAS ....c.cveeeeeeeieiece e .. 1,369,569,043 .. 1,369,569,043 |.........coevreenee 0.1,369,569,043 |........... 88.195
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V [0 () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccccorrriceeiiinnnssieieeeeeseseseseeee e 20,144,670 |............. 1.297 |........ 20,144,670 ..o [ — 20,144,670 |............. 1.297
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveviineeeerereenseesens foocee 133,446,992 |............. 8.593 |...... 133,446,992 |......oooene 0f..... 133,446,992 |............. 8.593
6.03 Short-term investments (Schedule DA) ...........cccooovvieveveeeeeeeeeeeeeeeee e 29,723,863 |............. 1.914 |....... 29,723,863 |- [ 29,723,863 |............ 1.914
6.04 Total cash, cash equivalents and short-term investments .....................[...... 183,315,526 |............ 11.805 |...... 183,315,526 |..cocvoviiiene 0]..... 183,315,526 |........... 11.805
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ......cccccoiiiiiiiiiiiiiiicccee, 0
13. Total invested assets 1,552,884,569 100.000 | 1,552,884,569 0| 1,552,884,569 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

S102



© ® N o

10.

1.
12.
13.

-

> N

©® N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PRTRPNS

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevevneeee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, G mMN 16 .. e et eee et teesatetosntatasseanssaasssnaanssaaansseessteessseesaseeesnteeaseeesabeeeasseeaaseeesase Saeeeeneeeeaeeenaseeeaeeeeaneeeas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovucueueueeeeeeececeeteteeeeeeaete et esesssseaetesesessasaesesesesssseesesesesessssssesesesensssesesesasnsssntesasasansnsnen seesesesinas 1,258,696,958
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccviuiiiiuiiiieitetestete et te et et et et et et eae et eaeetese st ese st ete et eseseseasesess et ess et esessese st ese st ebe s ebessesessabensssensasseneesenneseneas 435,438,733
AACCTUAI OF QISCOUNT .......cvviie ettt eeectete et eeeeecaeteteseeeessaeaetesesenssaetetesesensssesesesesensseesesasesensss et sesesansesetesasessnsseetessesnsnsetesasasnsssesesasasnsnsetesesansnenes 5,187,217

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

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

LRI o= 1o 2 Y=Yot 1[0 1720 001 1¥ ] 1 Yo Wt < TSR

4.4, Part 4, COIUMN T .ottt ettt te b ee b8 e £t E o8 E 41 £ s eE b 4804 E £ o b4 £ £t E e E b8 e £ £ ot E e E b bttt bbbttt R et s en et s .... (8,713,601)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiiiiceceete e eeeecte et eeeesaete et eseessseaete s e s eessastetesesesssseaesesesensssssesesesensssssesesesansssesesasesensssnsesasasansnan febesssssesesns (6,428,296)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coouiuiiiiuiieeeeeteeeeeeee ettt ettt ess et e st e et e s eeseseeseseaseseasesesenesennene 310,010,631

DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeeeeeieecececeete e eeaeseeetet e sseaeeetesesesssssseseses s sssssesesessssssseses s s ssasseses s s sssssssss s s ssanseses s s sssnsesessssanseseses s nsnsnsnsasas setatscsesetasanas 4,659,432

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt et et et e s e se s s e s e s et e b et e s e essees e s et et e s e s e s esesses s e e s et e b et esesesseses s e s et et esessas s as s s e bbb ebee et et st ee bbbt et 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et bbbt et b et ettt s b et et tacae 2omensnseaesesasennsnae s s s s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiieeeecececececeee ettt ettt et a s s s st et e s e s e s e ae s s s s s e s et e s e s s s s s s s st et eseseseasasasas s eseseseans febebestatt et st saetebebebeataeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiiiiciteetet ettt e b te e E b et E bR b eh e E e E £ eE b E b £ oL E SR b e £ ot b bttt bbb e s enensnsea et en s st et en 0 0

Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 L.ttt bt h e E bR b€ eh e E 46 eE bbb £ oL E SR b £ £ ot b bttt b b e s enennnsna et s st et en 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt ettt et a st s e s e s e s e s e e s s s s et et e s s s s s s s s sttt eseseseasas s st eseseseans febebebeettae st nsetebebebeaeaeas 0

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

9.4, PArt 4, COIUMN 13 ...oeeieieieeeeete ettt ettt ettt st e s et et e s et et e s ese s et e s e s et et et essesssas s s e s esetesesese e s eses et e b et esesessesee e s e s et et eseesas s esesesabeb ek ebee et et et ea bbb neeae e 0 e 0

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cocviiiiiiiiiiiiiiisisesc s e 58,093

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) .........cecevererereieerereeeeeeesceeteteseseseeaetesesesesssaesesesesenssassesssesenssanaess ceesesesanas 1,369,569,043

(DTt [ Tet i (o) =TI aTe g F=Te o Ty (=T o JR= T 4o USSR 0

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........ccuiuiieeiececeeieeeeeeeceete e eeeescee e tesesesssae e tesesesssaeaesesesssssaesesesesssssesesesansnsntesesesensnsnen seesesesinas 1,369,569,043
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveceeveereeeecee e 50,019,695 |...ccovvvennne 49,213,777 ..o 50,164,806 |................ 50,037,279
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 16,088,111 13,186,258 16,086,015 16,150,000
by governments) 4. Totals 66,107,806 62,400,035 66,250,821 66,187,279
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 707,503 698,650 825,675 670,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 6,732,897 5,941,904 7,122,245 6,275,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 338,444,837 292,641,973 338,534,087 325,083,611
Industrial and Miscellaneous, SVO 8. United States .....ccoovoeeeeeeeeeeeeeeeeee e 828,443,714 |................ 724,772,806 |................ 838,503,667 |................ 820,602,708
Identified Funds, Unaffiliated Bank 9. CANAGA ... s 5,086,971 |..oooiene 4,671,824 | 5,035,924 |................... 5,040,000
Loans, Unafilated Cortiicates of 10._ Other Countries 124,095,314 112,289,236 123,992,471 123,085,811
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 957,575,999 841,733,866 967,532,063 948,728,519
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,369,569,043 1,203,416,429 1,380,264,890 1,346,944,409
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 1,369,569,043 1,203,416,429 1,380,264 ,890
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments

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

............. 49,506,869

..................... 7,116

79,743,559

79,743,559

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

............... 3,907,246
............... 9,714,527

.............. 3,907,246

............ 3,907,246

6,682,372

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

.............. 1,886,691

626,279

707,503

1,886,691

707,503

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 1,853,708

............ XXX |-

.............. 6,732,897

.............. 9,044,150

s 0.7 |..

............ 6,732,897

1,853,708

4,240,715 0

6,732,897

9,044,150

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

5.1 NAIC 1

52NAIC2 ..

........... 107,236,541

...109,913 |....

............. 95,854,339

............. 45,371,127

..... 1,083,384 |...

.......... 337,045,419

...1,399,418 |

........... 358,398,365

..... 4,722,978 |....

53NAIC 3 Lo O L 0 |eoeeeeeerrereeeeeeen O oo 0 e 0 oo XK e 0 e 000 0.

54 NAIC4 .. L0 0 0.

BENAICS et O 0 |eoeeeeeemerereeeeeeen O e 0 e 0 [ e XXX v fereeereeeeeeeeirneneeees 0 o 000 o 0

5.6 NAIC 6 0 0 0 .

5.7 Totals 22,822,378 107,346,454 95,854,339 65,967,156 46,454,510 XXX 338,444,837 363,121,343 27.3 335,851,632 2,593,205




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC T e e 48,861,940 |l 278,573,122 |........... 164,158,951 |............. 51,228,278 |............ 26,565,834 569,388,131 S 488,605,474 282,431,349 |........... 286,956,782
6.2NAIC 2 .. . .118,589,226 |.... 176,852,271 .14,958,427 |.. .. 17,933,442 | .. . " ...451,380,646 |.. .331,273,426 |.... . ...295,526,049 |.. . 155,854,597
6.3 NAIC 3 ,800 |.............24,852,686 |............. 19,996,804 ... O e O XK e LU T o 22,765,819
6.4 NAIC 4 935,670 | , ,032, L910 | . B [ 3,937,998
B.5NAICS ..o O e O e O e O e O OO e e O e O e 0
6.6 NAIC 6 0
6.7 Totals 604,661,215
7. Hybrid Securities
TANAIC T e e O e O e O e O e O OO K e e O e O e [V 0
T2NAIC 2 oo O e O e O e O e O OO e e [V 0.0 [oriiee 2,330,000 2 e [V 0
T3NAIC 3 iieeeeenenenenenesesese e O e O e O 2 e 4,065,000 3 freeein2,666,838 ..

74 NAIC4 ..
75NAICS ..
76 NAICG ..

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
B.BNAIC B ..o

8.7 Totals

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

13.3NAIC 3 ...
13.4 NAIC 4 ...

...35,335,968 |....
4,872,567 |....

...3,570,173 |..
..... 2,618 |..

...80,074,702 |....

.49,275,386 |..
..5,486,722 |..

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....102,632,996 |........... 437,796,520 |.......... 264,261,121 |........... 120,897,159 |............. 71,936,961 997,524,755 |...vveeeeeieee 6527 [ XX o XXX e o 707,974,769 |........... 289,549,987
12.2NAIC 2 ... (d) ....123,047,280 |... 118,699,139 |.... 179,318,608 ....24,879,076 |.. ...19,016,826 |... ...464,960,928 |.. ...309,106,331 |.. . 155,854,597
123 NAIC 3 e (D) e 834,805 |............. 24,852,686 |............. 19,996,804 |......ocovercne [V A 2,666,838 |......ocooveveeeeeeennn O 48,351,133 | 302 o XX e e XK o 25,432,657
124 NAIC A o (D) e 3,935,675 |.cooeeceeinne 439,256 |............... 3,532,962 |.....cooveeenne 1,910 | 0 fooreeeeeeeieeieeen 0 o 7,909,803 | 025 o XXX e e XK o 3,937,998
125 NAICS .o (D) e [0 (1 (11 A (1 0 [ 0 ](C) e 0 oo 020 e XK o XXX e oo 0
12.6 NAIC6 ... 0 0 0 0 0 0 0
12.7 TOtalS .o 230,450,756 |........... 581,787,600 |.......... 467,109,4% |........... 145,778,144 |............. 93,620,624 1,518,746,619 |.ooooveeieeenen 100L0 | XK e XK o 1,046,451,755 |........... 472,294,864
12.8 Line 12.7 as a % of Col. 7 15.2 38.3 30.8 9.6 6.2 100.0 68.9 31.1
13. Total Bonds Prior Year
13ANAIC T e 113,486,217 |........... 370,397,366 |........... 262,909,696 |............. 92,760,621 |............. 58,417,847 | O o X% e e XK [ 897,971,747 |....oooe. [T 663,804,404 |........... 234,167,343
13.2NAIC 2 oo 70,881,135 |............ 68,691,493 |........... 157,953,806 |............. 29,534,322 |............ 17,948,021 | O [ XX e XXX e o 345,008,776 |.......ocooveveee. 25.9 | 205,554,701 |........... 139,454,075

15.5NAICS ...
15.6 NAIC6 ...

135 NAIC S e [V 0 |eeeeeerereeeeeeen O e 0 |eeeeeeeerrmneeeeeen O e O | XK e XK [ (€) e 0 [ 020 | 0.
13.6 NAIC 6 ... 0 0 0 ( 0 . 0
137 TotalS .o e 186,529,177 |........... 479,297,384 |.......... 462,843,134 |........... 125,867,734 |............. 76,365,868 (b) 1,330,908,297 |.......ocvviecrnee 100.0 |.coenve. 924,121,213
13.8 Line 13.7 as a % of Col. 9 14.0 36.0 34.8 9.5 5.7 100.0 XXX 69.4
14. Total Publicly Traded Bonds
T4ANAICT oo, 00,240,838 269,460,122 |........... 204,122,294 |........... 106,473,125 |............. 69,678,390 |..oooeeecrrineens 0 o 707,974,769 |..ccoveivieee 466 | 663,804,404 |.......coovvvienne 49.9 | 707,974,769
14.2NAIC 2 ... . ...92,834,099 154,365,220 |..... ....24 879,076 |.. ...15,836,144 |... ...309,106,331 |.. .205,554,701 |.... ...309,106,331 |..
14.3NAIC 3 ... 14,470,464 el 460,550 oo O 2,666,838 |...oeeeerieeeen O [ 25,432,657 |.. 49,275,386 ....25,432,657 |.
144 NAIC4 ... 0T [ T o 1,910 | 0. 3,937,998 |.. 5,486,722 |... ...3,937,998 |..
T45NAIC S oo O (1 [0 T | B ST [0 TN B ST [0 O | Y | ST [0 O | Y | S 0
14.6 NAIC 6 0 0 0 0 0 0
14.7 TOtalS ..o e 84,203,110 |........... 376,765,087 |........... 365,948,075 |........... 131,354,111 |............. 88,181,372 | 0 o 1,046,451,755 | 68,9 e 924,121,213 | 694 | 1,046,451,755
14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc 8.0 [ 36.0 [ 35.0 | 1206 | 8.4 | 0.0 [ 100.0 | X% [ XXX ovovveren e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 5.5 24.8 24.1 8.6 5.8 0.0 68.9 XXX XXX 68.9 XXX
15. Total Privately Placed Bonds
151 NAIC T e 44,392,158 |.......... 168,336,397 |............. 60,138,827 |............ 14,424,033 |............... 2,258,571 | O e 289,549,987 | 1901 [ 234,167,343 ..o 1726 [ XK o 289,549,987
15.2NAIC 2 ... ...25,865,040 |.... ..24,953,388 ..3,180,681 |... ... 155,854,597 |.. . 139,454,075 |.... . 155,854,597
153 NAIC 3 oo
154 NAIC 4 ..o

15.7 Totals
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

......................... 3.1

14,424,033 |..

Section 12 9.6 13.5 6.7 0.9 0.4 0.0 31.1 XXX XXX XXX XXX 31.1
(@) Includes $ e 470,163,045 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 current year, $

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

0 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

.......... 29,723,863 ; NAIC2 $

119,453,713 ; NAIC3 $

0:NAICA $ooveeeeer. 0:NAIC5 $...........

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ...........cccccvreireeneeencencenns oo, 30,224,5% |............. 49,494,904 |...oovviniiieiieenn 0 e 0 s 0 e XXX e e 79,719,500 2 e, 40,005,659 0 79,719,500

1.02 Residential Mortgage-Backed Securities ............ |..ccocooveennns 4,379 |. ... 11,966 |.. 7, .. R . .. ... 24,059 |.. .0.0 |. .. 31,408 |... ...0.0 |... ....24,059 |.
1.03 Commercial Mortgage-Backed Securities ..........

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

1.05 Totals 30,228,975 40,037,067

N

. All Other Governments
2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities .......... |...ccccoovvevieieennn. 0

.............. 6,682,372

2.04 Other Loan-Backed and Structured Securities ... 0
2.05 Totals 0 0 2,466,337 13,621,774 0 XXX 16,088, 111 6,682,372
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........ccoceevreereeeseeeeeeennes , 707,503 |.vvveiveiiieieneen 0.0 o 1,886,691
3.02 Residential Mortgage-Backed Securities L0 .. 0] . .0 . .0
3.03 Commercial Mortgage-Backed Securities .......... 0 v 000 oo 0
3.04 Other Loan-Backed and Structured Securities ... 0 . 0 0.0
3.05 Totals 81,225 626,279 0 0 0 XXX 707,503 0.0 1,886,691 0.1 707,503 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccccooeioiiiniiiiiiiiiccies foviiiien.....038,474 |, 1,853,708 |.......c...... 4,240,715 [oooieeiiee [V 0 D,0. & SRR TR 6,732,897 [oeeoeiiiiicis 0.4 [ 9,044,150 |.ooriiiiiie 0.7 [ooeirine 6,732,897
4.02 Residential Mortgage-Backed Securities ... . .. . . .
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0

4.05 Totals 638,474 1,853,708 4,240,715 0 0 XXX 6,732,897 0.4 9,044,150 0.7 6,732,897 0

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

5.01 Issuer Obligations ...........c..c.c...... B 468,254 |............. 17,882,432 |..cocveeeee 25,979,075 |..coovenneeee 1,966,121 |..cocveeeee 28,272,440 |............ D,9,0 TN RN 74,568,321 [.ooovceiiiiien 4.9 | 67,617,796 T 74,092,547 |oooiiine 475,774
5.02 Residential Mortgage-Backed Securities ... ..22,118,191 |. .88,539,954 |.. .69,875,264 |.. 64,001,035 |... ...18,182,071 |.... . . 262,716,516 |.. .288,583,325 |... 4 A 260,599,085 |. ..2,117,431
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T [0 T [0 R (V1 TSR 6 & R RO 0 | 0.0 [ 6,920,223 B T PO [V 0
5.04 Other Loan-Backed and Structured Securities ... 235,932 924,068 0 0 0 1,160,000 0 1,160,000 0
5.05 Totals 22,822,378 107,346,454 95,854,339 65,967, 156 46,454,510 XXX 338,444,837 363,121,343 335,851,632 2,593,205
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccccooeioiiiiiiiiiiiciiiee o, 128,552,469 |........... 229,565,397 |.......... 284,964,484 |............. 51,921,715 |.cceeeee 42,240,705 |........... D.9.0, CUNUNTI RN 737,244,770 ..o 48.5 | 638,954,761 |.......ccvovveenne 48.0 | 526,057,383 |........... 211,187,387
6.02 Residential Mortgage-Backed Securities ... R T 4,680,154 |............. 14,831,487 |....coceeee 15,845,458 |............. 11,842,476 |.............. 2,033,308 |........... D,9,0 TN R 49,232,883 | 3.2 | 37,688,251 | 2.8 | 2,523 | 49,230,360
6.03 Commercial Mortgage-Backed Securities .......... |............ 19,534,345 |............. 72,734,485 |............ 37,022,720 |.ocvevevenne 340,957 |oovieeicccene [ S D.9.0, CUNUNTI RN 129,632,507 |....covvviiirnne 8.5 | 13,711,034 [ 8.5 [ 54,946,322 |............. 74,686,186
6.04 Other Loan-Backed and Structured Securities ... 23,912,737 105,322,920 26,708,326 2,083,468 225,263 XXX 158,252,714 10.4 113,382,628 8.5 23,654,987 134,597,726
6.05 Totals 176,679,705 422,454,290 364,540,988 66,188,616 44,499,276 XXX 1,074,362,874 70.7 903,736,674 67.9 604,661,215 469,701,660
7. Hybrid Securities
7.01 Issuer Obligations ...........cccccooeiiiiiiiniciiniccciieees e, 0 [ O i 0 e 0 e 2,666,838 |........... D.9,0 TN R 2,666,838 |.......cccovvvvvrnnne 0.2 | 6,395,000 [....covveriienias 0.5 [, 2,666,838
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ............ccocveveveveueueeeieeeeeeeees [ 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........ccocceveeveene |oviiiiiiiiiicieene 0
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

8.07 Totals 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

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
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ..........cccceoviieinienieeieeeeeees e 159,965,018 |...cecneenne 299,422,720 |..cvenveen. 317,650,610 |.....cveneee 67,509,609 |........c..... 73,179,983 917,727,940 [ 60.4 |..cooennne D.9.0 NI RUN D.9.0 NI RUNR 706,064,779 |..c.ocnve. 211,663, 161

12.02 Residential Mortgage-Backed Securities .......... [.cccooceneee. 26,802,724 |............. 103,383,407 |[..ccceenene 85,727,838 |.coeeenee 75,844,110 |.coeeneee. 20,215,379 311,973,458 | 20.5 |ooeennee D,9.0. NI RO D,9,0 NI R 260,625,667 |.............. 51,347,791

12.03 Commercial Mortgage-Backed Securities ........ | 19,534,345 ... 12,734,485 1. 129,632,507 |85 | XXX e XXX e 54,946,322 |....ccvenne 74,686,186

12.04 Other Loan-Backed and Structured Securities . |- ... 24,148,669 106,246,988 . . . .159,412,714 |. . . . . 24,814,987 |............. 134,597,726

12.05 SVO Identified Funds . .. weee [0 e 0] 0.0 |... . e o 0 0

60I1S

12.06 Affiliated Bank Loans rore o0 0 0 0 0 XXX 0 O e XXX e XXX [ [V R 0

12.07 Unaffiliated Bank Loans coe Jeereererenenennd 0 L0 0 0 0 e XK e 0 0 [ XXX e e XXX e [ TR 0

12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 0

12.09 Totals oo frees 230,450,756 |.....cocne.. 581,787,600 ,109, ,778, ,620,624 ..ol 0 s 1,518,746,619 |..oovevvieiienenn 10010 [ XXX [ XXX [ 1,046,451,755 |...ccoeneenee 472,294,864

12.10 Line 12.09 as a % of Col. 7 15.2 38.3 30.8 9.6 6.2 0.0 100.0 XXX XXX XXX 68.9 31.1
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccceeviirinininininiiins foeeeeeieeens 100,768,071 |............. 211,010,449 |..ccoenee 316,811,101 |.ccoeneee. 74,517,785 ... 770,586,428 572,117,334 oo 198,469,094

... 43,811,188 |... ...139,134,851 |.. .. 83,786,928 50,714,544 |.. 326,302,984 |. ...288,618,757 |..

. 60,140,233 |..
3,244,888 |..

.. 37,684,227
60,491,024
.110,137,740

13.02 Residential Mortgage-Backed Securities ..........
13.03 Commercial Mortgage-Backed Securities ........ . ... 33,203,994 |... . 42,099,599 |.. 44,839,336 ..398,328 |.. 120,631,257 |.
13.04 Other Loan-Backed and Structured Securities . |................ 8,655,925 .... 87,052,484 .. 17,405,769 ..237,078 |.. . . . . .. 113,382,628 |.
13.05 SVO Identified Funds XXX XXX e [ XXX XXX .. . TSR RO
13.06 Affiliated Bank Loans ... . . .. . . . .. .
13.07 Unaffiliated Bank LOANS ..........ccccovirirenininins fooereiciciciceceee 0 [ 0 [ 0 [ (V1N FUURRRRRRN | N INSSIORIND 0. 6. COURURRN RUSIVRIORD. o, ¢, SHUURNN RSVRRRRIRD ¢, O, CUSRURI RO

..... 0
13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX
13.09 Totals TR RO 186,529,177 |..vcuvnveee. 479,297,384 |............. 462,843,134 |............. 125,867,734 |....overer 76,365,868 [0 [ XX o XX e 1,330,903,297 924,121,213
13.10 Line 13.09 as a % of Col. 9 14.0 36.0 34.8 9.5 5.7 100.0 69.4
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ...........ccccovviirienneincine 58,199,530 [............ 242,819,214 |............ 268,037, 124 67,009,609 |.............. 69,999,301 ... 706,064,779 572,117,334 [ 43,0 [ 706,064,779
14.02 Residential Mortgage-Backed Securities 21,619,089 |... . 87,138,148 |.. 69,682,815 64,003,544 |.. .. 18,182,071 . 260,625,667 |. 288,618,757 |. ... 260,625,667 |..
54,946,322 60, 140,233 54,946,322

14.03 Commercial Mortgage-Backed Securities ........ [o.cccoceneenee. 456,838 |.............. 27,574,868 |....ccveennene 26,573,658
14.04 Other Loan-Backed and Structured Securities . ... 19,232,856 |...eoeueennne 1,654,478
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

24,814,987 |..coooveiieiienenn 16 [ 3,244,888 24,814,987

Section 12 5.5 24.8 24.1 68.9 XXX XXX XXX 68.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceoviiiininnniininiiins foeeeeieen 101,765,488 |............... 56,603,506 |.............. 49,613,486 ...211,663, 161 ... 198,469,004 9 e XXX [ 211,663, 161

15.02 Residential Mortgage-Backed Securities .......... [, 5,183,635 |...ccueennene 16,245,259 |.............. 16,045,023
15.03 Commercial Mortgage-Backed Securities ........ | 19,077,507 .... 45,159,617 |.............. 10,449,062
15.04 Other Loan-Backed and Structured Securities . |. ....20,221,016 . 87,014,132
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit . 0 0
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 9.6 13.5 6.7 0.9 0.4 0.0 31.1 XXX XXX XXX XXX 31.1

51,347,791
74,686,186
.134,597,726 |.

37,684,227 B e XXX o 51,347,791
60,491,024 B XXX e 74,686,186
110,137,740 |. .134,597,726
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total nonadmitted amounts

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

29,723,863

29,723,863

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoeveeeeevs foeerececnnen 134,333,598 |....ccovvenne 72,186,339 |.coernee 62,147,259 |..ooooeeieeeeeece
2. Cost of cash equivalents aCqUIrEd ............ccccceeeveveveueueeceiieieieeeeeee s [eeeeeeen 21,836,668,672 |.......... 17,521,617,866 |............ 4,315,050,806 |.......cccevereririiirinen
3. ACCIUAI Of GISCOUNL ...ttt saensenas [oessessesnsnsnes 9,571,211 | 9,571,211 | L
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (108S) ON ISPOSAIS ........c.cueveveieieiieieieiieeieiete e [eoceseseseseesececaeenees 3,491 | 3,491 | (R
6. Deduct consideration received on diSPOSalS .............ccceeueeeereceeueeeeeeecceeienens feeeeeienne 21,847,113,953 |.......... 17,483,909, 167 |............ 4,363,204,786 |....ccoevvvrirerereie.
7. Deduct amortization of PreMIUM ...........cccccveveveveeeereeeeceeeeeeeeeeeeseesesesenssssans [oereereneneneseeneeees 16,028 |..cooveeieeevee 16,028 |.ovoeeeeicieiceeeee [0
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 133,446,902 |............... 119,453,713 | 13,993,279 [
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ [V RN (L N
12. Statement value at end of current period (Line 10 minus Line 11) 133,446,992 119,453,713 13,993,279

