L

HEALTH ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2023
OF THE CONDITION AND AFFAIRS OF THE

Coventry Health Care of Missouri, Inc.

NAIC Group Code 0001 0001 NAIC Company Code 96377 Employer's ID Number 43-1372307
(Current) (Prior)
Organized under the Laws of Missouri State of Domicile or Port of Entry MO
Country of Domicile United States of America
Licensed as business type: Health Maintenance Organization
Is HMO Federally Qualified? Yes[] No[X]
Incorporated/Organized 05/22/1985 Commenced Business 11/01/1985

Statutory Home Office 1285 Fern Ridge Parkway, Suite 200

St. Louis, MO, US 63141

(Street and Number)

Main Administrative Office 1285 Fern Ridge Parkway, Suite 200

(City or Town, State, Country, and Zip Code)

(Street and Number)
St. Louis, MO, US 63141

314-506-1700

(City or Town, State, Country, and Zip Code)

Mail Address Attn: Stat Compliance; P.O. Box 818048

(Area Code) (Telephone Number)

Cleveland, OH, US 44181-8048

(Street and Number or P.O. Box)

Primary Location of Books and Records 1285 Fern Ridge Parkway, Suite 200

(City or Town, State, Country, and Zip Code)

(Street and Number)
St. Louis, MO, US 63141

314-506-1700

(City or Town, State, Country, and Zip Code)

Internet Website Address www.aetna.com

(Area Code) (Telephone Number)

Statutory Statement Contact Kim E. Roth

215-775-6508

(Name)
StatutoryReporting@aetna.com

(Area Code) (Telephone Number)
860-262-7767

(E-mail Address)

OFFICERS

Vice President and Secretary Edward Chung-l Lee

OTHER

Corporate Controller

(FAX Number)

Steven Matthew Conte

Derek Scott Blunt, Senior Investment Officer
Scott David Miller, Assistant Controller
Whitney Dorothy Todisco, Assistant Controller

Amy Christine Fletcher, Chief Financiai Officer
Tracy Louise Smith, Vice President and Treasurer

Michael Thomas Avotins, President #
Peter Keller, Assistant Controller

DIRECTORS OR TRUSTEES

John David Anders Michael Thomas Avotins # Amy Christine Fletcher

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief, respectively.
Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy
(except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the
enclosed statement.

Edward Chung-l Lee

Vice President and Secretary

State of........ Connecticut
County of.... Hartford

Subscribed and 'sworn to before me this

Steven Matthew Conte
Corporate Controller

State of........ Pennsylvania
County of.... Montgomery

Subscribed and sworn to before me this

( “ day OfWﬂé‘ 2024 day of February 2024
NOTARY‘)‘UBLIC (w NOTARY PUBLIC (Seal)
FM“ A c(é)FFEY
NOTARY PUBLIC -
My Commission Expires Feb. 28,

a. Is this an original filing? ................... Yes[X]No[ ]

b. Ifno,
1. State the amendment number......
2. Datefiled ..o



RO O A

HEALTH ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2023
OF THE CONDITION AND AFFAIRS OF THE

Coventry Health Care of Missouri, Inc.

NAIC Group Code 0001 0001 NAIC Company Code 96377  Employer's ID Number 43-1372307
(Current) (Prior)
Organized under the Laws of Missouri State of Domicile or Port of Entry MO
Country of Domicile United States of America
Licensed as business type: Health Maintenance Organization
Is HMO Federally Qualified? Yes[] No[X]
Incorporated/Organized 05/22/1985 Commenced Business 11/01/1985

Statutory Home Office 1285 Fern Ridge Parkway, Suite 200

St. Louis, MO, US 63141

(Street and Number)

Main Administrative Office 1285 Fern Ridge Parkway, Suite 200

(City or Town, State, Country, and Zip Code)

(Street and Number)
St. Louis, MO, US 63141

314-506-1700

(City or Town, State, Country, and Zip Code)

Mail Address Attn: Stat Compliance; P.O. Box 818048

(Area Code) (Telephone Number)

Cleveland, OH, US 44181-8048

(Street and Number or P.O. Box)

Primary Location of Books and Records 1285 Fern Ridge Parkway, Suite 200

(City or Town, State, Country, and Zip Code)

(Street and Number)
St. Louis, MO, US 63141

314-506-1700

(City or Town, State, Country, and Zip Code)

Internet Website Address www.aetna.com

(Area Code) (Telephone Number)

Statutory Statement Contact Kim E. Roth

215-775-6508

(Name)
StatutoryReporting@aetna.com

(Area Code) (Telephone Number)
860-262-7767

(E-mail Address)

OFFICERS

Vice President and Secretary Edward Chung-Il Lee

OTHER
Michael Thomas Avotins, President #

Corporate Controller

Derek Scott Blunt, Senior Investment Officer

(FAX Number)

Steven Matthew Conte

Amy Christine Fletcher, Chief Financial Officer

Peter Keller, Assistant Controller

Scott David Miller, Assistant Controller

Tracy Louise Smith, Vice President and Treasurer

Whitney Dorothy Todisco, Assistant Controller

DIRECTORS OR TRUSTEES

John David Anders Michael Thomas Avotins #

Amy Christine Fletcher

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief, respectively.
Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy
(except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the

enclosed statement.

Edward Chung-I Lee
Vice President and Secretary

State of........ Connecticut
County of.... Hartford
Subscribed and sworn to before me this

day of , 2024

NOTARY PUBLIC (Seal)

A A

Steven Matthew Conte
Corporate Controller

State of........ Pennsylvania
County of.... Montgomery

S[U)Pﬁ::ibed and sworn to before me this

____ dayof February 2024

/. —

NOTARY PUBLIC (Seal)

| Commanwealth of Pennsylvania - Nota
KiM E. ROTH, Notary Public " Seat
~ Montgomery County
Hy Cémmission Expires April 25, 2025
Commission Number 1141410

a. s this an original filing? ................... Yes[X]No[ ]

b. ifno,
1. State the amendment number......
2. Date filed

3. Number of pages attached...........



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES .....vviiiiiiriiieieicieiete sttt o 37,200,127 |..ocvnneee 8.963 |....... 37,200,127 .o [ - 37,200,127 |..ocvnneee 8.963
1.02 All Other GOVEIMMENLS ......c.cviiieieieieieiisieeeeeeeieiee e e 42,728,533 |........... 10.295 |...... 42,728,533 | [ — 42,728,533 |........... 10.295
1.03 U.S. states, territories and possessions, etc. guaranteed 24,768,982 |.............5.968 |........ 24,768,982 |.......covvvreen 0 i 24,768,982
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 6,240,269 |............. 1.504 |......... 6,240,269 |......ooveeeeee 0fn. 6,240,269 |............ 1.504
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 39,412,901 |............. 9.496 |........ 39,412,901 [ [ 39,412,901 |............ 9.496
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 150,890,412 |........... 36.356 |...... 150,890,412 | 0]..... 150,890,412 |........... 36.356
1.07 HyDrid SECUMHIES ...ttt oo [V O 0.000 [eeoveciiciriciaes (U R (U R [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..o e 25,086,275 |............. 6.044 |........ 25,086,275 ..o [ — 25,086,275 |............. 6.044
6.02 Cash equivalents (Schedule E, Part 2) ..........cccceeeveeevereinieeeeceereensnses [ 73,764,409 |............ 17.773 |........ 73,764,409 |...c.ooinn [ — 73,764,400 |........... 17.773
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}oo..... 98,850,684 |............ 23.817 |....... 98,850,684 |.......coovevrnnee. 0f... 98,850,684 |........... 23.817
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 415,037,048 100.000 415,037,048 0 415,037,048 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

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

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

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

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

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .........c.oviirieieieieieieiieiieeteie ettt <eeseseasneneneeas 3,998,637

Cost of acquired:

2.1 Actual cost at time of acquISItion (PArt 2, COIUMN 7) .......iviiiiiueueierireietsisisiete ettt se ettt es et sesess s b b sesese st sessesesesesesesesssssesessenenesnananas 5,535,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ............c.ceuiiiiieieeeeeeeeceeece ettt ssns e resesseseseseeneeens 272,971 i 5,807,971
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0

KT e = T T )[04 Vo e PP O OSSO 0 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9 ............... ettt eteaeeetetetetesetetesteesetesesesesesesestetatesesitesesesistsesatetetetetesesest s esetetetesessaeases et eses te et R R b bt ettt et r bt 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovitieieeeeeeeeeeteteteeee e eeet et et et s eeses s esesee st et esesess s esessee s et et esees s esesee et esesessenes s aeaseees et esesnss s seeeasasesesen febeEereae e aeseeaeeetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne 3,898,926
Deduct amortization of premium and mortgage interest points and COMMIMENT FEES .........c.cvevovrerueueeeeeeeeeceete e eeeesceete e eeesecaete et esenscaesesesesensseesesesesanaseeeseseseseeesesennas 106,339
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 11 ...ttt ettt bbb bt E b8 £t E e E b £ £ £ ot E bbb £ et bbbttt bbb e nsna e s et s ennsna et esen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ccoovriririrrerereeeiirieieieieieaes ceeeeieeieeeeneeas 5,801,343
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS T2) 1.eveeetiiiiiiiieiete ettt ettt et et ese s e s e e e e s e s et eseses e s e e s s s s e s e s e s e s e s e s e s s s e s e s e s e s e s e e e s s e s e s e s ese s e s e e et esesesese s e s e e s st esenesesene s Sseeeseseseananans 5,801,343
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cuoiuiiiriiiriiieieieieieieee sttt ss bbb s eeeeeeeseseananas 5,801,343
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 8,468,333
Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 TOtAlS, PAMt 1, COIUMN 16 ...o.voveeeececeee e eececte et ee ettt ee e et e s s enssaeaesesesensesesetesesenssaesesessssnsssesesasesnsssesesesessnsssesesasensnsnaesa s ebebeb e ntatasbetena 675,465
3.2 TOtAlS, PArt 3, COIUMN T2 ....oiuiuiuiiiiiieietetetetet ettt sttt et ettt s e bbb s ese e se s e es b eb et e s es et e s s s e b e b e s e s e st e e e s a b e b e s e se st e e e s s bbb en s s escee s se e sesnenenesninanan 0 s 675,465
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

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

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ........cciiiiiiiiiiiii ettt ettt ettt et esteesbeesheesbeesbe e beeaseeasesasesseesheeebeesbeenbeenbeenbeenseesseaseeas Seeeemseeaseaaesaaesaesaaeanaeas 0
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

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

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

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 9,143,798
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 9,143,798

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN .............cccueueueieeeeececteteeeeeescaete et eeesssaesetesesesssaeaesesesessssesesesesensssssesesesensssesesasasnssestesassnsnsssnsesans seesesssaceesees 248,395,858
................ 121,156,297
...779,811

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

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

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

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T Lottt ettt bbb bt E b £ o b b £ o bR 8 £ e R E £ eE bbbt et b ettt e e en et en s 1,464,364

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (2,819,683)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 66,034,641

DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 926,452

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1 Pt 1, COIUMN 14 .ottt bbbt E b E R e b b2 E e E 0 £t E e E b e st E e h bt et bbbt nsma et s s en s naeea 619,785