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-2R-0 ..... UNITED STATES TREASURY RSV (SO A ...92.6523 |.....oouininns 301,120 |oevveenin 325,000 [o.euiiirinnnnnns 330,921 |ooeeieiiiil0 [, (1,087) |oevveeneennd 0 |nn2.250 | 1837 |FA coiits [ 2,762 |ovveiiiiiinnnnn 7,313 |....02/08/2022 ...|....08/15/2027 ...
912828-B6-6 ..... UNITED STATES TREASLRY .. .. SD.. A ...97.8594 |.............. 1,418,9%1 |.... .1,450,000 |.. ... 1,452,272 0 [eeennn (1,683) | o0 |.....2.750 |......2.607 |FA ...... . 19,250 |....09/30/2022 ...|[....02/15/2024 ...
912828-P4-6 ..... UNITED STATES TREASLRY .. .. SD.. AL 925781 [ 2,897,695 |.... .3,130,000 |.. .... 3,253,108 O [ (39,141) | o0l 1625 ..., 0.357 |FA ... . 50,863 |....10/16/2020 ...|[....02/15/2026 ...
912828-YE-4 ..... UNITED STATES TREASLRY .. A ...94.7188 |... .1,160,000 |.. ..1,178,351 0 [ (11,011) ). o0 e 1.250 |......0.294 |FA ... . 14,500 |....11/18/2020 ...|[....08/31/2024 ...
912828-YM-6 ..... UNITED STATES TREASLRY .. A ...94.7969 |... ..530,000 |.. 0 . .. (5,135) [ .0 |......1.500 |......0.518 | AD ...... ...7,950 |....03/08/2021 ...[....10/31/2024 ...
912828-28-6 ..... UNITED STATES TREASLRY .. A ...99.6578 |... ... 500,000 |.. 500,733 0 . o0 el 1375 ... 0176 |FA ... ...6,875 |....07/15/2021 ...|....02/15/2023 ...
912828-2C-7 ..... UNITED STATES TREASLRY .. A ...93.4180 |... .2,100,000 |.. ....2,138,644 0 . o0 ] 1125 ... 0,270 | FA ... . 23,625 |....10/16/2020 ...|[....02/28/2025 ...
912828-2L-7 ..... UNITED STATES TREASLRY .. ...91.3359 |... .2,690,000 |.. ....2,647,79 0 . o0 |......0.375 |...... 1.046 | AO ...... 8,963 |....08/22/2022 ...|....04/30/2025 ...
91282C-FM-8 ..... UNITED STATES TREASURY . 100.5352 |. ..5,026,760 |. .5,000,000 . 4,959,445 |.. .0 0 |.....4.125 |...... 4.315 ... 11/04/2022 .. 09/30/2027
91282C-FN-6 . UNITED STATES TREASURY ...99.5312 . . 16,052,392 |. 16,128,000 16,060,047 |.. .0 0. .4.503 ....10/13/2022 .. 09/30/2024
91282C-FP-1 UNITED STATES TREASURY .100.0078 |. .10,000,780 |. 10,000,000 .9,904,083 |.. .0 0. . ......4.620 ....11/03/2022 .. 10/15/2025 ...
91282C-FZ-9 ..... UNITED STATES TREASURY .....ceeeeveemiiecmmmmnniaeaenenns foun s N T ...99.6172 [..ooeenninnnns 6,973,204 |.... ....7,000,000 |.. ....7,030,775 0 .. . i .0 |.....3.875 |......3.776 . ... 12/22/2022 ... |....11/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 50,140,811 [ XXX 49,189,076 50,013,000 49,995,636 0 (58,084) 0 0 [ XXX XXX XXX 398,415 XXX XXX
36202E-LJ-6 ..... [G2 003929 - RVBS . |4 . 11,048 |. 102.1336 |. 11,406 |. 11,168 ..11,084 |.. .0 (D)) 0. ......5.202 47 ...04/02/2012 .. 12/20/2036 ...
36290R-QT-3 ..... GN 615266 - RVBS . . 4. LA . 12,947 ). 101.3975 |... ... 13,295 |.... FRcRIE N .0 .. .. (13) ] ...0 ]......5.000 |......5.301 ...04/02/2012 ... |....06/15/2033 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 23,995 | XXX 24,701 24,279 24,059 0 (19) 0 0 XXX XXX XXX 101 1,214 XXX XXX
0109999999. Total - U.S. Government Bonds 50,164,806 | XXX 49,213,777 50,037,279 50,019,695 0 (58,103) 0 0 XXX XXX XXX 398,516 140,551 XXX XXX
168863-DV-7 ..... CHILE, GOVERNMENT OF .... |- 1.FFE ... ...85.1015 [....coonnnnnns 1,753,001 |.... ....2,058,687 0 . .0 . 30,242 ... . 36,050 |....01/27/2022 ...|....01/31/2034 ...
168863-DY-1 ..... CHILE, GOVERNMENT OF .... 1FFE .. ...84.3250 |. ..1,560,013 |. . 1,848,559 |.. .0 0| . 25,425 . 40,145 |....08/02/2022 ..
698299-BN-3 . PANAMA, REPUBLIC OF (GOVERNMENT) .2.BFE .. ...74.0538 |. ..1,818,020 |. . 2,466,337 |.. .0 0| . 14,129 . 55,287 |....01/20/2021 .. .
698299-BR-4 ..... PANAMA, REPUBLIC OF (GOVERNVENT) ... |--2.BFE ..|... ...80.9424 |.............. 2,800,609 |.... ... 3,460,000 0 . .0 ... 51,350 |[... . 57,055 |....01/11/2022 ...|....01/19/2033 ...
715638-DU-3 ..... .. 2.BFE ..|... ...78.8075 |[..cccovnnnnnns 3,349,317 |.... .... 4,217,609 0 . .0 ... 58,792 |... . 89,604 |....10/28/2021 ...|....01/15/2034 ...
91087B-AT-7 ..... .|--2.BFE ..|... L.91.8178 [t 1,905,209 |.... .2,075, ....2,036,918 0 . 0 s .....5. ... 11,802 |... . 25,289 |....08/08/2022 ...|[....05/19/2033 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 16,086,015 | XXX 13,186,258 16,150,000 16,088,111 0 0 [ XXX XXX XXX 191,739 303,430 XXX XXX
0309999999. Total - All Other Government Bonds 16,086,015 [ XXX 13,186,258 16,150,000 16,088,111 0 2,568 0 0 XXX XXX XXX 191,739 303,430 XXX XXX
419792-0Y-3 ... HAWALL ST ... .. 1.CFE ..|... .101.6110 |... ...40,644 |.... ...40,000 |.. 0 feeeeennnn. (1,340) | .0 . ....04/01/2016 ...|....10/01/2023 ...
574193-LP-1 ..... MARYLAND ST . N .. 1.AFE ..|.. . 100.3190 |... ...40,000 |.. 0 [ (1,279) | .0 . ....10/21/2015 ...|....03/01/2023 ...
574193-MU-9 ..... MARYLAND ST . 2 .. 1.AFE ..|... . 103.3620 |... . 270,000 |.. O feeeeeennn (7,798) | .0 . ...01/13/2017 ...|....06/01/2026 ...
677522-GZ-1 ... L2 .. .. 1.BFE ..|... . . 105.2880 |... . ...80,000 |.. 0 . .. (2,472) | .0 . ....05/12/2016 ...|....11/01/2027 ...
70914P-D9-0 ..... PENNSYLVANIA (COMMONWEALTH OF) ..vvvvvvvnnnnnnniiinnnnn]ees ooe JUTTTTS IO LADFE i 300,365 [. 106.0710 |.......cccvvnnnns 254,570 [...ooovvnnnnnnnns 240,000 0 Lo, (6,822) 0. ...08/09/2016 ... |[....09/15/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 825,675 | XXX 698,650 670,000 707,503 0 (19,672) 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 825,675 | XXX 698,650 670,000 707,503 0 (19,672) 0 0 XXX XXX
094797-78-3 ..... BLOOMINGTON MINN INDPT SCH DIST NO 271 . .. 1.AFE ..|.. .. 267,452 |. 100.1460 |... 220,321 |.... ..220,000 |.. ....220,597 0 . .. (7,047) [ .0 . ....12/17/2015 ...|....02/01/2023 ...
181059-UM-6 ..... CLARK CNTY NEV SCH DIST .. 1.EFE ..|.. .. 427,138 |. 102.9930 |... 355,326 |.... ..345,000 |.. ... 360,808 0 . .0 . ....05/20/2016 ...|....06/15/2024 ...
181059-V4-5 ... CLARK CNTY NEV SCH DIST B .. 1.EFE ..|... .. 390,378 |. 112.1440 |... 336,432 |.... . 300,000 |.. .0 . ....07/06/2021 ...|....06/15/2029 ...
249174-XN-8 ... DENVER COLO CITY & CNTY SCH DIST NO 1 L2 .. |- 1.BFE ..|... 1,113,088 [. 116.2470 |... 929,976 |.... . 800,000 |.. .0 . ....02/11/2021 ...|....12/01/2032 ...
544646-4K-5 ... LOS ANGELES CALIF UNI SCH DIST B I .. 1.AFE ..|... .. 487,301 |. 106.0360 |... 434,748 |.... . 410,000 |.. .0 . ...02/21/2019 ...|....07/01/2025 ...
592112-UJ-3 ..... METROPOL ITAN GOVT NASHVILLE & DAVIDSON C .... )2 e | 1.CFE Ll .. 495,305 |...71.5250 |... 357,625 |.... . 500,000 |.. . .0 . ....02/18/2021 ...|....07/01/2032 ...
643154-DF-1 ..... NEW CANEY TEX INDPT SCH DIST ... N VA .. 1.AFE ..|... ..681,947 |. 104.3550 |... 605,259 |.... ... 580,000 |.. 626,879 .0 . ....06/02/2017 ...|....02/15/2047 ...
64966Q-RN-2 . NEW YORK N Y .1.CFE .. ...81.3890 |. ..895,279 |. .1,100,000 1,104,044 |.. ...(576) |. 0. ....02/23/2021 .. 08/01/2029
677521-YD-2 ..... OHIO ST ... ..1.BFE .. . 101.2150 |. ..414,982 |. . 410,000 417,877 |.. L (13,311) | 0. ....02/21/2019 .. 08/01/2023 ...
796269-WN-7 ..... SAN_ANTONIO TEX INDPT SCH DIST . 1.AFE ..|.. . 102.3730 |... 419,729 |.... . 410,000 |.. 424,506 |0 [ (12,687) | .0 .. ...02/25/2019 ...|[....02/15/2024 ...
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SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
938429-112-9 ... WASHINGTON CNTY ORE SCH DIST NO 48J BEAV ........ctfeen ..t o[ eeeeveeeen | 1BFE L.l 1,214,556 1...81.0190 [oiiiiiinnnnnlls 972,228 |.....ccunennn 1,200,000 |..oooweeeenn . 1,211,473 [0 veennnnns (1,682) [ooeeeivviennen0 Jovviiiiniis 0 )......1.643 |...... 1.487 19,716 |....02/24/2021 ... |....06/15/2029 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 7,122,245 [ XXX 5,941,904 6,275,000 6,732,897 0 (110,435) 0 0| XXX XXX 220,349 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 7,122,245 [ XXX 5,941,904 6,275,000 6,732,897 0 (110,435) 0 0 XXX XXX 220,349 XXX XXX
01728A-40-6 ..... ALLEGHENY CNTY PA HOSP DEV AUTH REV .. |2 e LFFE L .. 796,992 |. 111.1110 |... . 600,000 |.. veeeenn 154,118 . (22,751) [ .0 . . 30,000 |....02/08/2021 ...|....07/15/2030 ...
114894-Y8-1 ... BROWARD CNTY FLA ARPT SYS REV . -2 .. 1.EFE .. 1,240,906 |. 102.2460 |. . 1,025,000 1,179,708 |.. . ..(20,763) |. 0. ....12/20/2019 .. 10/01/2044 ...
11489%4-20-1 ... BROWARD CNTY FLA ARPT SYS REV ... .2 .. 1.EFE 410,000 |...75.7430 |. . 410,000 410,000 |.. 0. ...11/01/2019 .. 10/01/2043 ...
13032U-XG-8 ..... CALIFORNIA HEALTH FACS FING AUTH REV . 2 LA e .. 130,440 |. 109.4400 |... . 115,000 |.. ....122,7% .0 . ....01/18/2017 ...|....11/15/2046 ...
13032U-XH-6 ..... CALIFORNIA HEALTH FACS FING AUTH REV .... |2 e LFFE L .. 187,153 |. 101.8930 |... . 165,000 |.. ... 176,186 .0 . ....01/18/2017 ...|....11/15/2046 ...
13067W-RF-1 ..... CALIFORNIA ST DEPT WTR RES CENT VY PROJ 1 [ 1B FE L .. 898,443 |...81.8790 |... . 900,000 |.. ....898,804 .0 . ....02/23/2021 ...|....12/01/2028 ...
167593-09-6 ..... CHICAGO ILL O HARE INTL ARPT REV ... wo| e L LEFE L .. 538,536 |. 112.7050 |... . 400,000 |.. ....510,082 .0 . ....02/10/2021 ...|....01/01/2030 ...
167593-89-4 ..... CHICAGO ILL O HARE INTL ARPT REV ... 1 O LEFE L ..612,060 |...88.8630 |... . 600,000 |.. ... 608,864 .0 . ...06/29/2021 ...|....01/01/2027 ...
3133EN-3E-8 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ..........ccce four e |2 e e LA e .... 10,000,000 |...99.8983 |... 10,000,000 |.. .. 10,000,000 0 ... . .0 . ... 11/22/2022 ... |....12/02/2024 ...
341271-AD-6 ..... FLORIDA ST BRD ADMIN FIN CORP REV 1 1CFE L ...91.8150 |... ... 500,000 |.. .......503,124 O foeeeenn (1,228) | .0 . ....06/29/2021 ...|....07/01/2025 ...
341271-AF-1 ..... FLORIDA ST BRD ADMIN FIN CORP REV ot L 1.CFE L .. 81.8810 |... .1,000,000 |.. .... 1,024,159 0 [ (2,982) | .0 . ....02/19/2021 ...|....07/01/2030 ...
451174-AC-0 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS N .1.CFE .. ...94.1090 |. . 890,000 .875,029 |.. . . 3,789 |. 0. ....02/07/2018 .. 09/01/2026
48504N-AN-9 . KANSAS CITY MO INDL DEV AUTH ARPT SPL OB . .2 .. 1.FFE .. . 101.6490 |. ..420,000 475,774 .. . (8,228) . 0. ....12/20/2019 .. 03/01/2044
544445-NL-9 ..|LOS ANGELES CALIF DEPT ARPTS ARPT REV .. -2 .. 1.DFE .. . 107.1130 |. .642, . 600,000 .707,528 |.. . ..(15,683) |. 0. ....12/20/2019 .. 05/15/2032 ...
544445-NU-9 ...... LOS ANGELES CALIF DEPT ARPTS ARPT REV |2 e 1D FE L . 102.2500 |... 1,073,625 .1,050,000 |.. ...1,219,760 . (24,513) |. .0 . ...01/10/2020 ...|[....05/15/2044 ...
574204-05-5 ..... MARYLAND ST DEPT TRANSN CONS TRANSN 2 e [ 1B FE L. . 115.6100 |... . 600,000 |.. ....183,157 .0 . ...02/08/2021 ...|....10/01/2033 ...
57421F-AF-4 ..... MARYLAND ST DEPT TRANSN SPL TRANSN PROJ ... e |- 1LFFE ... ...80.7650 |... . 400,000 |.. ....390,212 .0 . ....06/24/2021 ...|....08/01/2028 ...
57421F-AH-0 ..... MARYLAND ST DEPT TRANSN SPL TRANSN PROJ ... v | LFFE ... . ...76.9420 |... ....887,564 .0 . ...02/16/2021 ...|....08/01/2030 ...
575831-CN-0 ... MASSACHUSETTS ST COLLEGE BLDG AUTH REV .... |- 1.DFE ..|... ... 83,369 |. 105.2880 |... ..... 13,709 .0 . ....02/25/2016 ...|....05/01/2035 ...
57584X-XZ-9 ..... MASSACHUSETTS ST DEV FIN AGY REV ... .. 1.AFE ..|.. ....25,142 |. 107.6480 |... . .. .....21,989 .0 . ....10/06/2016 ...[....07/15/2031 ...
575896-1IL-5 ..... MASSACHUSETTS ST PORT AUTH REV eee|-- 1.CFE ..)... .. 295,578 |...75.0520 |... .225, . 300,000 |.. ....296,236 .0 . ....02/18/2021 ...|....07/01/2032 ...
576000-XQ-1 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. |- 1.CFE ..|... .. 1,260,000 |.. 80.6780 |... 1,016,543 .1,260,000 |.. ... 1,260,000 .0 . ...11/07/2019 ... |....10/15/2040 ...
592041-1IF-0 ..... MET GOVT NASHVILLE & DAVIDSON CNTY TENN .. 1.F FE .. . 103.6140 |. 55,000 ..58,892 |.. 0. ....04/07/2016 .. 07/01/2035
592190-NZ-1 . | METROPOL ITAN NASHVILLE ARPT AUTH TENN AR . .. 1.FFE .. . 106.6230 |. 295,000 .361,150 |.. 0. ....12/20/2019 .. 07/01/2034
592190-PG-1 . | METROPOL ITAN NASHVILLE ARPT AUTH TENN AR . .. 1.FFE .. . 101.4550 |. .1,190,000 .1,390,550 |.. 0. ....01/08/2020 .. 07/01/2049
59259N-8N-6 METROPOL ITAN TRANSN AUTH N Y DEDICATED T . .. 1.CFE .. . 104.3950 |. ..220,000 241,258 |.. 0. ...06/02/2017 .. 11/15/2042 ...
59447T7-QC-0 ..... [MICHIGAN FIN AUTH REV ... .. 1.DFE .. . 103.9890 |. . 170,000 179,137 |.. 0. ....12/08/2017 .. 12/01/2024 ...
59447T-XV-0 ..... MICHIGAN FIN AUTH REV ... |- 1.DFE ..|... ...85.4810 |... .2,785,000 |.. ....2,785,000 0 ... . .0 . ....12/05/2019 ...|....12/01/2030 ...
603827-WS-1 ... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM .... o e | 1D FE Ll . 108.0340 |... ....379,547 0 [eeennn (9,415) ). .0 . ...11/01/2016 ...|....01/01/2027 ...
603827-WU-6 ..... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM .... |2 e 1D FE L . 107.7990 |... .....95,099 0 foeeeennnn. (2,408) | .0 . ....09/06/2016 ...|[....01/01/2029 ...
603827-WV-4 ... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM .... |2 e 1D FE L . 107.7680 |... . .. .....27,860 .0 . ....09/01/2016 ...|[....01/01/2030 ...
603827-W-2 ... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM .... |2 e 1D FE L . 107.4730 |... ..240,000 |.. ....267,282 .0 . ....09/06/2016 ...|[....01/01/2031 ...
605360-SD-9 ..... MISSISSIPPI HOSP EQUIP & FACS AUTH REV ... |2 e L 2.AFE L ...98.6310 |... . 270,000 |.. ....283,238 .0 . ...10/18/2017 ...|....09/01/2046 ...
60637B-RG-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY -2 ..1.BFE .. ...97.6120 |. ...60,000 ..59,066 |.. . 0. ....09/12/2018 .. 11/01/2048 ...
646136-4F-5 ..... NEW JERSEY ST TRANSN TR FD AUTH .. .2 .. 1.G FE .. . 105.9350 |. . 1,155,000 1,304,244 |.. . ..(22,863) | 0. ....01/08/2020 .. 12/15/2034 ...
646136-6M-8 ..... NEW JERSEY ST TRANSN TR FD AUTH .. -2 .. 1.6 FE .. . 103.7010 |. .1,390,000 1,557,726 |.. . .. (21,340) | 0. ...12/20/2019 .. 12/15/2039 ...
646140-DP-5 . NEW JERSEY ST TPK AUTH TPK REV .. 1.EFE .. ...89.6750 |. . 500,000 .498,160 |.. 0. ....06/25/2021 .. 01/01/2026
646140-DR-1 ..... NEW JERSEY ST TPK AUTH TPK REV .. 1.EFE .. ...84.8830 |. . 800,000 800,000 |.. 0. ....01/22/2021 .. 01/01/2028 ...
646140-D7-7 ..... NEW JERSEY ST TPK AUTH TPK REV ... e | LEFE Ll .. 81.1010 |... . 600,000 |.. ... 601,646 .0 . ...02/10/2021 ...|....01/01/2030 ...
64987B-NS-3 ..... NEW YORK ST HSG FIN AGY REV 2 e [ 1.CFE L ...82.7640 |... . 500,000 |.. ... 500,000 .0 . ...06/22/2016 ...[....11/01/2041 ...
64988Y-KU-0 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. e | eevevennes | LB FE Lo . ...92.6930 |... . 130,000 |.. ... 130,000 . .0 . ....07/01/2021 ...|....04/01/2026 ...
64988Y-KV-8 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV ..........cccewoun ..t coeeee | eeeveeeee | ABFE L 135,000 )...91.9750 |......oeeeeen.. 124,166 |ooeniiinnnnnnns 135,000 )............ 35,000 foiiiiiinnnnnnns 0 .. ...07/01/2021 ... |....10/01/2026 ...
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64988Y-KW-6 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV ...........coo. foen ..n B R N I = 140,000 |...92.6400 |.................129,696 |........ouvnnnnn 140,000 |................ 140,000 [...............oe 112300 [ 12300 fAO coiiin Jeiiiiiiiiiie 455 i 1,820 |....07/01/2021 ... |....04/01/2027 ...
64990E-32-8 ..... NEW YORK STATE DORMITORY AUTHORITY ... )2 e | 1B FE Ll .. 270,328 |. 104.2740 |... ..230,000 |.. veeeen 247,147 ......5.000 |......2.820 s . 11,500 |....06/02/2017 ...|....02/15/2039 ...
64990F-XZ-2 ..... NEW YORK STATE DORMITORY AUTHORITY ... coee| eeeeeeeen [ 1B FE L) ,495,670 |. 115.0100 |... .1,100,000 |.. ... 1,432,561 ......5.000 |......1.474 ....02/08/2021 ...|....03/15/2032 ...
64990G-WW-8 ..... NEW YORK STATE DORMITORY AUTHORITY N L T, .. 1.EFE ..|... .. 555,000 |...75.9130 |... ..555,000 |.. ....555,000 L3142 (080142 ...11/22/2019 ... |....07/01/2043 ...
650035-7C-6 ..... NEW YORK ST URBAN DEV CORP REV |- 1.BFE ..|... .. 296,769 |...96.5080 |... . 300,000 |.. ....298,921 ......2.980 |......3.151 ....02/06/2018 ...|....03/15/2025 ...
650035-7D-4 ..... NEW YORK ST URBAN DEV CORP REV ..|- 1.BFE ..|... .. 296,595 |...95.4580 |... . 300,000 |.. ....298,548 .....3.070 |......3.230 ....02/06/2018 ...|....03/15/2026 ...
650116-AL-0 ..... NEW YORK TRANSN DEV CORP SPL FAC REV . .. 2.BFE ..|... .100.8870 |... ...35,000 |.. .....36,136 . ......5.000 |......2.776 ....05/19/2016 ...|....07/01/2034 ...
650116-AQ-9 ..... NEW YORK TRANSN DEV CORP SPL FAC REV .... |- 2.BFE ..|... ...97.2760 |... . 200,000 |.. ....206, 121 ... (3,936) | ....5.000 |......2.900 ....06/16/2016 ...[....07/01/2041 ...
650116-AR-7 ..... NEW YORK TRANSN DEV CORP SPL FAC REV . ..2.BFE .. ...95.7390 |. ..625,000 .638,436 |.. (8,592) | .5.000 [......3.515 ....01/04/2017 ..
66285-WD-4 ..... NORTH TEX TWY AUTH REV .... .. 1.EFE .. . 103.2850 |. ..835,000 944,702 |.. ..(20,530) | .5.000 |......2.210 ....01/10/2020 ..
68607V-M9-3 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE . .- .. 1.CFE .. . . 102.6650 |. .426,465 |.. .. (12,954) |. ......5.000 |......1.730 ....02/21/2019 .. .
709235-T7-0 ..... PENNSYLVANIA ST UNIV w1 L 1.CFE L .. 26,005,000 |...71.3190 |... ,005,000 . 02,790 |......2.790 ...05/06/2020 ...|[....09/01/2043 ...
77817-U-7 ..... PHILADELPHIA PA ARPT REV |2 e O LEFE L .. 185,920 |. 103.5930 |... ... 173,166 ... (2,692) |. ......5.000 |......3. ....12/15/2017 ...|....07/01/2036 ...
71883M-PR-9 ..... PHOENIX ARIZ CIVIC IMPT CORP ARPT REV .. |2 e LEFE L .. 528,557 |. 106.7050 |... ....496,730 ..(10,953) | ......5.000 |...... 1. ....01/10/2020 ...|....07/01/2033 ...
718846-AY-4 ..... PHOENIX ARIZ CIVIC IMPT CORP RENT CAR FA . |2 e LG FE L 344,299 |. 106.7190 |... ....325,406 ... (6,406) |. ......5.000 |......2. ....12/20/2019 ...|....07/01/2037 ...
7335811-3U-6 ..... PORT AUTHN Y & N J L2 .. .. 1.DFE ..|... .. 1,002,096 |. 106.1000 |... ....946,098 .. (18,927) | ......5.000 |......2. ...12/19/2019 ...|....11/01/2035 ...
735389-A9-9 ..... PORT SEATTLE WASH REV ... .. 1.DFE ..|... .. 141,535 |. 100.4230 |... 120,508 |.... ....121,309 (3,91 | ......5.000 |......1. ....07/26/2017 ...|....05/01/2023 ...
735389-B2-3 ... PORT SEATTLE WASH REV ... .. 1.DFE ..|... .. 179,606 |. 101.9420 |... 152,913 |.... ....156,182 ... (4,546) |. .....5.000 [...... 1. ....07/26/2017 ...|....05/01/2024 ...
735389-B3-1 PORT SEATTLE WASH REV ... .. 1.DFE ..|... . 103.6600 |... ..176,222 |.... ....181,3% .. (4,726) | ....5.000 |......2. ....07/26/2017 ...|....05/01/2025 ...
735389-B4-9 . PORT SEATTLE WASH REV .. 1.DFE .. . 105.0750 |. ...63,045 |. ..66,736 |.. (1,956) |. .5.000 |.. ....01/07/2020 .. 05/01/2026
735389-ZL-5 ..... [PORT SEATTLE WASH REV ... . .. 1.DFE .. . 101.9420 |. ..193,690 |. 197,831 |.. (5,758) . .5.000 |.. ....07/26/2017 .. 05/01/2024
759136-VG-6 ..... [REGIONAL TRANSN DIST COLO SALES TAX REV . 1,2 .|--1.CFE .. ...77.6250 |. ..621,000 |. .798,703 |.. L 134 .1.837 |.. ...02/2472021 .. 11/01/2031
79574C-CK-7 ..... [SALT RIV PROJ AGRIC IMPT & PWR DIST ARIZ ......cuvunifenr oun weeeeen| eeeeeeeee | 1B FE L . 107.0130 |. 139,117 141,975 |.. (3,848) [ .5.000 |.. ....11/09/2017 .. 01/01/2026 ...
79766D-LF-4 ..... SAN FRANCISCO CALIF CITY & ONTY ARPTS CO eevvveeefenn ne oo |2 i | LLEFE L ,139,859 |. 102.1100 |. ..964,940 . 1,074,349 |.. .. (22,585) |. .....5.000 |.. ...01/10/2020 .. 05/01/2043 ...
79766D-LY-3 ..... SAN FRANCISCO CALIF CITY & ONTY ARPTS CO .... 2 e | LEFE L .. 1,016,028 |. 104.0090 |... 863,275 |.... . 830,000 |.. 200nnn960,268 |0 [, (18,892) |. ......5.000 |...... 2. ...12/20/2019 ...|....05/01/2038 ...
797686-ER-9 ..... SAN FRANCISCO CALIF MUN TRANSN AGY REV .... N . |- 1.LEFE ..|... .. 170,000 |...80.3160 |... 136,537 |.... . 170,000 |.. ... 170,000 W 1837 | ....02/10/2021 ...|....03/01/2029 ...
847113-CB-1 ..... SPARTANBURG S C REGL HEALTH SVCS INC HOS .. S |- 1.GFE ... .. 190,000 |...96.3180 |... 183,004 |.... . 190,000 |.. ... 190,000 ......3.458 |......3. ....12/15/2017 ...|....04/15/2025 ...
847113-CC-9 ..... SPARTANBURG S C REGL HEALTH SVCS INC HOS .. I |- 1.GFE ... ...94.9610 |... 389,340 |.... . 410,000 |.. ... 410,000 ......3.558 |......3. ...12/15/2017 ...|....04/15/2026 ...
847113-CD-7 ..... SPARTANBURG S C REGL HEALTH SVCS INC HOS .. S I |- 1.GFE ... ...93.7700 |... 140,655 |.... . 150,000 |.. ... 150,000 ......3.668 [......3. ....12/15/2017 ...|....04/15/2027 ...
880443-HZ-2 ..... TENNESSEE ENERGY ACQUISITION CORP GAS RE .. A .. 1.F FE ..|... . 100.1620 |... 180,292 |.... . 180,000 |.. .. 181,027 ...4.000 |......2. ....10/27/2017 ...|....05/01/2048 ...
880558-NY-3 ..... TENNESSEE ST SCH BD AUTH ...oevvviivininnnns . .1.BFE .. ...80.3530 |. . 500,000 492,841 |.. I .1.362 |.. ....02/26/2021 .. 11/01/2029 ...
882667-AJ-7 ..... TEXAS PRIVATE ACTIVITY BD SURFACE TRANSN . 1, .2.BFE .. . 100.1490 |. 70,000 LLT73,778 |.. (1,185) [ .5.000 .. ....05/19/2016 .. 12/31/2040 ...
882667-AK-4 ..... [TEXAS PRIVATE ACTIVITY BD SURFACE TRANSN . 1, .2.BFE .. ...98.6640 |. 70,000 .. 73,467 |.. (1,085) [ .5.000 |.. ....05/19/2016 .. 12/31/2045 ...
91412H-JP-9 ..... |UNIVERSITY CALIF REVS ... . .1.CFE .. ...83.1590 [. ..420,000 .420,000 |.. 1.372 .. ....02/24/2021 .. 05/15/2028
914402-4H-2 ..... |UNIVERSITY MD SYS AUXILIARY FAC & TUITIO . . ..1.BFE .. . 105.0670 |. 50,000 ..53,530 |.. ......5.000 |.. ....02/26/2016 .. 04/01/2025 ...
91514A-DE-2 ..... UNIVERSITY TEX UNIV REVS N A |- 1LAFE .. ...83.8330 |... . 160,000 |.. ... 160,000 .....3.852 [......3. ....01/07/2016 ...|....08/15/2046 ...
92817T-GC-4 ..... VIRGINIA ST PUB SCH AUTH SPL OBLIG PRINC .... .. 1.AFE ..|.. . 101.2090 |... ...25,000 |.. ..... 25,504 ......5.000 |...... 1. ....03/30/2016 ...|[....08/01/2023 ...
92818F-BC-8 ..... VIRGINIA ST PUB SCH AUTH SPL OBLIG MONTG ... weo |- 1.BFE ... . 100.1340 |... . 140,000 |.. .... 140,414 ......5.000 [......1. ....11/01/2016 ...|....02/01/2023 ...
956622-K3-7 ..... WEST VIRGINIA ST HOSP FIN AUTH HOSP REV ... o e | LFFE L . 104.4620 |... ..230,000 |.. ....246,691 . ...5.000 |...... 1. ...05/06/2016 ...|[....06/01/2025 ...
95737T-CD-6 ..... WESTCHESTER CNTY N Y LOC DEV CORP REV v [2 ieieeenn |- 2.CFE L [... . ...99.4450 |... .. ...85,000 |.. .....88,243 ... (1,071) | ......5.000 [......3. ...03/24/2016 ...|[....11/01/2046 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 76,053,950 | XXX 62,647,683 71,805,000 74,568,321 (451,318) XXX XXX XXX
3131XX-WS-6 ..... FH ZM4257 = RMBS ....ceeeeeeeeeeeeeeni e eeeeeeneeeeeeenn fen o e [4 LA el 4,273,383 [...92.8564 |.............. 3,728,113 |oeeeeeen 4,014,923 | 4,421,200 [ooeeeeennnnnneees ......3.500 [......2. ...01/20/2021 ...|....09/01/2047 ...
3132AD-T9-9 ..... FH ZT1476 - RMBS . 4. 1A .. ...92.8039 |... ...85,854 |.. veeeenn. 95,238 ......3.500 [......1. ....03/10/2021 ...|....02/01/2048 ...
313206-N2-2 ..... FH $B8509 - RMBS . e |4 e LA e ...89.3139 |... .2,504,385 |.. ....2,616,269 . ......2.000 |......1. ...02/03/2021 ...|....01/01/2036 ...
3132DN-7K-3 ... FH SD1798 — RMBS ......ccevvuiiiiiinnnniiiiiiniiiniinieeasfonn oas e [4 LA 561,850 |. 101.5678 |.................562,485 |........coounnnns 553,802 |................ 561,878 [............s ...5.500 |...... 5. ...12/28/2022 ...|....11/01/2052 ...
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S132DN-7L-1 ... FH SD1799 - RWBS 4 LA .. 1,037,916 |. 101.2294 |.............. 1,036,586 |.......oeennn. 1,023,996 |.............. 1,037,968 |.................0 0 |.....5.500 |......5.241 ....12/28/2022 ...|....11/01/2052 ...
31320N-E2-5 ... FH $D1053 - RMBS . N LA 4,966,019 [...91.9226 |.............. 4,544,305 |.... . 4,943,619 |.. .... 4,965,384 0 . .0 |......3.500 |......3.427 ....08/01/2022 ...|....06/01/2052 ...
3132DN-G5-6 ... FH $D1120 - RMBS . |4 LA 977181 [ 3,430,535 |.... ... 3,569,875 0 . .0 |......4.500 |......4.238 ....08/31/2022 ...|....06/01/2052 ...
31320N-VJ-9 ..... FH $D1517 - RMBS . |4 1A ...97.0994 |... .... 1,467,683 0 . 0 |......4.500 |......4.477 ...09/07/2022 ...|....09/01/2052 ...
31320P-E7-9 ..... FH $D1958 - RMBS . |4 LA ...99.8707 |... .......518,115 0 . ...0 |......5.000 |......4.673 ....12/16/2022 ...|....11/01/2052 ...
31320V-LA-1 ... FH $D7521 - RMBS . |4 1A ...86.0213 [....cconennnns 5,260,057 |.... ....6,575,255 0 . ...0 |-.....2.500 |...... 1.551 ...07/30/2020 ...|....07/01/2050 ...
31320V-LC-7 ... FH SD7523 - RMBS . |4 1AL ...85.9839 [.............. 2,966,4% |.... .... 3,698,849 0 . .0 |......2.500 |...... 1.595 ...07/31/2020 ...|....08/01/2050 ...
3132H-GI-9 ..... FH 043812 - RMBS . |4 LA ...95.7925 |... .. 10,771 . . ..... 12,766 0 . ...0 |......4.000 |......2.076 ....11/09/2016 ...[....09/01/2046 ...
31334Y-P5-0 ..... [FH QA2244 - RMBS . -4 LA ...89.8906 |. ..208,741 | ..332,338 .361,125 |.. .0 0 |......3.000 |......1.770 ....02/26/2021 ..
3133AG-BN-8 ..... FH 0B9045 - RMBS . |4 LA ...82.5004 |. .. 1,505,053 |. . 1,824,298 1,873,346 |.. .0 0 |.....2.000 |......1.651 ....02/17/2021 ..
3133AG-BR-9 ..... [FH QB9048 - RMBS . |4 LA ...82.2213 |. ..3,383,719 |. 4,216,892 |.. .0 0 |......2.000 |......1.679 ...02/17/2021 .. .
3133BQ-50-2 ... FH QF3561 - RMBS . |4 LA . 101.4816 [..cceeennennns 1,005,605 |.... ....1,098,894 0 . ...0 |......5.500 |......5.167 ....12/28/2022 ...|....11/01/2052 ...
3133KK-3X-5 ..... FH RA4414 - RMBS . |4 LA .... 11,468,244 |...85.5935 |.............. 9,235,941 |.... . . ...11,504,301 0 . ...0 |......2.500 |......1.669 ....02/03/2021 ...|....01/01/2051 ...
3133KN-KX-0 ..... FH RA6610 - RMBS . |4 LA .. 22,532,797 |...88.4052 |... ... 19,466,599 |.... ...22,019,740 |.. 0 . ...0 |......3.000 |......2.673 ....02/04/2022 ...|....01/01/2052 ...
3136B1-FP-4 ..... FNR 2018-14 PA - CMO/RMBS . |4 LA ...94.9991 |... . 977,801 |.. 0 . ...0 |......3.500 |......2.989 ....02/08/2018 ...|....04/25/2047 ...
31378BP-DI-6 ..... FHR 4583 UP - CMO/RMBS |4 LA ...91.5987 |... ..566,013 |.. . 0 . ...0 |......3.000 |......1.865 ....11/01/2016 ...|....07/15/2045 ...
3137BS-ZE-6 ..... FHR 4631 GP — CMO/RMBS .......covvveiniiiiiiiiieeeceenas feen e |4 1AL ...93.7925 |... ..523,436 |.. .o.....557,121 0 . .0 |......3.500 |...... 1.642 ....11/02/2016 ...|....03/15/2046 ...
3140HD-7A-6 ..... FN BK0888 - RMBS |4 LA ...95.5%7 |... 1,560,014 |.. .... 1,837,202 0 . ...0 |......4.000 |...... 1.542 ...04/27/2020 ...|....07/01/2048 ...
314048-UX-9 ..... FN BM4197 - RUBS ... |4 1AL ...89.95% |... ... 110,878 |.. .......120,282 0 . ...0 |......3.000 |......1.782 ....02/26/2021 ...|....03/01/2047 ...
3140KQ-PH-8 ..... [FN BQ4923 - RMBS . |4 LA ...82.5023 |. . 2,034,526 2,122,497 |.. .0 0 |.....2.000 |...... 1.445 ....10/15/2020 .. 10/01/2050
3140KV-EU-0 ..... FN BQ9146 - RMBS . |4 LA ...82.2219 |. . 2,158,506 .2,238,586 |.. .0 0 |......2.000 |......1.536 ....01/06/2021 .. 12/01/2050
3140KV-F5-4 ..... FN BQ9187 - RVBS . |4 LA ...82.2224 |. . 2,209,050 .2,293,516 |.. .0 0 |.....2.000 |...... 1.520 ....12/22/2020 .. 01/01/2051
3140KV-GN-4 ..... FN B09204 - RMBS . .. |4 LA ...82.2222 |. . 2,523,558 .2,616,594 |.. .0 0 |......2.000 |......1.538 ... 12/22/2020 .. 01/01/2051 ...
3140KX-SP-2 ..... FN BRO525 - RMBS . .. |4 LA ...82.3160 |. 1,196,746 1,246,873 |.. .0 0 |.....2.000 |......1.467 ... 12/22/2020 .. 12/01/2050 ...
3140L0-C8-8 ..... FN BR1894 - RMBS . |4 LA ...82.5016 |... . 3,336,609 |.. ... 3,459,784 .0 . ...0 |......2.000 |......1.527 ....01/06/2021 ...|....01/01/2051 ...
3140L0-D4-6 ..... FN BR1922 - RMBS . |4 LA ...82.6863 |... 1,631,157 |.. .... 1,695,398 0 . ...0 |......2.000 |...... 1.499 ....01/06/2021 ...|....01/01/2051 ...
3140L0-DR-5 ..... FN BR1911 - RVBS . |4 1AL ...82.3150 |... . 3,581,357 |.. ... 3,713,363 0 . ...0 |......2.000 |...... 1.532 ....01/06/2021 ...|....01/01/2051 ...
3140MR-2N-6 ... FN BWO780 - RMBS ... |4 LA ...97.0375 |... 01,121,337 |.. ....1,135,142 0 . .0 |-.....4.500 |......4.311 ...08/31/2022 ...|....08/01/2052 ...
3140N3-A5-8 ..... FN BW9927 - RMBS .... |4 LA . 101.0879 |... 1,746,475 |.. ....1,770,019 0 . .0 |......5.500 |......5.247 ....12/28/2022 ...|....10/01/2052 ...
31400E-AP-7 ..... FN CA6313 - RMBS . |4 LA ...88.8104 |... .3,634,832 |.. ... 3,955,090 0 . ...0 |......3.000 |......1.848 |MON ..... .. 109,045 |....02/17/2021 ...|....07/01/2050 ...
3140QE-DX-7 ..... FN CA6417 - RVBS . -4 LA ...89.2553 |. .625,323 |.. .0 0 |.....3.000 |......1.875 17,277 )....02/17/2021 .. 07/01/2080 ...
31400E-KY-7 ..... FN CA6610 - RMBS . |4 LA ...88.8105 |. 571,414 .. .0 0 |.....3.000 |......1.847 ....02/17/2021 .. 08/01/2050
31400E-YJ-5 ... FN CA7012 - RVBS . |4 LA ...82.6881 . 11,114,590 |.. .0 0 |......2.000 |......1.663 ....09/14/2021 .. 09/01/2050
31400F-4E-6 ..... FN CA8020 - RVBS . |4 LA 4,680,358 |...85.78%4 |. ..3,782,39 |. .4,684,097 |.. .0 0 |.....2.500 |......1.722 ....01/11/2021 .. 12/01/2050
314006-3C-9 ..... [FN CA8894 - RMBS . |4 LA 7,207,776 |...85.7806 |. ..5,790,226 |. . 7,203,980 |.. .0 0 |.....2.500 |......1.680 ....02/03/2021 .. 02/01/2051 ...
314006-U4-7 ..... FN CA8702 - RVBS . |4 LA ... 15,228,597 |...91.8629 |... .... 13,095,265 |.... 14,255,232 |.. ...15,132,344 0 . ...0 |......2.500 |......1.200 ...01/12/2021 ...|....01/01/2036 ...
3140QM-5T-7 ..... FN CB2657 - RMBS . |4 1AL ...1,759,325 |...88.4086 |.............. 1,524,429 |.... 1,724,300 |.. ... 1,757,892 0 . ...0 |......3.000 |......2.719 ....02/04/2022 ...|....01/01/2052 ...
31400M-VP-6 ..... FN CB2421 - RMBS . |4 LA .. 9,080,714 |...88.4468 |.............. 7,614,580 |.... .8,609,224 |.. ....9,059,062 0 . ...0 |......3.000 |......2.281 ....12/01/2021 ...|....12/01/2051 ...
31400P-BG-1 ..... FN CB3638 - RMBS . |4 LA ...3,224,695 |...98.2440 |.............. 3,117,412 |.... 3,173,132 |.. ... 3,224,218 0 . o0 ]......4.500 |......4.247 ....09/07/2022 ...|....05/01/2052 ...
31400P-7B-6 ..... FN CB4337 - RMBS . |4 LA ...3,682,885 |...97.7650 |.............. 3,535,389 |.... .... 3,681,663 0 . .0 |......4.500 |......4.225 ....08/31/2022 ...|....08/01/2052 ...
31400P-ZE-0 ..... FN CB4340 - RMBS . |4 LA ...4,642,603 |...97.3468 |.............. 4,501,139 |.... ... 4,641,972 0 . o0 ]......4.500 |......4.437 ...09/07/2022 ...|....08/01/2052 ...
314000-GA-7 ..... FN CB4692 - RMBS . N LA ...5,194,633 |. 102.2140 |........n...e. 5,188,046 |.... ....5,195,026 0 . ...0 |......5.500 |......5.060 ....12/28/2022 ...|....09/01/2052 ...
314000-SP-1 ... FN CB5025 - RMBS . B 1AL 7,401,881 |. 101.5678 |.............. 7,562,831 |.... ... 7,402,141 0 . ...0 |......5.500 |......5.604 ....10/13/2022 ...|....11/01/2052 ...
3140Q0-SQ-9 ..... [FN CB5026 - RMBS . |4 LA 7,416,680 |. 101.2294 |. .. 7,564,592 |. .7,417,070 |.. .0 0 |.....5.500 |......5.633 ...10/13/2022 .. 11/01/2052 ...
314000-UM-5 ... FN CB5087 - RWBS ... N 1AL .. 530,757 |. 101.5985 |[.........unnnnns 528,425 |.... ....530,786 0 . .0 ]......5.500 |......5.118 ...12/28/2022 ...|....11/01/2052 ...
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3140X4-DF-0 ..... FN FM1001 - RMBS 4 LA ...92.8301 0 3,952 [oiiiiiiiins 0 |......3.500 |......2.012 ....03/10/2021 ...|....11/01/2048 ...
3140X6-UC-3 ..... FN FM3278 - RVBS . N LA ...92.8094 |... . 0 [eeennn 2,708 | ...0 |......3.500 |......2.013 ....03/10/2021 ...|....11/01/2048 ...
3140X8-3F-2 ..... FN FM5297 - RMBS . |4 LA ...88.8099 |... ..166,126 |.... LU R 2,645 |. ...0 |......3.000 |......1.768 ....02/17/2021 ...|....11/01/2050 ...
3140X8-G6-8 ..... FN FM4720 - RVBS . |4 1A .. 88.8107 |..eeeeennnnnns 3,818,812 |.... 0 . ...0 |......3.000 |......1.873 ....02/17/2021 ...|....10/01/2050 ...
3140X8-W-9 ..... FN FM5094 - RMBS . |4 LA . ...92.7990 |... ... 13,223,284 |.... . 0 . .0 |......3.500 |......1.914 ....03/10/2021 ...|....06/01/2049 ...
3140X8-WR-4 ..... FN FM5155 - RMBS . |4 1A 1,606,655 |...82.2237 |... ..1,271,196 |.... .... 1,604,779 0 . ...0 |......2.000 |......1.516 ...01/06/2021 ...|....12/01/2050 ...
3140X8-Y6-8 ..... FN FM5232 - RMBS . |4 1AL .. 173,427 |...88.8099 |... 176,673 0 . ...0 |......3.000 |......1.843 ....02/17/2021 ...|....06/01/2050 ...
3140X8-Y7-6 ..... FN FM5233 - RMBS . |4 LA ...88.3828 |... .... 1,353,097 0 . ...0 |......3.000 |......2.057 ....02/17/2021 ...|....11/01/2050 ...
3140X8-YK-7 ..... FN FM5213 - RMBS . -4 1A .. ...82.6855 |. . 3,320,452 |.. .0 0 |......2.000 |......1.500 ... 12/22/2020 .. 12/01/2050
3140X9-JB-2 . FN FM5657 - RVBS . |4 1.A .. ...88.8134 [ 64,976 ..70,483 |.. .0 0 |.....3.000 |...... 1.89% ....02/19/2021 .. 12/01/2050
3140X9-K-2 . FN FM5665 - RVBS . |4 1A .. ...92.9736 |. . 113,800 .125,383 |.. .0 0 |.....3.500 |......2.031 ....03/10/2021 .. 08/01/2048 ...
3140X9-TY-1 ..... FN FM5966 - RMBS ... |4 LA ...82.0358 |... . .2,516,163 |.. .... 2,573,051 0 . ...0 |......2.000 |......1.704 ...02/17/2021 ... |....02/01/2051 ...
3140XC-4Z-8 ..... FN FM8939 - RMBS . |4 LA 82,1114 [ 7,243,144 |.... .8,821,117 |.. ....8,900,289 0 . ...0 |......2.000 |......1.880 | MON ..... .. 176,422 |....00/23/2021 ... |....10/01/2051 ...
3140XG-CH-0 ..... FN FS0971 - RVBS . |4 LA L..92.3128 [t 3,763,368 |.... .4,076,756 |.. .... 4,099,444 0 . .0 |.....3.500 |......3.402 | NON ..... ... 47,562 |....08/01/2022 ...|....01/01/2052 ...
3140XG-WM-7 ..... FN FS1551 - RMBS . |4 LA ...98.4140 |[.....coenennns 2,826,443 |.... ....2,893,714 0 . .0 |......4.500 |......4.363 | MON ..... . 32,310 |....09/07/2022 ...|....03/01/2050 ...
3140XH-3U-9 ..... FN FS2610 - RVBS . |4 LA L..97.7180 [oeeeeeennnnnns 2,780,715 |.... ....2,888,656 0 . .0 |.....4.500 |......4.269 | MON ..... . 32,014 |....08/31/2022 ...|....08/01/2052 ...
3140XH-6Y-8 ..... FN FS2686 - RVBS . |4 1AL ...97.0624 |.............. 2,633,935 |.... ....2,733,210 0 . .0 |......4.500 |......4.386 | MON ..... . 30,529 |....08/31/2022 ... |....08/01/2052 ...
3140XJ-YR-8 ..... FN FS3419 - RMBS . |4 LA . 100.5470 |... ...12,063,629 |.... . ...12,299,521 0 . ...0 |......5.000 |...... 4.542 ....12/16/2022 ...|....12/01/2052 ...
31410L-XE-7 ..... FN 890877 - RMBS ... |4 1AL ...92.8508 |... 209,972 |.... ..226,139 |.. 249,733 0 . ...0 |......3.500 |......2.028 ....03/10/2021 ...|....07/01/2048 ...
31418C-MG-6 ..... FN MA3058 - RVBS . |4 1.A .. ...95.6401 ..4,216,056 |. . 4,408,250 .5,033,957 |.. .0 0 |.....4.000 |...... 1.952 ...02/26/2021 .. 07/01/2047
31418C-U7-7 ..... FN MA3305 - RMBS . |4 1A .. ...92.6299 |. ..182,465 |. ..196,982 217,871 |.. .0 0 |......3.500 |......2.025 ....03/10/2021 .. 03/01/2048
31418C-V2-7 ..... FN MA3332 - RMBS . |4 1.A .. ...92.6091 ..263,283 |. ..284,295 315,251 |.. .0 0 |.....3.500 |...... 1.995 ....03/10/2021 .. 04/01/2048
31418D-HL-9 . FN MA3834 — RMBS .......ccvvnniiiiiinniniiiiiinnineeeeeens foen o .. |4 1A .. ...88.5248 |. .. 1,109,238 |. . 1,253,024 .1,349,375 |.. .0 0 |.....3.000 |......1.988 ....02/26/2021 .. 11/01/2049 ...
35563P-GG-8 . SCRT 2018-3 MA = CMO/RMBS ......cevvmenereeremniieeeeens feen o .. |4 1.A .. ...94.9397 |. . 1,635,709 .1,628,564 |.. .0 ... 388 |. 0 |.....3.500 |......3.618 ...08/09/2018 .. 08/27/2057 ...
35563P-JF-7 ..... SCRT 2019-1 MA - CMO/RMBS ... |4 LA ...94.6256 |... .2,100,416 |.. ....2,117,431 0 foeeeennnn (2,140) | ...0 |......3.500 |......3.108 ....03/07/2019 ...|....07/25/2058 ...
35563P-KG-3 ... SCRT 2019-2 MA - CMO/RMBS ... |4 LA ...94.3700 |... ..786,227 |.. 0 [ (1,379) | ...0 |......3.500 |......3.048 ....05/08/2019 ...|[....08/26/2058 ...
35563P-LH-0 ..... SCRT 2019-3 MA - CMO/RMBS ... B LA ...94.6962 |... .. 1,139,248 |.... .1,203,055 |.. ... 1,243,474 0 . .. (5,938) [ A ...0 |......3.500 |......2.060 ....08/06/2019 ...|....10/25/2058 ...
35563P-HL-0 ..... SCRT 2019-4 MA - CMO/RMBS v 4 1AL 927387 [t 1,912,380 [oeueeeennnn 2,062,116 |.............. 2,095,369 |........cceeennn0 foeeiiiins (5,019) 0 | 0 |......3.000 |......2.370 ...11/06/2019 ...|[....02/25/2059 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 261,320,136 [ XXX 228,895,746 252,118,611 262,716,516 0 970,448 0 0 XXX XXX XXX 691,202 5,162,190 XXX XXX
678908-4C-5 ..... |0KSDEV 2022 AT = ABS ...iiiiiiiiiiiiiii s | ...... | ....... |4 | TAFE [, 1,160,000 |...94.7020 |.............. 1,098,543 | 1,160,000 |..............1,160,000 |.....cooeevvenn0 fooiiiiiiinnnnnnns 0 ). 0 | 0 )......3.877 |......3.874 |MON ..... |....ceerrnnnns 15,741 [ 0 |....08/19/2022 ... |....05/01/2037 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 1,160,000 | XXX 1,098,543 1,160,000 1,160,000 0 0 0 0 XXX XXX XXX 15,741 0 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 338,534,087 | XXX 292,641,973 325,083,611 338,444,837 0 XXX XXX 7,224,837 XXX XXX
00182E-BM-0 ..... ANZ NEW ZEALAND INTL LTD (LONDON BRANCH) ............|... ... LEFE e 2,401,825 |...82.9097 |.............. 1,993,978 [oeveeiennnnn 2,405,000 |.............. 2,402,659 |................. 0. .....2.565 61,328 |....02/06/2020 ...|....02/13/2030 ...
00206R-GL-0 ..... AT&T INC ceeer |- 2.BFE ..., ...95.4693 |... .1,000,000 |.. ....1,026,214 .0 . .....3.511 41,000 |....06/14/2019 ...|....02/15/2028 ...
00206R-HJ-4 ..... AT&T INC ceeer | 2B FE ... ...95.4813 |... . .1,570,000 |.. .... 1,564,881 .0 . w441 68,295 |....02/13/2019 ...|[....03/01/2029 ...
00287Y-AR-0 ..... ABBVIE INC ... ceeee |- 2.AFE L.l ...92.8998 |... 1,328,467 |.... .1,430,000 |.. .... 1,705,556 .0 . .....2.602 64,350 |....10/23/2020 ...|[....05/14/2035 ...
00287Y-BX-6 ..... ABBVIE INC ... coeee | 2AFE Ll ...90.5233 |... 1,136,068 |.... .1,255,000 |.. .. 1,359,042 .0 . .....1.866 40,160 |....07/29/2021 ... |....11/21/2029 ...
00912X-BC-7 ..... AIR LEASE CORP ... ..|--2.BFE ..|.. ...99.0942 |... 564,837 |.... ... 570,000 |.. .0 . ...4.056 22,088 |....06/11/2018 ...|....07/03/2023 ...
00914A-AM-4 ..... AIR LEASE CORP ... .2.BFE .. ...86.9777 |. ..5,166,473 |. .5,940,000 .5,907,788 |.. 0. .2.031 136,434 |....06/17/2021 .. 08/15/2026 ...
013817-AW-1 ..... HOWMET AEROSPACE INC ... L3.AFE .. ...98.7500 |. ..1,074,400 |. .1,088,000 1,074,400 |.. - 0. .5.025 55,760 |....09/26/2018 .. 10/01/2024
015271-AW-9 ..... ALEXANDRIA REAL ESTATE EQUITIES INC L2.AFE .. .. 76.8666 |. .. 1,087,699 |. . 1,350,000 .1,346,444 |.. 0. .2.031 27,000 |....02/03/2021 .. 05/18/2032
015271-AY-5 ..... ALEXANDRIA REAL ESTATE EQUITIES INC .. L2.AFE .. ...81.2950 |. .. 1,243,814 |. . 1,530,000 .1,525,663 |.. 0. ......2.980 26,203 |....02/02/2022 .. 03/15/2034 ...
02005N-BA-7 ..... ALLY FINANCIAL INC .. 2.CFE ..|... ..97.8187 [t 2,543,287 |.... .2,600,000 |.. ...2,600,000 .0 .. ...4.624 .. 120,250 |....09/21/2018 ...]....03/30/2025 ...
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02005N-BF-6 ..... ALLY FINANCIAL INC ..ovvvviiiiiiiiiiie e .. 3.AFE ..|eenn.........3,013,875 |...96.8973 |.............. 2,732,503 |....ccvnnnnnns 2,820,000 |.............. 2,732,503 |........ (177,585) |......... (29,468) [...novvvvvnenen0 oo 0 |.....5.750 |...... 4.525 162,150 |....04/01/2019 ...|....11/20/2025 ...
020564-AE-0 ..... ALPEK SAB DE CV .. ceeer|-- 2.CFE ... ...83.3268 |... .1,365,000 |.. .... 1,362,093 0 ... ...307 . o0 ]......3.250 |......3.280 . 44,363 |....02/18/2021 ...|....02/25/2031 ...
02079K-AD-9 ..... ALPHABET INC coeer | T.OFE ... ...78.5913 |... .... 1,147,574 0 . .0 |......1.100 |...... 1.129 . 12,650 |....08/03/2020 ...|....08/15/2030 ...
023135-CJ-3 ..... AMAZON.COM INC |- 1.DFE ..|... ...83.5399 |... .... 1,538,624 0 . o0 ]......3.950 |......3.974 . 30,514 |....04/11/2022 ...|....04/13/2052 ...
025816-CS-6 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... ...91.0648 |... 2,395,003 |.... ... 2,627,939 0 . . .0 ]......2.550 |......2.570 . 33,533 |....03/01/2022 ... |....03/04/2027 ...
025816-CV-9 ..... AMERICAN EXPRESS CO B IR R Y = S ...98.0032 |... 3,356,610 |.... ... 3,424,769 0 . RRL| .0 |......3.375 |...... 3.380 57,797 |....04/28/2022 ...|....05/03/2024 ...
026650-DUI-8 ..... AMERICAN HONDA FINANCE CORP .... 1 LG FE L ...86.3049 |... 1,009,767 |.... .... 1,168,498 0 ... 20 | ...0 |......2.000 |......2.026 . 23,400 |....08/22/2021 ...|....03/24/2028 ...
03027X-AW-0 ..... AMERICAN TOWER CORP ... (1,2 ] 2.CFE ... ...90.9598 |... 1,168,834 |.... ... 1,425,234 J ) IO (20,457) |. ...0 |......3.800 |......1.970 . 48,830 |....10/23/2020 ...|[....08/15/2029 ...
03027X-BA-7 ..... AMERICAN TOWER CORP 1,2 .2.CFE .. ...84.9364 |. 1,932,304 |. . 2,423,788 |.. .0 ..(20,369) |. 0 |.....2.900 |......1.870 . 65,975 |....11/04/2020 .. 01/15/2030
03027X-BC-3 ..... AMERICAN TOWER CORP ... 1,2 .2.CFE .. ...79.4021 ..563,755 |. 715,798 |.. .0 0 |.....2.100 |......1.978 ...10/29/2020 .. 06/15/2030
03040W-AN-5 ..... AMERICAN WATER CAPITAL CORP . 1,2 L2.AFE .. ...92.6292 |. .149,884 |.. .0 0 |.....3.000 |......3.021 ....11/14/2016 .. 12/01/2026 ...
031162-DD-9 ... AMGEN INC (12 ) 2.AFE L ...88.7273 |... .1,580,000 |.. .... 1,575,607 0 . ...0 |......3.000 |......3.050 ..02/17/2022 ... |....02/22/2029 ...
032654-AU-9 ... ANALOG DEVICES INC (12 LG FE L ...84.9236 |... 403,387 |.... ..475,000 |.. veeenn 472,650 0 . .0 ]......1.700 |......1.791 ....09/28/2021 ...|....10/01/2028 ...
035240-AR-1 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . 12 | 2.AFE L . 100.3428 |... .. 1,272,347 |.... .1,268,000 |.. .... 1,536,539 0 . .0 |......4.900 |......1.962 ....10/15/2020 ...|....01/23/2031 ...
03524B-AF-3 ..... ANHEUSER-BUSCH INBEV FINANCE INC ... B | T .. 2.AFE ..|... ...90.4401 |... 1,343,035 |.... .... 1,753,365 0 . o0 ]l 4625 )...... 3,416 ....10/26/2020 ...|....02/01/2044 ...
037833-DU-1 ..... APPLE INC 1,2 cooeees |- 1.BFE ... ...82.1356 |... 4,106,779 |.... ....5,049,418 0 . .0 |......1.650 |...... 1.503 ....05/28/2020 ...|....05/11/2030 ...
037833-DY-3 ..... APPLE INC .... 1,2 oo 1.BFE ... ...78.9755 |... 2,235,006 |.... ....2,824,671 0 . o0 ]l 1250 ... 1,276 ....08/13/2020 ...|....08/20/2030 ...
037833-EF-3 ..... APPLE INC .... e [1,2 ) 1B FE L ...66.2984 |... 1,995,582 |.... ....2,991,062 0 . .0 |......2.650 |......2.682 ...02/01/2021 ...|....02/08/2051 ...
03938L-BC-7 ..... ARCELORMITTAL SA Covennn T .. 2.CFE ..|.. ...80.8275 |... 4,098,828 |.... ....4,990,979 |..cooeiiinnnnn0 | o0 ). 4250 |......2.677 .. 193,928 |....01/13/2021 ...|....07/16/2029 ...
03969Y-AA-6 ..... ARDAGH METAL PACKAGING FINANCE PLC 1,2 .3.BFE .. ...84.9820 |. .. 3,552,248 |. . 3,552,248 |.. (580,832) 0| .3.250 135,850 |....02/26/2021 .. 09/01/2028
04010L-AY-9 ..... ARES CAPITAL CORP 1,2 .2.CFE .. ...92.0008 |. ..856,444 |. ..930,000 .928,587 |.. .0 0. .3.313 . 30,225 |....01/08/2020 .. 07/15/2025
04010L-BA-0 ..... ARES CAPITAL CORP 1,2 .2.CFE .. ...84.8045 |. ..2,412,688 |. . 2,845,000 .2,832,685 |.. .0 0. ......2.218 ....02/23/2021 .. 07/15/2026
04010L-BB-8 ..... ARES CAPITAL CORP .. [1,2 .2.CFE .. ...80.3142 |. ..6,079,787 |. .7,570,000 7,541,978 |.. .0 0 |.....2.875 |...... 2.949 ....06/03/2021 .. 06/15/2028 ...
053484-AB-7 ..... AVALONBAY COMMUNITIES INC . . [1,2 . 1.GFE .. .. 78.7880 |. ..2,651,218 |. .3,365,000 .3,361,418 |.. .0 0 |.....2.050 |......2.063 ...09/08/2021 .. 01/15/2032 ...
05369A-AL-5 ..... AVIATION CAPITAL GROUP LLC .. (12 .. 2.BFE ... ...84.5642 |... 3,581,292 |.... . 4,235,000 |.. .... 4,227,002 .0 . .0 ]......1.950 |......2.003 ....09/15/2021 ...|....09/20/2026 ...
05565E-BK-0 ..... BUW US CAPITAL LLC . 12 | LFFE L ...97.9158 |... 2,090,503 |.... ....2,133,256 0 . ...0 |......3.900 |......3.938 ....04/06/2020 ...|[....04/09/2025 ...
05583J-Ad-1 ..... Covennn 25 .. .. 2.AFE ..|... ...75.2622 |... 3,066,936 |.... ....4,075,000 0 ... 20 )ln2.277 ) 2.2T7 ....01/12/2021 ...|....01/20/2032 ...
058498-AX-4 ..... (1,2 ) 8LAFE L ...80.3130 |... .......638,488 |........ (146,574) |.... o0 ]l 3.125 )L 3125 ....09/09/2021 ...|....09/15/2031 ...
06051G-HG-7 ..... BANK OF AMERICA CORP . (1,25 ... .. 1.FFE ..[|.. ...92.4298 |... .. 1,057,881 |oeeenieennnnnn0 s .0 ]......3.970 |...... 3.291 ....06/17/2019 ...|....03/05/2029 ...
06051G-HV-4 ..... BANK OF AMERICA CORP ... 12,5 | .G FE ... ...86.2332 |... 1,724,663 |.... .2,000,000 |.. .... 2,044,420 0 . 0]l 30194 )l 2,821 ...12/12/2019 ...{....07/23/2030 ...
06051G-LC-1 ..... BANK OF AMERICA CORP . 1,2, 1.GFE .. . 103.1055 |. .. 1,567,208 |. . 1,520,000 .1,520,000 |.. .0 0 |.....6.204 |......6.207 ... 11/07/2022 .. 11/10/2028 ...
06654D-AB-3 ..... BANNER HEALTH 1, .1.DFE .. ...84.3222 |. ..758,900 |. . 900,000 .933,272 |.. .0 0. ieeen 1,755 ...02/12/2021 .. 01/01/2030
06654D-AD-9 ... BANNER HEALTH 1, .1.DFE .. ...79.1823 |. ..475,094 |. . 600,000 606,006 |.. .0 0 |.....1.897 |...... 1.754 ....02/10/2021 .. 01/01/2031
06738E-BM-6 ..... BARCLAYS PLC 1, .2.BFE .. ...78.2516 |. .. 1,823,263 |. .2,330,000 .2,330,000 |.. .0 0 |.....2.645 |......2.645 ...06/17/2020 .. 06/24/2031 ...
07274N-AE-3 ..... BAYER US FINANCE Il LLC 1, .2.BFE .. ...98.5468 |. ..1,128,361 |. . 1,145,000 1,144,289 |.. .0 0 |.....3.875 |...... 3.942 ....06/18/2018 .. 12/15/2023 ...
07274N-AY-9 ..... BAYER US FINANCE Il LLC ... N L T, .. 2.BFE ..|.. 319,520 |...98.9188 |... 283,897 |.... ... 287,000 |.. veer... 302,493 0 . ...0 |......5.500 |...... 3.332 ...10/25/2019 ...|....08/15/2025 ...
072863-AH-6 ..... BAYLOR SCOTT & WHITE HOLDINGS .... cowee | TDFE ... 490,950 |...77.4839 |... 387,420 |.... ... 500,000 |.. ... 492,529 0 . w0 e 777 )l 1,983 ....02/26/2021 ...|....11/15/2030 ...
075887-CJ-6 ..... BECTON DICKINSON AND CO ceeer|-- 2.BFE ..., .. 1,111,755 |...86.0659 |... .1,045,000 |.. ....1,101,485 0 . .0 |......2.828 |......2.006 ....07/29/2021 ...|....05/20/2030 ...
084664-CV-1 ..... BERKSHIRE HATHAWAY FINANCE CORP .. coeee | T.OFE ... ...67.3049 |... ....2,168,348 0 . .0 |......2.850 |......2.854 ....10/05/2020 ...|[....10/15/2050 ...
09031W-AA-1 ..... BIMBO BAKERIES USA INC ceeer|-- 2.BFE ..., ...75.7957 |... ....1,323,013 0 . ...0 |......4.000 |......4.098 ....05/12/2021 ...|....05/17/2051 ...
090572-AR-9 ..... BIO RAD LABORATORIES INC ceeer | 2B FE ... ...92.5487 |... ... 718,740 0 . .0 |......3.300 |...... 3.345 ....02/23/2022 ... |....03/15/2027 ...
09261B-AC-4 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . veee|- 1LEFE ). ...81.5581 |... 762,568 |.... ....932,861 0 . o0 ...l 1625 |......1.668 ...07/29/2021 ...|....08/05/2028 ...
09261H-AK-3 ..... BLACKSTONE PRIVATE CREDIT FUND ... |- 2.CFE ..|.. ...84.3149 |... 4,738,499 |.... ....5,606,537 0 . 0 ]....3.250 )...... 3.312 .. 148,657 |....11/15/2021 ...|....03/15/2027 ...
09261H-AR-8 ..... BLACKSTONE PRIVATE CREDIT FUND .2.CFE .. ...82.6693 |. ..2,612,351 |. . 3,140,659 |.. .0 0 |.....4.000 |......4.115 . 62,147 |....01/10/2022 .. 01/15/2029 ...
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND .. ... 2.CFE ..|... L 11,757,292 [...77.78%4 |.............. 9,225,820 |.... .. 11,860,000 |. ...11,774,514 0 . .0 ]......2.850 |......2.988 .. 338,010 |....09/27/2021 ...]....09/30/2028 ...
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09778P-AB-1 ..... BON SECOURS MERCY HEALTH INC .....ccevvnviiviinnnnnnines foun one 12 e [ LEFE e 910,755 |...78.2694 |.........ovnnnenn 704,424 |......oeeneenens 900,000 |.......eev.......908,829 [oeuiiiiiinnnnnn Joveinnnnn [ 0IC) N R | R EON 0 |.....2.005 |...... 1.959 ....02/26/2021 ...|....06/01/2031 ...
10112R-8B-9 ..... BOSTON PROPERTIES LP ... e eeeee e feen e 12 | 2.AFE L ...1,492,234 1...86.3421 |.............. 1,290,814 |.... . 1,495,000 |.. .... 1,493,106 0 . .0 |......3.400 |...... 3.422 ....06/12/2019 ...|....06/21/2029 ...
10373Q-BE-9 ..... BP CAPITAL MARKETS AMERICA INC ... (12l LFFE L ...96.1047 |... .1,620,000 |.. .... 1,620,000 0 . .0 ]......3.410 |...... 3.410 ....02/06/2019 ...|[....02/11/2026 ...
11135F-BE-0 ..... BROADCOM INC (1,2 ] 2.CFE ... ...84.5572 |... ... 765,000 |.. vee.... 763,553 0 . o0 el 1.950 |...... 1.989 ....01/04/2021 ...|....02/15/2028 ...
12513G6-BA-6 ..... (12 . 2.CFE L. ...99.9940 |... .2,050,000 |.. ....2,088,625 0 . .0 |......5.500 |......4.115 ....04/30/2019 ...|....12/01/2024 ...
12513G-BF-5 ... 12 e | 2.CFE ... ...85.1690 |... .1,350,000 |.. .... 1,370,492 0 . 0 ]....3.250 |...... 3.045 ...01/08/2021 ...|....02/15/2029 ...
125581-GX-0 ..... FIRST-CITIZENS BANK & TRUST CO v [ 2B FE ... . 101.7938 |... 330,830 |.... ..325,000 |.. .......358,091 0 ... .0 ]....6.125 |...... 3.935 ....08/09/2019 ...|[....03/09/2028 ...
12592B-AM-6 ... CNH INDUSTRIAL CAPITAL LLC .. ..|--2.BFE ..|.. ...88.3501 |... ..2,054,140 |.... .2,325,000 |.. 2,312,184 o0 [ o0 |eenni1.450 ... 10611 ....05/17/2021 ...|....07/15/2026 ...
126307-AZ-0 ..... CSC HOLDINGS LLC .... L4.AFE .. ...81.7500 |. ..241,163 |. ..295,000 .241,163 |.. .(69,083) |. 0|.....6.500 |[......4.368 ...08/08/2019 .. 02/01/2029
126307-8B-2 ... CSC HOLDINGS LLC . L4.AFE .. .. 70.6770 |. ..169,625 |. ..240,000 .169,625 |.. .(64,675) |. 0 |.....4.125 |......4.125 ....06/02/2020 .. 12/01/2030
126307-BH-9 ..... | CSC HOLDINGS LLC . L4.AFE .. ...69.3814 | ..3,122,163 |. .4,500,000 .3,122,163 |..... (1,321,587) |. 0 |.....4.500 |[......4.500 ...04/29/2021 .. 11/15/2031 ...
133434-AD-2 ..... CAVERON LNG LLC veee|-- 1.G FE ). 500,000 |...79.5498 |... ... 500,000 |.. veeee 500,000 [oeeiiiiieennnnnl0 s .0 |......3.701 |......3.701 ....12/05/2019 ...|....01/15/2039 ...
13645R-BE-3 ..... CANADIAN PACIFIC RAILWAY CO .... -1, |- 2.BFE ..|.. 1,662,536 |...89.2399 |... .... 1,663,051 0 . o0 ]l 1,750 ).l 1,781 ... 11/17/2021 ... |....12/02/2026 ...
14040H-Bli-4 ... CAPITAL ONE FINANCIAL CORP 2 s .. 2.AFE ..|... ..638,733 ]...93.6308 |... .......639,29 0 . ...0 |......3.800 |......3.824 ....01/25/2018 ...|....01/31/2028 ...
141781-BU-7 ..... CARGILL INC 2 s .. 1.F FE ..|... ...96.7708 |... ....2,803,905 0 . ...0 |......3.500 |...... 3.599 ...04/19/2022 ...|....04/22/2025 ...
142339-AG-5 ..... CARLISLE COMPANIES INC .. (1,2 ... 2.BFE ..|.. ...96.6813 |... ve.... 184,942 0 . ...0 |......3.500 |......3.517 ....11/13/2017 ...|....12/01/2024 ...
142339-AJ-9 ..... CARLISLE COMPANIES INC .. (12 ... 2.BFE ... ...83.5111 |... e 12,779 0 . o0 ]lln2.750 )...... 2.894 ....02/13/2020 ...|....03/01/2030 ...
142339-AL-4 ... CARLISLE COMPANIES INC .. (1,2 ] 2.BFE ..|.. ...76.2788 |... ....2,59,820 0 . .0 |......2.200 |......2.252 ...09/14/2021 ...|....03/01/2032 ...
15189T-BA-4 ..... CENTERPOINT ENERGY INC (12 . 2.BFE ... ...88.7673 |... ..1,916,942 0 . o0 el 1450 ... 1,498 ....056/11/2021 ...|....06/01/2026 ...
15189X-AV-0 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 1,2 1FFE .. ...83.1950 [. .886,824 |.. .0 0. .2.398 ....03/08/2021 .. 04/01/2031
161175-BY-9 ..... CHARTER COMMUNICATIONS OPERATING LLC . 1,2 .2.CFE .. ...58.0780 |. . .2,516,992 |.. .0 0. ......3.856 ....11/19/2020 .. 04/01/2061
161175-Cd-1 ..... CHARTER COMMUNICATIONS OPERATING LLC . 1,2 .2.CFE .. ...85.8705 |. ..2,005,077 |. .2,326,993 |.. .0 0 |.....4.400 |......4.442 ....03/10/2022 .. 04/01/2033
166756-AL-0 ..... CHEVRON USA INC .evvviiiiiiiiiiin e eeeceniis feen e .. [1,2 .1.DFE .. ...85.9226 |. .. 2,384,353 |. .2,775,000 .2,775,000 |.. .0 0 |.....1.018 |......1.018 ...08/10/2020 .. 08/12/2027 ...
172967-ML-2 ... CITIGROUP INC evveeeeeeeeene e eeeeeee e e e e e eeeen feen o . [1,2,5 . . 1.GFE .. ...82.2510 |. .. 1,406,493 |. 1,710,000 1,710,000 |.. .0 0 |.....2.666 |......2.666 ....01/22/2020 .. 01/29/2031 ...
172967-NU-1 ... CITIGROUP INC .. 12,5 | TG FE L. ...93.9568 |... 1,174,460 |.... .1,250,000 |.. .... 1,250,000 .0 . o0 ]l 4910 |l 401 ....06/17/2022 ...|....05/24/2033 ...
191216-0D-9 ..... COCA-COLA CO ... N L T, .. 1.EFE ..|... ...83.7366 |... 4,936,273 |.... .5,895,000 |.. ....5,891,729 0 . ...0 |......1.000 |......1.011 ....09/14/2020 ...|....03/15/2028 ...
20030N-CC-3 ... COMCAST CORP ... 2 oo | .G FE L) ...79.9436 |... 5,596,052 |.... .7,000,000 |.. ....8,509,3% 0 . 0]l 3,969 |......2.748 ...10/16/2020 ...|[....11/01/2047 ...
202712-BN-4 ..... COMMONWEALTH BANK OF AUSTRALIA o L 2.AFE L ...77.08% |... . 3,545,000 |.. ... 3,545,000 0 . .0 |......2.688 |......2.688 ....08/02/2021 ...|....03/11/2031 ...
22160K-AP-0 ..... COSTCO WHOLESALE CORP (12 1D FE L ...82.0903 |... ... 339,643 0 . ...0 |......1.600 |...... 1.393 ....10/23/2020 ... |....04/20/2030 ...
224044-C6-0 COX COMMUNICATIONS INC .. 1.2 ..|--2.BFE ..|.. ...93.6084 |... 135,732 |.... ...... 144,900 0 . ...0 |......3.350 |......3.370 ....09/08/2016 ...|....09/15/2026 ...
225401-AG-3 . CREDIT SUISSE GROUP AG 1,2,6 .2.BFE .. ...97.5107 |. ..1,116,498 |. .1,145,000 |.. .0 0 |.....4.207 |......4.208 ....06/06/2018 .. 06/12/2024 ...
225401-AQ-1 ..... [CREDIT SUISSE GROUP AG .. 2,5 .2.BFE .. ...85.4755 |. .. 1,363,334 |. .1,595,000 |.. .0 0 |.....2.193 |...... 2.193 ....06/02/2020 .. 06/05/2026
22550L-2H-3 ..... [CREDIT SUISSE AG (NEW YORK BRANCH) . .. 1.6 FE .. ...92.2721 ..5,411,761 |. .5,859,371 |.. .0 0 |.....3.700 |......3.747 ...04/04/2022 .. 02/21/2025
22822V-AE-1 ..... [CROWN CASTLE INC .... .2.BFE .. ...95.4949 |. ... 95,495 | ..99,807 |.. .0 0 |.....4.000 |......4.051 ....01/30/2017 .. 03/01/2027
22822V-AJ-0 . CROWN CASTLE INC . .2.BFE .. ...98.8784 |. ..257,084 |. .259,898 |.. .0 0. ... 3.224 ....01/09/2018 .. 07/15/2023 ...
22822V-AN-1 ... CRONN CASTLE INC ... eee|--2.BFE ... ...87.4063 |... ... 988,661 0 . .0 |......3.100 |......3.122 ...08/01/2019 ...{....11/15/2029 ...
20822V-AZ-4 ... CROWN CASTLE INC . s ..|.2.BFE ..|.. ...91.1400 |... ....1,032,889 0 . .0 ]......2.900 |......2.952 ...08/02/2022 ...|....03/15/2027 ...
23341C-AC-7 ... DNB BANK ASA ...eeeeeeeeeeeenieeeeeeenneeeeerenneneees foon vee [ Cenea 2,5 .. .. 1.G FE ..|... . 100.0953 |... .... 4,475,000 0 . ...0 |.....5.89% |......5.901 ....10/04/2022 ...|....10/09/2026 ...
233853-AF-7 ..... DAIMLER TRUCK FINANCE NORTH AMERICA LLC 1 [ 2AFE L ...88.2174 |... .... 1,963,156 0 . ...0 |......2.000 |......2.092 ....12/02/2021 ...|....12/14/202%6 ...
28422E-VL0 ... JOHN DEERE CAPITAL CORP vevevenees |- LEFE ... ...78.4351 |... .... 4,988,656 0 . o0 ... 1.450 |...... 1.480 ....01/04/2021 ...|....01/15/2031 ...
25278X-AN-1 ... DIAMONDBACK ENERGY INC .....ovvvvvvinnieiiiiiinieeecvinas foan e 12 e 2B FE L. ...93.1519 |... veeeenn 114,402 0 . o0 ]l 3.250 )...... 3.273 ....11/20/2019 ...|....12/01/2026 ...
25466A-AJ-0 ..... DISCOVER BANK 2 s .. 2.BFE ..|... ...92.2146 |... ... 2,224,037 0 . o0 |......3.450 |...... 3.463 ...07/21/2016 ...|....07/27/2026 ...
257375-AP-0 ... EASTERN ENERGY GAS HOLDINGS LLC . 1,2 cooeeen | 2AFE ... ...85.5009 |... ..2,088,932 0 . . ...0 |......3.000 |......3.047 ....11/18/2019 ...|....11/15/2029 ...
26441C-BE-4 ..... [DUKE ENERGY CORP .......ccevuunnnns 1,2 .2.BFE .. ...89.9174 . .839,133 |.. .0 .18 | 0 |.....3.400 |......3.418 ....06/04/2019 .. 06/15/2029 ...
26441Y-BC-0 ..... DUKE REALTY LIMITED PARTNERSHIP ... 1,2 oo 2AFE L. ...81.4547 |... .3,665,000 |. .. 3,952,146 O PPN (40,761) |. .0 ]......2.875 |...... 1.622 .. 105,369 |....10/15/2020 ...J....11/15/2029 ...
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26884L-AP-4 ..... EQT CORP evvveeceiii e e [1,2 L 2.CFE Lt 1,395,000 1...99.5819 ... 1,389,168 |....cceveennns 1,395,000 |.......eev.... 1,395,000 |ooeennnnnnnnnnn 0|.....5.678 |......5.678 ....09/20/2022 ...|....10/01/2025 ...
278865-BL-3 ..... ECOLAB INC ... ceeee |- LG FE L. 1,739,478 |...88.6454 |.............. 1,542,430 |.... 1,740,000 |.. ....1,739,5% .0 |......1.650 |...... 1.656 ...12/06/2021 ...|....02/01/2027 ...
278865-BP-4 ..... ECOLAB INC ... |- 1.GFE ..[... . 102.0498 |.............. 4,454,473 |.... .4,365,000 |.. .... 4,339,557 .0 |......5.250 |......5.381 ....11/07/2022 ...|....01/15/2028 ...
29250N-BL-8 ... ENBRIDGE INC ... .. 2.AFE ..|... ...94.4220 |.............. 1,265,255 |.... .1,340,000 |.. .... 1,339,366 .0 |......2.500 |......2.523 ....02/15/2022 ...|....02/14/2025 ...
29364G-AN-3 ... ENTERGY CORP ... ceeee | 2B FE ... L..84.6771 [t 2,777,408 |.... .3,280,000 |.. ....3,271,3% .0 |......1.900 |...... 1.951 ....08/02/2021 ...|....06/15/2028 ...
29444U-BR-6 ..... EQUINIX INC eee|--2.BFE ... ...84.6354 |... 1,175,000 |.. ....1,170,066 ...0 |......2.000 |......2.083 ...05/03/2021 ...|....05/15/2028 ...
20717P-AV-9 ..... ESSEX PORTFOLIO LP .... coeee | 2AFE Ll 953,857 |...79.0866 |... veee.. 947,494 .0 |......2.650 |......2.303 ....06/17/2020 ...|....03/15/2032 ...
20717P-A-7 ..... ESSEX PORTFOLIO LP ... |- 2.AFE ... 1,247,841 |...74.8569 |... .... 1,250,399 .0 . . 1752 ....08/10/2020 ...[....01/15/2031 ...
20717P-AZ-0 ..... ESSEX PORTFOLIO LP . L2.AFE .. ,098,005 |...79.2219 |. .1,098,999 |.. 0. .2.622 ....06/17/2021 .. 06/15/2031
30161IN-AZ-4 ..... EXELON CORP ... .2.BFE .. ,058,611 [...91.8212 |. .1,058,829 |.. 0. .2.778 ....08/02/2022 .. 03/15/2027
31620M-BR-6 ..... FIDELITY NATIONAL INFORMATION SERVICES | . .2.BFE .. ,422,863 |...87.8306 |. .1,423,633 |.. 0. ......1.181 ....02/23/2021 .. 03/01/2026 ...
337738-AT-5 ..... FISERV INC eee|--2.BFE ... .. 679,952 |...93.6962 |... ......679,977 ...0 |......3.200 |......3.201 ...06/10/2019 ...|[....07/01/2026 ...
345370-DA-5 ... FORD MOTOR CO coeee | SLAFE Ll .. 315,000 |...75.0050 |... ....236,266 .0 ].....3.250 |...... 3.250 ....11/08/2021 ...|....02/12/2032 ...
345397-A6-0 ..... FORD MOTOR CREDIT COMPANY LLC .... ceeee |- SLAFE L.l .. 845,000 |...96.1011 |... ....812,055 o0 |....5.125 |......5.125 ....06/16/2020 ...|....06/16/2025 ...
345397-A8-6 ..... FORD MOTOR CREDIT COMPANY LLC .... coeee | SLAFE Ll ,826,586 |...89.5000 |... .... 1,565,355 20 ]l 4125 ... 3,310 ....06/27/2021 ...|....08/17/2027 ...
345397-82-8 ... FORD MOTOR CREDIT COMPANY LLC .... ceeee |- SLAFE L.l ...90.4013 |... ...... 687,050 .0 |......3.875 |...... 3.375 ....11/09/2020 ...|....11/13/2025 ...
345397-86-9 ... FORD MOTOR CREDIT COMPANY LLC .... |- 3.AFE ... ,385,000 |...78.6287 |... 1,089,008 |.... .... 1,089,008 o0 ].....3.625 |...... 3.625 ....06/22/2021 ...|....06/17/2031 ...
345397-YT-4 ... FORD MOTOR CREDIT COMPANY LLC .... .. 3.AFE ..|... ..1,231,195 |...88.1270 |... ...1,085,761 |....... (167,612) |.... .0 |.....3.815 |...... 3.314 ...06/07/2021 ...|....11/02/2027 ...
345397-7B-2 ... FORD MOTOR CREDIT COMPANY LLC .... .. 3.AFE ..|... .. 829,015 |...99.5000 |... ....834,805 .. (3,8%)|.... o0 4140 ... 4438 ....09/12/2018 ...|....02/15/2023 ...
35671D-CD-5 . FREEPORT-MCMORAN INC ... .2.CFE .. .. 625,250 |...96.4800 |. 621,163 |.. 0. ......4.924 ....11/04/2019 .. 09/01/2029
35671D-CE-3 . FREEPORT-MCMORAN INC . .2.CFE .. ,695,000 |...92.4081 .1,695,000 |.. 0 |.....4.125 |...... 4.125 ...02/19/2020 .. 03/01/2028
35671D-CH-6 ..... [FREEPORT-MCMORAN INC .... .2.CFE .. ...93.1630 |. ... 410,000 |.. 0 |.....4.625 |......4.625 ....07/13/2020 .. 08/01/2030
35805B-AE-8 ..... FRESENIUS MEDICAL CARE US FINANCE I11 IN . .2.CFE .. ...75.4009 |. .8,664,221 |.. 0 |......3.000 |......3.090 ...05/12/2021 .. 12/01/2031 ...
361448-AZ-6 ..... GATX CORP ...eeeeeeees .2.BFE .. ...93.4855 |. . 130,000 129,849 |.. 0 |.....3.850 |......3.880 ....02/06/2017 .. 03/30/2027 ...
36166N-AJ-2 ..... GE CAPITAL FUNDING LLC . coeee | 2AFE Ll ...92.1632 |... .1,050,000 |.. .... 1,207,460 .0 ]......4.400 |......2.120 ...07/29/2021 ... |....05/15/2030 ...
361841-AR-0 ..... GLP CAPITAL LP ceeer|-- 2.CFE ... ...79.9385 |... . 120,000 |.. weeeen 119,321 .0 ].....3.250 |...... 3.323 ....12/07/2021 ...|....01/15/2032 ...
36264F-AK-7 ..... GSK CONSUMER HEALTHCARE CAPITAL US LLC .... ceeee | 2B FE ... ...93.2381 .1,630,000 |.. .... 1,626,960 0]l 30375 ). 3422 ....08/21/2022 ...|....03/24/2027 ...
369550-BH-0 ... GENERAL DYNAMICS CORP ceeee |- LG FE L. ...91.7641 |... .5,000,000 |.. ....6,280,662 0 |......4.250 |......2.386 ....10/28/2020 ...|[....04/01/2040 ...
37045X-DH-6 ..... GENERAL MOTORS FINANCIAL COMPANY INC . ceeer | 2.CFE ... ...84.2577 |... 3,370,307 |.... .... 3,996,652 0 ]......2.400 |......2.417 ....04/06/2021 ...|....04/10/2028 ...
375558-BT-9 ..... GILEAD SCIENCES INC ... |- 2.AFE ... ...64.4982 |... 1,202,891 |.... . ... 1,854,648 ...0 |.....2.800 |......2.829 ...09/23/2020 ... |....10/01/2050 ...
378272-BH-0 ..... GLENCORE FUNDING LLC . L2.AFE .. ...65.5047 |. .. 1,236,460 |. . 1,885,000 . 1,857,669 |.. 0 |.....3.375 |...... 3.455 ....09/15/2021 .. 09/23/2051 ...
37940X-AG-7 ..... GLOBAL PAYMENTS INC ... .2.CFE .. ...87.3878 |. ..2,066,723 |. .2,365,000 .2,363,276 |.. 0. ......2.169 ....11/16/2021 .. 01/15/2027
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC . 1FFE .. ...83.6927 |. .. 1,795,209 |. .2,145,000 . 2,144 447 |.. 0 |.....2.600 |......2.604 ....02/05/2020 .. 02/07/2030
38141G-2L-1 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE .. ...96.1275 |. ..2,927,083 |. .3,045,000 .3,045,000 |.. 0 |.....5.121 |......5.195 ....01/19/2022 .. 02/24/2028
38141G-2R-8 ..... GOLDMAN SACHS GROUP INC ... 1FFE .. ...93.0623 |. .. 3,410,732 |. .3,665,000 .3,665,000 |.. . 0 |.....3.615 |...... 3.616 ....03/10/2022 .. 03/15/2028 ...
38869A-AC-1 ..... GRAPHIC PACKAGING INTERNATIONAL LLC .. e [1,2 ). 8B FE L. ...85.3578 |... 584,701 |.... ... 685,000 |.. .enn..584,701 [ (95,16 ...0 |......3.500 |...... 3.500 ...08/14/2020 ...|....03/01/2029 ...
404119-BR-9 ..... HCA INC ... B U | I .. 2.CFE ..|.. ...99.9547 |... 214,908 |.... ....222,713 .0 ]......5.375 |...... 3.573 ....08/09/2019 ...|[....02/01/2025 ...
404119-BU-2 ..... HCA INC e feen e ceeer|-- 2.CFE ... ...96.5084 |... ....879,905 .0 |......4.500 |......4.807 ...08/03/2018 ...|[....02/15/2027 ...
404119-BU-8 ..... HCA INC e [een e ceeer | 2.CFE ... . 100.0779 |... .... 1,400,355 .0 |......5.875 |...... 3.151 ....06/25/2021 ...|....02/01/2029 ...
404119-CC-1 ..... HCA INC e feen e ceeer|-- 2.CFE ... ...78.1062 |... .... 4,600,533 o0 ]....2.375 ... 2,444 ...06/21/2021 ...|....07/15/2031 ...
404119-CD-9 ..... voo|. 2.CFE ... ...91.1906 |... ....1,951,725 0 ]....3.125 ..., 3,168 ....03/02/2022 ...|....03/15/2027 ...
40414L-AR-0 ..... HEALTHPEAK PROPERTIES INC . |- 2.AFE ... ...89.2968 |.............. 1,768,077 |.... ....2,156,883 ...0 |......3.500 |......1.982 ...10/15/2020 ...|....07/15/2029 ...
404280-AU-9 ..... HSBC HOLDINGS PLC .. 1.6 FE ..|... ...96.8657 [.....counnnnns 1,210,821 |.... ... 1,286,489 .0 |......4.300 |...... 3.325 ....06/17/2019 ...|....03/08/2026 ...
404530-AC-1 ..... HACKENSACK MERIDIAN HEALTH INC ... .1.DFE .. ...69.8800 |. .. 1,390,612 |. .1,990,000 |.. 0 |.....2.675 |...... 2.675 ....08/20/2020 .. 09/01/2041 ...
41283L-AY-1 ..... HARLEY-DAVIDSON FINANCIAL SERVICES INC .... ... 2.CFE ..|... ...93.2755 [...oiiinennnns 1,179,935 |.... .1,265,000 |. .. 1,264,120 .0 ]......3.350 |......3.380 ...06/03/2020 ... |....06/08/2025 ...
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42250P-AA-1 ... HEALTHPEAK PROPERTIES INC ...vvvvivviiviiniiiiiiiiinnns 2 e [ 2AFE 719,789 |...86.2164 |........euvnnnnnn 573,339 [.oooviiiinnnns 665,000 |.....oevveeennnn 707,405 foenniiiininnnn0 i (ST A0 ) R | R E N 0 |......3.000 |oueeee 1991 | v [ 9,199 ....10/28/2020 ...|....01/15/2030 ...
423012-AF-0 ..... HEINEKEN NV 2 oo |- 2.AFE L) ...94.7586 |... ..475,000 |.. e 473,402 |0 | J O U< 18104 I AU N7 £< 1 [ ¥ R AP 7,019 |... ....03/20/2017 ...|....01/29/2028 ...
432833-AN-1 ... HILTON DOMESTIC OPERATING COMPANY INC ... 2 e[ 3B FE ... .. 80.0800 |... ... 1,163,182 ...l (279,274) |.... 20,3625 |...... 3.625 |FA ... ... 19,720 |... ....01/19/2021 ...|....02/15/2032 ...
436440-AP-6 ..... HOLOGIC INC 2 oo |- 3B FE ... ...85.86% |... .... 1,442,610 |........ (237,390) |.... o0 ].....3.250 |......3.250 |FA ...... ... 20,627 |... ....09/14/2020 ...|....02/15/2029 ...
437076-CN-0 ..... HOME DEPOT INC ... 2 oo | 1FFE L) ...93.3047 |... o 1,025,271 o0 0 2,875 1000i 2,990 [AD e e 6,252 |... ....03/24/2022 ... |....04/15/2027 ...
44891A-BT-3 ..... HYUNDA| CAPITAL AMERICA ... 2 oo |- 2.AFE L) ...82.1336 |... 1,075,950 |.... ....1,308,99% .0 |......1.800 |......1.816 | JJ ....... .. 11,201 |, ...01/05/2021 ...|....01/10/2028 ...
44891A-CA-3 ..... HYUNDAI CAPITAL AMERICA ... 2 oo | 2.AFE L) ...82.0103 |... 3,284,512 |.... ....4,001,361 o0 ]nl2.100 | 2.7 NS L .. 24,764 |... ....09/14/2021 ...|....09/15/2028 ...
45167R-AH-7 ..... IDEX CORP ... 2 e |- 2B FE ... ...83.3785 |... s veeeen 179,176 o0 ]ennn2.625 |l 20 ....05/17/2021 ...|....06/15/2031 ...
458140-BT-6 ..... INTEL CORP ... 2 1EFE .. ...85.1146 |. 4,340,842 .5,091,563 |.. 0 |.....1.600 |.. ....08/10/2021 .. 08/12/2028
459200-KB-6 ..... INTERNATIONAL BUSINESS MACHINES CORP . . 1.GFE .. ...86.7009 |. 1,729,682 |. .2,415,364 |.. 0| .. ...10/26/2020 .. 05/15/2039
459200-KS-9 ... INTERNATIONAL BUSINESS MACHINES CORP . .1.GFE .. ...98.3021 .. 3,155,497 |. .3,210,000 |.. . 0 |.....4.000 |.. ....07/20/2022 .. 07/27/2025 ...
46266T-AA-6 ..... 1QVIA INC 2 eeeeee |- 3.CFE ... 235,125 |...95.3300 |... 214,493 |.... veeeenn 214,493 .. (2,397) | ...0 |......5.000 |......3. ...08/09/2019 ...|[....05/15/2027 ...
466313-AM-5 ..... JABIL INC 2 e[ 2.CFE ... ...2,723,568 |...94.6572 |... 2,588,875 |.... ....2,724,969 . 1,401 o0 ]l 4250 ...l 4l ....04/20/2022 ...|....05/15/2027 ...
46647P-AJ-5 ... JPMORGAN CHASE & CO 2,5 .. [.1.FFE ... .. 9,100,468 |...83.3997 |... 6,296,680 |.... ....8,930,641 .. (78,431) | .0 ].....3.882 |......2. ....10/16/2020 ...|....07/24/2038 ...
46647P-Cli-4 ..... JPMORGAN CHASE & CO ... 2,5 . [ 1LEFE ... 4,300,000 |...90.6657 |... 3,898,624 |.... ....4,300,000 0l 2.947 |l 20 ....02/16/2022 ...|....02/24/2028 ...
46647P-DA-1 ..... JPMORGAN CHASE & CO ... 2,5 .. [.1.EFE ... 5,310,000 |...95.2806 |... 5,059,398 |.... .. ....5,310,000 0 ... JU VI SO < < N IO ...04/19/2022 ...|....04/26/2028 ...
478111-AC-1 ..... JOHNS HOPKINS HEALTH SYSTEM CORP ......oevvvvvnnnvvnens foonwoe [ mnneen [T i .. 1.DFE ..|... .. 245,000 |...81.2376 |... ..245,000 |.. ....245,000 |..ooeeneiinnnnn0 fonns .0 ]......3.837 |......3. ....11/04/2016 ...|....05/15/2046 ...
48666K-AZ-2 ..... KB HOME weee|-- 3.BFE ... ..715,000 |...80.3850 |... 574,753 |.... . 715,000 |.. ....574,753 |........ (140,247) |.... .0 |.....4.000 |......4. ...05/25/2021 ...|....06/15/2031 ...
48666K-BA-6 ..... KB HOME ..|..3.BFE ..|.. ...97.1690 |... 821,078 |.... ..845,000 |.. ... 821,078 |......... (23,922) ... w0 ]l 7.250 |l 7 ....06/07/2022 ...|....07/15/2030 ...
49446R-AY-5 . KIMCO REALTY CORP L2.AFE .. ...77.0447 |. ..1,097,887 |. . 1,425,000 1,419,177 .. .0 0| .. ....09/13/2021 .. 12/01/2031
49446R-AZ-2 . KIMCO REALTY CORP .. L2.AFE .. ...83.0450 |. .. 3,184,776 |. . 3,835,000 . 3,805,547 |.. .0 0 |.....3.200 |.. ....02/15/2022 .. 04/01/2032
50077L-BF-2 ..... KRAFT HEINZ FOODS CO . .2.CFE .. ...93.7865 |. .. 2,954,273 |. .3,150,000 . 3,449,416 |.. .0 0| .. ....01/06/2021 .. 03/01/2031
526057-BZ-6 ..... LENNAR CORP ...vvveeiiiiiriiiieeriein s cennns e e nanns [en oe .2.BFE .. ...98.6981 ..626,733 |. ..635,000 .636,428 |.. .0 0 |.....4.500 |.. ....08/09/2019 .. 04/30/2024 ...
527298-BR-3 . LEVEL 3 FINANCING INC ..veeeveneeeeeeeeeeeeeenees feen o .3.CFE .. .. 78.7700 |. ..1,031,887 |. .1,310,000 1,031,887 |.. (264,176) |. 0 |.....4.250 |.. ...05/25/2021 .. 07/01/2028 ...
527298-BT-9 ..... LEVEL 3 FINANCING INC ... ceeer |- 3.CFE ..., ...71.9370 |... 395,654 |.... .......395,654 [........ (126,846) |.... .0 ]......8.750 |...... 3. ....01/11/2021 ...|....07/15/2029 ...
548661-DY-0 ..... LOWE'S COMPANIES INC ... ceeee |- 2.AFE L.l ...78.4372 |... 2,141,335 |.... ....2,723,346 0 ... o0 el 1700 |.ll 1L ....10/23/2020 ...|....10/15/2030 ...
548661-EG-8 ..... LOWE'S COMPANIES INC ... |- 2.AFE ... ...93.9945 |... 2,058,479 |.... ....2,188,622 0 ... .0 ]......3.350 |...... 3. ....03/22/2022 ... |....04/01/2027 ...
552953-CC-3 ...... MGM RESORTS INTERNATIONAL ... .. 4.AFE ..[.. ...99.6575 |... .... 3,935,475 |......... (26,174) |.... ...0 |......6.000 |......4. ....04/02/2019 ...|....03/15/2023 ...
55342U-AM-6 ... MPT OPERATING PARTNERSHIP LP coeee | SLAFE Ll ...68.5484 |... .... 1,350,403 |........ (638,712) |.... ...0 |......3.500 |...... 3. ....06/02/2021 ...|....03/15/2031 ...
58013\-EZ-3 ..... MCDONALD'S CORP |- 2.AFE ... ...96.0195 |... s ...1,999,784 [0 | 0 |......4.700 |......2. ...10/26/2020 ...|....12/09/2035 ...
59001A-BA-9 ..... MERITAGE HOMES CORP ... L3.AFE .. ...94.0208 |. ..616,776 |. 656,000 ... 616,776 |.. .(26,572) 0 ]....5.125 |.. ....08/19/2019 .. 06/06/2027 ...
59217G-EW-5 ..... METROPOLITAN LIFE GLOBAL FUNDING | .. 1.DFE .. ...95.9417 | .. 3,295,596 |. 3,435,000 .3,432,716 |.. .0 0 |.....2.800 |.. ....08/14/2022 .. 03/21/2025
594918-BS-2 ..... [MICROSOFT CORP .........ccccvvnn 1AFE .. ...88.9420 |. .. 1,182,929 |. 1,330,000 .1,508,354 |.. .0 ..(18,110) | 0. .. ...11/05/2020 .. 08/08/2036
59523U-AS-6 MID-AMERICA APARTMENTS LP . . 1.GFE .. ...78.2270 |. ..129,075 |. 165,000 164,304 |.. .0 79 | 0 |.....1.700 |.. ....08/03/2020 .. 02/15/2031
606822-CB-8 ..... |MITSUBISHI UFJ FINANCIAL GROUP INC . .|C. .. 1.6 FE .. ...78.1846 |. . 790,000 790,000 |.. .0 .0 | 0 |.....2.4%4 |.. ....10/06/2021 .. 10/13/2032 ...
60687Y-BP-3 ..... MIZUHO FINANCIAL GROUP INC Ceuennn oo |- 1.GFE ). ...86.7194 |... . .4,590,000 |.. ....4,590,000 0 ... 0] 0 | 12234 ...02/16/2021 ...|....05/22/2027 ...
615394-AM-5 ..... MOOG INC 2 e[ 3.CFE ... ...92.5000 |... 1,211,750 |.... .1,310,000 |.. ... 1,211,750 |........ (104,045) |.......... (4,030) |. o0 ]l 4250 ...l 30 ....06/16/2021 ...|....12/15/2027 ...
61744Y-AL-2 ..... MORGAN STANLEY ... 2,5 .. [.1.GFE ..|.. ...84.4362 |... 4,787,534 |.... .5,670,000 |.. ....6,729,834 |.....ccceennnnnn 0 |l (59,990) | o0 ]l 8971 |l 20 ....10/16/2020 ...|....07/22/2038 ...
61746B-EF-9 ..... MORGAN STANLEY ...evveiiiiiiiiiiieeceiiiieeececeieeeeees foee e oo [T s .. 1.6 FE ..|... ...94.4181 |... .... 1,355,835 0 . 0 ].....3.625 ... 8. ....04/12/2019 ...|....01/20/2027 ...
B1747Y-EK-7 ..... MORGAN STANLEY ... 2,5 .. [.1.EFE ... ...88.9798 |... .. ....2,035,000 0 . 02,475 )2, ....01/19/2022 ...|....01/21/2028 ...
61761J-3R-8 ..... MORGAN STANLEY ...evveiiiiiiiiieciiiiiieeeeeveiieeeees fooe e oo [T s .. 1.6 FE ..|... ...93.4160 |... ..845,000 |.. ... 842,738 0 . 0]l 30125 |l 3 ...07/20/2016 ...|....07/27/2026 ...
620076-BT-5 ..... MOTOROLA SOLUTIONS INC .. 2 oo |- 2.CFE ... ...78.3864 |... .1,755,000 |.. ....1,752,238 0 ... .0 ]......2.300 |...... 2. ....08/10/2020 ...|[....11/15/2030 ...
62954H-AJ-T7 ..... NXP BV ........ 2 e | 2B FE ... ...78.5344 |... .3,392,000 |.. ..3,384,349 |...oieiinnnnnl0 [ .0 |......2.650 |......2. ....11/15/2021 ...|....02/15/2032 ...
64110L-AG-1 ..... NETFLIX INC . L3.AFE .. . 100.6920 |. ..930,000 .936,436 |.. .(12,146) |. .. (15,345) |. 0. .. ....08/15/2019 .. 03/01/2024 ...
64110L-AU-0 ..... NETFLIX INC .... ... 3.AFE ... ...97.0000 |... . 1,449,000 |. .. 1,405,530 |........ (249,692) (26,583) |. .0 ]......5.375 |...... 8. ...01/06/2021 ...|....11/15/2029 ...
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B4110L-AY=2 ..... [NETFLIX INC ..oviiiiiiiiiiiiiiiiiie e e | BAFE e 400,000 |...95.0417 |.................380,167 |....oeerrrnnnn 400,000 |........vven... 380,167 |......... (19,833) 0].....3.625 |......3.624 | DD ....... ....04/23/2020 ...|....06/15/2025 ...
651229-AW-6 ..... ceeee |- SLAFE L.l .1,658,000 |.. .... 1,559,839 (198,14 0 |ee..i4.450 |......2.356 | AO ...... ....01/06/2021 ...[....04/01/2026 ...
65339K-BR-0 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .. coeee | 2AFE Ll .1,045,000 |.. 1,073,202 e o0 ]0.02.250 |...... 1,846 | D ... ....08/02/2021 ...|....06/01/2030 ...
654740-BR-9 ..... NISSAN MOTOR ACCEPTANCE COMPANY LLC veee |- 2.CFE ... .4,231,000 |.. ....4,231,000 0 |......5.375 |...... 5. MJSD ....03/04/2021 ...|....03/08/2024 ...
65480C-AD-7 ..... NISSAN MOTOR ACCEPTANCE COMPANY LLC ceeer | 2.CFE ... L 759,711 . ... 760,000 |.. veeennn 59,761 o0 ].e.2.450 |......2.456 S ...... ....09/13/2021 ...|....09/15/2028 ...
65535H-AZ-2 ..... ceee |- 2.AFE ... .... 12,650,000 |. .... 11,093,574 |.... 12,650,000 |.. ...12,650,000 0 2,329 ... 2,329 | U ...01/04/2022 ...|....01/22/2027 ...
666807-BS-0 ..... NORTHROP GRUMMAN CORP ... |- 2.AFE L. ve....1,669,226 |...96.2499 |.............. 1,294,561 |.... .1,345,000 |.. ....1,59,5% .0 |......4.400 |...... 1.596 [N ...... ...10/15/2020 ... |....05/01/2030 ...
67077M-AZ-1 ..... .. 2.BFE ..|... s ..285,000 |.. veee... 284,894 .0 |......5.900 |......5.922 [N ...... ....11/07/2022 ...|....11/07/2024 ...
68233J-CE-2 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC 1FFE .. 1,472,220 . 1,555,000 . 1,549,600 |.. 0. ....06/17/2022 .. 06/01/2032
68389X-BV-6 ..... .2.BFE .. 1,139,585 |. . 1,447,578 |.. 0. .. ....10/27/2020 .. 04/01/2030
68389X-BX-2 ..... .2.BFE .. ..2,033,817 |. .3,378,147 |.. 0 |......3.600 |.. ....10/16/2020 .. 04/01/2080 ...
BB560E-AA-6 ..... ORBIA ADVANCE CORPORATION SAB DE CV .. veee|- 2.CFE . ]uennnnnnn.. 1,248,638 |...86.3750 |.............. 1,079,688 |.... .... 1,249,071 0 el 1875 | ...05/06/2021 ...|[....05/11/2026 ...
B9121K-AF-1 ..... OWL ROCK CAPITAL CORP ... veeee| 2.CFE L foiiiiinnnn....9,337,942 |...82.5816 |............ 7,766,803 |.... .... 9,356,430 0]l 2.625 ).l 20 ....04/19/2021 ...|....01/15/2027 ...
69121K-AG-9 ..... OWL ROCK CAPITAL CORP ... |- 2.CFE ..|oeeenneenn.. 4,083,915 |...78.4875 |.............. 3,237,611 |.... .... 4,092,326 o0 |......2.875 |...... 3. ...06/04/2021 ...|....06/11/2028 ...
693475-BH-7 ..... PNC FINANCIAL SERVICES GROUP INC .. 1.6 FE ..[... ... 3,265,000 .0 |......5.671 |......5. ....10/25/2022 ...|....10/28/2025 ...
701094-AR-5 ..... PARKER-HANNIFIN CORP ceeee |- 2.AFE L.l . .. .......848,459 o0 |ennn4.250 |...... 4L ....06/06/2022 ...|....09/15/2027 ...
707631-AA-5 ..... cowee | LEFE L os . . 567,000 |.. ... 567,000 ...0 |......3.806 |......3. ...10/29/2019 ...|....11/01/2049 ...
709599-All-4 ..... PENSKE TRUCK LEASING CO LP .. eee|--2.BFE ... .. 159,512 |. 146,91 |.... ....159,793 .0 |......3.400 |......3. ....10/26/2016 ...|....11/15/2026 ...
709599-BC-7 ..... PENSKE TRUCK LEASING CO LP ..|.2.BFE ..|.. ...1,049,906 |...99.4378 |.............. 1,044,006 |.... .... 1,049,986 04125 )4 ....06/26/2018 ...|....08/01/2023 ...
709599-B-5 . PENSKE TRUCK LEASING CO LP .. .2.BFE .. 2,394,497 |. ..2,097,262 |. .2,394,686 |.. 0 |.....1.700 |.. ...04/06/2021 .. 06/15/2026
709599-BN-3 . PENSKE TRUCK LEASING CO LP .2.BFE .. 1,336,288 |. .. 1,273,447 |. .1,336,699 |.. 0 |.....4.400 |.. ....06/02/2022 .. 07/01/2027
713448-FE-3 ..... 1EFE .. 1,160,690 |. ..944 514 | 1,161,162 |.. 0. .. ....10/06/2021 .. 10/21/2031
717081-EC-3 ..... 1EFE .. 2,257,179 |. .. 1,658,220 |. .2,205,563 |.. .. (24,024) |. 0 |......4.000 |.. ....10/26/2020 .. 12/15/2036 ...
74005P-BT-0 ..... 2 1FFE .. 1,591,539 |. .. 1,226,002 |. . 1,595,000 01,592,332 |.. L334 0 |.....1.100 |.. ...08/03/2020 .. 08/10/2030 ...
T4256L-EP-0 ..... PRINCIPAL LIFE GLOBAL FUNDING II ... e |- LEFE ... 2,439,024 |...86.8225 |.............. 2,127,152 |.... .2,450,000 |.. ... 2,441,970 e 2,148 ). w0l 1.250 |l 1L ...08/10/2021 ...|....08/16/2026 ...
T4340X-BR-1 ..... ceeee |- LG FE L.|... .. 328,746 |. ..330,000 |.. ....329,026 L 118 o0 1250 |lll 1L ....08/06/2020 ...|[....10/15/2030 ...
745867-AW-1 ... ceeee | 2B FE ... . 576,000 |.. ....574,391 . 443 . ...0 |......5.500 |......5. ...08/13/2018 ...|[....03/01/2026 ...
T4949L-AE-2 ..... |- 2.AFE ... ..525,000 |.. .......520,610 0 el 4750 ...l 4 ....05/17/2022 ...|....05/20/2032 ...
75524K-NQ-3 ... .. 2.AFE ..|... .5,880,000 |.. ....5,880,000 0 4119 |l 4 ...05/18/2022 ...|....05/23/2025 ...
756109-AS-3 ..... |- 1.GFE ..|... 185,208 |.... . 200,000 |.. ....198,849 ...0 |......3.000 |......3. ....10/04/2016 ...|....01/15/2027 ...
760759-AS-9 ..... REPUBLIC SERVICES INC .2.BFE .. ..158,651 |. . 170,000 .169,849 |.. 0 |.....3.375 |.. ... 11/13/2017 .. 11/15/2027 ...
760759-AX-8 ..... REPUBLIC SERVICES INC ... .2.BFE .. ..719,380 |. ..930,000 .913,687 |.. 0. .. ....10/23/2020 .. 02/15/2031
775109-CB-5 ..... ROGERS COMMUNICATIONS INC . L2.AFE .. ..1,181,626 |. . 1,275,000 1,274,906 |.. 0 |.....3.200 |.. ....08/07/2022 .. 03/15/2027
78349A-AC-7 ..... RIJ BARNABAS HEALTH INC ... .1.DFE .. ..668,372 |. ..914,000 .914,000 |.. 0 |.....3.477 |.. ....10/24/2019 .. 07/01/2049
78355H-KH-1 ..... .2.BFE .. . 480,000 479,905 |.. 0. .. ....06/14/2018 .. 06/09/2023 ...
78355H-KL-2 ..... ..|--2.BFE ..|.. .. 579,455 |. . 580,000 |.. ....579,864 .0 |.....3.650 |......3. ...02/25/2019 ...|....03/18/2024 ...
78355H-KT-5 ..... RYDER SYSTEM INC ... .. 2.BFE ..|... ,892,176 [...90.3993 |.............. 1,713,066 |.... .1,895,000 |.. .... 1,892,637 .0 ]......2.850 |......2. ....02/22/2022 ...|....03/01/2027 ...
78486Q-AH-4 ... cee | 2B FE L 1,722,082 |...82.8321 [ 1,428,854 |.... 1,725,000 |.. ....1,723,428 .0 |......2.100 |......2. ....05/06/2021 ...|....05/15/2028 ...
80282K-BC-9 ..... SANTANDER HOLDINGS USA INC .| 2.AFE L. .3,520,000 |.. .... 3,520,000 0]l 2,490 ...l 20 ...01/03/2022 ...|....01/06/2028 ...
808513-AL-9 ..... |- 1LFFE ..|... ...20,000 |.. reeeenn 19,979 ...0 |......3.000 |......3. ....03/03/2015 ...|....03/10/2025 ...
808513-BQ-7 ..... CHARLES SCHWAB CORP ... .. 1.F FE ..|... .7,214,000 |.. ... 7,214,000 204471 )4 ....06/11/2021 ...|....05/13/2026 ...
808513-BY-0 ..... CHARLES SCHWAB CORP ... veee|-- 1LF FE L) 840,092 |.... .....919,163 o0 ]ennn2.450 ...l 20 ...03/01/2022 ...|....03/03/2027 ...
81180W-BG-5 ..... SEAGATE HDD CAYMAN .... ..|. 3.BFE ..|.. 367,867 |.... ... 367,867 .0 ].....9.625 |...... 5. ....06/25/2021 ...|....12/01/2032 ...
81211K-AW-0 ..... .3.BFE .. ..255,450 |. .255,450 |.. 0 |.....5.125 |.. ....08/16/2019 .. 12/01/2024 ...
81211K-AX-8 ..... ..]..3.BFE ..|... 251,376 |.... ..255,000 |. ...251,376 .0 ]......5.500 |......3. ...08/19/2019 ...|[....09/15/2025 ...
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81211K-AY-6 ..... SEALED AIR CORP ..vuvvieviiiiiiiieciriie v e [1,2 8B FE Ll 1,611,163 1...90.7277 ... 1,383,597 [ 1,625,000 |.............. 1,383,597 |........ (192,703) |......... (RS )N PN | Y 0 |.....4.000 |......3.002 ....06/02/2021 ...|....12/01/2027 ...
816851-BN-8 ..... SEMPRA ENERGY ceeer|-- 2.BFE ..., ...95.9661 [...ccevnnnnnns 1,386,711 |.... 1,443,079 |0 | ...0 |......3.300 |......3.362 ....08/21/2022 ...|....04/01/2025 ...
817565-CG-7 ..... SERVICE CORPORATION INTERNATIONAL .. ceeer |- 3.CFE ..., ...84.2687 |.....oooennnns 1,023,865 |.... ....1,023,865 |........ (198,401) |.... ...0 |......4.000 |...... 3.904 ....06/08/2021 ...|....05/15/2031 ...
81762P-AE-2 ..... SERVICENOW INC ceeee |- 2.AFE L.l ...76.7468 |... ....122,900 0 ... 0 |......1.400 |...... 1.440 ....08/06/2020 ...|[....09/01/2030 ...
824348-BJ4 ... SHERWIN-WILLIAMS CO ... ..|.2.BFE ..|.. ...87.7769 |... ....911,082 0 ... 0 ].l2.950 |...... 1,652 ....10/15/2020 ...|....08/15/2029 ...
82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . . .. 1.EFE ..|... ...89.2153 [.....iis 2,578,321 |.... ....2,888,099 [......cceenennn0 s o0 ]eennn1.200 ... 12221 ...03/02/2021 ...|....03/11/2026 ...
82067N-BG-2 ..... SIRIUS XM RADIO INC 1,2 [ 3.CFE L) ...82.5210 [....cconnnnnns 1,378,101 |.... ....1,378,101 |........ (291,806) |.... 204125 ) 4117 ....06/27/2021 ...|....07/01/2030 ...
842400-HP-1 ..... SOUTHERN CALIFORNIA EDISON CO ... N L T, .. 1.G FE ..|... 982177 [t 5,313,577 |.... .... 5,404,705 0 ... o0 ]...n4.200 |......4.243 ...05/18/2022 ...|....06/01/2025 ...
842400-HS-5 ..... [SOUTHERN CALIFORNIA EDISON CO . 1.GFE .. . 103.1155 |. .. 1,845,767 |. 1,788,981 |.. .0 0| ......5.864 ....11/03/2022 .. 11/01/2027
84765E-AA-6 ..... BHSH SYSTEM ... .1.DFE .. ...74.3871 ..2,213,018 |. .2,975,000 |.. .0 0 |.....3.487 |...... 3.490 ....10/22/2019 .. 07/15/2049
853496-AD-9 ..... [STANDARD BUILDING SOLUTIONS INC .3.BFE .. ...89.7910 |. .. 745,265 |. 745,265 |.. .(99,577) |. 0. ......4.216 ....11/06/2019 .. 01/15/2028 ...
853496-AG-2 ..... STANDARD BUILDING SOLUTIONS INC .. weee|-- 3B FE ..|... ...81.4925 |... ....590,820 |........ (134,180) |.... 0 ... 4.375 |...... 4.375 ...06/16/2020 ...|[....07/15/2030 ...
853496-AH-0 ..... STANDARD BUILDING SOLUTIONS INC .. ceeee | 3.BFE ... ...75.3783 |... veee..266,286 ... (71,232) |.... o0 ).l 3375 ... 3,375 ....08/07/2020 ...|....01/15/2031 ...
854502-AN-1 ... STANLEY BLACK & DECKER INC ceeee |- LG FE L.|... ...61.2403 |... . 4,378,953 | o0 |...nnn2.750 |......2.763 ....10/29/2020 ...|....11/15/2050 ...
86562\-CN-8 ..... SUMITOMO MITSUI FINANCIAL GROUP o e LG FE L ...84.4052 |... .... 3,130,000 . 0]l 2,472 ... 2,472 ....01/056/2022 ...|....01/14/2029 ...
86944B-AG-8 ..... SUTTER HEALTH e [ 1,2 ) LFFE L ...81.1220 |... ....1,127,781 ... (3,608) | 02,294 )L 1013 ....02/17/2021 ...|....08/15/2030 ...
869641I-AK-8 ..... SUZANO AUSTRIA GBH ... Covennn 1,2 cooeeen|. 2.CFE ... L. 77.9671 |... ....1,007,719 0 [ 1,151 0]l 30125 ..., 3,280 ....06/28/2021 ...|....01/15/2032 ...
86964II-AL-6 ..... SUZANO AUSTRIA GBH ... Ceuennn 1,2 oo |- 2.CFE ... ...84.1370 |... 875,025 |.... .... 1,029,077 0 [ 1,750 | ...0 |......2.500 |......2.700 ...09/08/2021 ...|[....09/15/2028 ...
871503-AU-2 ..... GEN DIGITAL INC 2 e[ 3.CFE ... ...97.2675 |... 6,317,523 |.... ....6,317,523 .. (4,842) [ ...0 |......5.000 |......5.062 ....04/29/2019 ...|....04/15/2025 ...
87165B-AR-4 ..... SYNCHRONY F INANCIAL 2 .2.CFE .. ...75.2159 |. .. 2,470,843 |. .3,281,702 |.. 0 |.....2.875 |......2.888 ....10/25/2021 .. 10/28/2031
87165B-AS-2 ..... SYNCHRONY F INANCIAL 2 .2.CFE .. ...97.5603 |. ..624,386 |. .639,619 |.. 0 |.....4.875 |...... 4.901 ...06/08/2022 .. 06/13/2025
87166F-AD-5 ..... SYNCHRONY BANK ... 2 .2.CFE .. ...98.6267 |. ..5,818,977 |. . 5,894,544 |.. 0 |.....5.400 |......5.438 ....08/18/2022 .. 08/23/2025
87264A-BN-4 ..... T-MOBILE USA INC . 2 .2.CFE .. ...66.7752 |. ..2,083,386 |. .3,020,711 |.. 0 |.....3.300 |......3.462 ....10/19/2020 .. 02/15/2051 ...
87264A-BS-3 ..... T-MOBILE USA INC . 2 .2.CFE .. ...84.6923 |. ..2,739,795 |. .3,235,000 |.. 0 |.....2.625 |......2.625 ...01/1172021 .. 02/15/2029 ...
87264A-BV-6 ..... T-MOBILE USA INC ... 2 e[ 2.CFE .. .. 88.0661 |... 4,315,239 |.... ....4,900,000 0]l 3.375 ... 3375 | AD e .. 165,375 |....03/16/2021 ... |....04/15/2029 ...
874060-AW-6 ..... TAKEDA PHARMACEUTICAL CO LTD 2 e |- 2B FE ... ...99.3466 |... ....1,076,757 .0 |......5.000 |......3.492 [N ...... .50,000 |....06/14/2019 ...[....11/26/2028 ...
87612E-BJ-4 ..... TARGET CORP 2 e | 1FFE L) ...85.0766 |... veeeenn 129,003 o0 ].....2.350 |...... 2371 |FA ... . 17,155 |....01/21/2020 ...|[....02/15/2030 ...
87971M-BF-9 ..... TELUS CORP A..... 1,2 oo |- 2B FE ... ...94.8164 |... eeeeen 474,755 o0 ].....3.700 |......3.712 NS ...... . 17,575 |....08/01/2017 ...|....09/15/2027 ...
880320-AM-8 ..... TENCENT HOLDINGS LTD ... (R 1,2 o] LEFE ... ...96.1914 |... . .. .... 1,854,945 o0 ]......3.575 |......3.576 | AD ...... . 66,316 |....04/03/2019 ... |[....04/11/2026 ...
88167A-AL-5 ..... TEVA PHARMACEUTICAL FINANCE NETHERLANDS 2 oo |- 3.CFE ... ...98.0083 |... 3,430,290 |.... .3,500,000 |.. ... 3,430,290 ...0 |......6.000 |......5.452 | AO ...... . . ..210,000 |....09/21/2018 ...|....04/15/2024 ...
88947E-AU-4 ..... TOLL BROTHERS FINANCE CORP .. 2 .2.CFE .. ...85.47% |. .. 2,657,560 |. .3,109,000 .3,318,909 |.. 0 |.....3.800 |......2.675 .19, 118,142 |....01/12/2021 .. 11/01/2029 ...
893647-BE-6 ..... TRANSDIGM INC .. 2 L4.AFE .. ...98.6190 |. ..438,855 |. .438,855 |.. 0. . 27,813 |....08/13/2019 .. 03/15/2026
89417E-AL-3 ..... TRAVELERS COMPANIES INC 2 1FFE .. ...78.3210 |. ... 15,664 |. ..19,880 |.. 0. .3.789 ....05/04/2016 .. 05/15/2046
89788\-AB-8 ..... TRUIST FINANCIAL CORP ... .. 1.G FE .. ...80.5185 |. ..1,070,896 |. 01,369,711 |.. 0. ......1.510 ....10/23/2020 .. 06/05/2030
89788M-AD-4 ..... TRUIST FINANCIAL CORP 5 .1.GFE .. ...88.6557 |. ..6,086,211 |. .6,865,000 |.. 0 |.....1.267 |...... 1.267 ....02/25/2021 .. 03/02/2027 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP ... 2,5 .. [.1.GFE ..|.. ...95.5874 |... 3,445,925 |.... ....3,605,000 0 4128 ) 40112 ...06/01/2022 ...|....06/06/2028 ...
898324-AC-2 ... FIDEICOMISO FIBRA UNO BANCO ACTINVER SA 2 e | 2B FE ... ...96.5000 |... ... 1,454,159 .0 ]......5.250 |......2.971 ....03/25/2021 ...|....01/30/2026 ...
902613-AA-6 ..... UBS GROUP AG Ceuennn 2,5 .. .. 1.G FE ..|... ...84.7767 |... ....1,000,000 o0 ].....3.126 |......83.126 ....08/06/2019 ...|[....08/13/2030 ...
902613-AE-8 ..... UBS GROUP AG (R 2 i .. 1.6 FE ..|... ...75.2057 |... ....2,230,000 . 0]l 2005 ... 2,095 ....02/02/2021 ...|....02/11/2032 ...
90265E-AR-1 ..... TP v [1,2 )L 2.AFE L ...83.6646 |... vee... 166,970 ... (5,634) |. ...0 |......3.000 |......2.051 ....11/06/2020 ...|[....08/15/2031 ...
90265E-AU-4 ..... UR INC .... P . e [ 1,2 ) 2AFE L ...71.4815 |... . .. ....1,051,212 L 333 .0 |......1.900 |...... 1.939 ....11/30/2020 ...|....03/15/2033 ...
90331H-NV-1 ..... US BANK NA 2 s .. 1.EFE ..|... .. 559,440 |...99.0840 |... ... 560,000 |.. .......559,932 .0 |......3.400 |...... 3.422 ...07/19/2018 ...|....07/24/2023 ...
907818-EQ-7 ..... UNION PACIFIC CORP ... 1,2 oo LG FE ... 2,627,377 |...84.8845 |... .2,265,000 |.. ... 2,587,897 ...0 |......3.600 |......2.409 ....11/16/2020 ...|....09/15/2037 ...
907818-EU-8 ..... UNION PACIFIC CORP . 1,2 . 1.GFE .. .. 264,759 |...99.2760 |. ..265,000 .264,977 |.. 0 |.....3.500 |.. ....06/05/2018 .. 06/08/2023 ...
907818-FB-9 ..... UNION PACIFIC CORP ... 1,2 oo 1.GFE L. ... 1,364,413 |...94.4945 |... .1,365,000 |. .. 1,364,625 .0 ]......3.700 |...... 3.705 ...02/11/2019 ...|....03/01/2029 ...
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911365-BN-3 ..... UNITED RENTALS (NORTH AMERICA) INC .....cceviiiiiiiiinn]oen oe 1,2 coiieee | 3B FE Lot 2,041,999 |...85.4797 |.oeerrnnnn 1,726,689 |.............. 2,020,000 |.............. 1,726,689 |........ (313,110) |- (1,426) [ovnnnnnnnnnnnnnd 0 |.....4.000 |...... 3.889 ....06/01/2021 ...|....07/15/2030 ...
913017-CW-7 ..... RAYTHEON TECHNOLOGIES CORP .. 1,2 oo |- 2.AFE ... ...91.3125 [l 2,634,366 |.... .... 3,551,540 0 |.een.. (34,821) ). o0 |......4.450 |......2.615 ....11/04/2020 ...|....11/16/2038 ...
92343E-AH-5 ... VERISIGN INC 1,2 cooeeen | 2.CFE ..., ...99.8103 [......ooeennns 2,994,309 |.... ..3,019,973 0 . .. (9,194) [ .0 [......5.250 |......4.900 ...09/25/2018 ... |....04/01/2025 ...
92343E-AL-6 ..... VERISIGN INC 12 e | 2.BFE ... ...96.6677 |... 0 . o0 |eenn 4750 |...... 4.530 ....07/24/2017 ...|....07/15/2027 ...
92343V-DR-2 ...... VERIZON COMMUNICATIONS INC .. B | R .. 2.AFE ..|... ...91.9243 |... .. ....2,797,679 0 . 0]l 4.812 )., 2.572 ....10/27/2020 ...|....03/15/2039 ...
92343V-ER-1 ..... VERIZON COMMUNICATIONS INC .. N L T, .. 2.AFE ..|... 1,603,665 |...96.3278 |... .1,500,000 |.. .. 1,566,820 0 . o0 ... 4.329 |...... 3.463 ...04/12/2019 ...|....09/21/2028 ...
92343V-ES-9 ..... VERIZON COMMUNICATIONS INC .. coeee | 2AFE Ll .. 359,320 |...94.0283 |... 338,502 |.... ... 360,000 |.. 359,554 0 . .0 |......3.875 |...... 3.898 ....02/05/2019 ...|....02/08/2029 ...
92343V-FE-9 ..... VERIZON COMMUNICATIONS INC .. |- 2.AFE ... ...88.4450 |... ..1,295,720 |.... . 1,465,000 |.. ..1,613,002 0 . .0 |......3.150 |...... 1.612 ....10/15/2020 ...|....03/22/2030 ...
92343V-FF-6 . VERIZON COMMUNICATIONS INC L2.AFE .. ...93.0202 |. ..748,813 | . 805,000 .804,748 |.. .0 0 |......3.000 |......3.008 ....03/17/2020 .. 03/22/2027
92343V-FU-3 ..... | VERIZON COMMUNICATIONS INC L2.AFE .. ...62.8443 |. .. 1,027,504 |. .1,635,000 1,630,944 |.. .0 0 |.....2.875 |......2.888 ...11/10/2020 .. 11/20/2050
92343V-GH-1 VERIZON COMMUNICATIONS INC .. L2.AFE .. ...86.9466 |. ..382,565 |. .439,850 |.. .0 0 |.....2.100 |......2.107 ....03/11/2021 .. 03/22/2028 ...
927804-GC-2 ..... VIRGINIA ELECTRIC AND POWER CO ... vee|-- 2.AFE L) L T71.9711 | ....588,954 0 . ...0 |......3.300 |......3.310 ...11/20/2019 ...|....12/01/2049 ...
92826C-AN-2 ..... VISA INC coeee | TDFE ... ...76.8206 |... .. ... 1,629,367 0 . ...0 |......1.100 |...... 1.379 ....10/23/2020 ...|....02/15/2031 ...
928563-AK-1 ..... VMWARE INC ... ceeer|-- 2.CFE ... ...81.8362 |... ..795,000 |.. 0 . ...0 |.....1.800 |......1.879 ....07/20/2021 ...|....08/15/2028 ...
931142-EB-5 ..... WALMART INC coeer | T.OFE ... ...91.9584 |... .2,000,000 |.. 0 . .0 ]......3.950 |......2.006 ...10/26/2020 ...|....06/28/2038 ...
931427-A0-1 ..... WALGREENS BOOTS ALLIANCE INC .. eee|- 2B FE L)L ...95.1756 |... 0 . 0 |......3.450 |......3.480 ....05/26/2016 ...|....06/01/2026 ...
95000U-2F-9 ..... WELLS FARGO & CO ... .| LEFE ..|.. . ...92.7260 |... 1,599,524 |.... .... 1,725,000 0 . o0 ]..l3.196 ..., 3,197 ....06/10/2019 ...|....06/17/2027 ...
95000U-24-8 ..... WELLS FARGO & CO ... |- 1LEFE ..|... .. 2,150,000 |...93.1898 |.............. 2,003,580 |.... ....2,150,000 0 . o0 ].....2.164 ... 2,164 ...02/04/2020 ... |....02/11/2026 ...
95000U-2V-4 ..... WELLS FARGO & CO ... .| 2.AFE L. .. 3,060,000 |...92.7223 |... 2,837,302 |.... ....3,060,000 0 . .0 ]......3.526 |...... 3.527 ....03/17/2022 ... |....03/24/2028 ...
95000U-3A-9 . WELLS FARGO & CO . L2.AFE .. 2,820,000 |...97.6463 |. .. 2,753,625 |. .2,820,000 |.. .0 0 |.....4.808 |......4.810 ....07/18/2022 .. 07/25/2028
950400-AM-6 ..... WELLTOWER OP LLC . L2.AFE .. ...79.7023 |. .. 3,905,412 |. . 4,879,958 |.. .0 0 |.....2.800 |......2.855 ...03/16/2021 .. 06/01/2031
958102-AQ-8 ... WESTERN DIGITAL CORP . .2.CFE .. ...77.3670 |. ..239,838 |. .309,501 |.. .0 . 0. ......2.879 ....12/07/2021 .. 02/01/2029
96145D-AB-1 ..... WRKCO INC ... 1 .2.BFE .. ...95.6114 . 119,913 |.. .0 . 49 | 0 |......3.000 |......3.044 ....08/21/2017 .. 09/15/2024 ...
98138H-AG-6 ..... WORKDAY INC . I v [1,2 |- 2.BFE L. ...93.6128 |... .... 1,269,355 .0 . ... 105 | ...0 |......3.500 |......3.513 ...03/30/2022 ... |[....04/01/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX 531,080, 128 612,019,400 617,791,057 (7,314,963) (1,175,324) 0 XXX XXX XXX XXX
12543P-AK-9 ..... CWHL 2006-21 A10 — CMO/RMBS ........evvvvivvrnnnnerinns foun e . |- 4BFE ..|.. ...48.8317 |... .5,167 |. ... 2,523 |..... .. (476) |.... ... (423) |. .0 [.....5.750 |......3.239 ....04/02/2012 ...|....02/25/2037 ...
17329M-CL-1 ... CMLTI 21J2 A7A = CMO/RMBS ....ceeeeeeeeeeeeeeeeeeenes feen e 1AFE .. ...85.8477 |. ..427,9% .436,706 |.. .0 ...(106) |. 0 |.....2.500 |......2.112 ...06/25/2021 .. 07/25/2051 ...
33852F-AE-6 ..... FSMT 2021-4 A5 - CMO/RMBS ... .. 1.AFE ..|... ...85.9977 |... 4,269,311 |.. ....4,369,736 0 . . (5,121) [ ...0 [......2.500 |......2.050 ...06/11/2021 ...|....06/26/2051 ...
33852H-AB-8 ... FSMT 2021- 8INV A3 - CMO/RMBS .... .. 1.AFE ..|... ...80.4141 |... ..374,034 |.. 0 . .0 |......2.500 |......2.247 ....08/20/2021 ...|....09/25/2051 ...
33852J-AE-8 ..... FSMT 217 A5 - CMO/RMBS .. 1.AFE ..|... ...85.8477 |... .2,382,302 |.. 0 . ...0 |......2.500 |......2.089 ....08/12/2021 ...|....08/25/2051 ...
36262L-AJ-9 ..... GSVBS 2021-PJ6 A8 - CMO/RMBS .. .. 1.AFE ..|... ...85.8477 |... .2,053,764 |.. . 0 . o0 ]enn.2.457 ... 2.020 ....06/15/2021 ...|....11/27/2051 ...
362621-AJ-5 ... GSVBS 21PJ8 A8 - CMO/RMBS .. 1.AFE ..|... ...86.1941 1,110,789 |.... ....1,317,338 0 . ...0 |......2.500 |......2.083 ....08/17/2021 ...|....01/25/2052 ...
36263C-AH-2 GSVBS 2021-PJ9 A8 - CMO/RMBS ... .. 1.AFE ..|.. .. 86.0861 1,114,514 |.... . ...1,321,984 0 . ...0 |......2.500 |......2.097 ...09/22/2021 ...|....02/26/2052 ...
36264D-AB-2 . GSVBS 2021-PJ2 A2 - CMO/RNBS 1AFE .. ...80.4141 .. 1,125,746 |. . 1,399,936 . 1,458,567 |.. .0 0 |.....2.500 |...... 1.920 ....02/12/2021 .. 07/25/2051 ...
36264R-BH-7 ..... [GSMBS 22PJ4 A24 - CMO/RMBS .. 1AFE .. ...88.5000 |. ..952,046 |. . 1,075,759 1,018,062 |.. .0 0 |.....3.000 |...... 3.949 ....04/28/2022 .. 09/25/2052
36267E-BT-7 ..... [GSMBS 2022-PJ2 A24 - CMO/RMBS . 1AFE .. ...88.5000 |. .. 4,487,900 |. .5,071,073 .5,022,037 |.. .0 0 |......3.000 |.. ....02/26/2022 .. 06/25/2052
46592N-AC-0 ..... | JPMMT 217 A3 - CMO/RMBS ... 1AFE .. ...80.4791 ..2,059,211 |. . 2,558,690 .2,599,229 |.. .0 0 |.....2.500 |......2.284 ....06/24/2021 .. 11/27/2051
46651G-AE-9 ..... | JAMMT 2019-7 A5 - CMO/RMBS 1AFE .. ...88.5715 [. ..412,645 412,922 |.. .0 0 |.....3.500 |......3.424 ....03/04/2022 .. 02/25/2050 ...
46652F-AC-4 ..... JPMNMT 2020-4 A3 - CMO/RNBS .. 1.AFE ..|.. ...83.8047 |... 1,241,376 |.. 1,241,434 0 . ...0 |......3.000 |......2.975 ...02/09/2022 ...|....11/25/2050 ...
46652T-AC-4 ..... JPMNT 2020-8 A3 - CMO/RVBS .. 1.AFE ..|.. ...83.8672 |... ..876,052 |.. 926,788 0 . ...0 |......3.000 |......1.934 ....10/28/2020 ...|....08/27/2051 ...
46652V-AC-9 ..... JPMNT 2021-4 A3 - CMO/RNBS .. 1.AFE ..|... ...80.4141 1,591,964 |.. ....1,615,661 0 . .0 |......2.500 |......2.292 ....03/26/2021 ...|....08/25/2051 ...
46652V-AE-5 ..... JPMNMT 2021-4 A3B - CMO/RVBS .... .. 1.AFE ..|... L7711 1,585,176 |.. .... 1,575,303 0 . ...0 |......2.000 |......2.073 ...03/26/2021 ...|....08/25/2051 ...
46652V-BD-6 ..... JPMNMT 2021-4 A11 - CMO/RMBS ... .. 1.AFE ..|.. ...89.7750 |... 1,044,486 |.. .... 1,095,491 0 . o0 |......4.578 |......4.017 ....03/26/2021 ...|....08/25/2051 ...
46653J-AC5 ..... JPMNMT 2020-5 A3 - CMO/RMBS .......ccevvvnviiiiennnnninns]onn oae LAAFE 1,447,936 |...83.4769 |.............. 1,207,183 |...coovnnnnnns 1,446,128 |.............. 1,448,129 |.................0 0 ]......3.000 |...... 2.956 ...02/09/2022 ... |....12/26/2050 ...
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46653P-AC-1 ..... JPMNMT 216 A3 - CMO/RMBS .....covvvneiiiiiiiiiieeiiiianans LAFE e 2,630,542 |...80.4141 |.............. 2,079,903 |.......oeennn. 2,586,491 |.............. 2,628,546 |.................0 0 |.....2.500 |......2.277 ....04/26/2021 ...|....10/25/2051 ...
46654A-AF-6 ... JPMNMT 2110 A4 - CMO/RMBS .. .. 1.AFE ..|... ...85.5977 |... ..851,090 |.. 0 . ...0 |......2.500 |......2.097 ....07/23/2021 ...|....12/25/2051 ...
466540-AH-4 ..... JPMNMT 221 A4 - CMO/RMBS ... .. 1.AFE ..|... ...85.8477 |... . 2,409,258 |.. 0 . ...0 |......2.500 |......2.601 ....01/26/2022 ...|....07/25/2052 ...
46655D-AE-2 ..... JPMNT 222 A4A - CMO/RMBS .. 1.AFE ..|... ...85.8477 |... .3,779,287 |.. 0 . ...0 |......2.500 |......2.613 ....02/24/2022 ...|....08/26/2052 ...
58549R-AJ-5 ..... MELLO 21MTG3 A9 - CMO/RMBS .. .. 1.AFE ..|... ...85.8477 |... ..438,248 |.. 0 . ...0 |......2.500 |......1.833 ....07/01/2021 ...|....07/25/2051 ...
61772C-AH-4 ... MSRM 213 A4 - CMO/RVBS ... .. 1.AFE ..|... ...85.8477 |... 2,374,224 |.. ... 2,421,350 0 . .0 |......2.500 |......2.396 ...06/24/2021 ...|....06/25/2051 ...
B1772M-AH-2 ... MSRM 2021-4 A4 - CMO/RVBS . .. 1.AFE ..|.. ..875,717 |...85.5977 |... ..853,058 |.. 874,396 0 . .0 ]......2.500 |......2.024 ....07/23/2021 ...|....07/31/2051 ...
61772N-AQ-0 ..... MSRM 2021-5 A4 - CMO/RVBS . .. 1.AFE ..|.. .. 944,671 |...85.8477 |... ..923,249 |.. 0 . .0 |......2.500 |......2.048 ....08/19/2021 ...|....08/25/2051 ...
T4936R-AE-4 ... RCKT 212 A5 - CMO/RWBS .. 1AFE .. 2,261,232 |...85.8477 |. .. 1,901,405 |. . 2,214,858 .2,257,081 |.. .0 0 |.....2.500 |......2.126 ....06/22/2021 .. 06/25/2051 ...
81747K-AA-1 ... SEMT 2021-1 A1 = CMO/RMBS ...evveeeiieiiinnaieaeeennnns . 1.LAFE ..|.. 1,942,718 |...80.5391 |.............. 1,501,086 |.... . 1,863,797 |. .... 1,943,155 0 . .0 ]......2.500 |......1.918 ...02/12/2021 ... |....03/27/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscella -