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

LT oY 7o) 11131 e < TRV PO RPN 2,020 e 621,805
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........coouiiiiiiiiniiiiiniie s e (152,525)
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceeteteseseseeaesetesesessseesesesssessssesesesesessssesesasanas seesesssscaesees 301,241,224
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueueiieeeececteteeeeeeeceete et eeeescaete e esessseete st esesssesaesesesensssssesesasensssssesasssensssssesesssenas feesesesesesanas 301,241,224
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveceeveeereeeeceee e 37,200,127 ..o 35,764,060 |................ 36,989,062 |......ccvuene 37,527,531
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 42,728,533 42,694,791 43,377,480 45,740,000
by governments) 4. Totals 79,928,660 78,458,851 80,366,542 83,267,531
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 24,768,982 25,565,080 24,947,991 23,970,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 6,240,269 6,225,307 6,943,986 5,850,000
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 39,412,901 38,678,884 40,584,506 38,497,786
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 135,354,744 |................ 134,227,586 |............... 135,689,948 |............... 137,170,967
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 2,000,000 |.ooeeeeririinne 1,927,404 |....oooeee. 2,000,000 [.covrennnee 2,000,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 13,535,668 13,304,230 13,420,017 14,540,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 150,890,412 149,459,220 151,109,965 153,710,967
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 301,241,224 298,387,342 303,952,990 305,296,284
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 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 301,241,224 298,387,342 303,952,990
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, 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 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)
1. U.S. Governments
TANAIC T e 7,489,712 | 22,473,238 |....cocue 2,942,472 ..o O o 4,294,704

1.2NAIC2 ..
T3NAIC 3 e
TANAICA ..
1.5NAICS ..
TBNAIC G ..o

1.7 Totals 7,489,712 22,473,238 2,942,472 0 4,294,704 XXX 37,200, 126 9:9 30,627,491 10:1 37,200, 126 0

2. All Other Governments
2ANAIC T (e () 5,917,204 |.............. 2,962,802 |....cooveveereieine [V [V — D, ¢ S R, 8,880,006 |........ccvnvnrenn. 2.4 | 9,847,465 |...oovv 3.3 s 8,880,006
2.2NAIC 2 e e () 3,685,045 |.............. 8,454,611 |............. 1,544,490 |...ooovv [V — D, ¢ S RS 13,684,146 |.....ococveven 3.6 | 12,340,360 |..ccvvvreerreee 4.1 s 13,684,146
2.3 NAIC 3 e e 238,800 |............... 9,319,285 |.............. 5,444,239 |..ooovi [V A 825,144 | ... D.9,0. NN O 15,827,468 2 s 11,006,630 6 | 13,234,526
24 NAIC4 .. . . 3,909,937 4,336,912 |.. 2 ... .3,298,531 |.... L1 ...3,878,325 |..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals 18,921,534 20,771,589 1,971,465 825,144 XXX 42,728,532 1 :4 36,492,986 12:1 39,677,003 3,051,529

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4 .
BENAICS e O o, 0
3.6 NAIC 6

21,221,628 |............. 1,562,140 .o 0 o 1,985,214 |... 24,768,982

............... 9,369,456

0.0
9,369,456 3.1 24,768,982 0

3.7 Totals 21,221,628 1,562,140 0 1,985,214 24,768,982

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

AANAIC T et 1,003,452 |.............. 3,889,710 |............... 1,347,107 | [V [V — D, & S R, 6,240,269 |.......cevvnvnen 1.7 s 10,137,500 |.....coovvevrreee 34 | 6,240,269 |........cococvieirne 0
42NAIC 2 .. . . . . . .
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

.0 .
4.7 Totals 1,008,452 3,889,710 1,347,107 0 0 XXX 6,240,269 1.7 10,137,500 3.4 6,240,269 0

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

5ANAIC T oo 4,317,423 11,010,466 13,269,370 38,389,481 . 37,265,950
52NAIC2.. . . .
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 4,317,423 11,010,466 14,292,790 4,048,443 5,743,779 XXX 39,412,901 10:5 37,265,950 12:3 36,262,633 3,150,268
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, 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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

5 6 7
No Maturity
Date

4
Over 10 Years
Through 20 Years

Over 5 Years

Through 10 Years Over 20 Years Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

79,429,721
...... 4,023,804 |...

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

............... 2,876,949 432,150

.803,614 |...

........... 1

20,539,596

...44,086,786 |....

............. 60,424,730

R 5,001,366

.37,623,133 |..

........... 100,247,297
..... 5,785,131

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

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, 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 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) ... 92,240,308 |........... 116,251,499 |............. 48,277,845 |............... 6,925,392 |............ 12,455,847 |...ocoovovieiiieeen 0 276,150,897 | 7306 [ XX o XXX e e 172,753,326 .. 103,397,565

122 NAIC 2 ... ) e 4,023,804 |... ...25,802,504 |.... ..24,917,998 1,544 490 |.................803,614 |....cooooviiiiiieeen 0 [ 57,092,410 o 1522 [ XK e XX e . 51,307,279 | 5,785,131

123 NAIC 3 e (D) e 3,133,025 |............. 17,787,505 |............. 12,854,060

124 NAIC A o (D) e 499,406 |..................216,728 |............... 6,019,338

125 NAIC S e (D) e 0 oo O o 0

12.6 NAIC 6 ... 0 0

12.7 TOtalS .o 99,896,543 |........... 160,058,236 |............. 92,069,241 |............... 8,896,857 |............ 14,084,605 |.........ccoevrrrnnne. 247,198,242 |........... 127,807,240

12.8 Line 12.7 as a % of Col. 7 26.6 42.7 24.6 2.4 3.8 0.0 100.0 65.9 34.1
13. Total Bonds Prior Year

13ANAIC T e 65,201,202 |............. 84,859,883 |............. 54,974,990 |............... 4,553,389 217,787,458 |.......ooove. 72.0 | 148,355,742 |............. 69,431,716

13 2NAIC 2 ottt 5,401,961 |............. 20,913,022 |............. 24,545,649 |.............. 5,092,888 |.......cceeeeenc 873,626 oo O e XK e XXX e e 56,427,146 |..........c.coco....... 186 | 45,989,011 |............ 10,438,135

13.3NAIC3 ... ..2,054,839 |... ...11,694,581 |.... ...24,044 109 |.... .13,413,210 |.. ...10,630,899

13ANAIC 4 oo 0. ....566,464 |.... 4,301,007 |... .. 2,856,969 |.. ..1,444,038

13.5NAICS ... 0 e 0 fooreeeeeeeeeeeeeeen O o O e 0 e O e XX e e XXX e [ (C) e 0 oo 020 [ (V1 A 0

13.6 NAIC6 ... 0 0 0 . 0 0

13.7 TOtalS .o 72,658,002 |.......... 118,033,950 |............. 92,052,751 |............. ....302,559,720 | 100.0 |........... 210,614,932 |............. 91,944,788

13.8 Line 13.7 as a % of Col. 9 24.0 39.0 30.4 3.4 100.0 XXX 69.6 30.4
14. Total Publicly Traded Bonds

T4ANAIC T e 38,291,120 |............ 90,392,775 26,584,948 |...............5,028,636 |............. 12,455,847 |....coconviriinacs 0 o 172,753,326 |.....oovvveveee. 46.1|.......... 148,355,742 |...ocvecen 49.0 |.......... 172,753,326

T42NAIC 2 ot 4,023,804 |... ...23,960,475 |.... 20,974,898 |............. 1,544,490 |.................803,614 |..........ooeriee. O e 51,307,281 |.. ..45,989,011 | 1522 51,307,281 |..

T4.3NAIC 3 ot 1,080,552 |.............. 9,303,929 |... ....8,049,687 .19,259,312 |. ..13,413,210 |.... .19,259,312 |..

T4ANAIC 4 oo [V 0f.. 3,451,350 3,878,325 |. 2,856,969 |.... ...3,878,325 |..

145 NAICS oo e (11 A [V 0 [ 0 e O e 0 e 0 [ 020 | 0 [ 020 | 0

T4B NAIC B ..o 0 0 0 0 0 0

14.7 TOtalS .o e 43,395,476 |.......... 123,657,179 |............. 59,060,883 |.............. 7,000,101 |............. 14,084,605 |....cocoeveeeeerre [V 247,198,244 210,614,932 247,198,244

14.8Line14.7asa % of Col. 7 ....ccooevveevvenciforni 7.6 [ 50.0 |oooeeeieee 23.9 | 2.8 | 5.7 oo 0.0 | 100.0 XXX oo XXX oo 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 11.6 33.0 15.7 1.9 3.8 0.0 65.9 XXX XXX XXX 65.9 XXX

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAIC5 ...
15.6 NAIC 6 ...

............... 1,896,756

103,397,565

..5,785,129 |..

............. 69,431,716

...10,438,136 |....

103,397,565
..... 5,785,129

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

Section 12 15.1 9.7 8.8 0.5 0.0 0.0 34.1 XXX XXX XXX XXX 34.1
(@) Includes $ e 127,807,240 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 $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ 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 $§

.......... 73,764,259 ; NAIC2 $

0; NAIC3 $

0 NAICA $ oo

0; NAIC5 $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........c.ccceveiricoineencnneeens o, 7,489,272 |............. 22,471,148 |...cccece 2,940,488 |.....ocoooveiene (U SRR 4,294,704 XXX e 37,195,612 oo 9.9 [ 30,621,997 |.coeviiiiiee 1001 | 37,195,612

1.02 Residential Mortgage-Backed Securities ............ |....ccoooeieveveeee 480 [, 2,000 oo 1,984 oo O e O e X e e 4,514 |. 5494 [ 0.0 [ 4,514 |,
1.03 Commercial Mortgage-Backed Securities .........
1.04 Other Loan-Backed and Structured Securities ... 0 0
1.05 Totals 7,489,712 22,473,238
2. All Other Governments
2.01 Issuer Obligations .............ccovoveveveueeeeeeeeieeeees oo 238,800 |............. 18,921,534
2.02 Residential Mortgage-Backed Securities ............ |.occooevieiieieenn. 0|

2.03 Commercial Mortgage-Backed Securities .........

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

2.05 Totals 238,800 18,921,534 20,771,590 1,971,465 825,144 XXX 42,728,533 11.4 36,492,985 12.1 39,677,004 3,051,529
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccceeeeeeeeeeieeieeieeieeieeees e 0 [ 21,221,628 |..ocvcvennee 1,562,140 [.oooovoiiieiieenn 0 [ 1,985,214 24,768,982 |..ccovveiieiienn 6.6 | 9,369,456 |....ocovveiiieenn 31 | 24,768,982

3.02 Residential Mortgage-Backed Securities 0. 0] .0 0. 0. . .0

3.03 Commercial Mortgage-Backed Securities .......... [ O [ 0 e 0 Jooeeeeeeeeeeeeieeeen 0 e 0 0 Jooveeeeeieiieeeeen 0.0 [ 0 e 000 oo 0

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

3.05 Totals 0 21,221,628 1,562, 140 0 1,985,214 XXX 24,768,982 9,369,456 3.1 24,768,982 0
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ............ccccccoeevviiiiiniiininicies fovveieeenn. 1,008,452 |, 3,889,710 |....ccnnnee. 1,347,107 [ O e O [ XK o 6,240,269 |.....ccooeevveeenee 1.7 [ 10,137,500 e 304 [ 6,240,269 |.....ccooveverieiee

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities .........