Residential Mortgage-Backed Securities 49,186,127 | XXX 41,249,633 48,692,773 49,232,883 0] XXX XXX XXX 101,582 1,181,605 XXX XXX
00179D-AA-4 ..... AMSR 21SFR1 A - CMBS .. 1.AFE ..|.. ...82.4952 |... . 4,523,000 |.. .... 4,522,050 w0 12953 |l 1L T, . 88,334 |....05/06/2021 ... [....06/26/2028 ...
05492V-AF-2 . BBCMS 2020-C7 A5 - CMBS 1AFE .. ...81.5990 [. .1,079,000 1,103,144 |.. 0 |.....2.087 |...... 1. . s . 21,979 |....06/12/2020 .. 04/17/2053
05493A-AA-8 ..... BFLD 2020-EY A - CMBS ... 1AFE .. ...95.0044 |. ..745,000 .745,000 |.. 0 |.....5.468 |......5. - s . 20,081 |....09/30/2020 .. 10/15/2035 ...
0554811-AA-5 ..... BBCMS 2018-TALL A - CMBS .. 1.AFE ..|.. ...92.3719 |... . .4,000,000 |.. ... 4,184,497 O [ .0 |.....5.040 |......3. .9, . 90,464 |....01/30/2020 ...|....03/16/2037 ...
05550M-AU-8 ..... BBCMS 2019-C3 A4 - CMBS ... .. 1.AFE ..|... ...91.4689 |... 2,761,447 |.... .3,019,000 |.. ....3,078,706 0 foeeeenn... (9,008) | .0 ].....3.583 |...... 3. .9, .. 108,171 |....05/17/2019 ...|....06/17/2052 ...
05552A-BC-1 ..... BBCMS 2020-C8 A5 - CMBS ... .. 1.AFE ..|... ...80.4539 |... 1,448,170 |.... .1,800,000 |.. .... 1,842,501 0 [eeennn (5,298) | .0 |......2.040 |...... 1. .3, ... 36,720 |....10/09/2020 ...|....10/20/2053 ...
056054-AA-7 ..... BX 2019-XL A - CMBS .. 1.AFE ..|... ...98.7671 |... . 4,231,451 |.. .... 4,256,608 0 [ 24,544 . .0 ]......5.370 |...... 4. ...12/09/2020 ... |....10/15/2036 ...
05608F-AA-9 ..... BX 2019-CALM A - CMBS ... .. 1.AFE ..|... ...98.3642 |... 0]l 50194 ....11/22/2019 ...|....11/15/2032 ...
05608M-AA-4 ..... BX 2020-VIV4 A - CMBS ... .. 1.AFE ..|.. ...81.0224 |... 1,539,426 |.... ....1,898,819 20 ]l 2,843 |l 1L ....12/09/2020 ... |....03/11/2044 ...
05608-AA-2 ..... BX 2021-SOAR A - CMBS ... .. 1.AFE ..|.. ...96.3171 3,622,974 |.... . . ....3,761,506 .0 |.....4.988 |......5. ...06/11/2021 ...|....06/15/2038 ...
05609B-AV-1 ..... BX 21LBA AV - CMBS .... .. 1.AFE ..|.. ...95.0487 |... 712,865 |.... . 750,000 |.. ... 750,000 .0 ].....5.118 |......5. ....02/03/2021 ...|....02/15/2036 ...
056098-CD-9 ... BX 21LBA AJV - CMBS 1AFE .. ...95.0487 |. ..532,273 |. . 560,000 560,000 |.. 0 |.....5.118 |.. ....02/03/2021 .. 02/15/2036
05609T-AA-8 ..... BX 21VAMF A - CMBS . 1AFE .. ...95.4892 |. .. 1,642,415 |. .1,720,000 1,724,484 .. 0 |.....5.183 |.. ....03/18/2022 .. 01/15/2039
05610H-AA-1 ..... BX 22LP2 A - CMBS .. 1AFE .. ...96.3542 |. .. 4,043,333 |. . 4,196,323 . 4,227,485 |.. 0 |.....5.316 |.. ....02/10/2022 .. 02/16/2027
05610H-AC-7 ..... BX 22LP2 B - CMBS .. .1.DFE .. ...94.8391 ..2,201,192 |. . 2,320,975 .2,343,239 |.. 0 |.....5.615 |.. ....02/10/2022 .. 02/15/2027 ...
06035R-AR-7 ..... BANK 2018-BNK14 A3 - CMBS 1AFE .. ...93.8849 |. ..475,000 522,624 |.. 0 |.....3.966 |.. ...06/22/2021 .. 09/17/2060 ...
065402-BC-2 ..... BANK 2019-BNK18 A4 - CMBS ... .. 1.AFE ..|... ...90.8999 |... .2,193,000 |.. ....2,236,418 .0 ].....3.584 |...... 3. ....05/21/2019 ...|....05/17/2062 ...
06540R-AC-8 ..... BANK 2017-BNK9 ASB - CMBS ... .. 1.AFE ..|... ...95.6000 |... ..800,993 |.. o0 ].....8.470 |...... 2. ....08/02/2022 ...|....11/18/2054 ...
06540V-BB-0 ..... BANK 2019-BNK24 A3 - CMBS ... .. 1.AFE ..|... ...87.0784 |... . 1,426,000 |.. .0 ]......2.960 |......2. ....12/11/2019 ... |....11/17/2062 ...
06541U-BI-5 ..... BANK 2020-BNK30 A4 - CMBS ... .. 1.AFE ..|... ...79.1979 |... .2,640,000 |.. w0 el 12925 |l 1L ...12/11/2020 ...|....12/15/2053 ...
07335C-AD-6 ..... BBCMS 2019-C4 ASB - CMBS .. 1.AFE ..|... . ...91.4413 |... o0 ]...2.832 |l 20 ....01/27/2022 ...|....08/16/2052 ...
08162B-BE-1 ..... BMARK 2019-B11 A5 - CMBS .. .. 1.AFE ..|.. 1,328,700 |...91.6373 |... . .... 1,315,541 0 ].....3.542 |...... 8. ...05/22/2019 ...|[....05/17/2052 ...
08163B-BA-8 ..... BMARK 2020-B22 A5 - CMBS .. 1AFE .. .. 937,236 |...79.7808 |. . 910,000 ....931,938 |.. 0 |.....1.973 |.. ....12/18/2020 .. 01/15/2054 ...
08163B-BE-0 ..... BMARK 2020-B22 A4 - CMBS .. 1AFE .. .. 78.8788 |. . .1,830,000 .1,843,585 |.. 0 |.....1.685 |.. ....12/18/2020 .. 01/15/2054
12482H-AA-2 ... CAVB 2019-LIFE A - CMBS 1AFE .. ...98.4913 [ ..807,629 |. . 820,000 .830,736 |.. 0 |.....5.388 |.. ....03/18/2022 .. 12/15/2037
12524A-AA-T ... CEDR 2022- SNAI - CMBS .. 1AFE .. ...92.3195 |. .. 1,864,854 |. .2,020,000 .2,022,393 |.. 0. ....02/22/2022 .. 02/15/2027
12524A-AG-4 ... CEDR 2022- SNAI B - CMBS .1.DFE .. ...90.9765 |. .. 1,692,162 |. .1,860,000 1,862,183 |.. 0. .. ....02/22/2022 .. 02/15/2027 ...
12529M-AE-8 ... CF 2019-CF1 A4 - CMBS .. 1.AFE ..|.. . ...90.9930 |... 559,308 0 ]l 3.528 |l 1 ...06/16/2021 ...|....05/17/2052 ...
12592T-AA-3 ... COMM 2015-3BP A - CMBS ... .. 1.AFE ..|.. 1,180,867 |...92.4777 |... ... 1,140,532 0] 3178 ) ....11/18/2020 ...|....02/12/2035 ...
12595J-AG-9 ..... CSAIL 2017-CX10 A4 - CMBS .. 1.AFE ..|... .. 535,820 |...91.8774 |... 0]l 30191 ....07/13/2021 ...|....11/18/2050 ...
125961-AC-8 ..... CSAIL 2019-C16 A3 - CMBS .. .. 1.AFE ..|... ...1,544,988 |...88.5494 |... 00032320 )2, ....06/18/2019 ...|....06/17/2052 ...
12597B-AT-6 ..... CSAIL 2019-C17 A4 - CMBS .. e |4 e LA FE L .. 1,281,819 |...85.6277 |... . .. . . 0 ... 2.763 |l 1 ....06/09/2020 ...|....09/17/2052 ...
12597N-AS-2 ... CSAIL 2020-C19 A3 = OMBS .......ccevvniviiirnnnnniininns foun oas e 4 LAAFE 1,315,145 ]...83.7155 [.............. 1,063,187 [...covvnnnnnns 1,270,000 ).............. 1,303,552 [.......cconnnnns 0 ]......2.561 |...... 2. ...05/14/2020 ... |....03/17/2053 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SCHEDULE D - PART 1

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

e€l'ola

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
12653V-AA-4 ... CSMC 2019-1CE4 A = OMBS ...ovvvvviiiiiieiiinineeeeeens feen e e 4 .. 1.AFE .. ...98.8%7 |....cceunnninnnn 988,967 [.eveeeieennn 1,000,000 |.............. 1,011,249 |.................0 s N | ) AN 0 |....5.208 |t 22271 |MON Lot [ 2,502 ....09/18/2020 ...|....05/15/2036 ...
173221-A-6 ..... CGCMT 2014-GC21 A5 - CMBS . N .. 1.AFE ..|... ...97.3653 |..ccoieninnnns 4,371,251 |.... .4,490,000 |.. .... 4,538,832 .0 .0 |.....3.855 |......2.926 | NON ..... 14,424 ... ....01/04/2018 ...|....05/10/2047 ...
23306G-AA-5 ..... DBGS 2018-BIOD A - CMBS ... |4 .. 1.AFE ..|... ...98.2883 [.........eenns 5,388,730 |.... .5,482,576 |.. ....5,741,650 . OV N T /2 I IO B K} ....10/18/2019 ...|....05/15/2035 ...
23312V-AF-3 ..... DBJPM 2016-C3 A5 - CMBS |4 .. 1.AFE ..|... ...91.5948 |... .. 1,656,045 0 . o0 ]-...nn2.890 |......2.221 ....01/27/2022 ...|....08/12/2049 ...
30298L-AE-1 ..... FRESB 2019-SB65 A1H - CMBS .. |4 .. 1.DFE ..|.. ...88.5912 |... 0 . .0 ]......2.300 |......2.157 ....08/15/2019 ...|....05/25/2039 ...
33830C-AA-8 ..... DBGS 2018-58P A - CMBS . |4 .. 1.AFE ..|... ...95.4762 |... . . 0 . o0 50118 )l 80477 ...12/17/2020 ...|....06/15/2033 ...
36167R-AA-1 ..... GCT 2021-GCT A - CMBS ... |4 .. 1.AFE ..|.. ...92.7862 |... ... 870,000 |.. 0 . . .0 ... 5.118 )Ll 5170 ....01/29/2021 ...|....02/16/2038 ...
36254C-AU-4 ... GSMS 2017-GS7 A3 - CMBS ... |4 .. 1.AFE ..|.. ...91.48% |... ... 500,000 |.. 0 . .. (6,832) [ .0 |......3.167 |......1.686 ....07/13/2021 ...|....08/12/2050 ...
36264K-AU-4 ..... [GSMS 2020-GSA2 A4 - CMBS .. -4 1AFE .. ...78.6513 |. .1,980,000 .0 (2,116) | 0 |....1.721 |...... 1.598 ... 12/17/2020 .. 12/12/2053 ...
36264K-AV-2 ..... GSMS 2020-GSA2 A5 - CMBS .. |4 1AFE .. ...78.6259 |. .1,608,579 .0 (4,739) | 0 |.....2.012 |...... 1.680 ... 12/17/2020 .. 12/12/2053
36264Y-AA-8 ..... GSMS 2021-R0SS A - CMBS |4 1AFE .. ...93.4716 |. ..920,000 .0 L0 0 |.....5.468 |......5.530 ....06/14/2021 .. 06/16/2036 ...
38406J-AA-6 ..... GRACE 20GRCE A - CMBS |4 .. 1.AFE ..|.. ...76.8250 |... .2,400,000 |.. ....2,457,613 0 |...cce... (6,650) | 0 ]...2.347 ... 2,020 ...11/10/2020 ...|....12/10/2040 ...
45378Y-AA-2 ..... IPT 2018-INDP A - CMBS .... |4 .. 1.AFE ..|.. ...93.7442 |... ... 1,040,260 [o.oevvviinnnnnnn0 Jeeenns (15,489) . .0 ]......3.763 |...... 2.083 ....12/17/2020 ...|....07/10/2035 ...
46590M-AQ-3 ..... JPNCC 2016-JP2 A3 - CMBS .. P [ .. 1.AFE ..|... ...91.4906 |... ....6,686,054 B0 (58,704) . o0 ]....2.559 | 1.293 ....06/08/2021 ...|....08/17/2049 ...
46593E-AA-3 ..... JPNMCC 2022-ACB A - CMBS ... .. |4, .. 1.AFE ..|... ...96.6143 |... .. 3,954,874 0 [ 44,674 . o0 ].....5.207 ... 4,498 ....03/09/2022 ...|....03/16/2037 ...
46645J-AD-4 ..... JPNBB 2015-C33 A4 - CMBS .. .. |4 .. 1.AFE ..|... ...95.5413 |... .. 0 [ (8,422) | o0 ].....8.770 |...... 2,135 ....01/28/2022 ...|....12/17/2048 ...
46646G-AA-5 ... JPNMCC 2016-NINE A - CMBS .. |4 .. 1.AFE ..|.. ...88.5438 |... ..505,000 |.. LU R 3,495 | .0 ]......2.854 |...... 3.603 ....02/09/2018 ...|....09/09/2038 ...
46648K-AT-3 ..... JPNDB 2017-C7 A4 - CMBS ... |4 .. 1.AFE ..|.. ...91.3523 |... .1,400,000 |.. .... 1,488,436 0 |.eeenn(19,928) | 0 ]....3.147 ... 1.604 ...07/13/2021 ... |....10/17/2050 ...
53218C-AA-8 ..... LIFE 2021-BMR A - CMBS . |4 .. 1.AFE ..|.. ...96.8314 |... .. 1,140,245 0 . ...0 |......5.018 |...... 5.069 ...03/18/2021 ...|....03/15/2038 ...
55316V-AA-2 ..... MHC 2021-MHC A - CMBS ... |4 1AFE .. ...96.9817 |. 115,046 |.. .0 0 |.....5.119 |......5.031 ....03/18/2022 .. 04/15/2038
55358P-AA-4 ..... [MSCCG 2018-SELF A - CMBS |4 1AFE .. ...98.0517 |. . .8,212,803 |.. .0 0 |.....5.218 |...... 3.640 ...02/23/2022 .. 10/15/2037
61691J-AZ-7 ..... MSC 2017-H1 B - CMBS ... . |4 .1.DFE .. ...88.00% |. 114,412 . 181,799 |.. .0 0 |.....4.075 |......3.721 ....05/24/2017 .. 06/17/2050
61692A-AA-0 ..... MSC 2019-NUGS A = CMBS .....ovveniiiiiieieeiciiniieeees foee aen e |4 1AFE .. ...95.7961 ..1,116,024 |. .1,165,000 |.. .0 0| 0 |.....5.268 |......5.326 ... 12/12/2019 .. 12/15/2036 ...
B1763M-AF-7 ..... MSBAM 2014-C16 A5 = CMBS .....ceeeeeeeeeeeeeeieeeeeens foee e R 1AFE .. ...96.9091 ..4,787,309 |. . 4,993,098 |.. .0 .. (47,218) | 0 |.....3.892 |......2.915 ...01/05/2018 .. 06/17/2047 ...
624750-AA-3 ..... MTN 2022-LPFL A - CMBS .... .. |4, .. 1.AFE ..|... ...97.3269 |... 4,691,159 |.... .... 4,855,929 .0 |.........60,040 |. .0 ]......5.733 |60 121 ...03/08/2022 ... |....03/15/2039 ...
63874E-AA-8 ..... NCMS 2017-75B A - CMBS ... P [ .. 1.AFE ..|... ...90.2437 |... ....212,94 0 . .0 |......3.858 |......3.517 ....05/10/2017 ...|....04/10/2037 ...
68249D-AA-7 ..... ONYP 2020-1NYP A - CMBS ... |4 .. 1.AFE ..|... ...94.3394 |... ... 480,000 0 . .0 |......5.268 |......5.319 ....12/17/2020 ...|....01/15/2026 ...
69356G-AA-7 ..... PKHL 2021-MF A - CMBS ... |4 .. 1.AFE ..|... ...92.5905 |... 0 . .0 |.....5.198 |......5.254 ....07/09/2021 ...|....07/15/2038 ...
T844R-AA-3 ..... SLG 2021-OVA A - CMBS ... |4 .. 1.AFE ..|... ...80.0201 |... .. ... 3,562,233 0 . .0 ]......2.585 |......2.116 ....06/15/2021 ...|....07/17/2041 ...
90276C-AD-3 ..... UBSCM 2017-C2 A3 - CMBS ... |4 .. 1.AFE ..|.. ...91.3550 |... .2,847,332 |.. ...3,082, 146 0 . . 0 ].....8.225 |...... 1.030 ...06/08/2021 ...|....08/17/2050 ...
949891-AS-6 ..... |WFCM 2015-C31 A4 - CMBS -4 1AFE .. ...95.0765 |. ..551,444 | . 580,000 ....588,821 |.. .0 (3,322) | 0].....3.69 |[......3.078 ...01/04/2018 .. 11/18/2048 ...
95000C-BA-0 ..... WFCM 2016-NXS5 A5 - CMBS .. |4 1AFE .. ...93.9935 |. .. 1,334,708 |. . 1,420,000 . 1,450,026 |.. .0 (9,024) |. 0 |.....3.372 |...... 2.597 ....02/10/2022 .. 01/17/2059
95000C-BB-8 ..... WFCM 2016-NXS5 A6 - CMBS |4 1AFE .. ...94.2797 |. .. 1,225,636 |. .1,300,000 .1,354,076 |.. .0 ..(16,154) |. 0].....3.63 |......2.181 ....01/28/2022 .. 01/17/2059 ...
95002R-AX-6 ..... WFCM 2020-C56 A5 - CMBS . .14 C1AFE .. ...83.2608 |[. .. 1,629,414 |. . 1,957,000 .2,000,707 |.. .0 (5,872) |. 0. .2.105 ...05/27/2020 .. 06/17/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities XXX 116,196,675 126,862,669 129,632,507 0 836,868 0 0] XXX XXX XXX 309,513 3,340,304 XXX XXX
00900P-AL-9 ..... AIMCO 18BR AR - CDO ... |4 .. 1.AFE ..|... ...97.8500 |.......oeennns 6,849,500 |.... ....7,000,000 0 . .0 o0 ]...5.179 ..., 5.888 | JAJO ... ... 76,536 ... 149,257 |....04/13/2021 ...|....01/15/2032 ...
03328Q-AY-7 ..... ANCHC 6 ARR - CDO .. .. |4 1AFE .. ...98.6000 |. .. 4,352,927 |. 4,414,733 |.. .0 0 | 0 |.....5.129 |......5.351 | JAJO .... . 47,804 . 91,882 |....04/07/2021 ..
03328Y-AA-2 ..... ANCHC 1-R A1 - CDO . e |4 1AFE .. ...98.2300 |. .. 2,455,750 |. .2,568,987 |.. .0 .. 113,495 | 0 |.....4.931 |......3.212 | JAJO .... . 27,393 . 49,540 |....01/24/2019 .. .
03331J-AA-0 ..... ANCHC 2018-10 A1A - CDO ... Ceuennn 2. .. 1.AFE ..|.. ...98.0600 |.....ccvvnnnnn 3,726,280 |.... . . .... 3,973,500 J ) IO 240,922 |. o0 ]....5.279 |...... 3.753 | JAJO ... ... 42,350 ... . 84,899 |....01/28/2019 ...|[....10/15/2031 ...
03766H-AA-8 ..... APID XXXIX A1 - CDO .. Covennn 45 ... 1AFE ). ...96.3900 |... .2,500,000 |.. ...2,500,000 0 . .0 |......5.288 |......5.287 | JAJO .... ... 26,439 |... ...02/25/2022 ... |....04/23/2035 ...
04015N-AG-9 ..... ARES 37R A1R - CDO ... Ceuennn 4 .. 1.AFE ..|... ...98.2500 |... ... 300,000 |.. 0 . o0 enn.5.249 ... 5.952 | UAJO Lol [ 3,324 |... ....11/01/2017 ...{....10/15/2030 ...
04965C-AJ-7 ..... ATRM XLI AR - CDO e |4 .. 1.AFE ..|... ...98.7200 |.....covnnnnns 1,387,312 |.... . 1,405,300 |.. 0 . o0 .. 5.155 ... 2,011 | JAJO ... ... 13,884 |... ....02/04/2019 ...|....04/22/2027 ...
04966H-AA-4 ..... ATRM XLIT A1 - CDO . Ceuennn 4 .| 1LAFE .. ...98.5900 |[....ccennnnnns 2,618,550 |.... .2,656,000 |.. 0 . .0 |......5.505 |......3.155 | JAJO .... [... ... 28,022 |... ...10/29/2018 ...|....11/21/2030 ...
06759F-AB-2 ..... BABSN 2015-11 AR = CDO .....ccvvvvnniiiiinnnnniiniiinnnns foun oas C...... 4. . 1AFE .. ...98.6200 [......cnnnns 591,720 |.ovvueniininnn 600,000 ...0 0 ]......5.433 |......5.512 JJAJO ... |.oeooriiiinnnnns 6,610 ...10/12/2017 ... |....10/21/2030 ...
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106230-AA-3 ..... BRELPO 2022 AT = ABS ....ccevvenniiciiniiieeccineineeens oo vee | e |4 s 1AFE o eenenne.... 1,700,000 |...98.6507 |.............. 1,677,061 |ooeevennn 1,700,000 |..............1,700,000 |.................0 0. el 5014 INAA L 4,025 ....12/08/2022 ...|....03/01/2034 ...
12549F-BM-0 ... CIFC 134RR A1R - CDO . .. 1.AFE ..|... ...98.1100 |[..ccevvnnnnnns 4,905,500 |.... .5,000,000 |.. ....5,167,843 0 . .0 . .....3.507 .... 49,665 |... ....01/22/2019 ...|....04/28/2031 ...
12663J-AC-5 ..... CNH 2022-B A3 - ABS ... .. 1.AFE ..|... ...96.6894 |.............. 1,342,080 |.... .1,388,000 |.. ....1,387,812 0 . .0 . e 3L927 [MON oo i 2,400 |... ....08/16/2022 ...|....11/15/2027 ...
14315L-AA-2 ... CGMS 2014-3-R A1A - CDO ... .. 1.AFE ..|... ...98.1000 |... 1,517,504 |.. ....1,578,258 0 . .0 . ... 3.424 .... 15,046 |... ....10/19/2018 ...|....07/28/2031 ...
14317H-AD-3 ..... CARNX 2022-2 A4 - ABS .. 1.AFE ..|... ...96.3152 |... ... 861,000 |.. ...... 860,885 0 . .0 . e 3UB52 [MON Lol i 1,385 |... ...04/21/2022 ...|....09/15/2027 ...
15032A-AN-7 ... CEDF V A1R - CDO .. 1.AFE ..|... ...98.2500 |... ... 410,000 |.. ..... 410,000 0 . .0 . .....5.89% ...4,483 |... ...07/03/2018 ...|....07/17/2031 ...
18977C-AA-2 ..... COSERV 2022 A1 - ABS . .. 1.AFE ..|.. ...97.9433 |... .2,464,000 |.. ....2,464,016 0 . .0 . .....5.056 ...5,539 |... ....12/07/2022 ...|....08/15/2038 ...
19425A-AA-2 ... CASL 21B A1 - ABS .. 1.AFE ..|.. ...93.2256 |... . .. 145,314 |.. ....145,314 0 . .0 . ... 3.956 . 105 ... ....06/23/2021 ...|....06/25/2052 ...
19425A-AB-0 ... CASL 21B A2 - ABS .. 1.AFE .. ...83.1910 |. ... 76,350 |. ..91,777 91,779 .. .0 0. .1.766 27 ....06/23/2021 .. 06/25/2052
24380L-AC-7 ..... DCRK 1 A - CDO . .. 1.AFE .. ...98.3300 |. ..1,784,690 |. .1,815,000 1,874,775 |.. .0 0. .3.249 . 19,957 ....01/21/2021 .. 10/21/2030
252550-AA-8 ..... [DCLO 1 A1A - CDO . .. 1.AFE .. ...97.1200 |. ..971,200 |. .1,000,000 01,021,195 |.. .0 0. .....5.566 ....02/04/2022 .. 07/15/2036 ...
252550-AA-5 ... DCLO 3 A1A - CDO . .. 1.AFE ..|.. 950,000 |...96.8500 |... .......950,000 0 . .0 . .....5.253 ...02/18/2022 ...|....04/15/2037 ...
28165A-AA-7 ..... EDVES 22A A - ABS .. 1.AFE ..|.. .. 915,455 |...97.1515 |... ... 916,671 0 . .0 . .....5.889 [MON ..... ...09/19/2022 ...|....11/26/2040 ...
28166L-AA-2 ..... EDVES 2021-A A - ABS .... .. 1.AFE ..|... .. 260,534 |...84.5065 |... ....260,546 0 . .0 . oo 1.834 [MON ... ....08/01/2021 ...|....11/27/2045 ...
29003J-AC-8 ..... ELM15 15 A1 - CDO .. 1AFE ... .. 1,500,000 |...96.7900 |... .... 1,500,000 0 . .0 . .....5.897 ...08/03/2022 ... |....04/23/2035 ...
29373M-AB-5 ... EFF 213 A2 - ABS ... .. 1.AFE ..|... ...95.4697 |... ....2,038,970 0 . .0 . .....5.328 ....09/07/2022 ...|....08/27/2027 ...
20374F-AB-9 ..... EFF 223 A2 - ABS .. 1.AFE ..|.. ...97.8006 |... ... 3,192,337 0 . .0 . e 4791 ....00/23/2022 ...|....07/20/2029 ...
29375J-AC-8 ..... EFF 2022-1 A3 - ABS .. .. 1.AFE ..|.. L..94.1679 [oeeeeieinnnnns 1,646,054 |.... . . ... 1,747,924 0 . .0 . e 3,204 ...08/23/2022 ... |....01/20/2028 ...
33820lI-AC-3 ... MORGN 2019-5 AR - CDO ... .. 1.AFE ..|.. ...96.4100 |... 723,075 |.... . 750,000 |.. ... 750,000 0 . .0 . ....5.884 ....02/09/2022 ...|....04/16/2035 ...
362585-AD-3 . GMCAR 2022-2 A4 - ABS .. 1.AFE .. ...95.6047 |. ..634,815 |. . 664,000 .663,926 |.. .0 0. .3.276 ....04/05/2022 .. 04/17/2028
362650-AD-8 ..... [GMCAR 2022-4 A3 - ABS .. 1.AFE .. . 100.1143 |. ..4,169,761 |. .4,165,000 .4,164,376 |.. .0 0. .4.875 ....10/04/2022 .. 08/16/2027
36318II-AK-6 ..... GALXY XV ARR - CDO . .. 1.AFE .. ...98.2000 |. ..1,271,690 |. . 1,295,000 .1,295,000 |.. .0 0. .5.750 ....06/02/2021 .. 10/15/2030
402563-AA-8 ..... GSM 1 A1 - CDO ... .. 1.AFE .. ...97.9600 |. .1,000,000 .1,049,333 |.. .0 0. .4.718 ...06/09/2020 .. 04/15/2033 ...
448978-AB-2 ..... HALST 2022-C A2A - ABS .. .. 1.AFE .. ...99.2252 |. . 748,000 748,105 |.. .0 0. ......4.482 ...09/12/2022 .. 01/15/2025 ...
484915-AA-1 ... 0GS 22A A - ABS .. 1.AFE ..|... . 101.0193 |... .2,323,000 |.. .... 2,322,605 .0 . .0 . .....5.486 ....11/09/2022 ...|....08/01/2034 ...
48661IN-AA-6 ..... RAD 6 A1 - CDO ... .. 1.AFE ..|... ...98.0600 |... .6,520,000 |.. ....6,727,657 0 . .0 . .....4.602 [ JAJO .. 160,224 |....08/25/2020 ... |....01/20/2033 ...
50188W-AF-5 ..... LCM XX BR - CDO .. .. 1.AFE ..|... ...97.2100 |... ... 500,000 |.. ...... 500,000 0 . .0 . .....5.846 | JAJO ... 11,000 |....02/08/2022 ... |....10/20/2027 ...
542798-AE-3 ..... LNGPT 1 A2 - CDO . .. 1.CFE ..|... ...94.9200 |... . 500,000 |.. ....508,288 0 . .0 . .....5.704 [ JAJO . 10,279 |....02/07/2022 ...|....01/17/2030 ...
553205-AC-9 ..... MP3 Il AR - CDO . .. 1.AFE ..|... ...98.1600 |... . 800,000 |.. ... 800,000 0 . .0 . .....5.573 . 18,605 |....10/06/2017 ...{....10/21/2030 ...
55819J-AN-3 MOPK XXXI11 AR - CDO .... .. 1.AFE ..|.. ...97.4800 |... 389,920 |.... ... 400,000 |.. ..... 400,000 0 . .0 . ...5.836 ....01/25/2022 ...|....10/15/2032 ...
55819J-AQ-6 ..... [MDPK XXXII1 BR - CDO . .1.CFE .. ...95.3900 |. .. 1,335,460 |. . 1,400,000 .1,400,000 |.. .0 0. .6.362 ....01/25/2022 .. 10/15/2032 ...
55819Q-AY-3 ..... [MDPK XIX A1R - CDO . .. 1.AFE .. ...98.7400 |. ..847,361 | ..858,174 .858,174 |.. .0 0. 1115 ....02/27/2020 .. 01/22/2028
55820Y-AA-5 ..... MDPK XXVIT A1A - CDO . .. 1.AFE .. ...98.2300 |. ..982,300 |. .1,000,000 1,031,390 |.. .0 0. .3.402 ...01/24/2019 .. 04/22/2030
56607F-AA-3 ..... MP11 X1 A - CDO .. .. 1.AFE .. ...98.1200 |. ..367,950 |. ..375,000 .375,000 |.. .0 0. .5.415 ...11/1472017 .. 12/18/2030
61946K-AA-2 ... MSAIC 223 A - ABS .. .. 1.DFE .. ...99.8812 |. . 650,000 657,768 |.. .0 0. .....6.074 ... 12/19/2022 .. 06/20/2083 ...
619460-AA-9 ..... MSAIC 2022-1 A - ABS .... .. 1.DFE ..|... ...83.3285 |... .3,603,129 |.. .... 3,486,070 0 . .0 . ... 3.322 ...03/10/2022 ...|....01/20/2053 ...
61946U-AA-O ..... MSAIC 222 A - ABS .. 1.DFE ..|... ...94.1034 |... ..297,915 |.. .......294,889 0 . .0 . .....4.540 ....08/056/2022 ...|....01/21/2053 ...
63942A-AA-4 ... NAVSL 2020-1 A1A - ABS .... .. 1.AFE ..|... ...85.3143 |... 1,537,299 |.. .... 1,536,998 0 . .0 . .....1.339 ....12/01/2020 ...|....04/15/2069 ...
63942B-AA-2 ..... NAVSL 2021-A A - ABS .... .. 1.AFE ..|... ...86.5407 |... ..240,182 |.. ] 0 . .0 . .....0.847 ....01/19/2021 ...|....05/15/2069 ...
63942E-AA-6 ..... NAVSL 2021-E A - ABS .... .. 1.AFE ..|.. ...83.8737 |... . .2,705,843 |.. ....2,705,275 0 . .0 . .....0.977 ...07/19/2021 ...|....12/16/2069 ...
63942L-AA-0 ..... NAVSL 21B A - ABS .. 1.AFE ..|... ...84.5487 |... 1,022,201 |.... .... 1,208,934 0 . .0 . .....0.944 ....03/16/2021 ...|....07/15/2069 ...
6394211-AA-8 ..... NAVSL 2022-A A - ABS .... .. 1.AFE ..|.. ...86.9090 |... 4,240,400 |.... ....4,879,060 0 . .0 . 2.4 ...02/01/2022 ...|....07/15/2070 ...
640340-AA-6 ..... NSLT 2021-B AFL - ABS ... .. 1.AFE ..|... ...97.2385 |... 2,441,611 |.... .... 2,510,952 0 . .0 . ....4.016 ....06/25/2021 ...|....04/20/2062 ...
640340-AB-4 ..... |NSLT 2021-B AFX - ABS .. 1.AFE .. ...88.9111 ..2,012,240 |. .2,262,759 |.. .0 0. ... 1,429 ....06/25/2021 .. 04/20/2062 ...
64035D-AA-4 ..... NSLT 21A A1 - ABS ..... . 1AFE ... ...97.0023 |.............. 1,239,148 |.... 1,277,442 . .. 1,315,799 0 . .0 .. ...3.219 ...05/13/2021 ... |....04/20/2062 ...
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64035D-AC-0 ..... L I e N Y 4 .. 1.AFE .. ...93.3198 |.................867,874 ...l 930,000 [...uirirrnnnnn 930,000 |.................0 ......5.369 |......4.063 [MON ..... |.ooooririiiinns 1,664 ...l 24,524 |....06/13/2021 ...|....04/20/2062 ...
640350-AD-8 ..... NSLT 21A AP2 - ABS . | 1LAFE L ...88.5703 |... .1,731,423 |.. ... 1,729,336 .0 |. ......1.360 |...... 1.3%5 ....05/13/2021 ... |....04/20/2062 ...
641310-AJ-9 ..... NEUB 26 AR - CDO ... | 1LAFE L ...98.2000 |... ... 580,000 |.. 0 . ......5.114 |......5.727 ....10/22/2021 ... |....10/18/2030 ...
64132Y-AS-1 ... NEUB 34 BR - CDO . .. 1.CFE ..|... ...95.3900 |... ... 750,000 |.. .0 |. ......5.713 |......5.747 ....02/08/2022 ... |....01/22/2035 ...
64133C-AA-T ... NEUB 35 A1 - CDO . [ [ .. 1.AFE ..|... ...98.0000 |... .4,730,000 |.. ... 4,948,061 0 . ......5.567 |......4.129 ....08/28/2020 ...|[....01/19/2033 ...
67092R-AN-8 ... 0CP 2016-12 BR2 - CDO ... .. 1.CFE ..|... ...95.7100 |... 765,680 |.... ... 800,000 |.. 812,421 .0 |. .....5.739 |...... 5.457 ...02/24/2022 ... |....04/18/2033 ...
67110D-AN-7 ..... 0CP 2016-11 1AR - CDO ... .. 1.AFE ..|... ...98.8300 |... 988,300 |.... .... 1,033,376 0 . ......5.507 |...... 3.029 ....01/09/2018 ... |....10/26/2030 ...
67590B-AQ-3 ... 0CT16 XVI A1R - CDO . 1T.AFE ... ...97.7300 |... ....935,733 .0 |. ...5.099 |[......3.508 ....10/19/2018 ... |....07/17/2030 ...
675906-BG-3 ..... 0CT17 17RRR A1R - CDO 1AFE .. ...98.2600 |. ..859,775 |. 875,000 |.. .0 .5.3% ....02/07/2018 .. 01/27/2031
68267H-AA-5 ..... OMFIT 2281 A - ABS . 1AFE . ...04.3706 |. ..1,587,314 |. .1,681,705 |.. .0 .4.172 ...04/21/2022 .. 05/14/2035
68269P-AA-5 ... OMFIT 223 A - ABS .. . 1.AFE .. ...99.6301 ..4,700,516 |. .4,726,668 |.. .0 .. ......5.941 ....12/08/2022 .. 05/15/2034 ...
693342-AA-5 ... PCG 2022-A A1 - ABS ... . 1T.AFE ... ...04.8144 | 3,838,273 |.... ....4,048,719 .0 |. .....3.504 |...... 3.590 ...05/03/2022 ... |....07/01/2032 ...
693342-AF-4 ..... PCG 2022-B A1 - ABS ... .. 1.AFE ..|... ...95.2114 o, 3,438,083 |.... ....3,611,314 0 . ......4.022 |......4.018 ....07/13/2022 ... |....06/01/2033 ...
69335P-ED-3 ..... PFSFC 21B A - ABS . 1T.AFE ... L.92.2315 o 1,235,902 |.... ....1,339,918 .0 |. ......0.770 |......0.775 ....06/08/2021 ... |....08/17/2026 ...
69335P-EK-7 ... PFSFC 2022-C A - ABS .... .. 1.AFE ..|... ...96.7841 |oeiiiiiiinns 1,817,983 |.... ....1,897,606 0 . ......3.890 |...... 3.899 ....05/19/2022 ... |....05/17/2027 ...
697020-AC-1 ..... PSTAT 2021-2 A2 - CDO ... . 1T.AFE ... ...97.8400 |.....ceveenenn 1,223,000 |.... ... 1,212,237 .0 |. ......5.025 |...... 5.459 ....02/04/2022 ... |....05/20/2029 ...
70017K-AL-3 ..... PAIA 171R A1R - CDO ... .. 1.AFE ..|... ...96.9500 |....eevvinnns 1,357,300 |.... ....1,400,000 0 . ......5.890 |......6.051 ...01/28/2021 ... |....02/14/2034 ...
71710T-AD-0 ..... PCG 2022-A A1 - ABS ... . 1T.AFE ... ...99.8614 |.....ceveeene 3,735,816 |.... ...3,741,186 .0 |. .....5.045 |......5.044 ....11/18/2022 ... |....07/15/2034 ...
74988L-AA-2 ..... RRAM 3 A1R - CDO . .. 1.AFE ..|... ...98.3700 |... ....350,000 0 . ....5.169 |......5.871 ....01/18/2018 ...|....01/15/2030 ...
750103-AC-7 ..... RAD 15 B - CDO ... .1.CFE .. ...95.4000 |. . . .500,545 |.. .0 .5.89 |[......5.590 ....01/26/2022 .. 01/20/2034
75458J-AA-5 ..... |RAYCSC 2022 A1 - ABS . . 1.AFE .. ...88.9302 |. ..758,697 |. .863,137 |.. .0 .2.307 |...... 2.305 ....02/04/2022 .. 12/01/2032
75888K-AA-2 ... REGT8 VIII A - CDO . 1AFE . ...98.5400 |. .. 1,182,480 |. . 1,241,507 |.. .0 .5.329 |......3.711 ....01/22/2021 .. 10/17/2030
75888K-AC-8 ..... REGT8 VIII B - CDO . .1.BFE .. ...96.3500 |. .. 722,625 | .765,228 |.. .0 .5.779 |...... 5.904 ....02/08/2022 .. 10/17/2030 ...
T7341D-AA-5 ... ROCKT 2017-3 A - CDO . 1AFE . ...98.2600 |. .. 1,983,869 |. .2,019,000 .2,059,881 |.. .0 .....5.433 |...... 4.252 ...06/02/2020 .. 10/21/2030 ...
TT341E-AC9 ..... ROCKT 2020-1 B - CDO .... .. 1.CFE ..|... ...96.7900 |... ..350,000 |.. 0 . ......6.043 |......5.667 ....01/27/2022 ... |....01/20/2032 ...
78433L-AD-8 ..... EIX 2022-A A1 - ABS P L . 1T.AFE ... ...91.0907 |... ..655,037 |.. .0 |. . 1,977 |l 1977 ....02/08/2022 ... |....11/15/2030 ...
78448Y-AB-7 ..... SWB 2021-A 2A1 - ABS .... |4 .. 1.AFE ..|... ...95.6763 |... .1,445,193 |.. 0 . ......5.048 |......4.136 ...03/18/2022 ... |....01/15/2083 ...
78449F-AC-5 ..... SIB 2016-A A2B - ABS .... P L . 1T.AFE ... ...99.4094 |... ..132,436 |.. .0 |. ......5.818 |......2.516 ....06/03/2020 ... |[....05/15/2031 ...
78450F-AA-5 ..... S\B 2022-A APT - ABS .... |4 .. 1.AFE ..|... ...90.9322 |... .5,949,298 |.. ....5,913,010 0 . ......2.850 |......3.019 ...03/08/2022 ... |....11/16/2054 ...
83405Y-AA-0 ... SOFI 2021-A AFX - ABS ... L4 . 1T.AFE ... ...79.5203 |... 264,000 |.... ..331,990 |.. ....331,939 .0 |. ...1.030 |...... 1.035 ...06/18/2021 ... |....08/17/2043 ...
85208N-AD-2 ... SPRNTS 1A1 - RWBS .. N L2.AFE .. ...98.8602 |. ..200,192 |. ..202,500 .202,500 |.. .0 4738 |......4.765 |MJSD ... ....03/14/2018 .. 09/20/2029 ...
85816V-AA-4 ..... STCR 2017-1 A - CDO .4 1AFE . ...98.0600 |. ..204,180 |. . 300,000 300,000 |.. .0 .5.329 |......6.031 | JAJO ... ....11/07/2017 .. 10/15/2030
87272H-AA-8 ... TIA 111 A-CDO .. .4 1.AFE .. ...98.1000 |. ..264,870 |. . 270,000 270,000 |.. .0 .5.229 |......5.937 | JAJO ... ....11/20/2017 .. 01/16/2031
88631Y-AA-5 ..... TIA IV A1A - CDO . -4 1AFE . ...97.9100 |. .. 2,408,691 |. . 2,455,000 . 2,455,000 |.. .0 .5.473 |......5.551 | JAJO ... ... 11/13/2018 .. 01/20/2032
89238F-AE-3 ..... [TAOT 2022-B A4 - ABS . |4 1AFE .. ...94.9386 |. ..567,733 |. .597,887 |.. .0 ......3.110 |...... 3.136 - ....04/07/2022 .. 08/16/2027 ...
92329F-AP-2 ..... VENTR XVII1 AR - CDO .... 4. . 1T.AFE ... ...98.7300 |... ....286,212 .0 |. .....5.299 |......5.433 | JAJO ... ....10/04/2017 ...|....10/15/2029 ...
92915H-AL-7 ..... VOYA 2016-3 A1R - CDO ... e |4 .. 1.AFE ..|.. ...97.8600 |... ...2,820,000 0 . ......5.384 [......5.510 [JAJO .... ....10/23/2018 ... [....10/20/2031 ...
92916Q-AA-0 ... VOYA 2017-4 A1 - CDO .... [ 4 . 1T.AFE ... ...98.4700 |... .0 |. ......5.209 [......5.908 | JAJO .... ....10/30/2017 ... |....10/15/2030 ...
96466C-AL-2 ..... WBOX Il ATR - CDO .. (R 4 .. .. 1.AFE ..|... ...96.7800 |... . .. .. 1,531,422 0 . ......5.977 |......5.567 | JAJO ... ....02/04/2022 ... |....10/24/2034 ...
986252-A0-7 ..... GNRT 4R ATR = CDO ...oooeeeeeeeiieieiiiieeeeeeeeeeceeeee e v |4 i | 1A FE L ...98.1500 |... ... 860,000 |.. 860,000 .0 .. ...5.333 |......5.410 | JAJO .... ...02/21/2020 ... |....04/20/2032 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 156,607,771 | XXX 150,540,592 157,088,677 158,252,714 0 1,850,005 0 0 XXX XXX XXX 1,056,278 2,714,694 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 963,467,063 | XXX 839,067,028 944,663,520 954,909, 161 (7,315,439) 1,544,944 0 0 XXX XXX XXX 6,672,378 23,383,423 XXX XXX
78486Q-AP-6 ..... |SVB FINANCIAL GROUP .......eevvveveunnnneniiiininiinnnnnnes | ...... | ....... |2 | 3BFE .|, 4,065,000 |...65.6049 |.............. 2,666,838 |.............. 4,065,000 |.............. 2,666,838 |..... (1,398,162) |..oovveerennenns [\ O | ) PP, 0 ......4.250 |......4.250 [FMAN ... |.oooooeiiinins 2,075 |, 180,921 |....10/25/2021 ... |....12/29/2049 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 4,065,000 | XXX 2,666,838 4,065,000 2,666,838 (1,398, 162) 0 0 0 [ XXX XXX XXX 2,075 180,921 XXX XXX
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1309999999. Total - Hybrid Securities 4,085,000 | XXX 2,666,838 4,065,000 2,666,838 (1,398, 162) 0 0 0 XXX XXX XXX 22,075 180,921 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 782,524,006 | XXX 665,410,538 760,997,400 768,550,364 (8,713, 125) (1,812,266) 0 0 XXX XXX XXX 6,535,234 19,087,004 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 310,530,258 | XXX 270,170,080 300,835,662 311,973,458 (476) 1,003,825 0 0 XXX XXX XXX 792,885 6,345,009 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 129,442,764 [ XXX 116,196,675 126,862,669 129,632,507 0 836,868 0 0] XXX XXX XXX 309,513 3,340,304 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 157,767,771 | XXX 151,639,135 158,248,677 159,412,714 0 1,850,005 0 0 [ XXX XXX XXX 1,072,018 2,714,694 XXX XXX
2459999999. Total - SVO Identified Funds of XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,380,264,890 | XXX 1,203,416,429 1,346,944, 409 1,369,569, 043 (8,713,601) 1,878,432 0 0 XXX XXX XXX 8,709,651 31,487,011 XXX XXX