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

4.05 Totals 1,003,452 3,889,710 1,347,107 0 0 XXX 6,240,269 1.7 10, 137,500 3.4 6,240,269 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. [ P 4,019,262 |............... 9,711,334 | 12,538,205 1,466,500 |............ XXX.ooovevens [ 27,735,301 |oeoveeieeiene T4 | 23,424,012 e VA 24,585,032

5.02 Residential Mortgage-Backed Securities ... ...298,161 |. 1,299,133 |.. .. 1,754,586 |.. 4,277,279 |.... .11,677,602 |.. 13,841,938 |... .. 11,677,602 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R 0 Jooeeeeeeeeeeeeieeeen 0 e (V1 PSRN ¢ ¢ R RS 0 e 000 oo 0 e 000 oo 0

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

5.05 Totals 4,317,423 11,010,467 14,292,791 5,743,779 39,412,903 10.5 37,265,950 36,262,634
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccveevreoinecineceneieneies [oeiiieiinens 81,181,694 |............. 57,815,386 |............. 25,885,777 |cvveenee 980,193 | 1,235,763 |............ D,9,0. RN RO 167,098,813 |...voviieiieienns 44.6 |.......... 130,474,971 |ooeeiiee 431 [ 93,983,39%

6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvvecveecvreennnn. (0 [V [V [V (V1 O XXX [, [V 0.0 [ [V 0.0 [ 0

6.03 Commercial Mortgage-Backed Securities .......... |.o.cccoeeovvevreennnn. (0 [V 3,066,485 |.c.oveiiiies [V (V1 O XXX [ 3,066,485 |.cooveeiiinne 0.8 [ 4,102,831 [ooeeoveicieie 1.4 | 3,066,485

6.04 Other Loan-Backed and Structured Securities ... 5,665,462 24,726,274 22,200,881 1,896,756 0 XXX 54,489,373 14.5 44,088,535 14.6 5,999,349 48,490,024

6.05 Totals 86,847,156 82,541,660 51,153,143 2,876,949 1,235,763 XXX 224,654,671 59.9 178,666,337 59.1 103,049,229 121,605,442
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals 0

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccceriiiiiiiiieiiesieene

8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities .........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...........ccccevueeneene
8.06 Affiliated Bank Loans - Acquired ...........ccccceuee

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccoeevreeineinccineeees oo 93,932,480 |............. 134,030,740 |.............. 65,045,307 |....ccvenenee 2,951,658 ...305,767,510 [...ooveeiiciiiinene 81.5 [ XXX [ D.9.%, CHNRTIN RPN 226,450,294 |.............. 79,317,216
12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 298,601 |...oceeeenne 1,301,228 [ 1,756,570 |...cceeeenenns 4,048,443 11,682,116 |- 3.1 [ D,0, & SRR TR DA 0, & CHURTRY RO 11,682,116 |- 0
12.03 Commercial Mortgage-Backed Securities ........ [0 0 s 3,066,485 |...ooveeieniiniineennd 0 fe 0 e XK [ 3,066,485 |...ccveriiiiiiienenn 0.8 [ D,0. ¢ SRR D,0. % CHRURIN RN 3,066,485 |...oooviiiiiiiiiies 0
12.04 Other Loan-Backed and Structured Securities . |. .. 54,489,373 |. 5,999,349 [.............. 48,490,024
12.05 SVO Identified FUNds .........cccoeeveeneccneccneens foereneeee XK [ XX e XX e XX e e XXX i [0 e, 0 [ 020 o XXX e e XXX [ 0 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e [V 0
12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit . 0 0 0
12.09 Totals B P 99,896,543 |.....ceenee 160,058,237 |..cvevennene 92,069,243 |..cvevennnen 8,896,857 |...ccvennnne 14,084,604 |......cocooveiiiinn, [V 375,005,484 |.........ccceeerenn 1000 oo XXX [ D.9.9, CHUNRTINY RPN 247,198,244 |............. 127,807,240
12.10 Line 12.09 as a % of Col. 7 26.6 2.7 24.6 2.4 3.8 0.0 100.0 XXX XXX XXX 65.9 34.1
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 70,557,454 58,915,520 [...cccoceeneee 5,767,291 ...3,998, 711 | D.9,0 TN RUNR XXX i ... 240,520,921 180,170,171

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

.329,208 |...

.2,029,284

. 13,847,432 |.
...4,102,831 |.
. 44,088,535 |.

. 13,847,432 |..
...4,102,831 |..
. 12,494,495 |..

B R 72,658,003

13.09 Totals ..o [ 72,668,008 | 118,033,949 |............... 92,052,750 |...ocenveee 10,320,680 |.......c.c.c... 9,494,337 .o (V) D.9.0 TN RUNR D,9.0 TN RUN 302,559,719 210,614,929

13.10 Line 13.09 as a % of Col. 9 2.0 39.0 30.4 3.4 3.1 0.0 XXX XXX 100.0 69.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 41,613,343 |............. 117,840,139 |....ocoeeeee. 54,237,828 |................ 2,951,658 ... 226,450,293 ... 180,170,171 226,450,293

14.02 Residential Mortgage-Backed Securities .208,601 |... ...1,301,223 |.. .1,756,570 4,048,443 |.. .. 11,682,116 |. . 13,847,432 |. . 11,682,116 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

................ 3,066,485

....... 3,066,485
....5,000,349

....... 4,102,831
12,494,495

I 3,066,485
................ 5,999, 349

................ 7,000, 101

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccceoviiriiininiiineiene
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
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

1,896,756
......................... 1.5

0.5




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

Schedule DA - Verification - Short-Term Investments

NONE

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

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, 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 .............cccveeueuevevas |ocecerererecens 54,163,943 |...cccvvvenee. 54,163,860 |...ceeeeeerireciriririenes LT
2. Cost of cash equivalents aCqUIrEd .............ccccovveveveveveueeeeceeeeeieeeeeieseeee s oo 1,578,052,379 |........... 1,577,651,805 |...coovvvveceieennne 400,574 |.ovoiieeee
3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 3,471,570 |.cocrinen. 3,471,570 [oneicccie (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena 129 | 129 | [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 1,561,923,612 |............ 1,561,523,106 |.....oocoveererreenee 400,506 |.....cvovvvririririeieieiinne
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 73,764,409 |............... 73,764,258 |........covvireinne 151 |
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 73,764,409 73,764,258 151

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, 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

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
1004648 ..o [ JACKSONVILLE .... FL... ....04/28/2023 .| 6.000 2,057,971 [ O e O e 0 [ O e O 3,150,000 |... 05/23/2023 ...
1004662 [T SRR s [ TX L...00/21/2023 L. 6.630 ... 3,743,371 .. .. P PPPPP L1 IFTPTTPPCPPUOPIN 6,500,000 ]...10/10/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 5,801,342 0 0 0 0 0 9,650,000 XXX
0899999. Total Mortgages in good standing 5,801,342 0 0 0 0 0 9,650,000 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals

5,801,342

9,650,000

General Interrogatory:
1. Mortgages in good standing $
2. Restructured mortgages $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4.

Mortgages in process of foreclosure $

0 unpaid taxes $
0 unpaid taxes $ -

0 unpaid taxes $

interest due and unpaid.
interest due and unpaid.
.......... 0 unpaid taxes $
0 interest due and unpaid.

....... 0 interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
1004648 JACKSONVILLE ... 04/28/2023 ....oovvvn |oveeiiiieeeeii 6.000 1,785,000 |ecviiiiiiiii e 272,97 [ 3,150,000
1004662 HOUSTON 09/21/2028 ..oivvien oo 6.630 220:3,750,000 |.eeveiiieeiiinieeeeeennnnereereemnereeeeees O o 6,500,000
0599999. Mortgages in good standing - Commercial mortgages-all other 5,535,000 272,971 9,650,000
0899999. Total Mortgages in good standing 5,535,000 272,971 9,650,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals 5,535,000 272,971 9,650,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
2004338 ....oiiiiiiiiiiiiiis INDIALANTIC wovveniiiiinnininiiiiiinnnnnes fooniniiinnns FLooiiiiiiiiiies oo v o 12/18/2017 ... |...... 06/09/2023 .....|ceeieees 3,998,636 [.....cuuiiiiiiinnnn Ofieeenn. (106,339)]..eeeeeeeeeeeiennns [ P [\ O (106,339)]...ceuenenninnnnnns [\ [V OO 3,892,207 [ O i O e 0
0199999. Mortgages closed by repayment 3,998,636 0 (106, 339) 0 0 (106,339) 0 0 3,802,207 0
FT T o [T Theovroererreenans | | - e ] [ ] [ ] [ ] [ 7] ) A 0
0299999. Mortgages with partial repayments 0 0 0 0 0 0 0 0 6,629 0

0599999 - Totals

3,998,636 0 (106,339) 0 0

(106,339) 0 0

3,898,926
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
................ AETNA PARTNERS DIVERSIFIED FUND LLC ............ | ceeeeeeeen |Hartford oo Joveeeen Ol | Direct wevvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieee foeeeeenn weeeeee|.01701/2019 L.l 18 .. 6,400,000 ........9,143,798 |........9, 143,798 [ O e O 0] 675,465 [ O e 0 0. 1,167
5999999. Any Other Class of Assets - Affiliated 6,400,000 9,143,798 9,143,798 0 0 0 675,465 0 0] XXX
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0] XXX
6199999. Total - Affiliated 6,400,000 9,143,798 9,143,798 0 0 0 675,465 0 o] XXX

6299999 -

Totals

6,400,000 9,143,798 9,143,798 0 0 0 675,465 0

1.