9l'ol3d

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

1A 1B .S 19,652,633 1C..$ ... ...44,118,625 1D .. 34,758,102 1E..$.... ,576,962 1F .. ...60,911,737 1G.$......... 106,335,232
1B 2B..$.. . 89,799,918 2C..$ . 142,154,360
1C 3B..$.. . 16,372,730 3C..$ 15,003,562
1D 4B..$ .. .2,523 4C..$ ...0
1E 0 5B.$ . 0 5C..% ... .0
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NONE

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

NONE

E11, E12
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912828-2R-0 ......... UNITED STATES TREASLRY ... . |-...02/08/2022 ... [ UknownNOMURA . .... 332,008 |.. 325,000 |..
912828-B6-6 ......... UNITED STATES TREASLRY ... . |--.-09/30/2022 ... | Various ..1,453,955 |.. .... 1,450,000 |..
912828-7L-7 ......... UNITED STATES TREASLRY ... ...08/22/2022 ... |Various 551,980 |.. 600,000 ..
91282C-FN-8 ......... UNITED STATES TREASLRY ... .| CITADEL SECURITIES LLC .. ... 4,958,212 |.. .... 5,000,000 |..
912820-FN-6 ......... UNITED STATES TREASLRY ... . | BARCLAYS CAPITAL INC FIXED INC . ... 16,051,797 |.. ... 16,128,000 |..
91282C-FP-1 .|UNITED STATES TREASURY . .| WELLS FARGO SECURITIES ........ . 9,898,845 10,000,000
912820-FZ-9 . .. [UNITED STATES TREASURY .... ...12/22/2022 ... [CITIGROUP GLOBAL MARKETS INC. iiereuuniiiiiuunnniiiiiusnnnisiiusunnirsrsnsssssessesssssssssssssnnsssssrnssnsssssrnnss |oossnnnsessessnnnsssseesnnnssesrees |oesnnseesresnnnnnennees 7,030,910 |.. .... 7,000,000 |.
0109999999. Subtotal - Bonds - U.S. Governments 40,277,707 40,503,000
168863-DV-7 ......... CHILE, GOVERNMENT OF ....ieeeeiniiiiiiiie e ettt e st s e e e s e e e s e e e e e e e e anaa e e e e e aanas ....01/27/2022 ... |HSBC SECURITIES INC. ...iiiiiiuiiiiiiiiii et c et s e s e e eana e s e s ennnn e s s ssnnnnsesees |oennnnneessennnnneesennnnneeeeees foviinnererenninneennns 2,058,599 |..covviiiiiiiiiiinns 2,060,000
168863-DY-1 ......... CHILE, GOVERNMENT OF ....03/02/2022 ... |BNP PARIBAS SECURITIES BOND .... 1,848,520 |.. .... 1,850,000 |..
698299-BR-4 . .. |PANAMA, REPUBLIC OF (GOVERNMENT) ... ....01/11/2022 ... | CITIGROUP GLOBAL MARKETS INC. . 3,460,000 . 3,460,000
91087B-AT-7 ......... MEXICO (UNITED MEXICAN STATES) (GOVERNME . ...08/08/2022 ... [ GOLDMAN .... 2,036,052 |.. 2,075,000 |..
0309999999. Subtotal - Bonds - All Other Governments 9,403,171 9,445,000
3132DN-7K-3 ......... FH SD1798 = RUBS ....eeeeeie e e eeeit e e e e ee e e e e e e e e e e ee e e e e e nne e e e e e nnnn e e e e rnnn e e eeennnneeeeennnnnaes [ nneneeseenninnes [oen .12/28/2022 ... [ JP MORGAN SECS INC., = FIXED INCOME ......eeeeeeeneeeeimnn e eeemeee e e e eennee e e e eemnn e e e eennnneeeeernnnnneneee [oeeemnnnnneeenennnsneeeennnnaneees |reeennnnsneeeennnnneeeens 561,850 |-eveeeeeeeeiieeeeeennan 553,802
3132DN-7L-1 . ..|FH SD1799 - RMBS ... ...12/28/2022 ... JP MORGAN SECS INC., - FIXED INCOME ... .... 1,037,916 |.. ... 1,023,996 |..
3132DN-E2-5 .. .. | FH SD1053 - RMBS 08/01/2022 ... |CITIGROUP GLOBAL MARKETS INC. ..... . 5,064,780 . 5,041,933
3132DN-G5-6 . ..|FH $D1120 - RMBS 08/31/2022 ... | CITIGROUP GLOBAL MARKETS INC. . 3,674,048 . 3,613,077
31320N-VJ-9 .. .. | FH SD1517 - RWBS 09/07/2022 ... |CITIGROUP GLOBAL MARKETS INC. . 1,494,707 . 1,492,841
31320P-E7-9 . ..|FH SD1958 - RVBS 12/16/2022 ... |BANK OF NEW YORK .. .518,126 .509,000
3133B0-50-2 . ..|FH QF3561 - RMBS ... 12/28/2022 ... |BARCLAYS CAPITAL INC FIXED INC . . 1,098,839 . 1,079,609
3133EN-3E-8 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP . o|....11/22/2022 ... |First Tennessee Bank ...10,000,000 |.. ...10,000,000 |..
3133KN-KX-0 ......... FH RA6610 - RMBS ... . |--..02/04/2022 ... |BARCLAYS CAPITAL INC FIXED INC . ... 24,118,207 |.. ... 23,569,052 |..
3140MR-2N-6 ......... FN BIWO780 - RMBS ... .|...08/31/2022 ... [MORGAN STANLEY CO ... 1,165,429 .. 1,161,219 ..
3140N3-A5-8 ......... FN BW9927 - RMBS ... . |--..12/28/2022 ... | CITIGROUP GLOBAL MARKETS INC. ... 1,769,943 |.. ... 1,746,475 |..
3140QM-5T-7 ......... FN CB2657 - RMBS ... .|....02/04/2022 ... [MORGAN STANLEY CO ... 1,856,054 |.. ... 1,819,104 |..
31400P-BG-1 FN CB3638 - RMBS ... ...09/07/2022 ... |JP MORGAN SECS INC., - FIXED INCOME ... 3,293,476 |.. ... 3,240,813 |..
31400P-7B-6 . ..| FN CB4337 - RMBS 08/31/2022 ... |CREDIT SUISSE SECURITIES (USA) .... . 3,729,017 . 3,661,508
31400P-ZE-0 . ..| FN CB4340 - RMBS 09/07/2022 ... | BARCLAYS CAPITAL INC FIXED INC . . 4,680,313 . 4,661,376
314000-GA-7 . ..| FN CB4692 - RMBS 12/28/2022 ... |NOMURA SECURITIES/FIXED INCOME . . 5,194,633 . 5,075,672
314000-SP-1 . ..|FN CB5025 - RVBS 10/13/2022 ... | CITIGROUP GLOBAL MARKETS INC. .. . 7,444,800 . 7,489,267
314000-50-9 .. .. |FN CB5026 - RWBS 10/13/2022 ... | CITIGROUP GLOBAL MARKETS INC. . 7,435,540 . 7,491,728
314000-UM-5 . .. |FN CB5087 - RMBS ... . |--..12/28/2022 ... |BARCLAYS CAPITAL INC FIXED INC . 530,757 |.. 520,111 |..
3140XG-CH-0 ......... FN FS0971 - RMBS ... .|-...08/01/2022 ... |CREDIT SUISSE SECURITIES (USA) .... ... 4,241,308 |.. ... 4,217,584 |..
3140XG-WM-7 ......... FN FS1551 - RMBS ... . |----09/07/2022 ... |BARCLAYS CAPITAL INC FIXED INC ..eeerneeeeeeen e e e e eeee e e e e e e e e e e e emn s e e e ee e e e e e e mnn e e e e emnnnneeeee [ereeeennnsseeerenneeeerennnnees [oeerennnaneeeennnas 2,992,913 |.. .... 2,970,634 |..
3140XH-3U-9 ......... FN FS2610 - RMBS ... .|...08/31/2022 ... [MORGAN STANLEY CO ... 2,914,698 |.. ... 2,870,298 |..
3140XH-6Y-8 ......... FN FS2686 - RMBS ... .|--..08/31/2022 ... | CITIGROUP GLOBAL MARKETS INC. ... 2,818,765 |.. ... 2,798,650 |..
3140XJ-YR-8 ......... FN FS3419 - RVBS .|....12/16/2022 ... [MORGAN STANLEY CO ... 12,209,825 |.. ...11,998,000 |..
678908-4C-5 ......... OKLAHOMA DEV FIN AUTH REV ... ...08/19/2022 ... [JP MORGAN SECS INC., - FIXED INCOME ... .... 1,160,000 |.. .... 1,160,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 111,095,944 109,755,748
015271-AY-5 ......... ALEXANDRIA REAL ESTATE EQUITIES INC ereeneeeeeenie e e e eeeee e e e e eene e e e ee e e e e e mnn s e e e eenne e e e eennnnees [ snnneeeennnnnnes [on .02/02/2022 ... [GOLDMAN .. e e et e et e e e e e e e e e e e e e e e e e e e e e e e s e e e e ee s e e e e eennn e e eeennnneeeernnnnnaaees |ernnnaeeeeennnaaeeennnnaaaaeees |oernaneeeeennaeee 1,525,349 |.oovveniiieeciinns 1,530,000
023135-CJ-3 ......... [ AMAZON.COM INC . |...04/11/2022 ... | JP MORGAN SECS INC., - FIXED INCOME ... ... 1,638,542 |.. .... 1,545,000 |..
025816-CS-6 ......... | AMERICAN EXPRESS CO .. ...03/01/2022 ... |BARCLAYS CAPITAL INC FIXED INC ... 2,627,554 |.. .... 2,630,000 |..
025816-CV-9 AMERICAN EXPRESS CO .. ...04/28/2022 ... |MORGAN STANLEY CO ... 3,424,658 |.. .... 3,425,000 |..
031162-DD-9 . .| AMGEN INC ......... 02/17/2022 ... |CITIGROUP GLOBAL MARKETS INC. . 1,575,055 . 1,580,000
03766H-AA-8 APID 39 A1 - CDO ... ....02/25/2022 ... |SG AMERICAS SECURITIES, LLC .... 2,500,000 |.. .... 2,500,000 |..
05609T-AA-8 ......... BX 21VAMF A - CMBS ... . |--..03/18/2022 ... | PERSHING LLC .... 1,697,963 |.. .... 1,720,000 |..
05610H-AA-1 ......... BX 22LP2 A - CMBS .|....02/10/2022 ... [CITIGROUP GLOBAL MARKETS INC. .. .... 4,500,684 |.. .... 4,520,000 |..
05610H-AC-7 BX 22LP2 B - CMBS ...02/10/2022 ... [CITIGROUP GLOBAL MARKETS INC. .eerreueeeeemesneeeeemnneeeeeemmnnaeeeeemnnieeeeemnnnnaseeernnnnnaeeeennnnnaseennnnn |oemnnnnseeeeennnnseeeeennnnnneeeees |onnnssneerennninneeeens 2,489,324 |.. .... 2,500,000 |..
06051G-LC-1 . .| BANK OF AMERICA CORP . 11/07/2022 ... |Bank of America Securities . 1,520,000 . 1,520,000

.| BANK 2017-BNK9 ASB - CMBS

06540R-AC-8 . . 03/02/2022 ... | PERSHING LLC .... . 824,592 .801,000
07335C-AD-6 . .. | BBOMS 2019-C4 ASB - CMBS . 01/27/2022 ... | BARCLAYS CAPITAL INC FIXED INC . . 358,914 350,000
090572-AR-9 . ..|BIO RAD LABORATORIES INC .. 02/23/2022 ... | JP MORGAN SECS INC., - FIXED INCOME . 718,502 .720,000
09261H-AQ-0 . .| BLACKSTONE PRIVATE CREDIT FUND 01/10/2022 ... | WELLS FARGO SECURITIES .............e. . 3,137,943 . 3,160,000

106230-AA-3 ......... BRELPO 2022 A1 - ABS

. ...12/08/2022 ...
12482H-AA-2 ......... CAMB 2019-LIFE A = OMBS ...iiiisseiieeiiitiiiie ettt ettt e

. e ] JP MORGAN SECS INC., - FIXED INCOME ...
................. ....03/18/2022 ...

. .... 1,700,000 [.. .... 1,700,000 [..
PERSHING LLC ettt ettt ettt ettt ettt e et e e

.......................... 818,463 |........eeenneee....... 820,000
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12524A-AA-T ......... CEDR 2022- SNAI - CMBS ... .|....02/22/2022 ... [CITIGROUP GLOBAL MARKETS INC. ..... ... 1,084,521 |.. .... 2,020,000 |..
12524A-AG4 ......... CEDR 2022- SNAI B - CMBS .. o |---.02/22/2022 ... |CITIGROUP GLOBAL MARKETS INC. ...ieeeeeeieeeeimenieeeeeeneee e e eeennie e e e eemnne e e eeemnnn e e e eemnnnnaeeeennnnnaeeees [reeeennnnnseeeennnnneeeennnnnnnees [eeemnninneeeennnnnnnes 1,827,331 |.. .... 1,860,000 |..
12663J-AC-5 ......... CNH 2022-B A3 - ABS .. ...08/16/2022 ... |Bank of America Securities ... ... 1,387,788 |.. .... 1,388,000 |..
141781-BU-7 ......... CARGILL INC .| BNP PARIBAS SECURITIES BOND .. .... 2,802,160 |.. .... 2,810,000 |..
14317H-AD-3 ......... CARMX 222 A4 - ABS .|Bank of America Securities ....860,864 |..
161175-CJ-1 . ..| CHARTER COMMUNICATIONS OPERATING LLC . 03/10/2022 ... | JP MORGAN SECS INC., - FIXED INCOME ..2,326,454
172967-NU-1 . ..| CITIGROUP INC .. 05/17/2022 ... |CITIGROUP GLOBAL MARKETS INC. . 1,250,000
18977C-AA-2 . ..| COSERV 2022 A1 - ABS .... 12/07/2022 ... | GOLDMAN .....cceemeneeeeeeniinns . 2,463,967 . 2,464,000
22550L-2H-3 ......... |CREDIT SUISSE AG (NEW YORK BRANCH) ... .|-...04/04/2022 ... |CREDIT SUISSE SECURITIES (USA) . 5,857,727 |.. 5,865,000 |..
22822V-AZ-4 CROWN CASTLE INTERNATIONAL CORP . ...08/02/2022 ... |Bank of America Securities ... 1,032,495 |.. 1,085,000 |..
23312V-AF-3 . ..|DBJPM 2016-C3 A5 - CMBS ... 01/27/2022 ... | BARCLAYS CAPITAL INC FIXED INC . ....512,461 .500,000
23341C-AC-7 . .. |DNB BANK ASA ... ....10/04/2022 ... | JP MORGAN SECS INC., - FIXED INCOME . 4,475,000 . 4,475,000
252550-AA-8 . ..[DCLO 1 A1A - CDO ...02/04/2022 ... MORGAN STANLEY CO ......cevvnnenns . 1,000,200 . 1,000,000
25255J-AA-5 .. ..|DCLO 3 A1A - CDO ... ....02/18/2022 ... |BARCLAYS CAPITAL INC FIXED INC . 950,000 |.. 950,000 |..
26884L-AP-4 ......... EQT CORP .|--..09/20/2022 ... |RBC CAPITAL MARKETS . 1,395,000 |.. 1,395,000 |..
278865-BP—4 ......... ECOLAB INC .. . |--..11/07/2022 ... | GOLDVAN 4,338,897 |.. 4,365,000 |..
28165A-AA-7 EDVES 22A A - ABS .. .|-...09/19/2022 ... |RBC CAPITAL MARKETS 931,369 |.. 955,000 |..
29003J-AC-8 . ..|ELM15 15 A1 - CDO ....08/03/2022 ... |Bank of America Securities . 1,500,000 . 1,500,000
29250N-BL-8 . .. |ENBRIDGE INC ..... ...02/15/2022 ... |Bank of America Securities ... . 1,339,116 . 1,340,000
29373M-AB-5 . ..|EFF 213 A2 - ABS 09/07/2022 ... |MUFG SECURITIES AMERICAS INC. . 2,462,622 . 2,563,563
29374F-AB-9 . ..|EFF 223 A2 - ABS 09/23/2022 ... Bank of America Securities ... . 3,189,158 . 3,214,000
29375J-AC-8 . .. |EFF 221 A3 - ABS 03/23/2022 ... |MUFG SECURITIES AMERICAS INC. . 1,747,906 . 1,748,000
30161N-AZ-4 . .| EXELON CORP ....... 03/02/2022 ... [ JP MORGAN SECS INC., - FIXED INCOME . 1,058,611 . 1,060,000
338291i-AC-3 MORGN 195R AR - CDO .. ....02/09/2022 ... |CITIGROUP GLOBAL MARKETS INC. ........... 750,000 |.. 750,000 |..
362585-AD-3 GMCAR 2022-2 A4 - ABS ...04/05/2022 ... |RBC CAPITAL MARKETS 663,911 |.. 664,000 |..
36264F-AB-7 . ..| GSK CONSUMER HEALTHCARE CAPITAL US LLC . 03/21/2022 ... [Bank of America Securities . 1,626,430 . 1,630,000
36264R-BH-7 . .. | GSMBS 22PJ4 A24 - CMO/RMBS 04/28/2022 ... | GOLDVAN .. . 1,087,109 . 1,150,000
362650-AD-8 . .. | GMCAR 2022-4 A3 - ABS ..... 10/04/2022 ... |RBC CAPITAL MARKETS . . 4,164,317 . 4,165,000
36267E-BT-7 . ..| GSMBS 22PJ2 A24 - CMO/RMBS 03/25/2022 ... | GOLDVAN .. . 5,595,266 . 5,650,000
38141G-2L-1 . .| GOLDMAN SACHS GROUP INC ... 01/19/2022 ... | GOLDMAN . 4,315,000 . 4,315,000

381416-2R-8 .........
404119-CD-9
437076-CN-0 .........
448078-AB-2 .........
459200-K8-9 .........
46593E-AA-3

466313-AM-5 .
46645J-AD-4 .
46647P-Cli-4 .
46647P-DA-1 .
46651G-AE-9 . .
46652F-AC-4 .........
46653J-AC-5 .........
466541-AH-4 .........
46655D-AE-2 .........
484915-AA-1 .........
48666K-BA-6 .........
49446R-AZ-2 .........

50188I1-AF-5 .........
542798-AE-3 .

548661-EG-8 .........
55316V-AA-2 .........
55358P-AA-4 . .
55819J-AN-3 .........
55819J-A0-6 .........
59217G-EW-5 .........

..[JABIL INC ..o
..| JPMBB 2015-C33 A4 - CMBS ..
.. | JPMORGAN CHASE & CO ..
.| JPMORGAN CHASE & CO ..
.| JPMNT 2019-7 A5 - CMO/RMBS

.| LNGPT 1 A2 - CDO ...

.| MSCCG 2018-SELF A - CMBS .

GOLDMAN SACHS GROUP INC ...

HOME DEPOT INC
HALST 2022-C A2A - ABS
INTERNATIONAL BUSINESS MACHINES CORP .
JPMCC 22ACB A - CMBS ...

JPMT 204 A3 - CMO/RMBS
JPMMT 205 A3 - CMO/RMBS ...
JPMNT 221 A4 - CMO/RMBS ...
JPMT 222 A4A - CMO/RMBS ..
0GS 22A A - ABS
KB HOME
KIMCO REALTY CORP ..
LCM XX BR - CDO ...

LOWE'S COMPANIES INC ....
MHC 2021-MHC A - CMBS

MDPK 33R AR - CDO
MDPK 33R BR - CDO
METROPOL ITAN LIFE GLOBAL FUNDING | ...

-|--..03/1072022 ...
.|----08/02/2022 ...
-|....03/24/2022 ...
.|----00/12/2022 ...
-|-...07/20/2022 ...

...08/09/2022 ...
.| JP MORGAN SECS INC., - FIXED INCOME
.| BARCLAYS CAPITAL INC FIXED INC .
.| JP MORGAN SECS INC., - FIXED INCOME
04/19/2022 ...
03/04/2022 ...
.|----02/09/2022 ...
-|--.-02/09/2022 ...
.|---.01/26/2022 ...
-|-...02/24/2022 ...
o|----11/09/2022 ...
-|--..06/07/2022 ...

...02/15/2022 ...

...02/08/2022 ...
02/07/2022 ...

-|-...03/22/2022 ...

...03/18/2022 ...
02/23/2022 ...
....01/25/2022 ...
....01/25/2022 ...
...03/14/2022 ...

GOLDMAN ..
MORGAN STANLEY CO ...
MORGAN STANLEY CO ...
SG AMERICAS SECURITIES, LLC
JP MORGAN SECS INC., - FIXED INCOME ...
JP MORGAN SECS INC., - FIXED INCOME ...

JP MORGAN SECS INC., - FIXED INCOME
CANTOR FITZGERALD & CO. INC. .........
JP MORGAN SECS INC., - FIXED INCOME ...
JP MORGAN SECS INC., - FIXED INCOME ...
JP MORGAN SECS INC., - FIXED INCOME ...
JP MORGAN SECS INC., - FIXED INCOME ...
JP MORGAN SECS INC., - FIXED INCOME ...
CITIGROUP GLOBAL MARKETS INC. .....
CITIGROUP GLOBAL MARKETS INC. .....

CREDIT SUISSE SECURITIES (USA) ...
Bank of America Securities ...

Bank of America Securities ...
PERSHING LLC .
GOLDMAN ..
GOLDMAN ..
GOLDMAN
Bank of America Securities

. 2,723,568
.634,711
. 4,300,000
. 5,310,000
. 494,647

.498,000

.596,438

3,665,000 |..
... 1,951,129 [
.. 1,024,479 |..
747,988 |..
3,210,000 |..
3,910,200 |..

1,479,738 |..
1,706,161 |..
... 2,625,984 |..
..... 3,992,242 |..
..... 2,322,523 |..
845,000 |..
.... 3,808,131 [..
....500,000 |..

.... 2,188,379 |..
... 113,239 |..

....400,000 |..
.... 1,400,000 [..
..... 3,431,943 |..

. 2,735,000
.600,000
. 4,300,000
. 5,310,000

.500,000

.600,000

3,665,000 |..
1,955,000 |..
1,030,000 |..
748,000 |..
3,210,000 |..
3,920,000 |..

... 4,095,920 ..
.... 2,323,000 [..
845,000 |..
... 3,835,000 [..
....500,000 |..

.... 2,190,000 |..
.... 115,000 |..