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coocooo

$
$..
8.
$
$




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

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

NONE

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

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-TN-8 ..... US TREASURY NOTE/BOND LA e 3,391,406 |...92.5780 |.............. 3,240,234 |.............. 3,500,000 |.....ccvunnnns 3,392,775 |oeeveeviennnnnd foeiiiinnnn 1,369 il e l0 000030625 .l 3.799 ....06/01/2023 ...|....02/15/2053 ...
912810-TR-9 ..... US TREASURY NOTE/BOND ... LA ...92.7030 |... 1,000,000 |-eevunneeeeennnn901,928 [0 e 678 [0 0l 30625 | 4.210 ....08/08/2023 ...|....05/15/2053 ...
912828-4F-4 ..... US TREASURY NOTE/BOND ... LA ...97.6410 |... ..4,882,031 |..............5,000,000 |..............4,976,813 |...oovvvrrnnnn0 feoeeeenn 17,878 |0 o0 002,625 ., 2.981 ....03/29/2018 ...|....03/31/2025 ...
912828-5M-8 ..... US TREASURY NOTE/BOND ... LA ...96.6170 |..ccevvnnnnnns 1,642,492 |.............. 1,700,000 |.....cce0eeen 1,700,799 |oeeveeneeeennnnn0 [ (157) o0 o0 830125 | 3.114 ....11/14/2018 ...|....11/15/2028 ...
912828-51-8 ..... US TREASURY NOTE/BOND ... LA ...96.6170 |....ccevnnnnns 1,857,949 |.......eeeennn 1,923,000 f....eennnnn 1,923,903 |ocevennieinnnnn0 ot d (77) o0 0 00030125 | 3.114 ....11/14/2018 ...|....11/15/2028 ...
912828-6T-2 ..... US TREASURY NOTE/BOND ... LA L. 92.7420 |...covnnnnnnns 2,689,523 |.... 22,940,488 |...ooeeeennnenn0 e (7,051) [0 0]l 2,375 2.099 ...06/04/2019 ...|....05/15/2029 ...
912828-6X-3 ..... US TREASURY NOTE/BOND ... LA ...95.4920 |.......oennnns 3,819,688 |.... 4,007,754 [0 e (2,965) [0 0l 2,125 2.041 ....06/31/2019 ...|....05/31/2026 ...
912828-YM-6 ..... US TREASURY NOTE/BOND ... LA 972770 |oeeeeennnnnes 7,295,801 |.... e 7,489,272 o0 e 12,261 [0 k0 el 10500 - 1.663 ....10/31/2019 ...|....10/31/2024 ...
912820-AJ-0 ..... US TREASURY NOTE/BOND ... LA ...93.3750 |. ..4,668,750 |. .4,926,008 |.. .0.912 ....08/31/2020 .. 08/31/2025
91282C-AY-T7 ..... US TREASURY NOTE/BOND US TREASURY N/B LA ...88.1410 |. ..1,762,813 |. .1,941,131 |.. ......1.283 ....11/30/2020 .. 11/30/2027 ...
912820-GX-3 ... US TREASURY NOTE/BOND J RO R . ...99.1020 |......ouunnnns 2,973,047 |.... L. 2,994,742 |0 2,242 o0 o 0000.3.875 ). 4.008 ...06/15/2023 ... |....04/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 36,984,554 | XXX 35,759,359 37,195,613 XXX XXX XXX
362020-0Z-7 ... |GOVT NATL MTGE ASSN Il POOL NO 003172 .......oovvvveefons vuefvnnnnns |4 ......... | TA i 4,508 |. 103.7520 |.......oviiiinnnnn L (0 I 4,531 |t 451 |0 [0 o0 o0 ..0.06.000 . 6.094 ...01/14/2002 ... |....12/20/2031 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 4,508 | XXX 4,701 4,531 4,514 XXX XXX 3 272 XXX XXX
0109999999. Total - U.S. Government Bonds 36,989,062 [ XXX 35,764,060 37,527,531 37,200, 127 XXX XXX 161,445 675,804 XXX XXX
05675M-2D-5 ..... BAHRAIN KINGDOM OF SR UNSECURED ..........coveerevvunnnsfonn oue Dovevee | veeeeennns LAAFE L 500,000 |...91.7170 |.................458,586 |................ 500,000 |.................458,586 |.......... 17,024 |.......cccee00 Joorrniinnnnnnl [0 el 5450 | 5.450 [MS ... eviiininiiinns 7,948 |oeeeeiininn 27,250 |....09/09/2020 ...|....09/16/2032 ...
105756-BV-1 ..... BRAZIL REPUBLIC OF SR UNSECURED .. |- 8.BFE ..|... ...98.6620 |... 628 o0 e 3,628 [0 0 40250 |- 5.828 .. 20,542 |... ....09/29/2023 ...|....01/07/2025 ...
105756-CE-8 ..... BRAZIL REPUBLIC OF SR UNSECURED .. ..3.BFE .. ...89.1680 |. ..2,675,030 |. 2,675,030 .4.702 ...02/02/2022 .. 09/12/2031
195325-DL-6 ..... | COLOMBIA REPUBLIC OF SR UNSECURED .. L3.AFE .. ...95.3050 |. .. 476,524 |. 460,642 |.. .6.552 ...09/13/2023 .. 04/25/2027
195325-DR-3 .| COLOMBIA REPUBLIC OF SR UNSECURED L3.AFE .. ...84.1850 |. ..1,262,771 |. 01,192,295 |.. il 1.228 ....00/20/2023 .. 01/30/2030 ...
298785-40-0 ..... EUROPEAN INV BANK SR UNSECURED v |- TLAFE L.l ...92.0080 |... 4,600,419 |.... . . ,946,078 |vveeeeeeennnn0 oo 16,213 |0 o0 1375 1.722 ...01/27/2022 ...|....08/15/2027 ...
455780-CS-3 ... INDONESIA REPUBLIC OF SR UNSECURED .... e | 2.BFE ... ...95.3060 |... . 600,000 |.. 538,692 |0 [ 7,212 0 040003850 . 5.684 ....10/24/2022 ...|....10/15/2030 ...
455780-DJ-2 ... INDONESIA REPUBLIC OF SR UNSECURED .... oo |--2.BFE ... ...92.4570 |... .1,000,000 |.. ..931,999 |0 e 6,643 |0 0 ]l 80550 4.546 ....07/19/2022 ...|....03/31/2032 ...
617726-AK-0 ..... KINGDOM OF MOROCCO SR UNSECURED .. e | SAFE L. ...89.6210 |... JTR,M7 e 46,171 [ 861 |0 [0 0022375 2.412 ....12/08/2020 ...|....12/15/2027 ...
698299-BK-9 ..... PANAMA REPUBLIC OF SR UNSECURED .. D...... 1 vee |--2.CFE ... ...85.2570 |... 181,779 [0 e 15,779 [0 e l0 0002030160 |- 5.287 ....06/21/2023 ...|....01/23/2030 ...
715638-DF-6 ..... PERU REPUBLIC OF SR UNSECURED .. D...... 1 voo |- 2.BFE ... . ...87.0740 |... 872,090 [.oooevvvvnnnnnn0 v 14,799 [0 00 1000002.783 | 4.951 ....06/22/2022 ...|....01/23/2031 ...
715638-DU-3 ..... PERU REPUBLIC OF SR UNSECURED .. D...... 1 oo |--2.BFE ... 1,507,000 |...84.3290 |... ,686,576 |.... ,544,490 |.oeeviniiieeee0 [ 82,153 [0 a0 fe1203.000 . 6.062 ...10/27/2022 ...|....01/15/2034 ...
715680-AE-7 ..... PERUSHAAN LISTRIK NEGAR SR UNSECURED . . |- 2.BFE ..|... 1,202,000 |. 101.8480 |... ..1,018,484 |.... 122,767 el [ (26,169) |0 o0 00050450 . 2.480 ....11/19/2020 ...|....05/21/2028 ...
817477-AF-9 ..... SERBIA REPUBLIC OF SR UNSECURED ..... .. 3.AFE .. ...80.0530 |. ..800,526 |. .800,526 |.. .2.350 ....11/23/2020 .. 12/01/2030
836205-AU-8 ..... SOUTH AFRICA REPUBLIC OF SR USNECURED .. 3.CFE .. ...93.5110 |. .. 1,402,671 |. 1,331,092 |.. .7.118 ....04/06/2020 .. 10/12/2028
857524-AE-2 ..... POLAND REPUBLIC OF SR UNSECURED ..... . 1.GFE .. . 107.9660 |. ..1,079,658 |. .990,350 |.. .5.890 ....11/08/2022 .. 11/16/2032
91087B-AF-7 ..... UNITED MEXICAN STATES SR UNSECURED . .2.BFE .. ...98.6410 |. ..986,412 |. .1,051,741 |.. .3.425 ....08/09/2019 .. 04/22/2029 ...
91087B-AM-2 ..... UNITED MEXICAN STATES SR UNSECURED . .2.BFE .. s ...84.5420 |. ..1,268,131 |. . 1,439,206 |.. ......3.280 ...02/02/2022 .. 05/24/2031 ...
91087B-AT-7 ..... UNITED MEXICAN STATES SR UNSECURED . voo |- 2.BFE ... 1,824,000 |...96.3500 |... ,926,993 |.... ,839,104 |oevenniviiinnnnn0 [ 12,441 |0 [0 L4875 6.008 ....10/04/2022 ...|....05/19/2033 ...
AV6717-81-4 ..... NIGERIA REPUBLIC OF SR UNSECURED oo |--4.CFE ..|... ...95.1640 |... ..570,981 |.... ....570,981 |.......... 86,355 [.......... (5,269) |ceuvuureeennnn0 [0 | 874 | 7.220 ....09/03/2020 ...|....01/21/2031 ...
BS3785-60-4 ..... KINGDOM OF BAHRAIN SR UNSECURED .. D...... e | 4AFE L. ...90.3120 |... 451,558 |.... 426,975 o0 [ 4,462 0 0050625 7.692 ....00/13/2022 ...|....05/18/2034 ...
MO1520-AK-7 ..... ABU DHABI GOVT INTL SR UNSECURED ... D...... voo |- 1.CFE ... ...94.2340 |... ,884,674 |.... ,972,453 |.ooeeeniieee0 [ 3,860 [0 |0 30125 [ 3.369 ....07/27/2022 ...|....04/16/2030 ...
M75242-BJ-1 ..... OMAN GOV INTL BOND SR UNSECURED D...... e | SAFE L. . 101.9920 |... ,019,916 |.... ,005,551 |ovveeniiiiiinnnd0 o (699) |0 e l0 00050625 .l 5.469 ....06/16/2023 ...|....01/17/2028 ...
P13435-AA-3 ... BANCO INTERNAC DEL PERU SUBORDINATED . D...... 1 |- SAFE ... ...99.5000 |... 238,800 |.... ..240, ...238,800 |eevuneeen 2,820 [eeeeeen. (3,447) |eeeiiiieieeen0 o0 ] 61625 .. 5.125 ...07/14/2016 ...|....03/19/2029 ...
P3579E-BV-8 ..... [DOMINICAN REPUBLIC SR UNSECURED .. ..3.BFE .. . 100.4860 |. ..803,892 |. . 800,000 796,477 |.. LG 877 | .6.108 ....02/14/2023 .. 01/25/2027 ...
P3699P-GK-7 . COSTA RICA SR UNSECURED ... .. 4.AFE .. . 102.3190 |. ..2,046,384 |. .2,000,000 .2,038,878 |.. (5,196) |- .5.742 ....10/08/2021 .. 02/19/2031
P5015V-AF-3 ..... GUATEMALA REPUBLIC OF SR UNSECURED . ..3.BFE .. ...97.0600 |. ..970,600 |. .1,000,000 970,600 |.. ..(11,5%) |. .3.220 ....01/12/2022 .. 05/03/2026
P5178R-AD-0 ..... HONDURAS GOVERNMENT SR UNSECURED . L4.AFE .. ...89.0920 |. ..890,921 |. .1,000,000 841,491 |.. . 7,991 ......8.895 ....07/19/2023 .. 06/24/2030 ...
P75744-AG-0 ..... PARAGUAY REPUBLIC OF SR UNSECURED .. .|..3.BFE ..|... ...88.9140 |... 889,143 |.... .1,000,000 |.. ...825,144 |0 [ 2,428 |.oooooeieinnnnn0 o0 ]...5.400 . 6.853 .. 11/22/2022 ... |....03/30/2050 ...
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P75744-AK-1 ..... REPUBLIC OF PARAGUAY SR UNSECURED ...........ceevevvrns foun oue D...... 2 i L 3BFE | 746,500 |...82.0520 |........coeennnn 820,516 |..eevvnnnnnnns 1,000,000 |.eeuneeeeennnnn 776,388 |.oevvveineeeennn0 [ 20,718 [0 el 0 2,739 6.323 [JJ ....... ....07/12/2022 ...|....01/29/2033 ...
\V73789-AD-7 ..... IVORY COAST UNSECURED D...... oo |- 8.CFE ..|... 1,087,000 |...98.1630 |... .1,000,000 |.. ....981,629 |.......... 27,930 [.........(13,448) |.cerreuiieeennnn0 [0 Ll BL375 | 4.759 [MS ...... ....11/05/2020 ...|....03/03/2028 ...
71.3654-43-7 ..... KINGDOM OF MOROCCO SR UNSECURED .. D...... e | SAFE L. . 102.5360 |... .1,000,000 |.. 200:996,250 |ooeeeiiiiiinnnn0 o350 |ciiiinl0 000050950 L 6.050 |MS ...... ....07/07/2023 ...|....03/08/2028 ...
M2329-81-5 ... HUNGARY SR UNSECURED .. D...... v |- 2.BFE ... . 104.0000 |... .1,500,000 |.. .... 1,532,644 e (4,856) |oeeeeiiieeeeenn0 [0 6125 5.558 [MN ...... ....02/15/2023 ...|....05/22/2028 ...
2M2641-67-2 ..... ROMANIA SR UNSECURED .. D...... . |- 2.CFE ..|... . 103.5360 |... .1,000,000 |.. .... 1,029,634 e (5,366) |oeeeviiiieennnn0 [0 ]l 6.625 .l 5.805 [FA ...... ...02/16/2023 ...|....02/17/2028 ...
ZM3514-02-7 ..... SAUDI INTERNATIONAL BOND SR UNSECURED .........ccevwusfovn .nn [ [T .. 1.EFE .. . 101.0940 |....connnnnnns 1,010,939 [....ooeeennnn 1,000,000 |-.eeunneeeennnnsd 971,126 [.oooiiiiiiie 0 et 1,126 [0 o0 [ 40750 o 5.556 [JJ ....... ....10/26/2023 ...|....01/18/2028 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 43,377,480 | XXX 42,694,791 45,740,000 42,728,533 138,518 XXX XXX 506,702 1,523,321 XXX XXX
0309999999. Total - All Other Government Bonds 43,377,480 [ XXX 42,694,791 45,740,000 42,728,533 138,518 XXX XXX 506,702 1,523,321 XXX XXX
13063C-28-6 ..... CALIFORNIA ST REF ...oevvvviiiiiiiiineeecniiineeeeennns foen ven | s 2 i L 1CFE o 2,059,000 |. 106.9150 |.............. 2,138,299 |...covvnnnnnns 2,000,000 |.eeevenninnns 2,056,122 |.eeeveeieennnnn0 oo (2,878) |0 feeniiiiinnn 0 1400.5.000 | 3.880 [MS ..o evrniiiiiins 33,333 [ 0 [....11/07/2023 ...|....09/01/2034 ...
13063D-4H-8 ..... CALIFORNIA STATE B .. 1.CFE ..|... .. 3,188,670 |. 104.0740 |.............. 3,122,232 |.... 03,134,845 [0 e (88,825) [0 feeeieel0 1122050000 - 2.361 (A0 ...... ...04/06/2023 ...|....10/01/2025 ...
13063D-DW-5 ..... CALIFORNIA STATE REF .....cevvniiiiinininiiiinniinneees foen oe 2. .. 1.CFE ..|... ...3,135,810 |. 109.2250 |....eennnnnnns 3,276,751 |.... ....3,130,682 |.ooevievnnennn0 v (5,128) [0 o0 000005.000 . 3.690 [FA ...... ....11/02/2023 ...|....08/01/2030 ...
20772K-AY-5 ..... CONNECTICUT ST SER A eveeeeeeeeeeee e eeeeeee e eeeeeen fren o 2 ... .. 1.DFE ..|... .. 2,117,840 |. 110.5990 |..eeeennnnnens 2,211,981 |.... 2,112,680 |oeeeeeeenennn0 e (5,160) [0 feeeeiiieeeeel0 0022050000 - 3.570 [AO ...... ....10/12/2023 ...|....04/15/2031 ...
341530-AS-5 ... FLORIDA ST BRD OF EDUCATION REF-CAP OUTLAY-SER E ..[... ... 2. .. 1.AFE ..|... . 103.2950 |.......oennnns 2,086,562 |.... ....2,063,482 |...ooeeevennnn0 el (31,640) |l 20,759 .nnneennl0 ]l 50000 . 4211 (D ....... ....10/30/2017 ...|....06/01/2026 ...
452153-FM-6 ..... ILLINOIS ST SER B N L .. 1.G FE ..|... . 101.0830 |...cevvnnnnnns 2,021,653 |.... 1,985,214 [0 e TA 0 0 ]l 40500 - 4.550 [MN ...... ...04/20/2023 ...|....05/01/2048 ...
57582R-4D-5 ..... [MASSACHUSETTS STATE OF SER D 2 .1.BFE .. . 110.8320 |. .. 1,662,477 |. .1,562,140 |.. L4471 ....11/08/2023 .. 10/01/2051
57582R-FR-2 . MASSACHUSETTS STATE OF SER E 2 .1.BFE .. . 101.6040 |. ..1,981,281 |. 01,971,281 |.. .. (12,261) | .3.319 ...12/01/2015 .. 09/01/2037
70914P-H5-4 . PENNSYLVANIA ST REF-2ND SER ... 2 .1.DFE .. . 107.5540 |. .. 1,613,313 |. .1,562,538 |.. ... (4,152) | ......3.540 ....10/11/2023 .. 01/15/2028 ...
93974D-X6-0 ..... WASHINGTON STATE OF REF-R-2018C . e 2 .t .. 1.BFE ..|... . 109.0110 f..oeevnnnnnnns 5,450,531 |.... .... 5,199,998 .. (55,669)|.......... 24,365 [.................0 |......5.000 |...... 4.251 ...11/14/2017 ...|....08/01/2034 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 24,947,991 | XXX 25,565,080 23,970,000 24,768,982 0 (171,424) XXX XXX 356,361 541,750 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 24,947,991 | XXX 25,565,080 23,970,000 24,768,982 0 (171,424) XXX XXX 356,361 541,750 XXX XXX
349461-DU-4 ... FORT WORTH TX INDEP SCH DIST ... |- TAFE L 1,365,053 |. 119.7930 |....cevvennnns 1,347,668 |.... 1,125,000 |.. 1,847,107 0 [ (17,946) [....oeevvveeeenn0 Joeeeiiiieeeeennl0 |1.022.5.000 ... 2.559 |FA ...... e 21,250 |... . 26,094 |....02/03/2023 ...|....02/15/2035 ...
JACKSON CNTY MO CONSOL SCH MO D
467430-NB-6 ..... PROGRAM |- 1.BFE ... .. 1,180,070 |. 100.3580 |.............. 1,008,577 |.... .1,000,000 |.. +...1,008,452 |ooiiieiennnnl0 [ (20,764) f.ooeeeeeeneeenn0 oeeeeiiieeeeennl0 [1.02225.000 ... 2.871|MS ...... .... 16,667 |... .50,000 |....05/13/2014 ...|....03/01/2027 ...
705227-FZ-4 ..... PECOS BARSTON TOYAH TX INDEP S 1AFE .. 1,102,780 |. 101.1700 |. ..1,011,697 |. .1,000,000 1,033,953 |.. ..(29,960) |. .0.950 . 15,111 .40,000 |....08/13/2021 .. 02/15/2041 ...
SPRINGFIELD MO SCH DIST NO REF SCH
851035-SN-6 ... SER B .iiiiiiiiiiiiiiiiiii e ccennieeees foee een | eeeees | e L ABFE i 3,296,083 |. 105.0410 [.............. 2,862,365 |......ouunnnns 2,725,000 [...ccevunnnnns 2,855,757 |ouvuuiiiiiinnnnd (U (57,918) |ovvvvvvvvennnnnn0 foeeennnnnnn 0 ......5.000 . 2.702 [MS ..oooe foiiiiiininns 45,47 |t 136,250 [....04/03/2017 ...|....03/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 6,943,986 | XXX 6,225,307 5,850,000 6,240,269 0 (126,588) XXX XXX 98,445 252,344 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,943,986 | XXX 6,225,307 5,850,000 6,240,269 0 (126,588) XXX XXX 98,445 252,344 XXX XXX
CHICAGO ILLINOIS MIDWAY ARPT AMT-SENIOR LIEN-REF-
167562-RT-6 ..... SER A i [ e TFFE | 2,037,980 |. 108.0070 |........eunn.. 2,160,146 |.....ccceenen 2,000,000 |.eeevenninnns 2,036,917 [..coevvninnnns (U (1,083) [.ooeevvninns 0 foorriiiiiinns 0 |..... 5.000 |...... 3t (VN I R, 14,444 | 0 [....10/25/2023 ...|....01/01/2029 ...
CHICAGO ILL OHARE INTL ARPT RE AMT-SENIOR LIEN-
167593-Y2-2 ..... OHARE INTL ..viiiiiiiiiiiiiiiiie v eeeees foes ven | s 2 i L1EFE e 1,042,000 |. 104.9350 [...ovvvennnen 1,049,350 |..ovvennnnnnns 1,000,000 [..eeveeeennnnn 1,036,576 |..ccvvvnnnnnnns (U (4,332) |.oovvvnninnnnens 0 foorriiiiiinns 0 |ueen 5.250 |...... 3o (VN I R 26,250 |.eoeenniinnnn 38,938 |....08/31/2022 ...|....01/01/2053 ...
DENVER CITY & CNTY CO ARPT REV AMT-REF-
249182-UN-6 . SUBORDINATE-SER B ... .. 1.EFE .. 1,535,805 |. 104.5370 |. .. 1,568,056 |. .1,500,000 1,534,514 |.. (1,291) | .5.000 [......4.141 ....11/09/2023 .. 11/15/2026 ...
362835-BII-9 ..... [GAINESVILLE FL SPL OBLG TXBL .. 1.DFE .. 1,000,000 |...91.2720 |. .912,717 . .1,000,000 1,000,000 |-eveeneeeeeennnn0 feeeiieiis 0| 1,416 |...... 1.416 ....09/11/2020 .. 10/01/2026 ...
373586-HU-3 ..... [GEORGIA ST PORTS AUTH .....ccvvvveiiiiiiiniiiniiiiininns [oen e .1.CFE .. 2,275,360 |. 110.3110 |. ..2,206,215 |. .2,000,000 . 2,242,204 |.. .5.000 |......3.351 ...08/03/2022 .. 07/01/2047 ...
LOUISVILLE & JEFFERSON Cl
54659L-DB-7 ..... HEALTHCARE INC ...vviviiiiiiiiiniie e eeeeeninns foee vee | s T LFFE L 1,081,860 |. 109.0300 |.............. 1,000,304 |...oeeeennnn 1,000,000 [..eeveeeennnnn 1,076,829 |.oovvveeneeeennn0 [ (5,031) |0 [0 s 5.000 |...... 3.512 ...07/12/20238 ... |....10/01/2047 ...
MASSACHUSETTS BAY TRANS AUTH REF-SUBORD INATE-SER
575579-L4-7 ..... LADFE o 3,052,290 |. 104.6480 [.............. 3,139,430 |...covvnnnnnns 3,000,000 |.eevvunnens 3,048,626 |......cevvnveeeni Joveennnn (3,664) [oeiiiiiennn 0 Jveiiiennnl0 e 4.000 |...... KIETVN (VN R R, 60,000 |..ecvvvnnnnnnns 60,000 |....04/21/2023 ... |....07/01/2039 ...
593490-LL-7 ..... |- LEFE L. 2,216,100 |. 108.6150 |.............. 2,172,308 |.... .2,000,000 |.. n2,103,469 |...oieeennnenn0 e (283,641) [0 [0 e 5.000 |...... 3.600 |dJ ....... . ....11/05/2018 ...|....01/01/2030 ...
593490-IN-3 ..... .. 1.EFE ..|... ...1,097,440 |. 108.5330 |...eeunnnnnnns 1,085,326 |.... .1,000,000 |.. ....1,046,800 |.......coevnnnnn0 foiiennnn(10,658) [ouneniiiiinnnnl0 [0 e 5.000 |...... 3.730 (W ....... ... 50,000 |[....11/05/2018 ...|....01/01/2032 ...
B0637A-FY-3 ..ovu oo [ e | e 2 iiiiinnns LAEFE 4,394,160 |. 100.8510 [.............. 4,034,052 |.....counnnnns 4,000,000 |..ceeunnnnnnns 4,019,262 |.........ooeen0 [l (45,648) v 0 o0 5.000 |...... 3.810 {dD tovvven ovennniinins 16,667 |..ovvvnnnnnnns 200,000 |....04/24/2014 ...|....06/01/2031 ...
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NEW JERSEY ST TRANSPRTN TRUST SER BB - AUTH FUND-