....400,000 |..
.... 1,400,000 [..
.... 3,435,000 |..
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61747Y-EK-7 ......... MORGAN STANLEY .|....01/19/2022 ... [MORGAN STANLEY CO .... 2,035,000 |.. .... 2,035,000 |..
61946K-AA-2 ......... MSAIC 223 A - ABS .. . |--..12/19/2022 ... |MUFG SECURITIES AMERICAS INC. 657,770 |.. 650,000 ..
619460-AA-9 ......... MSAIC 221 A - ABS .. .|....03/10/2022 ... |RBC CAPITAL MARKETS ... 3,824,213 |.. .... 3,971,000 |..
61946U-AA-0 ......... MSAIC 222 A - ABS .. ...10/22/2022 ... |DEUTSCHE BANK SECURITIES, INC. . .. ..
624750-AA-3 ......... MTN 22LPFL A - CMBS .. ...03/08/2022 ... CITIGROUP GLOBAL MARKETS INC. .. ... 4,795,889 |.. .... 4,820,000 |..
6394201-AA-8 . ..|NAVSL 22A A - ABS .. 02/01/2022 ... |Bank of America Securities ... . 5,492,8% . 5,493,000
64132Y-AS-1 . ..|NEUB 34R BR - CDO .. ....02/08/2022 ... |BNP PARIBAS SECURITIES BOND .. .... 750,000 . 750,000
65535H-AZ-2 . .. | NOMURA HOLDINGS INC ....01/04/2022 ... |NOMURA SECURITIES/FIXED INCOME . 12,650,000 12,650,000
67077M-AZ-1 . ..[NUTRIEN LTD .......... ....11/07/2022 ...|Bank of America Securities ... .284,886 .285,000
67092R-AN-8 0CP 1612RR BR2 - CDO . . |--..02/24/2022 ... |CREDIT SUISSE SECURITIES (USA) .... ....798,000 |.. ....800,000 |..
68233J-CE-2 ......... ONCOR ELECTRIC DELIVERY COMPANY LLC .. B 0 R 1 ) R RN 1,549,293 |.. 1,555,000 |..
68267H-AA-5 ......... OMFIT 2281 A - ABS .| CITIGROUP GLOBAL MARKETS INC. .. 1,681,713 |.. 1,682,000 |..
68269P-AA-5 ......... OMFIT 223 A - ABS . .| BANK OF NYC/MIZUHO SEC 4,726,667 |.. 4,727,000 |..
693342-AA-5 . ..|PCG 2022-A A1 - ABS 05/03/2022 ... |CITIGROUP GLOBAL MARKETS INC. . 4,314,912 . 4,315,000
693342-AF-4 . .. |PCG 2022-B A1 - ABS 07/13/2022 ... |CITIGROUP GLOBAL MARKETS INC. . 3,610,907 . 3,611,000
69335P-EK-7 . .|PFSFC 22C A - ABS ..... 05/19/2022 ... |CITIGROUP GLOBAL MARKETS INC. . 1,897,514 . 1,898,000
693475-BH-7 PNC FINANCIAL SERVICES GROUP INC ... .|....10/25/2022 ... | BANKERS TR CO/PNC BK NA SECS .... 3,265,000 |.. 3,265,000 |..
69702D-AC-1 PSTAT 2021-2 A2 - CDO ... ...02/04/2022 ... |CREDIT SUISSE SECURITIES (USA) .... 1,246,875 |.. 1,250,000 |..
701094-AR-5 . .. | PARKER-HANNIFIN CORP .... 06/06/2022 ... |CITIGROUP GLOBAL MARKETS INC. ..... ....548,198
709599-BN-3 . .. | PENSKE TRUCK LEASING CO LP 06/02/2022 ... | JP MORGAN SECS INC., - FIXED INCOME . 1,336,288
71710T-AD-0 . ..|PCG 2022-A A1 - ABS .. 11/18/2022 ... | GOLDMAN .....covvvvinineeiiinnn . 3,740,976
T4949L-AE-2 . ..|RELX CAPITAL INC ... 05/17/2022 ... |Bank of America Securities . 520,385
750103-AC-7 . .|RAD 15 B - CDO ... ....01/26/2022 ... |Bank of America Securities .500,100
75458J-AA-5 RAYCSC 2022 A1 - ABS . . |--..02/04/2022 ... | JEFFERIES & COMPANY, INC. .... ....893,000 |.. . .
75524K-NQ-3 ......... [ CITIZENS BANK NA .|...05/18/2022 ... [MORGAN STANLEY CO 5,880,000 .. 5,880,000 ..
75888K-AC-8 . ..|REGT8 VIIIl B - CDO ....02/08/2022 ... |Bank of America Securities . 750,563 .750,000
TT341E-AC-9 . .| ROCKT 2020-1 B - CDO . ....01/27/2022 ... | GOLDMAN ...oovvniiiiiniinis . 350,333 .350,000
775109-CB-5 ROGERS COMMUNICATIONS INC ....03/07/2022 ... |JP MORGAN SECS INC., - FIXED INCOME ... 1,274,885 |.. 1,275,000 |..
78355H-KT-5 RYDER SYSTEM INC .|....02/22/2022 ... |Bank of America Securities ... 1,892,176 |.. 1,895,000 |..
78433L.-AD-8 EIX 2022-A A1 - ABS .. . |--..02/08/2022 ... |RBC CAPITAL MARKETS
78448Y-AB-7 S\B 2021-A 2A1 - ABS . .|...03/18/2022 ... | GOLDVAN ..
78450F-AA-5 S\B 22A APT - ABS . |--..03/08/2022 ... | GOLDVAN .. ..
80282K-BC-9 SANTANDER HOLDINGS USA INC .. ...01/03/2022 ... |PERSHING LLC 3,520,000 |..
808513-BY-0 . ..| CHARLES SCHWAB CORP .. 03/01/2022 ... |CREDIT SUISSE SECURITIES (USA) . .919,006
816851-BN-8 . ..| SEMPRA ENERGY ... 03/21/2022 ... [MORGAN STANLEY CO ... ..1,442,442
842400-HP-1 . .| SOUTHERN CALIFORNIA EDISON CO . 05/18/2022 ... |BANK OF NYC/MIZUHO SEC ... . 5,403,400 . 5,410,000
842400-HS-5 . .. | SOUTHERN CALIFORNIA EDISON CO . 11/03/2022 ... | CITIGROUP GLOBAL MARKETS INC. . 1,788,962 . 1,790,000
86562\1-CN-8 . .| SUMITOMO MITSUI FINANCIAL GROUP | ....01/05/2022 ... |PERSHING LLC .....ccvvenneenens . 3,130,000 . 3,130,000
87165B-AS-2 SYNCHRONY F INANCIAL .|....06/08/2022 ... |Bank of America Securities ... 639,539 |.. 640,000 ..
87166F-AD-5 SYNCHRONY BANK ...08/18/2022 ... |WELLS FARGO SECURITIES 5,893,864 |.. 5,900,000 |..
89238F-AE-3 . ..| TAOT 2022-B A4 - ABS . 04/07/2022 ... |MUFG SECURITIES AMERICAS INC. . 597,863 .598,000
89788M-AG-7 . ..| TRUIST FINANCIAL CORP .. 06/01/2022 ... | BNY/SUNTRUST CAPITAL MARKETS . . 3,605,000 . 3,605,000
95000C-BA-0 . .| WFCM 2016-NXS5 A5 - CMBS . 02/10/2022 ... |Amherst Pierpont Securities .. . 1,459,050 . 1,420,000

95000C-BB-8 .......

.| WFCM 2016-NXS5 A6 - CMBS ....

.|-...01/28/2022 ...
...03/17/2022 ...

BARCLAYS CAPITAL INC FIXED INC .

.... 1,370,230 |..

... 1,300,000 [..

95000U-2V-4 ......... WELLS FARGO & CO ... aR WELLS FARGO SECURITIES .. .... 3,060,000 |.. .... 3,060,000 |..

95000U-3A-9 ......... WELLS FARGO & CO ... . |--..07/18/2022 ... | WELLS FARGO SECURITIES .. .... 2,820,000 |.. .... 2,820,000 |..

96466C-AL-2 ......... WBOX 2R A1R - CDO .. ....02/04/2022 ... |MORGAN STANLEY CO ... .... 1,500,150 |.. .... 1,500,000 |..

98138H-AG-6 .........[WORKDAY INC ....... ...03/30/2022 ... [MORGAN STANLEY CO ... ... 1,269,251 |.. .... 1,270,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 269,334,365 270,116,590 49,151
2509999997. Total - Bonds - Part 3 430,111,188 429,820,338 335,124
2509999998. Total - Bonds - Part 5 5,327,546 5,330,000 0
2509999999. Total - Bonds 435,438,733 435, 150, 338 335,124
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
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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 435,438,733 XXX 335,124




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

SCHEDULE D - PART 4

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

I4E

1 2 3 5 7 8 9 Change In Book/Adjusted Carrying Value 16 18 20 21
11 12 13 14
Current Total Bond
Year's Change in Book/ Interest/
Current Other- Book/ Adjusted Stock Stated
Unrealized Year's Than- Adjusted Carrying | Exchange Dividends Con-
CusIp Number of Valuation (Amor- | Temporary | Carrying Value at Realized Received | tractual
Identi- For- Name Con- Increase/ | tization)/ |Impairment Value Disposal | (Loss)on |Gain (Loss) During Maturity
fication Description eign of Purchaser sideration Par Value | Actual Cost Decrease | Accretion |Recognized| (11+12-13) Date on Disposal Year Date
36202E-LJ-6 .. | G2 003929 - RMBS .... . | Paydown ... 2,714 ... ..2,714 ....2,685 0 19 L 2,714 .0 N R ..12/20/2036 .
36290R-QT-3 ...| GN 615266 - RMBS ... . | Paydown ... .. 4,679 ....4,679 .. 4,620 |.. L0 .44 ... 44 .4,679 | 0 .0 ..06/15/2033 .
912828-WZ-9 .. |UNITED STATES TREASURY .. . [Maturity @ 100.00 1,400,000 . 1,400,000 |.. ..1,439,594 |.. L0 ..(7,398) .(7,3%8) ..1,400,000 |. 0 .0 ..04/30/2022 .
912828-ZA-1 .. |UNITED STATES TREASURY .. . [Maturity @ 100.00 ...325,000 ... 325,000 |.. 329,938 |.. L0 . (510) (510) ..325,000 |. 0 .0 ..02/28/2022 .
912828-2X-1 .. |UNITED STATES TREASURY ....oevvvvvrivnniiinrinnnn | eeeenes . [Maturity @ 100.00 ..13,500,000 |......... 13,500,000 |........ 13,486,839 0. 3,276 |... .13,500,000 |.... .0 0. ..06/30/2022 .
NOMURA SECURITIES/FIXED
912828-2Y-9 .. |UNITED STATES TREASURY ......covevvvevveniiiiiinns]neeens . LINCOME .. | 14,532,397 15,000,000 [........ 15,000,025 |........ 15,000,013 [.......ccuunnnnns [V oo, [0 ] e 1 PP ({22 Y I AP 15,000,007 0., (467,610)]........ (467,610)[............. 22,215 ..07/15/2023 .
0109999999 Subtotal - Bonds - U.S. Governments 29,764,790 30,232,393 30,263,702 0 (4,576) (4,576) 30,232,400 0 (467,610) 44,891 XXX
130630-DG-0 .. | CALIFORNIA ST .. . | WELLS FARGO SECURITIES ...101,167 |... .... 100,000 0 Y . ...98,932 [.... .0 ..10/01/2023 .
56052A-ZF-6 .. |MAINE ST . [Maturity @ 100.00 ...... . ... 140,000 |... .... 140,000 .... 165,168 0. ..(2,170)|... e (2,170) |... . 140,000 |.... 0. ..06/01/2022 .
574193-KL-1 .. |MARYLAND ST .eevvniiiiiiininiiiiiinneeccvnieees [ eeeeees . [Maturity @ 100.00 .... 250,000 .... 307,450 L0 ..(5,364)[... ....(5,364) ... L0 ..08/01/2022 .
604129-4F-0 .. |MINNESOTA ST erveeeeeeeeeeeeeeeeeeneeeeeeen | s o . [Maturity @ 100.00 ... 250,000 ....307,510 0. ....(5,349) [... 0. ..08/01/2022 .
677522-HS-6 .. . [Maturity @ 100.00 .... 150,000 .... 184,961 0 ... (5,123) |... L0 .. 12/15/2022 .
97705M-FT-7 .. | WISCONSIN ST . A . [Maturity @ 100.00 ... 250,000 .... 289,125 0. , ....(2,653)]... .. 0. ..05/01/2022 .
0509999999. Subtotal - Bonds - U.S. States, Temtones and Possessions 1 141,167 1,140,000 1,350,718 0 (20 583) (20,583) 1 138,932 0 XXX
021087-UZ-2 .. | ALPINE UTAH SCH DIST eeveeieeeeeeeneeeeeennnn [ e .. . [Maturity @ 100.00 ...... |oceeeeeeeeeiniieeeee foereeeennnes 150,000 |-.vvunnneeees 150,000 |............ 183,005 |..eeeueeeee 151,170 [ (U (1,170) e 0 e (1,170) |oveeeeeeeieann 0 e 150,000 ..03/15/2022 .
BARCLAYS CAPITAL INC
B4966M-EE-5 .. |NEW YORK N Y oeeeeieiiiieie e e o .|FIXED INC ..2,064,432 |... ..2,021,825 |.... ..08/01/2023 .
860758-RF-0 .. | STILLWATER MINN INDPT SCH DIST NO 834 5 . [Maturity @ 100.00 ...... |occooeriiiiiiiiinnnns fooniiiiiinnns 30,000 ...30,000 |.... ..02/01/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 2,244,432 2,201,825 XXX
3128MB-DN-4 .. |FH G12609 = RMBS .......ccvvveniiiriiiiiniiiiiinns [ eeeees .. . | Paydown ..04/01/2022 .
3131XX-WS-6 .. | FH ZM4257 - RMBS ... . | Paydown ... ..09/01/2047 .
3132AD-T9-9 ...|FH ZT1476 - RMBS .... . | Paydown ... ..02/01/2048 .
3132D6-N2-2 ...|FH SB8509 - RIBS ... . | Paydown ... ..01/01/2036 .
3132DN-E2-5 ...|FH SD1053 - RMBS .... . | Paydown ... ..06/01/2052 .
3132DN-G5-6 ...|FH SD1120 - RMBS ... . | Paydown ... ..06/01/2052 .
3132DN-VJ-9 ...|FH SD1517 - RMBS . . | Paydown . ..09/01/2052 .
3132DV-LA-1 .. | FH SD7521 - RMBS . . | Paydown . ..07/01/2050 .
3132DV-LC-7 .. |FH SD7523 - RMBS . . | Paydown . N ..08/01/2050 .
3132FC-EB-7 .. |FH Z40130 - RMBS . .|Various . ..2 654,369 |. ..01/01/2046 .
3132L5-19-2 ...|FH V80352 - RMBS . .|Various . ..1,281,737 |. ..09/01/2043 .
3132L9-WV-3 .. | FH V84260 - RMBS ... .|Various .... 628,721 |.... ..06/01/2048 .
3132WH-GW-9 .. | FH 043812 - RMBS .... . | Paydown ... ..09/01/2046 .
31334Y-P5-0 ...|FH QA2244 - RMBS .... . | Paydown ... ..07/01/2046 .
31335A-NJ-3 ...| FH G60393 - RIBS ... S Various ooeeeceiiiiiiiies Jeieniies [ 5,798,394 |l 5 595 857 ..01/01/2046 .
31335B-RZ-1 .. | FH G61404 - RMBS ... S Various coeeeeiiiiiiiii Jeeeeeeeeee [ 3,425,088 .. 3,255,288 ..08/01/2043 .
3133AG-BN-8 .. |FH QB9045 - RMBS .....eevvviiiiiiiiiiiiiiineees | o . | Paydown ... .... 156,255 . . . ..02/01/2051 .
3133AG-BR-9 .. | FH QB9048 - RIBS ... . | Paydown ... .... 583,151 .... 597,639 (13 9%)|... ..02/01/2051 .
3133KK-3X-5 .. | FH RA4414 - RMBS .... [ Paydown ..o e o 1,496,361 | 1,496,361 |......... 1,590,352 .. (91,330)f.... ..01/01/2051 .
3133KN-KX-0 .. | FH RA6610 - RMBS . . | Paydown . ..1,549,312 (.. . 1,585,410 |.. ..01/01/2052 .
3136AV-7G-8 .. |FNA 2017-M7 A2 - CMBS .|Various . . 475,000 |.. . 475,891 |.. ..02/26/2027 .
3136B1-FP-4 .. |FNR 2018-14 PA - CMO/RMBS . . | Paydown . . 392,455 |.. .397,974 |.. ..04/25/2047 .
3137BP-DU-6 .. |FHR 4583 UP - CMO/RMBS ........cevvvvvvvvinnnnnes s o . | Paydown ... . .... 170,061 .... 178,024 0 N ..07/15/2045 .
3137BS-ZE-6 .. |FHR 4631 GP = CMO/RMBS ....eeeeeeeeeieeeeeennn | e .. SPaydown ..o e e AT7,702 ) 177,702 ............ 190,308 |..vvuuneeee. 187,659 [ 0 foeeeeeen (9,958) [ 0 e (9,958) [ 0 e 177,702 ..03/15/2046 .
JP MORGAN SECS INC., -
3137FC-KD-5 .. | FHMS K-GST AFX = CMBS ...eeeeeeeeeeeeieeieeeeeee | e .. [FIXED INCOME ..eevveeees feeee e feeeeeees 5,002,344 |........... 4,750,000 |......... 4,757,714 |..........4,751,844 |................. (1) [RRRD] APPSR (1) | 0 e 4,751,733 ..10/25/2027 .
3138AV-P6-6 .. |FN AJ4044 - RMBS .....oevvviiiiiiiiiiiiiiiineeees [ s .. SVarious cooeeeeniiiiiiii fe 1,223,727 |........... 1,146,200 |......... 1,183,640 |......... 1,182,851 [.....ccounnnnnnns (VN F (1,107)]e v 0 s (1,907) fereeeeiinnnnn 0 [ 1,181,744 ..10/01/2041 .
Bank of America
3138LL-2P-9 .. |FN AN7981 - CMBS/RMBS .........ccvvviiiiiiinnnnnss | oneens . L[ Securities ..ocoooiiiiiiii]iciiiniiiiiiiiies i 414,766 |............. 400,000 |............ 394,438 ...t 398,342 [ (U 205 |oeeiiiiiinen O i AT Aoy [ AT 398,547 ..01/01/2028 .
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Bank of America
3138LM-AV-5 .. |FN ANB119 = CMBS/RMBS .....ceeeeeeeeeeeeernniaes | oo ..02/15/2022 .| Securities ....800,000 ... 784,469 0. ..794,482 |.... 0. 34,237 |...........34,287 |... ..01/01/2028 .
3138LM-FA-6 .. |FN ANB260 - CMBS/RNBS ..02/16/2022 .| Stifel Nicolaus & Co .500,000 |.. . 496,680 |.. L0 ..499,915 |. 0 .21,140 |. .21,140 ..01/01/2028 .
3138WG-FT-6 .. | FN AS6477 - RMBS . 03/01/2022 . [Various . . 295,128 |.. .296,950 |.. L0 ..297,537 |. 0 .10,608 |. .10,608 ..01/01/2046 .
3138WH-NN-8 .. | FN AS7596 - RIMBS . ..02/10/2022 .| Various . L.2,723,171 (.. . 2,749,551 |.. L0 ..2,745,546 |. 0 . 105,843 |. ..07/01/2046 .
3138IK-3E-3 .. | FN AS9796 - RIBS ... ..03/01/2022 . |Various .... 871,539 [ 875,080 0. .... 876,812 |.... 0. ...32,408 |.... ..06/01/2047 .
3138IL-AM-5 .. |FN AS9911 - RIBS .... ..03/01/2022 . |Various .... . . 1,439,146 |.......... 1,444,992 0 ..1,446,798 |.... .0 ..07/01/2047 .
3140EU-LJ-6 .. | FN BCO328 - RIBS ... ..01/18/2022 .|Various .... ...4,071,628 |... 3,772,734 |......... 3,879,137 0. ..3,884,356 |.... 0. ..12/01/2045 .
3140GN-5T-6 .. | FN BH0857 - RMBS ... ..03/01/2022 . |Various .... .... 581,815 .... 584,179 0 . ..585,434 |.... .0 ..06/01/2047 .
3140HD-7A-6 .. | FN BK0888 - RVBS .... ..12/01/2022 .| Paydown ... . ... 423,940 ... 457,855 . . 0. (51,982)|... ..423,940 |.... 0. ..07/01/2048 .
3140HK-JJ-8 .. | FN BK5664 - RMBS ... ..12/28/2022 . |Various .... ..1 064,077 |... ..1,264,028 . 1,317,872 |.. L0 ..(5,338)f... .. 1,312,534 ... L0 (248,457))........ (248,457) ..10/01/2050 .
3140J5-P4-5 ...|FN BM1342 - RIBS ... ..03/01/2022 . |Various .... 807,816 |... ... 173,755 L TTT 12 0. . 777,651 |.... 0. ...30,165 ..05/01/2047 .
3140J6-DH-7 .. | FN BM1903 - RMBS ... ..03/01/2022 .| Various .... 340,591 |... ... 325,184 (...l 325,083 ... 325,053 |.. 0 325,155 |.... .0 ...15,436 |.... ..08/01/2047 .
3140J8-JM-6 .. | FN BM3867 - RMBS . 01/18/2022 . |Various . 5,241,881 ..4,851,135 [.. . 4,996,290 |.. . 5,008,069 L0 ..5,005,027 |. 0 ..02/01/2046 .
3140J8-MN-0 .. | FN BM3964 - RIBS . ..03/01/2022 .| Various . ..1,208,412 (.. . 1,220,308 |.. 1,221,237 L0 ..1,222,077 |. 0 ..07/01/2046 .
3140J8-UX-9 .. | FN BM4197 - RMBS . ..12/01/2022 .| Paydown . ...21,557 |.. .. 22,861 |.. 23,209 L0 ...21,557 |. 0 ..03/01/2047 .
3140J9-FS-5 ...|FN BM4676 - RVBS . ..03/01/2022 .| Various . . 610,007 |.. . 624,206 |.. 622,746 L0 ..623,760 |. 0 ..10/01/2048 .
3140J9-GY-1 .. | FN BM4714 - RMBS . ..02/15/2022 .| Various . . 157,538 |.. 162,215 |.. . 162,428 L0 . 162,176 |. 0 ..01/01/2046 .
3140J9-KF-7 .. | FN BM4793 - RIBS .... ..02/156/2022 .| Various .... ,176,552 |.. 0 .10,168,314 |.... .0 ..03/01/2046 .
3140JA-CG-1 .. | FN BM5470 - RMBS ... ..03/01/2022 . |Various .... . 1,826,915 |.. 0. ..1,828,29 |.... 0. ..03/01/2048 .
3140JA-EU-8 .. | FN BM5546 - RIBS ... ..02/10/2022 . |Various .... ..1,845,524 |.. 0 .0 ..06/01/2044 .
3140JA-GD-4 .. | FN BM5595 - RMBS ... ..02/10/2022 . |Various .... ... 466,19 |.. 0. 0. ..08/01/2045 .
3140JA-GE-2 .. | FN BM5596 - RIBS ... ..01/18/2022 .| Various .... . . 3,713,840 |.. 0 .0 ..06/01/2047 .
3140JG-LQ-6 .. |FN BNO334 = RMBS ...oeeeeeeeeeeeeeeecenieeeeee [ s ..02/10/2022 . |Various .... ... 123,400 ... 134,377 |.. 0. 133,876 |.... i 0 e (5,279) e ..12/01/2048 .
3140KP-MU-4 .. | FN BQ3970 - RMBS . ..12/06/2022 . |Various . ..1,136,200 |.. . 1,187,862 |.. . 1,186,951 L0 ..1,182,377 |. 0 ..10/01/2050 .
3140KQ-PH-8 .. | FN BQ4923 - RMBS . ..12/01/2022 .| Paydown . . 178,019 |.. . 186,113 |.. . 185,754 L0 . 178,019 |. 0 ..10/01/2050 .
3140KV-EU-0 .. | FN BQ9146 - RIBS . ..12/01/2022 . | Paydown . . 259,012 (.. . 268,522 |.. . 268,414 L0 0 ..12/01/2050 .
3140KV-F5-4 .. | FN BQ9187 - RMBS . ..12/01/2022 .| Paydown . . 436,174 |.. . 452,394 |.. L0 0 ..01/01/2051 .
3140KV-GN-4 .. | FN BQ9204 - RMBS . ..12/01/2022 . | Paydown . . 295,095 |.. .306,069 |.. L0 0 ..01/01/2051 .
3140KX-SP-2 .. | FN BR0525 - RMBS ... ..12/01/2022 .| Paydown ... .... 201,961 .... 210,292 0. 0. ..12/01/2050 .
3140L0-C8-8 .. | FN BR1894 - RIBS .... ..12/01/2022 . | Paydown ... .... 334,576 ... 347,306 0 .0 ..01/01/2051 .
3140L0-D4-6 .. | FN BR1922 - RMBS .... ..12/01/2022 .| Paydown ... ... 247,400 .... 257,064 0. 0. ..01/01/2051 .
3140L0-DR-5 .. |FN BR1911 - RMBS ... ..12/01/2022 . | Paydown ... .. 553,633 ... 574,135 0 .0 ..01/01/2051 .
3140MR-2N-6 .. | FN BII0780 - RMBS .... ..12/01/2022 .| Paydown ... 0. 0. ..08/01/2052 .
3140QE-AP-7 .. |FN CA6313 - RIBS .... ..12/01/2022 . | Paydown ... . 0 .0 ..07/01/2050 .
3140QE-DX-7 .. | FN CA6417 - RMBS ... ..12/01/2022 .| Paydown ... .... 120,957 .... 129,310 0. 0. ..07/01/2050 .
3140QE-KY-7 .. |FN CA6610 - RMBS .... ..12/01/2022 . | Paydown ... ... 113,270 ... 121,092 0 .0 ..08/01/2050 .
3140QE-YJ-5 .. |FN CA7012 - RMBS . ..12/01/2022 .| Paydown . ..1,389,337 |.. ..1,424,939 |.. L0 ..1,389,337 |. 0 ..09/01/2050 .
3140QF-4E-6 .. | FN CA8020 - RMBS . ..12/01/2022 . | Paydown . . 501,922 |.. 532,821 |.. L0 ..501,922 |. 0 ..12/01/2050 .
31400G-3C-9 ...|FN CA8894 - RIBS . ..12/01/2022 .| Paydown . .828,765 .. .884,966 |.. L0 ..828,765 |. 0 ..02/01/2051 .
31400G-U4-7 .. |FN CA8702 - RMBS ... ..12/01/2022 . | Paydown ... .2,339,100 |......... 2,498,817 0 ..2,339,100 |.... .0 ..01/01/2036 .
31400H-E2-7 .. |FN CA9152 - RMBS .... ..12/28/2022 . |Various .... ,158,539 |........ 10,849,796 0. .10,700,285 |.... ...0 ..02/01/2036 .
3140QM-5T-7 .. |FN CB2657 - RIBS ... ..12/01/2022 . | Paydown ... 0 ..01/01/2052 .
3140QM-VP-6 .. | FN CB2421 - RMBS .... ..12/01/2022 .| Paydown ... 0. 0. 0 ..12/01/2051 .
31400P-BG-1 .. | FN CB3638 - RIBS ... ..12/01/2022 . | Paydown ... 0 .0 0 ..06/01/2062 .
31400P-ZB-6 .. | FN CB4337 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. L0 )... ..08/01/2052 .
3140QP-ZE-0 .. | FN CB4340 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 L0 ..08/01/2052 .
314000-SP-1 ...| FN CB5025 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. 0 ..11/01/2052 .
314000-S0-9 ...|FN CB5026 - RMBS ... ..12/01/2022 . | Paydown ... 0. .0 . 0 ..11/01/2052 .
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3140X4-DF-0 .. |FN FM1001 - RMBS .... ..12/01/2022 . | Paydown ... ... 26,937 |... ...26,937 .. 28,726 |.. L0 L (1,789) . .0 ... 26,937 |.... .0 ..11/01/2048 .
3140X6-UC-3 .. | FN FM3278 - RMBS . ..12/01/2022 .| Paydown . . 17,69 |.. . L0 .(1,176) .0 ...17,699 |. 0 ..11/01/2048 .
3140X7-3K-3 .. | FN FM4401 - RMBS . ..12/05/2022 .| Various . ..4,398,229 |.. 4 598 211 |.. L0 (16,964) .0 ........ 4,571,320 |. 0 ..09/01/2050 .
3140X8-3F-2 .. | FN FM5297 - RIBS . ..12/01/2022 .| Paydown . ...42,828 |.. .. 45,786 |.. L0 . .(3,398) .0 0 ..11/01/2050 .
3140X8-G6-8 .. | FN FM4720 - RMBS ... ..12/01/2022 . | Paydown ... .... 805,293 ...860,406 L0 (60 335)|... ...(60,33) ... .0 .0 ..10/01/2050 .
3140X8-UU-9 .. | FN FM5094 - RIBS ... ..12/01/2022 .| Paydown ... ..3,688,127 |......... 3,940,228 e 0 ]-eeenn.. (335,061)f... .0 0. ..06/01/2049 .
3140X8-WR-4 .. | FN FM5155 - RMBS ... ..12/01/2022 . | Paydown ... L 147,400 (.. 153,191 0 feiinnnnnl . (5,604))... .0 .0 ..12/01/2050 .
3140X8-Y6-8 .. | FN FM5232 - RMBS ... ..12/01/2022 .| Paydown ... 0. ..(2,533)[... .0 0. ..06/01/2050 .
3140X8-Y7-6 .. |FN FM5233 - RMBS .... ..12/01/2022 . | Paydown ... ... 178,688 .. 190,414 L0 (11,531)f... .0 .0 ..11/01/2050 .
3140X8-YK-7 .. |FN FM5213 - RMBS ... ..12/01/2022 .| Paydown ... . .... 349,646 e 0 |, (18,778).... .0 0. ..12/01/2050 .
3140X9-AV-7 .. | FN FM5419 - RBS .... ..12/06/2022 . |Various .... ..1,978,986 ..2,305,735 w0 fennennnnl (10,022))... .0 .0 ..01/01/2051 .
3140X9-JB-2 .. | FN FM5657 - RMBS ... ..12/01/2022 .| Paydown ... .. 11,380 0. .. (836)]... .0 0. ..12/01/2050 .
3140X9-JK-2 .. | FN FM5665 - RMBS . ..12/01/2022 . | Paydown . ...28,526 |.. L0 .0 0 ..08/01/2048 .
3140X9-TY-1 .. | FN FM5966 - RMBS . ..12/01/2022 .| Paydown . . 266,275 |.. L0 .0 0 ..02/01/2051 .
3140XC-42-8 .. | FN FMB939 - RIBS . ..12/01/2022 . | Paydown . . 661,460 |.. L0 .0 0 ..10/01/2051 .
3140XG-CH-0 .. | FN FS0971 - RMBS ... ..12/01/2022 .| Paydown ... .... 140,828 0. .0 0. ..01/01/2052 .
3140XG-WM-7 .. | FN FS1551 - RIBS .... ..12/01/2022 . | Paydown ... .. 98,641 0 .0 .0 ..03/01/2050 .
3140XH-3U-9 ...|FN FS2610 - RMBS ... ..12/01/2022 .| Paydown ... ...24,645 0. .0 0. ..08/01/2052 .
3140XH-6Y-8 .. |FN FS2686 - RMBS ... ..12/01/2022 . | Paydown ... 0 .0 .0 ..08/01/2052 .
31410L-XE-7 .. | FN 890877 - RMBS .... ..12/01/2022 .| Paydown ... 0. .0 0. ..07/01/2048 .
31418C-MG-6 .. | FN MA3058 - RMBS ... ..12/01/2022 . | Paydown ... 0 VN PO 1 372 855 |.... .0 ..07/01/2047 .
31418C-U7-7 .. | FN MA3305 - RMBS ... ..12/01/2022 .| Paydown ... 0. .0 ...54,107 |.... 0. ..03/01/2048 .
31418C-V2-7 .. |FN MA3332 = RMBS ...oovvviiiiiiniiiiiiiiiineeees [ s ..12/01/2022 . | Paydown ... 0 .0 L 17,357 .. .0 ..04/01/2048 .
31418D-HL-9 .. | FN MA3834 - RIBS . ..12/01/2022 .| Paydown . . L0 .0 ..341,474 |. 0 L0 . ..11/01/2049 .
31418D-WX-6 .. | FN MA4261 - RMBS . ..09/20/2022 .| Various . ..10,574,275 11,626,891 |.. 12 139,475 L0 ..0[.......12,078,910 |. 0 .(1,504,635)/......(1,504,635) ..02/01/2036 .
31418D-XG-2 .. | FN MA4278 - RMBS . ..09/22/2022 . |Various . 9,441,717 10,693,745 |.. 10,929,370 L0 ..0].......10,902,799 |. 0 (1,461,083)|..... (1,461,083) ..03/01/2036 .
31418D-XH-0 .. | FN MA4279 - RBS . ..09/20/2022 .| Various . ..2,936,088 |.. . . L0 .0 f........ 3,048,478 |. 0 (381,119)[. . (381,119) ..03/01/2036 .
35563P-GG-8 .. | SCRT 2018-3 MA - CMO/RMBS . ..12/01/2022 .| Paydown . . 444,309 |.. . 441,901 |.. L0 .0 0 ..08/27/2057 .
35563P-JF-7 ...| SCRT 2019-1 MA - CMO/RMBS .......eeevvvvvnnvrnnns | eenns .12/01/2022 . | Paydown ... ... 544,617 ... 547,743 0 .0 .0 ..07/25/2058 .
35563P-KG-3 ...| SCRT 2019-2 MA — CMO/RMBS ....oeeeeeeeenieeeee | e ..12/01/2022 .| Paydown ... .... 186,187 .... 189,039 0. .0 0. ..08/26/2058 .
35563P-LH-0 ...| SCRT 2019-3 MA — CMO/RMBS .......evvvvivvnnnienes | ennnns ..12/01/2022 . | Paydown ... .... 357,368 ... 373,545 0 .0 .0 ..10/25/2058 .
35563P-ML-0 .. | SCRT 2019-4 MA — CMO/RMBS .....eeneeeeenneeeee | s ..12/01/2022 .| Paydown .. 415,783 .. 424,895 0. .0 0. ..02/25/2059 .
57584X-XQ-9 .. | MASSACHUSETTS ST DEV FIN AGY REV ....ovvvvvvnn]nnnnns ..07/156/2022 . |Maturity @ 100.00 .. . . 0 .0 .0 ..07/15/2022 .
60637B-RG-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....[|....... ..10/05/2022 .| Call @ 100.00 .. 19,678 |.. 0. .0 0. ..11/01/2048 .
646136-27-9 .. |NEW JERSEY ST TRANSN TR FD AUTH ........... ..06/15/2022 . |Maturity @ 100.00 65,648 L0 .0 0 a0 ..06/15/2022 .
64972E-YZ-6 .. |NEW YORK N Y CITY HSG DEV CORP MULTIFAMI ... ..09/22/2022 . | PERSHING LLC . . .130,000 .. L0 .0 0. . (10,858) ..05/01/2061 .
BARCLAYS CAPITAL INC
64987J-LM-1 .. |NEW YORK ST HSG FIN AGY REV ...ceeevrriieeeeens | s ..09/22/2022 . | FIXED INC ..eeveeeeneeeee foeemmmneeeeeennees Jevneeeeens 268,500 |............. 300,000 [....eeenee 300,000 |..eeevennnns 300,000 [.eeeeeeeeennnnnns [ [V [ 0 (31,500)......... (31,500) ..11/01/2056 .
BARCLAYS CAPITAL INC
717817-XG-0 .. | PHILADELPHIA PA ARPT REV ..09/22/2022 . |FIXED INC .. ...623,4% |... ... 600,000 ...121,890 L0 . (17,774)|... (17,774) ... . (69,016)......... (69,016)]... ..07/01/2026 .
CITIGROUP GL
717817-XH-8 .. | PHILADELPHIA PA ARPT REV .. ..09/22/2022 . | MARKETS INC. ...736,743 |... .... 700,000 ....862,680 0. (19,609)... ...(19,609) |... ...(93,540)|... ..07/01/2027 .
735389-2J-0 .. | PORT SEATTLE WASH REV ... . [Maturity @ 100.00 .90,000 .. 90,000 |.. . 104,084 |.. L0 ..(1,027) .(1,027) ..06/01/2022 .
92817T-GB-6 .. | VIRGINIA ST PUB SCH AUTH SPL OBLIG PRINC .. N . [Maturity @ 100.00 .25,000 .. 25,000 |.. .. 30,427 |.. L0 . (526) (526) ..08/01/2022 .
92818F-BB-0 .. | VIRGINIA ST PUB SCH AUTH SPL OBLIG MONTG ... |....... ..02/01/2022 . |Maturity @ 100.00 ...110,000 |... .... 110,000 .... 130,187 . 0. .. (336)]... .. (336)|... L0 W0 L0 . ..02/01/2022 .
92818H-DZ-1 .. | VIRGINIA ST PUB SCH AUTH SCH FING ....ccvvuuee] cnnnns ..08/01/2022 . | Maturity @ 100.00 ...... | eeeeveseeeeemnnnns Jorannaaeens 150,000 |-..eunnneeees 150,000 |............ 183,684 |..ooeunnnens 153,280 |...eiieeiinnnnns (U (3,280) (3,280) |- eeevrnnnaaaes [V P 150,000 ................ [0 T [ A 0 ..08/01/2022 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 130,263,570 131,719,021 136,304,552 133,763,261 0 (1,831,888) 0 (1,831,888) 0 134,439,692 0 (4,186, 123) (4,186, 123), XXX
BONY/TORONTO DOMINION
00913R-AD-8 .. | AIR LIQUIDE FINANCE SA .. C. ..01/18/2022 .| SECURITI 203,762 |... 200,000 fveunnnne 199,244 .... 199,618 |.. 199,622 |.... ..4,140 |.... ..09/27/2026 .
03027X-AL-4 .. | AMERICAN TOWER CORP ..01/15/2022 . | Maturity @ 100.00 1,300,000 |.......... 1,300,000 ......... 1,298, 154 1,299,986 |.. ..1,300,000 |.... 0. ..01/15/2022 .
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033280-AY-7 .. | ANCHC 6 ARR = CDO ....cevvvnnniiiiiniiiieeiinnnnns (PR, ..10/17/2022 .| Paydown ....eeennvvviinnnnsfoevinniininiiiiins fenieiennn 267 [ LT P P P P (U O [V [OOSR | R, [V P R [V O 0 ..07/15/2030 .
03332P-AA-5 ...| ANCHC 17 AT = D0 evvveeeeeinniaeeeeeenie s [P, ..12/01/2022 . | WELLS FARGO SECURITIES |..eevveeveeeemnnnnns Jovnnnnn 3,202,650 |........... 3,300,000 |......... 3,300,000 |......... 3,300,000 [-eeeeermennnnnnns [ [V [ 0 ................ [V PO 3,300,000 [oeeuuereeennnnns [V (97,350) ..07/15/2034 .
BNP PARIBAS SECURITIES
03764D-AH-4 .. | APID XI1 AR = CDO eeeeeeeeeenieeeeeennieeeeeees [ ..11/30/2022 .| BOND ...eeeeeeenneeeeeenn Jeeemnnneeeeeenniees e 817,774 | 830,000 ... 832,390 |............ 819,644 |.....ceeveennnnnn (U 21,791 [ (V) N 21,791 v [V PO 847,434 |...ooeeeennnns [V (29,660) ..04/15/2031 .
Bank of America
037833-DB-3 .. | APPLE INC . ..01/18/2022 .| Securities ... . 650,000 |.. .649,272 |.. L0 ..649,564 |. 0 .27,912 |. ..09/12/2027 .
04016V-AA-3 .. | ARES 47 A1 - CDO . ..11/30/2022 . | MORGAN STANLEY CO ..2,845,000 |.. . 2,804,128 |.. L0 ..2,875,751 |. 0 . (70,866)|. ..04/156/2030 .
040338-AB-4 .. | ARIFL 18B A2 - ABS .... ..04/15/2022 . | Paydown 0. ...78,633 [.... 0. ..08/16/2027 .
04965C-AJ-7 .. | ATRM X11 AR - CDO ..10/24/2022 . | Paydown .... 100,404 0 .0 ..04/22/2027 .
05348E-AY-5 .. | AVALONBAY COMMUNITIES INC ... ..01/18/2022 .| WELLS FARGO SECURITIES .. 350,000 0. 0. ..10/15/2026 .
JEFFERIES & COMPANY,
05565E-AM-7 .. | BMW US CAPITAL LLC .... ..09/20/2022 .| INC. .. 1,600,000 |......... 1,595,056 0. 0. ..09/15/2023 .
056054-AA-7 .. | BX 2019-XL A - CMBS ..12/156/2022 . | Paydown . . 458,633 |.. .458,768 |.. L0 N 0 ..10/15/2036 .
056057-AA-0 .. | BX 2018-BIOA A - CMBS ..05/16/2022 . | Paydown . ..5,652,508 |.. ..5,653,935 |.. L0 ..5 652 508 |. 0 ..03/16/2037 .
05607Q-AA-6 .. | BX 2020-BXLP A - CMBS ..02/156/2022 . | Paydown . ..1,594,003 |.. . 1,504,008 |.. L0 ..1,504,003 |. 0 ..12/156/2036 .
05608F-AA-9 .. | BX 2019-CALM A - CMBS ..08/15/2022 . | Paydown . . 1,076,783 |.. . 1,076,582 |.. L0 ..1,076,783 |. 0 ..11/15/2032 .
056081-AA-2 .. | BX 2021-SOAR A - CMBS ..06/15/2022 . | Paydown . L0 ...28,4% |. 0 ..06/15/2038 .
05610H-AA-1 .. | BX 22LP2 A - CMBS ..12/15/2022 .| Paydown ... 0. 0. ..02/16/2027 .
05610H-AC-7 .. |BX 22LP2 B - CMBS ..12/156/2022 . | Paydown 0 .0 ..02/16/2027 .
059165-EG-1 .. | BALTIMORE GAS AND ELECTRIC CO . ..01/18/2022 .| PERSHING LLC . . 0. 0. 3 648 ..08/15/2026 .
06051G-HG-7 .. | BANK OF AMERICA CORP .. ..02/15/2022 . | WELLS FARGO SECURITIES 2 500,000 0 .0 ...67,688 ..03/05/2029 .
06051G-JV-2 .. | BANK OF AMERICA CORP .. ..09/21/2022 .| Various ........ceveeeeenns |- 5,265,000 |......... 5,265,000 0. 0. (142,605) . ..07/22/2027 .
06406R-AM-9 .. | BANK OF NEW YORK MELLON CORP ..........ccevvuuns|onnnnns ..01/19/2022 . | PERSHING LLC . ..1,730,000 |......... 1,728,789 0 .0 .20,815 |...........20,815 |... ..01/27/2023 .
06540R-AC-8 .. | BANK 2017-BNK9 ASB - CMBS ......covvemereermenne] s ..12/01/2022 .| Paydown 0. 0. ..11/18/2054 .
Bank of America
06675F-AM-9 .. | BANQUE FEDERATIVE DU CREDIT MUTUEL SA ... ..01/19/2022 .| Securities ... ..07/20/2022 .
06761C-AA-7 .. | BABSN 2016-11 AR - CDO ..01/03/2022 . | Paydown ..07/20/2028 .
BNY/SUNTRUST CAPITAL
10112R-AY-0 .. | BOSTON PROPERTIES LP .....cevvvnvvviivnnniiieeinns [ eeeeee ..01/18/2022 . |MARKETS ...ooovvviiiiiiens Joovrvnniniieciiiins v 2,038,200 |.......... 2,000,000 |......... 1,985,420 |.......... 1,992,675 [.ooovvvnnnnnnnns (U RN [T . [ O [T PN [V PO 1,992,750 |ovevveeiininnns [V 45,450 ..10/01/2026 .
DEUTSCHE BANK
11134L-AM-1 .. | BROADCOM CORP ..01/18/2022 .| SECURITIES, INC. . ...506,920 |... 500,000 [o.eunnnnnnne 499,945 . 499,905 .. 499,99 |.... .0 ..01/15/2023 .
12480V-AC-9 .. | CBAM 171 A1 - CDO ..11/30/2022 .| Various .......... 989,604 . 1,000,000 |.. . 1,007,700 |.. . 989,180 .. 1,034,744 |. 0 . (45,140)[. ..07/22/2030 .
12527G-AC-7 .. | CF INDUSTRIES INC ... ..04/18/2022 .| Call @ 101.33 336,419 . 332,000 |.. . 321,625 |.. . 328,358 ..329,119 |. 0 ..7,300 |. ..06/01/2023 .
12543P-AK-9 ...| CIiHL 2006-21 A10 - CMO/RVBS . ..12/01/2022 . |Paydown ....... ..920 ... 910 .. L T75 .. .... 602 ....920 | 0 L0 ..02/25/2037 .
125581-Gli-2 .. | FIRST-CITIZENS BANK & TRUST CO ... ..02/18/2022 .| Call @ 108.20 .. 232,621 |... .. 215,000 .. 234,949 . 226,428 |.. ..225,875 |.... .0 ..6,746 |.... ..03/07/2025 .
BNP PARIBAS SECURITIES
14310M-AN-7 .. | CGMS 2014-1 AR = CDO ...vvvvvvvvenneeeeeiiiieees [ oo ..11/30/2022 .| BOND .eevvviiiiniieeeiens foovenniiineneciiiis e 1,074,803 |.......... 1,091,681]......... 1,085,600 |......... 1,072,505 [.oovvviiennnnnns (U N 59,286 [..evuiiiiiinnnnnn (U 59,286 |........ouunnnns [V PO 1,131,791 ..04/17/2031 .
JEFFERIES & COMPANY,
15189T-AN-7 .. | CENTERPOINT ENERGY INC ...oevvvvvvvirnnniinvinnns [ oo ..01/18/2022 .| INC. weevviviiiiiiiiiiinns foerennineeeeinins e 836,457 |...ceeeeennn 820,000 [o..unvnnnene 818,606 |............ 819,246 |..evuniiiinnnnns (U RN | L3 [ O L L3 FO [V PO 819,261 ..09/01/2024 .
172967-LM-1 .. | CITIGROUP INC .eveeeeeeineeeeeeeemeeeeeeeeeeen [ eeeeene ..01/19/2022 .| RBC CAPITAL MARKETS ... | eeeeveeiieeeemmninns Jorneeeeeens 489,525 |............. 485,000 |............ 485,000 |...ccvvnnnnn 485,000 [..eeeeeennnnnnnns [ [V [ [V O [V PO 485,000 ..07/24/2023 .
CITIGROUP GLOBAL
172967-MF-5 .. | CITIGROUP INC ..oeeeeeeeeineeieeeeemeeeeeeeeeeees [ eeveee ..01/18/2022 . |MARKETS INC. ..ovveemeene foeeemmnnneeeeennies Jenens 1,035,410 |.......... 1,000,000 |......... 1,085,890 |.......... 1,019,522 [.coeeeeinnnnes (1) [ )] [ IR (429) [ eeeenneens [V PO 1,019,093 ..04/24/2025 .
17305E-GR-0 .. | CCCIT 2018-A6 A6 - ABS ......covvvvvvvenrivvennnn [ eeeeee ..12/07/2022 .|Various .... 3,244,888 |.. ..3,245,000 |.... .. 12/09/2024 .
17329M-CL-1 .. | CMLTI 21J2 A7A - CMO/RMBS .....cvvveneeeeenn [ e ..12/01/2022 .| Paydown ... .. 57,038 |.. ..07/25/2051 .
191219-AQ-7 .. | COCA-COLA REFRESHMENTS USA LLC ......evvvvvvvenn|oenees ..09/156/2022 . |Maturity @ 100.00 .. .101,330 |.. ..09/15/2022 .
19425A-AA-2 .. | CASL 21B A1 - ABS ..12/27/2022 .| Paydown ..06/25/2052 .
19425A-AB-0 .. | CASL 21B A2 - ABS ..12/25/2022 . | Paydown ......oviviiinnnnns|oerinininnniniiiins Jeveennnnnnn 20,468 [ooniiiiiinn . 20,468 i 20,467 [ 20,467 i O e T e O e T [ ..06/25/2052 .
Bank of America
20030N-CA-7 .. | COMCAST CORP .....cevvvreniirirnnnnneieernnninenans [ eeeeeas ..02/16/2022 .| Securities ......ccoeeveeii]ovriiiniiniiiiiiiinns Jonennns 1,685,232 |........... 1,550,000 |......... 1,549,024 |.......... 1,549,339 |oovveniiiiinnnns (U RN 12 [ (U O 12 | [V PO 1,549,352 ..02/156/2028 .
NATIONAL FINL SVCS
23283P-AQ-7 ...| CYRUSONE LP .. ..01/18/2022 .| CORP, ... . 580,000 |.. .579,182 |.. . 579,508 .0 ..579,516 |. ..11/15/2024 .
23283P-AT-1 .. | CYRUSONE LP .. ..04/06/2022 .|Call @ 100.00 . 675,000 |.. .666,866 |.. .667,806 .0 . 668,009 |. ..11/01/2030 .
23306G-AA-5 .. | DBGS 2018-BI0D A - CMBS . ..01/15/2022 . | Paydown .. .. 86,258 .. ..86,170 |.. 85,773 0. ...86,258 |. ..05/15/2035 .
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24422E-TV-1 .. | JOHN DEERE CAPITAL CORP ..........eevvvvnnnns ..01/19/2022 . [GOLDMAN ....ovvvvvnnnnnnnnn Joveeeeenneieneneeenns Joeeeenen 1,126,931 |ons 1,115,000 ... 1,112,737 |......... 1,114,677 [oeneniiiiinnn 0 26 [ O 26 |0 1,114,703 |.............l 012,228 | 12,228 | 8,857 [..09/08/2022 .
BONY/TORONTO DOMINION
25470D-AQ-2 .. DISCOVERY COMMUNICATIONS LLC ..02/15/2022 .| SECRITI w.ovvvervrins Joveeeeeerninninnies [rereereersn 303,288 cvuininn 300,000 |ocvvveenes 299,622 [...vvvnen. 299,911 [ovreereenn O e @ i 0 i 9 | 0 o 299,920 [ovecviennn. 0 ..03/20/2023 .
JP MORGAN SECS INC
278062-AG-9 .. | EATON CORP ... ..02/15/2022 . | FIXED INCOME . .2,785,000 |.. . 2,785,000 L0 ..2,785,000 |. 0 ..09/15/2027 .
28165A-AA-7 .. |EDVES 22A A - ABS .. 12/25/2022 . [Paydown ........coevvvvviiis]ennniiiinnininnnns o 16,318 [ 16,318 [l 15,014 [ L0 0 ..11/26/2040 .
28166L-AA-2 .. | EDVES 2021-A A - ABS . ..12/25/2022 . | Paydown . . L0 0 ..11/27/2045 .
20373M-AB-5 .. | EFF 213 A2 - ABS ..12/20/2022 . [Paydown ... .. 426,242 0. L0 ..08/27/2027 .
DEUTSCHE BANK
29379V-BX-0 .. | ENTERPRISE PRODUCTS OPERATING LLC ..01/18/2022 . [SECURITIES, INC. ..oeevvs|vrvvniiiiiinninnnnns Joeeeenn. 1,292,864 |.......... 1,280,000 |......... 1,278,989 |.......... 1,279,008 |.ovvvviieiiienns 0 e B e O 5 0 1,279,098 |.....oevnnnnnee 0 ..01/31/2030 .
30298L-AE-1 .. | FRESB 2019-SB65 A1H - CMBS .. ..12/01/2022 . [Paydown . .. 57,942 |.. L0 ...57,83%5 |.... L0 ..05/25/2039 .
33852F-AE-6 .. | FSMT 2021-4 A5 - CMO/RWBS .... ..12/01/2022 . [Paydown ... . 478,739 |.. 0. L0 ..06/26/2051 .
33852H-AB-8 .. | FSMT 2021- 8INV A3 - CMO/RMBS . ..12/01/2022 . [Paydown ... .. 41,708 |.. L0 L0 ..09/25/2051 .
33852J-AE-8 .. | FSMT 217 A5 - CMO/RMBS ..12/25/2022 . [Paydown ... 0. L0 ..08/25/2051 .
36262L-AJ-9 .. | GSMBS 2021-PJ6 A8 - CMO/RMBS ... ..12/01/2022 . [Paydown ... . L0 L0 .. 11/27/2051 .
36262-AJ-5 .. | GSMBS 21PJ8 A8 - CMO/RWBS ..12/01/2022 . [Paydown ... .... 135,488 0. L0 ..01/25/2052 .
36263C-AH-2 ...| GSMBS 2021-PJ9 A8 - CMO/RMBS ... ..12/01/2022 . [Paydown ... .... 149,480 L0 L0 ..02/26/2052 .
36264D-AB-2 .. | GSMBS 2021-PJ2 A2 - CMO/RMBS ..12/01/2022 . [Paydown . 107,161 |.. L0 0 ..07/25/2051 .
36264R-BH-7 .. | GSMBS 22PJ4 A24 - CMO/RWBS ... ..12/25/2022 . [Paydown . . . L0 0 ..09/25/2052 .
36267E-BT-7 .. | GSMBS 2022-PJ2 A24 - CMO/RMBS ..12/01/2022 . [Paydown . .573 319 |.. L0 K 0 ..06/25/2052 .
38141G-WM-2 .. | GOLDMAN SACHS GROUP INC ..07/20/2022 . [Call @ 100.00 .. ...500,000 0. 500 000 |.... L0 ..07/24/2023 .
Bank of America
381416G-ZL-1 .. | GOLDMAN SACHS GROUP INC ........eevvvvrrnnnes ..09/21/2022 . [Securities .......ccevvns]oeeiiiiiniinnnnnnnnns |oeeeenn. 1,225,467 |.......ll 1,270,000 ... 1,270,000 0 e 0 e O e 0 0 1,270,000 |........cens 0 ..02/24/2028 .
CITIGROUP GLOBAL
437076-BY-7 .. |HOME DEPOT INC ...oovveeeiiiiiiiiiiiiiieeeees ..02/10/2022 . [MARKETS INC. ...eeevvveees |eeeeeeieeeeeeeeeeens Joeeee. 513,843 |l 506,000 . 502,101 0 ..06/15/2029 .
437076-CE-0 .. | HOME DEPOT INC ..12/20/2022 . MORGAN STANLEY CO L 1,771,672).0.2,115,000 ... 2,101,950 0. ..03/15/2028 .
44644M-AA-9 .. |HUNTINGTON NATIONAL BANK .. ..01/19/2022 . [Stifel Nicolaus & Co. ..1,69,246 |.......... 1,680,000 |......... 1,678,589 L0 ..02/03/2023 .
46590M-AQ-3 .. | JPMCC 2016-JP2 A3 - CMBS .. ..04/01/2022 . [Paydown ... ....360,776 0. ..08/17/2049 .
46592N-AC-0 ...| JPAMMT 217 A3 - CMO/RMBS ... ..12/01/2022 . [Paydown ... .. 227,494 0. , .. 11/27/2051 .
46625H-KC-3 ...| JPMORGAN CHASE & CO ...oovvvvvvereiiiiiiiens ..09/20/2022 . [RBC CAPITAL MARKETS ....|oeeeeeriiiiiiiiiinins Joeeeeeennnn 72,805 [onneiiinennnnn 75,000 ... 0 oo 13 [ O 13 0 e 74,956 0 e (2,152) | (2,182) e 2,728 |..01/23/2025 .
JP MORGAN SECS INC., -
46625H-RV-4 ...| JPMORGAN CHASE & CO ...oovvvvvvvieiiiiiiieens ..02/10/2022 . [FIXED INCOME ...........o.|eeeeeeeeeeeennnnenns |- 15,209,100 |.......... 15,000,000 |........ 14,967,600 0 0. 14,983,897 [....evvvvnnnnee 0].........225,208 |...........225,203 |............ 163,479 |..10/01/2026 .
CITIGROUP GLOBAL
46647P-CA-2 .. | JPMORGAN CHASE & CO ..09/21/2022 . [MARKETS INC. ...ocovvveees evreeiiieieneeeeeens |oeee.. 4,081,359 |............. 4,055,000 |......... 4,055,000 . 4,055,000 |[.. 0. L0 , ..03/16/2024 .
46651G-AE-9 .. | JAMMT 2019-7 A5 - CMO/RMBS ..12/01/2022 . [Paydown . . . ....0 L0 0 .0 ..02/25/2050 .
46652F-AC-4 .. | JPMMT 2020-4 A3 - CMO/RMBS ..12/01/2022 . [Paydown . . 238,362 |.. ....0 L0 0 .0 ..11/25/2050 .
46652T-AC-4 .. | JPMNT 2020-8 A3 - CMO/RMBS ..12/01/2022 . [Paydown . . 193,820 |.. . 197,686 L0 0 .0 ..03/27/2051 .
46652V-AC-9 .. | JPMMT 2021-4 A3 - CMO/RMBS ... ..12/01/2022 . [Paydown ... .... 140,652 0. L0 .0 . ..08/25/2051 .
46652V-AE-5 .. | JPAMMT 2021-4 A3B - CMO/RMBS .... ..12/01/2022 . [Paydown ... .. 137,036 L0 L0 .0 . ..08/25/2051 .
46652V-BD-6 .. | JAMMT 2021-4 A11 - CMO/RWBS .... ..12/25/2022 . [Paydown ... 0. L0 .0 . ..08/25/2051 .
46653J-AC-5 ...| JPAMMT 2020-5 A3 - CMO/RMBS ..12/01/2022 . [Paydown ... ... 258,225 L0 L0 .0 . ..12/26/2050 .
46653P-AC-1 .. | JPAMMT 216 A3 - CMO/RMBS ... ..12/25/2022 . [Paydown ... ... 272,506 0. L0 .0 . ..10/25/2051 .
46654A-AF-6 .. | JPMMT 2110 A4 - CMO/RWBS .. ..12/01/2022 . [Paydown ... L0 L0 .0 . .. 12/25/2051 .
46654-AH-4 .. | JPMMT 221 A4 - CMO/RWBS .... ..12/25/2022 . [Paydown ... 0. L0 0. ..07/25/2052 .
46655D-AE-2 .. | JPAMMT 222 A4A - CMO/RMBS .................... ..12/25/2022 . [Paydown ...............eee. 0 0 ..08/26/2052 .
BNP PARIBAS SECURITIES
494368-CB-7 .. | KIMBERLY-CLARK CORP ..09/23/2022 . [ BOND 1,526,261 L0 ..1,487,260 |.... L0 ..03/26/2030 .
53218C-AA-8 .. |LIFE 2021-BMR A - CMBS .. ..02/15/2022 . [Paydown ... . . L0 ...19,755 |. 0 ..03/15/2038 .
552953-BX-8 ...|MGM RESORTS INTERNATIONAL . ..03/15/2022 . [Maturity @ 100.00 . 1,622,188 |.. L0 ..1,450,000 |. 0 ..03/15/2022 .
55358P-AA-4 ...|MSCCG 2018-SELF A - CMBS .. ..11/15/2022 . [ Paydown ... . 739,751 |.. . 688,241 L0 0 ..10/15/2037 .
55819Q-AY-3 .. | MDPK XIX A1R - CDO ..10/24/2022 . | Paydown ... .. 25,500 |.. 0. 0. ..01/22/2028 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
CITIGROUP GLOBAL
55819Y-AA-8 .. | MDPK XXVI AR = CDO ...enveeeeeeneeeeeeneiieeeees [ e .11/30/2022 . | MARKETS INC. ..eovvevennee foeeemmnieeeceeies Jvnins 9,919,642 |......... 10,032,000 |........ 10,048,645 |......... 9,906,906 [-...eeeeeennnnns (U 461,269 [....ceeennnnnnnns (U 461,269 |.oeevnnennens [V PO 10,368,175 |o.eeeeeeeennnnns [V (448,533)|........ (448,533)]...cevennnns 288,409 |..07/29/2030 .
US BANCORP INVESTMENTS
576360-AM-6 .. | MASTERCARD INC ..eevveeeeeeeeenieeeeeeenieeeeeeen [ s ..01/18/2022 .| INC. 546,368 |... 525,000 |.eevvnnnnnnn 524,276 ... 524,410 |.. 0. 524,414 |.... 21,958 [o.iiiini21,953 | 2,108 |..06/01/2029 .
583491-AC-9 ...| LEONARDO US HOLDING INC . ..12/12/2022 .| Call @ 125.03 2,625,609 . 2,100,000 |.. . 2,140,320 |.. . 2,137,748 L0 .(1,141) ..2,136,607 |. . 489,002 |. ..01/15/2040 .
58549R-AJ-5 ...|MELLO 21MTG3 A9 - CMO/RMBS .. ..12/25/2022 . | Paydown .....eeeeeeemnnnes|eeeemneeeeeeees e 92,832 [ 92,832 (..ccceinennns 94,834 ...(1,968) ... ...92,832 [.... ..07/25/2051 .
CITIGROUP GLOBAL
59523U-AR-8 ...| MID-AMERICA APARTMENTS LP .....ceeereeiieeecennn | e ..01/18/2022 . | MARKETS INC. . 1,413,458 |........... 1,405,000 |......... 1,401,656 .. 1,402,253 |.... ..03/15/2030 .
RAYMOND JAMES
61237W-AB-2 .. | MONTEFIORE MEDICAL CENTER ......ceeeeimeniereene | eeeens ..02/23/2022 . | ASSOCIATES ....oeeeeeene foeeemmneeeeeeeniees Jorneeeees 222,226 |evuenneen 225,000 |.eevvnnnnnns 225,000 |.........0.2 225,000 |oeeevenniereeennn O oo O e O [ [V O [V PO 225,000 ..10/20/2026 .
BARCLAYS CAPITAL INC
61237W-AC-0 .. | MONTEFIORE MEDICAL CENTER ......ceveeevmeeaeeeee s o 02/23/2022 . |FIXED INC ..eeeeeeneeaees foeeemmneeeeeeeies e 148,353 |....ceee 150,000 |............ 150,000 [ [V [ [V O [V PO 150,000 ..04/20/2032 .
617446-8K-8 .. | MORGAN STANLEY .....oeevvvviiiiiiiiiiinnieiiiinins [ e ..01/14/2022 .| Call @ 100.00 ....oeevveee]evrrmmnnnnnniinnnnns Jovnennnns 2,135,000 |........... 2,135,000 |......... 2,135,000 (U O [V [ [V [V PO 2,135,000 ..01/20/2023 .
CITIGROUP GLOBAL
61772B-AB-9 .. | MORGAN STANLEY .....covviiviiiiiiiiiiiiineeecinnan | s o 09/23/2022 . |MARKETS INC. ..evvvvvvvnnn foorriiniiiiiiiiiins Jovninnnns 4,534,315 |........... 5,210,000 |......... 5,210,000 (U R | I R | I AR | RPN | ) I 5,210,000 [oeeuiiiiinnnnns 0 ..06/04/2027 .
61772C-AH-4 .. |MSRM 213 A4 — CMO/RMBS ...eeeeeeeeeeeeeeeeceenn | s ..12/01/2022 .| Paydown ... ...308,541 |... ... 308,541 .... 314,905 0. ....(6,285) ... ..308,541 |.... 0. ..06/25/2051 .
61772M-AH-2 .. | MSRM 2021-4 A4 - CMO/RMBS . ..12/01/2022 . | Paydown ... ...107,019 |... .... 107,019 .... 109,861 L0 . (2,769) |... . 107,019 |.... L0 ..07/31/2051 .
61772N-AQ-0 .. | MSRM 2021-5 A4 - CMO/RMBS ... ..12/01/2022 .| Paydown ... .... 131,533 .... 134,585 0. ....(3,009) ... 0. ..08/25/2051 .
619460-AA-9 .. |MSAIC 2022-1 A = ABS ....ivvivvinnniiiiiinienens [ eeeees ..12/20/2022 . | Paydown ... ... 367,871 ... 354,273 0 ..13,598 |... .0 ..01/20/2083 .
61946U-AA-0 .. |MSAIC 222 A - ABS ... ..12/22/2022 . | Paydown .. 8,003 0. 0. ..01/21/2053 .
63938C-AF-5 .. |NAVIENT CORP ...... ..01/01/2022 .| Call @ 100.00 ...coevnvvee]orrmmmnnnnnneennnnnns fovvennerevvnnnnn O [ [V 0. L0 0 ..06/15/2022 .
63941K-AA-3 .. |NAVSL 2020-C A1 - ABS ..05/16/2022 . | Paydown . 220,919 (.. 220,919 |.. .220,919 L0 0 ..11/15/2068 .
63942A-AA-4 .. |NAVSL 2020-1 A1A - ABS ..12/156/2022 . | Paydown . . 386,476 |.. . 386,402 |.. . 386,399 L0 0 ..04/15/2069 .
63942B-AA-2 .. | NAVSL 2021-A A - ABS . ..12/15/2022 .| Paydown . .. 88,19 |.. .. 88,183 |[.. L0 0 ..05/15/2069 .
63942E-AA-6 .. |NAVSL 2021-E A - ABS . ..12/156/2022 . | Paydown . . 618,558 |.. .618,422 |.. L0 0 ..12/16/2069 .
63942L-AA-0 .. |NAVSL 21B A - ABS ..12/15/2022 .| Paydown ... ... 330, 150 .... 330,140 0. 0. ..07/15/2069 .
63942\1-AA-8 .. |NAVSL 2022-A A - ABS .... ..12/16/2022 . | Paydown ... .... 613,875 ....613,864 .. 0 .0 ..07/16/2070 .
640340-AA-6 .. |NSLT 2021-B AFL - ABS ... ..12/20/2022 .| Paydown ... .... 182,570 .... 182,570 . 782,570 |.. 0. 0. ..04/20/2062 .
64034Q-AB-4 .. |NSLT 2021-B AFX - ABS ... ..12/20/2022 . | Paydown ... .... 105,357 ... 705,223 . 705,225 |.. 0 .0 ..04/20/2062 .
64035D-AA-4 .. |NSLT 21A AT = ABS ..oiireeeeeeeeeeeeeeeeen [ e ..12/20/2022 .| Paydown ... .. 423,534 ... 423,122 . 426,072 |.. 0. 0. ..04/20/2062 .
64035D-AD-8 .. |NSLT 21A AP2 = ABS ....viivvivrnniiiiiiinninieens [ eeeees ..12/20/2022 .| Paydown ......ovvvviinnnnnns oeriiieceiis 536,863 |....uuunnnnn 536,235 |..ouvunnnnns 536,235 0 0 ..04/20/2062 .
JP MORGAN SECS INC., -
654740-BR-9 .. |NISSAN MOTOR ACCEPTANCE COMPANY LLC ..........|..eo.. ..09/21/2022 .| FIXED INCOME ......ccovvnn |oevemmmnnnnnnennnnnns Joennnnn 1,341,716 [ 1,359,000 [......... 1,359,000 |......... 1,359,000 (U O [V [ [V [V PO 1,359,000 |vvvveeniinnnne 0 ..03/08/2024 .
67020Y-AQ-3 .. | NUANCE COMMUNICATIONS INC ... ..03/30/2022 .|Call @ 102.81 0. ...10,253 |.... 0. . ..12/15/2026 .
67109B-DC-5 .. | OHALF 151RRR AR3 - CDO .. ..12/01/2022 . | MORGAN STANLEY CO ..3,115,000 |.. . 3,115,000 |.. . 3,115,000 L0 ..3,115,000 |. 0 . (84,884)]. ..01/19/2037 .
693342-AA-5 ...|PCG 2022-A A1 - ABS ... ..12/01/2022 .| Paydown ... .. 266,802 ... 266,797 |..... I 0. 0. L0 ... ..07/01/2032 .
DEUTSCHE BAN
693475-AY-1 .. |PNC FINANCIAL SERVICES GROUP INC ... ..09/20/2022 .| SECURITIES, INC. .... 5,000,000 |......... 5,007,600 |......... 5,004,516 |.. 0. 0. (219,816) ..11/01/2024 .
693475-AZ-8 .. |PNC FINANCIAL SERVICES GROUP INC . ..01/18/2022 .| RBC CAPITAL MARKETS ..2,135,000 |.. . 2,129,022 |.. . 2,130,067 L0 0 ..4,136 |. ..01/22/2030 .
69688X-AS-0 .. |PLMRS 141 ATR - CDO ............ ..11/10/2022 . | MORGAN STANLEY CO . 335,000 |.. . 337,144 |.. L0 0 . (16,694)[. ..01/17/2031 .
70014L-AA-8 .. | PARK AEROSPACE HOLDINGS LTD . ..07/12/2022 .| Call @ 100.00 ..1,390,000 |......... 1,386,525 0. .0 .. ..08/15/2022 .
Bank of America
701094-AM-6 .. | PARKER-HANNIFIN CORP .. ..01/18/2022 .| Securities .... 205,000 .... 294,864 . 0 ..06/14/2024 .
70450Y-AC-7 .. | PAYPAL HOLDINGS INC ... ..01/18/2022 .| WELLS FARGO SECURITIES . 650,000 |.. .649,604 |.. . 649,778 L0 ..10/01/2024 .
T4936R-AE-4 .. | RCKT 212 A5 - CMO/RMBS ..12/01/2022 . | Paydown . .216,219 |.. . 220,747 |.. . 220,689 L0 ..06/25/2051 .
75458J-AA-5 .. | RAYCSC 2022 A1 - ABS ..12/01/2022 .| Paydown . 0. ..12/01/2032 .
Bank of America
756109-Al-4 .. |REALTY INCOME CORP ....oeveneeeeeneiaeeeernnies [ oo .02/15/2022 .| Securities ... .. 1,927,299 |.......... 1,885,000 |......... 1,872,917 ..06/15/2029 .
CITIGROUP GLOB;
75888A-BE-5 .. |REGT7 VII 1R2 - CDO ... ..11/16/2022 . | MARKETS INC. . ..2,663,375|...........2,750,000 |......... 2,750,000 ..2,750,000 |.... ..06/20/2034 .
78433L-AD-8 .. |EIX 2022-A A1 - ABS ... ..11/16/2022 . | Paydown s s N ... 27,963 |.... .0 N .. ..11/15/2030 .
78448Y-AB-7 .. | SMB 2021-A 2A1 = ABS ....iiiiiiiiiiiiiiniiiiieeees | .. 12/15/2022 .| Paydown .eeeeeiiiiiiininnsierrnniineeeeiiies e 224,807 |............. 224,807 |............ 220,987 [...oieiiiiiieen 0 i O 03,820 | O . 3,820 [ O 224,807 f..oeeiiinnnns [ T [ (O PP 2,646 [..01/15/2053 .
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SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
T78449F-AC-5 .. | SMB 2016-A A2B - ABS . ..12/16/2022 . | Paydown ... 98,879 |.. 0 e (T97)]. . (797) ... ...98,083 |.... ..06/16/2031 .
T78450F-AA-5 .. | SMB 2022-A APT - ABS .. .. 12/15/2022 .| Paydown .....ooveeeeennieesfoeenniieeeeeeeeneees [l 1,085,702 ... 1,085,702 ... 1,079,057 0. ...6,644 |... ..1,085,702 |.... ..11/16/2054 .
Bank of America
808513-BQ-7 .. | CHARLES SCHWAB CORP ... ..09/21/2022 .| Securities ..2,136,000 |.. . 2,136,000 |.. . 2,136,000 L0 .0 ..2,136,000 |. 0 ..05/13/2026 .
81747K-AA-1 .. | SEMT 2021-1 A1 - CMO/RMBS . ..12/01/2022 . | Paydown . . 173,089 |.. .180,418 |.. . 180,601 L0 .. (7,512) ..173,089 |. 0 ..03/27/2051 .
83405Y-AA-0 .. | SOFI 2021-A AFX = ABS ...oeeeieeiieeeeennieeeeee s o 12/15/2022 . | Paydown ... .. 95,742 |.. 0. ...95,763 |.... 0. ..08/17/2043 .
85208N-AD-2 .. | SPRNTS 1A1 = RMBS ....oevniiiiiiiiiiiiiiiiineens [ s ..12/20/2022 .| Paydown ... 0 ...90,000 |.... .0 ..09/20/2029 .
90276C-AD-3 .. | UBSCM 2017-C2 A3 - CMBS . ..11/01/2022 .| Paydown ... 0. ..2,101,668 |.... 0. ..08/17/2050 .
92329F-AP-2 ...| VENTR XVITT AR = CDO ...ovvvvvrrinniiiiiininneens [ eeeees ..10/17/2022 .| Paydown .......ovvvvinnnnnns (VN R | I R | 1 AR | RN | ) A, 13,788 [oeeiiiiiinnnns 0 ..10/15/2029 .
MUFG SECURITIES
92343V-DD-3 .. [ VERIZON COMMUNICATIONS ING -..cvovreeerenercen | coenes ..01/18/2022 . [AVERICAS INC. veecvececs forvrevemeirieinies foevreeerne 479,828 i 470,000 |-...evne. 468,802 0 ..08/15/2026 .
Bank of America
92343V-GE-8 .. | VERIZON COMMUNICATIONS INC ..09/21/2022 .| Securities ...2,969,042 |........... 3,015,000 |......... 3,015,000 0. ..03/20/2026 .
949746-SK-8 .. | WELLS FARGO & CO ..01/19/2022 .| Call @ 100.00 .. . eeeenn.. 1,340,000 |........... 1,340,000 |......... 1,340,000 0. ..01/24/2023 .
976656-CL-0 .. | WISCONSIN ELECTRIC POWER CO .....eevvvvvnnniines | nnnnns ..01/19/2022 . | WELLS FARGO SECURITIES |......cooviviivvnnnns Jovunnninnns 492,716 [.....oeeneen 485,000 |............ 484,908 0 .. 12/15/2024 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 141,480,991 142,360, 102 142,965,472 135,891,138 0 504,966 0 504,966 0 143,040,011 0 (1,617,113) (1,617, 113) 2,460,025 XXX
2509999997. Total - Bonds - Part 4 304,884,949 307,681,516 313,053,711 303,251,709 0 (1,351,074) 0 (1,351,073) 0 311,052,860 0 (6,226,004) (6,226,004), 4,185,014 XXX
2509999998. Total - Bonds - Part 5 5,125,682 5,330,000 5,327,546 0 0 428 0 428 0 5,327,973 0 (202,292) (202,292) 101,316 XXX
2509999999. Total - Bonds 310,010,631 313,011,516 318,381,256 303,251,709 0 (1,350,646) 0 (1,350,646) 0 316,380,833 0 (6,428,296) (6,428,296), 4,286,330 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 310,010,631 XXX 318,381,256 303,251,709 0 (1,350,646) 0 (1,350,646) 0 316,380,833 0 (6,428,296) (6,428,296), 4,286,330 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SCHEDULE D - PART 5