64613C-EH-7 ..... TRANSPORTAT . eeeeee e e e e e ee e e eemnn e foe ven | s 2 e L FFE e 2,074,220 |. 111.1530 [..ceeernennnns 2,223,060 |...cevvnnnnnns 2,000,000 |eevrunneannns 2,073,633 |..eeuneeeeennn (VI [(55:70 ) R (VI O 0 |oueeen 5.250 |...... 4.780 | D cevenen e 9,042 |oeeeiiiiieeii s 0 [....11/17/2023 ...|....06/15/2050 ...
NEW YORK CITY NY TRANSITIONAL FUTURE TAX SECURED-
649710-6T-2 ..... SUB-SER F=1 e eeeeee e eeeen e e eeenn e eees foe ven | s 2 e L AFE e 4,572,489 |. 108.1960 [........cc.... 4,008,679 |...oeeeennnnn 3,705,000 |...cevvrennnns 4,026,551 |oevvueeeeeennnn (VI (91,854) |.eeveeeeeennnd (VI 0 | 5.000 |...... 2.280 [MN .oooee foreeiniiies 30,875 [cceeeeeeeennns 185,250 |....09/07/2017 ...|....05/01/2030 ...
NEW YORK ST TRANSPRTN DEV CORP LAGUARDIA AIRPORT
650116-GN-0 ..... TERMINAL € D e eeeeee e e e e eeemme e eeee [ vee | s 2 e L B3AFE e 1,023,940 |. 111.6560 |.......eeen... 1,116,563 |.....cccven 1,000,000 |...eoeeeennnnn 1,023,420 [oeeeeeennnnnnn (VI (G200 ) PO (VI 0 |..... 6.000 |...... 5.602 [AD .eeeen |oeerrniieeeeens 9,833 |oeeeieeeeeeenieees 0 [....10/26/2023 ...|....04/01/2035 ...
TRIBOROUGH NY BRIDGE & TUNNEL REF-MTA BRIDGES &
89602H-CH-8 ..... TUNNELS=SER ....ieeernnneeeeenniieeeeeennineeeeennnnnnes foos ven | onneees | wneeeeens L ABFE | 1,486,980 |. 122.3220 |........c..... 1,223,222 [.ooevvnnnnnnns 1,000,000 |....ooeeennnn 1,466,500 |..oovvvnnnnaaens [V (10,915) fo-neeeeennnnnnns (U 0 |..... 5.000 |...... 2.650 [MN ..o evininiiiieennes 6,389 | 50,000 [....02/04/2022 ...|....05/15/2052 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 28,890,624 | XXX 27,989,428 26,205,000 27,735,301 0 (223,458) 0 0 [ XXX XXX XXX XXX
31283G-UE-5 ..... FED HOME LOAN MTGE CORP GOLD POOL NO FGGOO0581 ... N A . 100.1280 |... O 0 0 o0 9.000 |...... 8.582 ....11/29/2000 ...|....03/01/2025 ...
3128LX-R4-4 ..... FED HOME LOAN MTGE CORP GOLD POOL NO G02307 I L A . 101.1690 |... LU R ~() I N | N RPN | ) A 5.000 |...... 5.452 ...06/26/2008 ...|....08/01/2036 ...
3128PS-QT-7 ..... Freddie Mac POOL NO J13166 N A ...98.5860 |... . JLO I U () FORRPRR | B IR | B AT 4.000 |...... 3.717 ....02/18/2011 ...|....10/01/2025 ...
312041-NJ-2 ... FED HOME LOAN MTGE CORP GOLD POOL NO A93093 . I L A . 100.0940 |... 47, ..48,401 JLU N SRR (/4 D PO | I RPN | ) AN 4.500 |...... 4.156 ....11/16/2010 ...|....07/01/2040 ...
31320M-6B-6 ..... FED NATL MTGE ASSN POOL NO FR SD0866 . N A ...91.8040 |... 1,998,671 ....2,088,563 0 [ (2,858) |0 [0 e 3.500 |...... 3.143 ....02/03/2022 ...|....02/01/2052 ...
31320V-LZ-6 ..... FNVA POOL NO FR SD7544 I L A ...89.7180 |... O [ (979) |l 108,167 [oveeieieennnl0 e 3.000 |...... 3.912 ...01/25/2022 ... |....07/01/2051 ...
31385C-3A-9 ... FED NATL MTGE ASSN POOL NO 540893 .. N A . 104.5310 |... J I N | I AP | B IEPRRPRRPIN | B AU 6.500 |...... 6.622 ....02/08/2001 ...|....01/01/2031 ...
3138ER-P9-5 ... FANNIE MAE POOL NO I L A ...95.5600 |... ....474,334 O [ (461) |0 [0 e 3.000 |...... 2.808 ...06/22/2019 ...|....11/01/2031 ...
314020-118-0 ..... FED NATL MTGE ASSN POOL NO 735171 N A ...98.9430 |... e 1,802 | 7,836 O e (D) o0 o0 e 3.883 |...... 4.001 ....02/08/2007 ...|....01/01/2035 ...
3140KR-RB-7 ..... FED NATL MTGE ASSN POOL BQ5881 ... 4 A ...86.0350 |. .. 1,304,075 |. .1,515,753 1,500,011 |.. .0 .2.500 |......2.112 ....10/30/2020 .. 11/01/2050 ...
3140M2-SF-0 ..... FED NATL MTGE ASSN POOL NO FN BU1417 . 4 A ...88.4010 |. 1,523,723 |. . 1,723,656 1,762,883 |.. .0 .3.000 |......2.820 ....01/28/2022 .. 01/01/2052
3140M2-SR-4 . FED NATL MTGE ASSN POOL NO FN BU1427 . 4 A ...86.1330 |. 1,545,288 |. . 1,794,064 .1,808,868 |.. .0 ......2.500 |......2.435 ....02/01/2022 .. 01/01/2052 ...
3140MG-HP-9 ..... FED NATL MTGE ASSN POOL NO FN BV2937 .... A .. 81.6660 |... 1,475,317 |.... .1,806,536 |.. 1,417,778 0 e 3,882 |0 o0 e 2.000 |...... 3.928 ....08/21/2023 ...|....03/01/2052 ...
31400L-MX-1 ..... FED NATL MTGE ASSN POOL NO FN CB1273 . A ...82.2490 |... .. 1,409,599 |.... 713,819 ....1,323,173 0 [ 7,669 ...l 153,292 [0 2.000 |...... 4111 ....01/18/2023 ...|....08/01/2051 ...
3140X3-CP-1 ..... FED NATL MTGE ASSN POOL FM0O77 A ...89.4880 |... 372,171 |.... 436,215 O [ (724) |0 [0 e 3.000 |...... 2.5% ...04/07/2020 ...|....03/01/2050 ...
314100-QW-4 ..... FED NATL MTGE ASSN POOL NO 894269 .. A ...98.9970 |... L 1,746 . . 1,757 LU R (N PO | I RN | ) AN 5.885 |...... 5.956 ....10/19/2006 ...|....10/01/2036 ...
31411E-Y9-2 ..... FED NATL MTGE ASSN POOL NO 906236 .. A ...99.5060 |... ... 3,867 |.... s .. ...3,883 O e () o0 o0 e 4.057 |...... 4.060 ...06/04/2007 ...|....01/01/2037 ...
31411U-XT-3 ..... FED NATL MTGE ASSN POOL NO 915190 .........ccevvnnnnnns AL . 100.5590 |...cevveiiiiiinnnn 6,846 |..cooiiiiiiinnnnnns 6,808 |...cvvuiiiiiiinnnn 6,814 [0 e (D [0 0 [ 5.330 |...... 5.314 ...04/12/2007 ...|....04/01/2037 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 11,693,882 | XXX 10,689,456 12,292,786 11,677,600 0 1,940 261,459 0 XXX XXX XXX 27,363 301,323 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 40,584,506 [ XXX 38,678,884 38,497,786 39,412,901 0 (221,518) 261,459 0 XXX XXX XXX 350,028 1,094,949 XXX XXX
00253X-AB-7 ..... AMERICAN AIRLINES/AADVAN 1ST LIEN .. B S| 3AFE L .. 525,600 |...97.5420 |... . 500,000 |.. ... 487,710 2 (3,985) [euviiiiiiiiinnnn0 0 00050750 4.791 | JAJO . 28,750 |....11/30/2021 ...|....04/20/2029 ...
023135-CJ-3 ..... AMAZON.COM INC SR UNSECURED N A |- 1.DFE ... .. 430,780 |...87.6590 |... . 500,000 |.. 832,150 |0 e 1,105 |0 0 ] 80950 L 4.835 ...09/22/2022 ... |....04/13/2052 ...
025816-DL-0 ..... AMERICAN EXPRESS SR UNSECURED N | LR FE L ..500,000 |. 102.0120 |... ... 500,000 |.. +..500,000 |eeeeiiiiinnnnn0 foeniiiiii 0 0 [0 006,338 . 6.338 ....10/24/2023 ...|....10/30/2026 ...
03076C-AN-6 ..... AMERIPRISE FINANCIAL INC SR UNSECURED ... N A |- 1.GFE L. . 104.8320 |... .1,000,000 |.. 12.998,285 |oeeeeiiieeennn0 e (48) |0 [0 005700 5.736 ....11/07/2023 ...|....12/15/2028 ...
031162-DH-0 ..... AMGEN INC SR UNSECURED .. N .. 2.AFE ..|... ...97.9080 |... .1,000,000 |.. 20998,862 |eeveniiiiinnnn0 [ 170 0 [0 ]l 40050 L 4.072 ....08/15/2022 ...|....08/18/2029 ...
037833-CR-9 . APPLE INC SR UNSECURED .. 1 .1.BFE .. ...96.8410 |. .1,000,000 .961,486 |.. . 4.445 ...07/20/2023 .. 05/11/2027 ...
043436-AX-2 . ASBURY AUTOMOTIVE GROUP SR UNSECURED . 1 .3.BFE .. ...91.1080 |. . 500,000 429,406 |.. .7.338 ....11/20/2023 .. 02/15/2032 ...
053291-AR-3 . AUTONATION INC SR UNSECURED . 1 .2.CFE .. ...86.0400 |. .1,000,000 .998,688 |.. .1.980 ....07/26/2021 .. 08/01/2028
058498-All-6 ..... BALL CORP SR UNSECURED .. mi L3.AFE .. ...85.7480 |. . 500,000 428,739 |.. .3.258 ....12/09/2021 .. 08/15/2030
06051G-KG-3 ..... BANK OF AMERICA NA SR UNSECURED N . 1.GFE .. ...99.6190 |. .2,000,000 .2,000,000 |.. ......1.843 ....02/01/2022 .. 02/04/2025 ...
097023-DA-0 ..... BOEING CO SR UNSECURED A1 [ 2.0 FE L .. 454,160 |...95.7240 |... seeevvnneeeennn 900,000 [ounniiiiinnnnn 470,356 |0 e 13,014 [0 0 [2.750 5.024 ....07/07/2021 ...|....02/01/2026 ...
11135F-BK-6 ..... BROADCOM INC SR UNSECURED e [ 2.CFE Ll 1,005,000 |...87.8460 |... 878,459 |.... . reeennenneen 1,008,952 [0 e (382) [0 0 30419 3.366 ...03/31/2021 ...|....04/15/2033 ...
12008R-AP-2 ..... BUILDERS FIRSTSOURCE INC SR UNSECURED ... A1 [ 3.CFE Ll .. 513,440 |...90.2550 |... 451,276 |.... ... 500,000 |...oennnnnne...451,276 |.......... 45,814 ..ol (1,601) foeeiiiiiinnnnl0 oniiiiiinl0 el 42250 .l 3.843 ... 11/17/2021 ...|....02/01/2032 ...
1248EP-BT-9 ..... CCO HOLDINGS LLC CAP CORP SR UNSECURED .. A1 [ 8.CFE L. .. 696,956 |...96.7580 |... ... 750,000 |.................700,263 |.......... 50,163 |........... 6,341 |.......... 56,077 |...ceeeereeeni0 |.....5.125 | 5.125 ....04/07/2020 ...|....05/01/2027 ...
125523-AG-5 ..... CIGNA CORP SR UNSECURED 1 P A S S 2,148,240 |...98.7560 |... . .2,000,000 |.....eeeeeenn 2,070,578 [oiiiiiiiinnn 0 |oeennnn . (40,268) [onnneeceennnnnl0 oeiiiiiennnnh0 el 40125 | 2.010 ....01/18/2022 ...|....11/15/2025 ...
126408-HU-8 ..... C S X CORP SR UNSECURED .......eevveuuusreermmnnnnneeennns foon vun | onnnnes 1 s L 2AFE | 1,003,000 |...99.8820 |.......eeeeennn 998,818 ... 1,000,000 |.....ceeennnn 1,002,381 |oovvvenneeeennn0 o (A24) [0 0 [ 40250 4.19%6 ...07/11/2022 ...|....03/15/2029 ...
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12653C-AK-4 ..... CNX RESOURCES CORP SR UNSECURED ...........eovevrevvnnns forn von ] unnnns T L 3BFE | 500,000 |. 101.0350 |..........eeeeen805,178 |oeeennniiinnnn 500,000 |.eevvrnenenenns 500,000 |..evvrennn 20,251 [oiiiiiininnnnd0 Jeceiin0 0 7.375 |...... 7.375 ....00/12/2022 ...|....01/15/2031 ...
143658-BJ-0 ..... CARNIVAL CORP 2ND LIEN 1 e [ 8.CFE L. .. 516,250 |. 104.9910 |... . 500,000 |.. 510,799 e e (5,451) |0 [0 9.875 |...... 7.745 ...05/30/2023 ...|....08/01/2027 ...
185899-AN-1 ..... CLEVELAND-CLIFFS INC SR UNSECURED .. N |- 3.CFE ..|... .. 491,250 |. 101.3590 |... . 500,000 |.. 491,207 0 [ AT 0 0 6.750 |...... 7.095 ....12/11/2023 ...|....04/15/2030 ...
20030N-ED-9 ..... COMCAST CORP SR UNSECURED N A |- 1.GFE L. . 100.5200 |... .1,000,000 |.. 1:998,022 |0 e 182 0 0 4.550 |...... 4.591 ....05/01/2023 ...|....01/15/2029 ...
205768-AT-1 ..... COMSTOCK RESOURCES INC SR UNSECURED N |- 4AFE L ...87.0380 |... 435,188 |.... ... 500,000 |.. 429,005 |0 e 1,505 |0 [0 5.875 |...... 8.970 ....10/31/2023 ...|....01/15/2030 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC SR UNSECURED ... N A |- 2.CFE ..|... ...84.1170 |... 630,875 |.... ... 750,000 |.. 737,010 |oeeeeneeeeeenn0 [ 1,537 o0 0 e 2.250 |...... 2.502 ...10/29/2021 ...|....08/01/2031 ...
22003B-AN-6 ..... CORPORATE OFFICE PROP LP SR UNSECURED ... N |- 2.CFE ... ...83.0420 |... .1,660,839 |.... .2,000,000 |.. ,999,609 |.ovvvvviiiieeennd0 e 72 [0 0 2.000 |...... 2.004 ....08/02/2021 ...|....01/15/2029 ...
25389J-AV-8 ..... DIGITAL REALTY TRUST LP SR UNSECURED . N A .. 2.BFE ..|... . 101.9790 |... ,019,792 |.... .1,000,000 |.. 993,525 [..eeevviiiieeeenn0 e 1,357 [0 0 [ 5.550 |...... 5.731 ....11/29/2022 ...|....01/15/2028 ...
25746U-DR-7 . DOMINION RESCS INC SR UNSECURED ..... 1 .2.BFE .. . 102.5750 |. ,538,629 |[. .1,500,000 1,492,893 |.. ... 587 |. .5.375 |......5.442 ... 11/16/2022 .. 11/15/2032
268858-AN-0 ..... EQT MIDSTREAM PARTNERS L SR UNSECURED 1 .3.CFE .. . 107.8140 |. ..673,835 |. ..625,000 .650, 155 |.. (3,376) | .7.500 |......6.664 ...08/17/2022 .. 06/01/2030
27034R-AC-7 ..... |EARTHSTONE ENERGY HOL SR UNSECURED . 1 .3.CFE .. . 111.1050 |. ..833,291 | . 750,000 .815,587 |.. ... (976) |. ......9.875 |......7.561 ... 11/27/2023 .. 07/15/2031 ...
30231G-BH-4 ..... EXXON MOBIL CORP SR UNSECURED N A |- 1.DFE ... ...97.9720 |... 979,717 |.... .1,000,000 |.. ,025,767 |.eeeeeeeeennnnn0 [ (22,568) |0 o0 e 2.99 |...... 0.705 ...12/22/2020 ...|....03/19/2025 ...
3030311-8G-0 ..... META PLATFORMS INC SR UNSECURED .. N | LEFE L ...97.3320 |... ,946,650 |.... .2,000,000 |.. ,996,978 |ovvenieiiiiinnnd0 i 789 |0 [0 e 3.500 |...... 3.544 ...12/28/2022 ...|....08/15/2027 ...
345370-DA-5 ... FORD MOTOR CO SR UNSECURED L2 .. |- 8AFE ... ...83.1940 |... 415,969 |.... ... 500,000 |.. 390,624 |..eeueieeeeennn0 [ 6,249 |0 [0 3.250 |...... 6.802 ....05/11/2023 ...|....02/12/2032 ...
35671D-BL-8 ..... FREEPORT-MCMORAN C & G SR UNSECURED N |- 2.CFE ... ...98.9310 |... 741,985 |.... ... 750,000 |.. 738,608 |..evvvennieeennn0 feiiennnnn 7,395 il 7,932 [0 4.550 |...... 4.9% ....10/08/2020 ...|....11/14/2024 ...
35671D-CC-7 ..... FREEPORT-MCMORAN C & G SR UNSECURED N A |- 2.CFE ..|... ...99.0050 |... ,485,070 |.... .1,500,000 |.. ,520,807 |oveeeeeeeennnnn0 foeeeeen (12,500) |oeeeeeeeeen0 o0 e 5.000 |...... 3.270 ...10/07/2020 ...|....09/01/2027 ...
35908M-AE-0 ..... FRONTIER COMMUNICATIONS 1ST LIEN ... N |- 4.BFE ... . 101.9750 |... 509,876 |.... . 500,000 |.. 493,802 |eeviiiiiinnnn0 [ 82 0 0 8.625 |...... 8.857 ....11/28/2023 ...|....03/15/2031 ...
366651-AG-2 ..... GARTNER INC SR UNSECURED N A |- 2.CFE ..|... ...90.4460 |... 452,228 |.... . 500,000 |.. 439,638 |0 e 3768 0 [0 3.625 |...... 6.272 ...08/02/2023 ...|....06/15/2029 ...
378272-BP-2 ..... GLENCORE FUNDING LLC SR UNSECURED .. N .. 2.AFE ..|... . 107.4870 |... ,074,870 |.... .1,000,000 |.. 994,522 |0 [ 22 0 0 6.375 |...... 6.474 ....00/27/2023 ...|....10/06/2030 ...
37940X-AP-7 ..... GLOBAL PAYMENTS INC SR UNSECURED 1 .2.CFE .. . 100.2410 |. .. 1,002,413 |. .1,000,000 .999,357 |.. .4.950 |......4.968 ....08/08/2022 .. 08/15/2027
38141G-ZH-0 ..... GOLDMAN SACHS GROUP SR UNSECURED . 1 1FFE .. ...99.6100 |. ..9%,101 | .1,000,000 .1,000,000 |.. 757 ... 1757 ....01/19/2022 .. 01/24/2025
38141G-2U-1 ..... GOLDMAN SACHS GROUP SR UNSECURED . 1 1.FFE .. ...98.1700 |. ..981,697 |. .1,000,000 .1,000,000 |.. 4.482 |......4.478 ....08/16/2022 .. 08/23/2028
38173M-AC-6 ..... GOLUB CAPITAL BDC SR UNSECURED mi .2.CFE .. ...87.9510 |. 439,756 . 500,000 423,851 |.. .2.050 |......5.986 ....07/27/2021 .. 02/15/2027 ...
428104-AA-1 ..... HESS MIDSTREAM OPERATION SR UNSECURED N L3.AFE .. ...96.6080 |. ..627,949 . 650,000 627,949 |.. ......5.125 |...... 3.695 ...01/12/2022 .. 06/15/2028 ...
432891-AK-5 ... HILTON WORLDWIDE FIN LLC SR UNSECURED ... A1 [ 3B FE L ...98.3330 |... 491,666 |.... . 500,000 |.. ....491,666 |.......... 18,480 [.......... (3,240) |..covuurreeennnn0 foiiiiiiiiinnn 0 s 4.875 |...... 4.042 ...09/30/2020 ... |....04/01/2027 ...
443201-AB-4 ..... HOWMET AEROSPACE INC SR UNSECURED .. A1 [ 2.CFE Ll ...91.3530 |... 456,767 |.... ... 500,000 |.. 833,793 |0 1,208 0 0 3.000 |...... 6.091 ....11/16/2023 ...|....01/15/2029 ...
46284V-AG-6 ..... IRON MOUNTAIN INC SR UNSECURED A1 e [ 3.CFE Ll ...96.2040 |... 962,043 |.... .1,000,000 |.. ....910,728 |......... 126,221 |........... 2,679 |......... 117,015 [.......cccceeinl0 |oeees 5.000 |...... 3.952 ....12/02/2020 ...|....07/15/2028 ...
47233J-AG-3 ... JEFFERIES FINANCIAL GROUP INC SR UNSECURED .. o 2B FE Ll ...99.5840 |... 995,840 |.... .1,000,000 |.. 120 986,017 |eeeeieeeeenn0 o125 |0 [0 4.850 |...... 5.354 ....09/13/2022 ...|....01/15/2027 ...
48250N-AC-9 ... KFC HLD/P1ZZA HUT/TACO SR UNSECURED A1 [ 3B FE L ...98.6040 |... 493,022 |.... ... 500,000 |.. ....493,022 oo (114) [ 1,261 0 0 4.750 |...... 5.192 ....04/18/2023 ...|....06/01/2027 ...
49446R-AX-T ..... KIMCO REALTY CORP SR UNSECURED N A |- 2.AFE L. ...88.2050 |... 785,023 |.... . 890,000 |.. ...869,812 |eeeniiieeenn0 e 4542 |0 [0 1.900 |...... 2.476 ...01/24/2022 ...|....03/01/2028 ...
49456B-AV-3 . KINDER MORGAN INC/DELAWA SR UNSECURED 1 .2.BFE .. ...96.4850 |. ..723,638 |. . 750,000 677,026 |.. .4.800 |......4.807 ....07/25/2022 .. 02/01/2033 ...
50077L-AZ-9 ..... KRAFT HEINZ FOODS CO SR UNSECURED 1 .2.BFE .. ...94.8940 |. 474,472 |. . 500,000 474,093 |.. .4.875 |......5.243 ...01/19/2021 .. 10/01/2049
501797-AW-4 ..... L BRANDS INC SR UNSECURED ............ 1 .3.BFE .. . 102.3080 |. ..383,654 |. ..375,000 .383,654 |.. . (50) |. .6.625 |......5.982 ....12/19/2023 .. 10/01/2030
50540R-AQ-5 . LABORATORY CORP OF AMERICA SR UNSECURED 2 .2.BFE .. ...98.3050 |. ..983,045 |. .1,000,000 .1,014,273 |.. ..(16,827) | .3.600 |......1.867 ....01/24/2022 .. 02/01/2025
513272-AC-8 . LAMB WEST HLD SR UNSECURED .. 1 .3.CFE .. ...97.7890 |. ..488,946 |. . 500,000 .488,946 |.. . 1,364 |. ......4.875 |......5.230 ....08/17/2022 .. 05/15/2028 ...
526057-BV-5 ..... LENNAR CORP SR UNSECURED A 2B FE L ...99.4170 |... 994,175 |.... .1,000,000 |.. 122986,358 |eeeiiieeennn0 e 8,976 0 [0 4.750 |...... 5.765 ...10/26/2018 ...|....05/30/2025 ...
526057-BZ-6 ..... LENNAR CORP SR UNSECURED A1 [ 2B FE L ...99.5140 |... 248,786 |.... . +00250,000 |eeeeiiiiiiennnn0 [0 0 0 4.500 |...... 4.499 ....04/19/2017 ...|....04/30/2024 ...
571903-BJ-1 ..... MARRIOTT INTL SR UNSECURED .. A 2B FE L . 101.2510 |... ,012,505 |.... A, 12993,293 o0 e 1,821 0 [0 5.000 |...... 5.195 ....09/06/2022 ...|....10/15/2027 ...
58013\-FJ-8 ..... MCDONALDS CORP SR UNSECURED . A1 [ 2AFE L ...91.5330 |... 915,332 |.... 995,595 |0 o707 0 0 2.625 |...... 2.709 ...08/07/2019 ...|....09/01/2029 ...
581557-BQ-7 ..... MCKESSON CORP SR UNSECURED ... e [ 2.AFE L ...92.7780 |... 927,775 |.... 1:999,847 o0 e T8 0 0 0.900 |...... 0.908 ....11/30/2020 ...|....12/03/2025 ...
59524Q-AA-3 ... MID-ATLANTIC INTERSTATE SR UNSECURED . A1 [ 2AFE L ...96.7000 |... 773,598 |.... 092,897 v [ 1,439 0 0 4.100 |...... 4.324 ...08/05/2022 ...|....05/15/2028 ...
626717-AM-4 ... MURPHY OIL CORP SR UNSECURED 1T |- SAFE s ...99.4120 |... 319,114 |.... .. . 310,333 |0 0568 0 0 5.875 |...... 6.855 ....10/04/2023 ...|....12/01/2027 ...
629377-CH-3 ... NRG ENERGY INC SR UNSECURED 1. |- 3.BFE ... ...97.1910 |... 728,932 |.... ... 750,000 |.. ....693,985 |..eeeiiiiiinnnn0 fenin5,395 0 0 5.250 |...... 6.916 ...06/04/2023 ...|....06/15/2029 ...
641062-AR-5 ..... NESTLE HOLDINGS INC SR UNSECURED . 1 .1.DFE .. ...92.4680 |. ..924,684 |. .1,000,000 997,999 |.. ......0.625 |......0.724 ...09/08/2020 .. 01/15/2026 ...
641062-BM-5 ..... NESTLE HOLDINGS INC SR UNSECURED ... 1.. ... 1.DFE ..|... . 104.0000 |.............. ,039,996 |.... .1,000,000 |. ...997,006 |..eeeenineennnn0 [ 36 |0 0 5.000 |...... 5.052 ...09/06/2023 ... |....09/12/2030 ...