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

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

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

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

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

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
CITIGROUP GLOBAL MARKETS

20826F-AU-0 .. [ CONOCOPHILLIPS €O ..eevvvvieeeeeniieeeeee [ eevnnen ..02/22/2022 .| CITIGROUP GLOBAL MARKETS INC. .|..09/20/2022 .| INC. ...coeeeeemnniiieeeennnns eeennnn.. 2,080,000 |....... 2,077,546 |....... 1,983,322 |......... 2,077,973 0. 0 e (94,652)|.......... (94,652)|...........26,901 |... ... 0
40257D-AA-5 .. [GSM 7 A1 - CDO C...... ..02/18/2022 .| MORGAN STANLEY C0 .......cceevene ..11/30/2022 .| WELLS FARGO SECULRITIES .. |.......... 3,250,000 |....... 3,250,000 |....... 3,142,360 |......... 3,250,000 .0 ... L0 (107,640)........ (107,640))............ 74,414 |... ... 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,330,000 5,327,546 5,125,682 5,327,973 0 428 0 428 0 0 (202,292) (202,292) 101,316 0
2509999998. Total - Bonds 5,330,000 5,327,546 5,125,682 5,327,973 0 428 0 428 0 0 (202,292) (202,292) 101,316 0
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

5,327,546

5,125,682

5,327,973

428

(202,29

2)

(202, 2

92)

101,316
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Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

E16
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SCHEDULE DA - PART 1

....29,723,863

coooo
~
w

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount

Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for

For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued

Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREASURY ......cccvvvviiiiiinnnniiiiinnns |oneeeneens | eevvennnnns ..09/30/2022 . | Barclays Capital ..ccoooovvvivvniiiiiiinnnnns 03/30/2023 . |.......... 29,723,863 [......ccvuunnnnnnns [ 201,826 |...ouvnniiiinnnnns [ [ 30,000,000 |.......... 29,432,037 |..evvvniiiiiiiinnnns [ 0f..... 0.000 [.......... 3.891 |..NA L [0 P 0
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 29,723,863 0 291,826 0 0 30,000,000 29,432,037 0 0 XXX XXX XXX 0 0
0109999999. Total - U.S. Government Bonds 29,723,863 0 291,826 0 0 30,000,000 29,432,037 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 29,723,863 0 291,826 0 0 30,000,000 29,432,037 0 of XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2509999999. Total Bonds 29,723,863 0 291,826 0 0 30,000,000 29,432,037 0 0] XXX XXX XXX 0 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0
7709999999 - Totals 29,723,863 0 291,826 0 0 XXX 29,432,037 0 0] XXX XXX XXX 0 0

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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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

E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
JP Morgan Time Deposit ....ccovvveeeveeeiieennns Knoxvil1e, TN eeereeieieeeieeeeseeneene [ 30550 | 0 e 0 e 31,220,652 |..XXX.
US BANK .o . WEST PATERSON, NJ . . (11,047,490) |.. XXX.
BANK OF NY ..... ... New York, NY ..... ..20,993 |..XXX.
JP MORGAN CHASE .............. ... New York, NY .. ...9,746 | XXX.
WELLS FARGO - ARCADIAN HEALTH PLAN, INC ... ciiciiiiniiniiniiiiiiiininisnesenesneenieenees | evvesnenns foonnnnnnnenn0.000 | 0 o 0 (59,231) [..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 0 0 20,144,670 | 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 0 0 20,144,670 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

20, 144,670

0599999 Total - Cash XXX 0 0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January... | (13,326,437) 4. (10,004,511) 7. (9,665,253)[  10. October.......[..cccorrirrnunns (8,776,253)
2. February...| oo (12,297,888) 5. (12,121,717) 8. (8,564,208)| 11. November...|....ccceuruns (10,054, 197)
3. March 11,938,288 6. 9,833,619 9. September 33,59, 777 12.  December 20,144,670
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
American EIECTric POWEr COMPANY, [NC. t.iiuutirutitietitie ettt ettt et e et e et e ea e e e e e et e et e e e e e e e ea e s ea e e eaa e e ee e e et e e et e e et e esaneeeaneeeaneensneessneennneenen | soneennnees [oaeereneens 12/02/2022 01/06/2023 ... 29,981,250 |..
AutoZone, Inc. .......ceeennnns 12/27/2022 . ...0.000 |. . 01/10/2023 . 11,487,206 |..
Dominion Energy, Inc. ....... 12/23/2022 0.000 02/13/2023 ..ovvviis | 9,942,667 |..
DUKE ENEIQY COTPOTAtiON ..eeeeseieeeeeieie e e eeeei e e e e eeee e e e e e eee e e e e enea e e e eenea e e e eemea s e e e e e eaa e e e e eeesa e e e eennnnn e e eennnnn e eeeennnnaeeeernnnnaaeeennnnnaaaees | seernnnines [reeennnnnnn 11/14/2022 0.000 01/05/2023 .... 13,993,156 |..
Mondelez International, Inc. 12/23/2022 . ... 0.000 |. ... 01/20/2023 ..19,950,389 |..
PPL Capital Funding, Inc. .. 11/04/2022 . ...0.000 |. .... 01/10/2023 ...5,218,7% |..
Republic Services, Inc. . 1172172022 . ... 0.000 |. .. 01/03/2023 ...8,997,750 |..
...................... Virginia Electric and Power Company .. . 12/27/2022 0.000 02/15/2023 ... 19,882,500 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 119,453,713 0 334,986
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 119,453,713 0 334,986
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 119,453,713 0 334,986
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 119,453,713 0 334,986
09248U-55-1 ........ BLKRK LQ:TREAS INSTL 12/30/2022
09248U-71-8 ....... [BLKRK LQ:T-FUND INSTL . 12/30/2022
31846V-54-2 ....... FIRST AMER:TRS 0BG Z 12/02/2022 . ..
481202-23-9 ........ JPMORGAN: US TRS+MM_CAP 12/3172022 .oovvvven e 4150 eeeiniiiiiiiiiies i e 13,917,335 [ 124,864 [ 0
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 13,092,752 151,266 8,822
31846V-20-3 ....... FIRST AMER:GVT OBLG Y .... T I
94975P-40-5 ........ ALLSPRING: GOVT MM I ..526
8309999999. Subtotal - All Other Money Market Mutual Funds 527 2 2

8609999999 - Total Cash Equivalents

133,446,992

151,268

343,810

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Arcadian Health Plan Inc.

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
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
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccoooeiiiiiiiiiiicicee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada .......cccoveiiiiiiiiiees
New Hampshire
New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands ...........

Canada
Aggregate Alien and Other

......................... (U R |
......................... (O O |
......................... (U R |
......................... (O O |

......................... (O O |
......................... (U R |
............... 332,586 |...............296,250
......................... (U R |
......................... (O O |
............ 5,702,082 |..........5,274,925
......................... (O O |
......................... (U R |
............... 613,539 |..............566,283

2,034,260 |...

1,890,654 |...

Subtotal

......................... (O O |
......................... 0 [ O e 0 e
......................... 0 [ O o 0 e
............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 12,041,820 11,136,474 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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