¥'0L3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
64110L-AL-0 ..... NETFLIX INC SR UNSECURED .......evvivvivvnnniiniiinnnnnnsfons ven | s T L2BFE L 572,500 [. 100.7830 |..........0.0....503,913 |ooiivinnnnnnnnns 500,000 |.eeeevunnniennnns 519,136 |.......... 29,408 |.........(16,627) [..ccccevrrrnnnn0 [ooriiinniinnnnn0 e 5.875 |...... 2.398 ....09/10/2020 ...|....02/15/2025 ...
651229-BC-9 ... NEWELL RUBBERMAID INC SR UNSECURED . A1 [ 8B FE L ..500,000 |...99.7650 |... . 500,000 |.. 498,826 |..enneiin2,395 [0 0 0 6.375 |...... 6.375 ...09/09/2022 ...|....09/15/2027 ...
65336Y-AN-3 ..... NEXSTAR MEDIA INC SR UNSECURED A1 4B FE L .. 213,438 |...92.1570 |... 216,728 0 3,291 0 0 4.750 |...... 8.132 ....06/23/2023 ...|....11/01/2028 ...
674599-EF-8 ..... OCCIDENTAL PETROLEUM SR UNSECURED A1 [ 2.CFE Ll .. 705,250 |. 104.0150 |... e f04,638 o0 e (568) |0 [0 6.125 |...... 6.000 ....10/06/2022 ...|....01/01/2031 ...
693475-BM-6 ..... PNC FINANCIAL SERVICES SR UNSECURED .. 2 e [ TG FE L .. 492,265 |...97.7950 |... 492,688 |0 423 0 0 5.068 |...... 5.256 ....03/30/2023 ...|....01/24/2034 ...
716973-AC-6 ..... PFIZER INVESTMENT ENTER SR UNSECURED .... N2 e | LFFE L 1,997,600 |. 100.0170 |... . . ,997,780 |veeeeeeeeennnnn0 o180 |0 [0 e 4.450 |...... 4.477 ...05/16/2023 ...|....05/19/2028 ...
72650R-BM-3 ..... PLAINS ALL AMER PIPELINE SR UNSECURED .. A1 [ 2B FE L ...92.0640 |... .1,000,000 |.. 900,668 |....ovvnvvreennn0 feoeeennnn 12,168 |0 feiinnl0 3.550 |...... 5.530 ....02/10/2023 ...|....12/15/2029 ...
72650R-BN-1 ..... PLAINS ALL AMER PIPELINE SR UNSECURED .. N A |--2.BFE ... ...92.1100 |... . 500,000 |.. 448,594 |0 05,959 0 0 3.800 |...... 5.663 ....01/10/2023 ...|....09/15/2030 ...
737446-AR-5 ... POST HOLDINGS INC SR UNSECURED ...... 1 .4BFE .. ...89.8770 |. . 500,000 .440,383 |.. .4.500 |......6.489 ....01/25/2023 .. 09/15/2031
T76743-AN-6 ..... ROPER TECHNOLOGIES INC SR UNSECURED 1 .2.BFE .. ...89.4260 |. .1,000,000 .997,007 |.. .1.400 |......1.483 ....07/21/2021 .. 09/15/2027
778296-AB-9 ..... ROSS STORES INC SR UNSECURED ...... 1 L2.AFE .. ...99.2410 |. . .999,566 |.. ......4.600 |......4.630 ....04/02/2020 .. 04/15/2025 ...
780153-BS-0 ..... ROYAL CARIBBEAN CRUISE SECURED ... e [ SAAFE L .. 249,375 |. 106.2970 |... . . 289,623 |0 o266 0 [0 | 8.250 |...... 8.286 ... 11/02/2022 ...|....01/15/2029 ...
78410G-AD-6 ..... SBA COMMUNICATIONS CORP SR UNSECURED ..........cceever foun onn 2 e 3B FE L .. 462,955 |...95.9880 |... ... 500,000 |.. 469,513 |ooeveiiiiinnnnn0 oo 8,558 |0 0 3.875 |...... 6.045 ....03/27/2023 ...|....02/15/2027 ...
806851-AK-7 ... SCHLUMBERGER HLDGS CORP SR UNSECURED .........ceeveeer foun e e [ 2.AFE L 1,070,700 |...97.1080 |... .1,000,000 |.. 049,132 |oeeeeeiieeeeed0 [ (11123) [0 o0 s 3.900 |...... 2.636 ....01/12/2022 ...|....05/17/2028 ...
81211K-AY-6 ..... SEALED AIR CORP SR UNSECURED A1 [ 3B FE L .. 452,500 |...94.2580 |... . 500,000 |.. ... 460,160 |oeveeniiiiennn0 oo 7,660 il 0 4.000 |...... 6.327 ....02/14/2023 ...|....12/01/2027 ...
817565-CE-2 ..... SERVICE CORP INTL SR UNSECURED ... 1 e [ 8.CFE Lt .. 474,685 |...98.4860 |... . 500,000 |.. 77875 0 [ 2,690 |0 [0 5125 |...... 6.118 ....08/20/2023 ...|....06/01/2029 ...
82067N-BG-2 ..... SIRIUS XM RADIO INC SR UNSECURED .........ccevvunvrenns foun oun A1 [ 3.CFE L .. 263,438 |...89.5260 |... ..250,000 |.. 223,816 |oeeee 19,119 [ (1,839) |0 [0 4125 |...... 3.267 ....12/14/2020 ...}|....07/01/2030 ...
85207U-AK-1 ..... SPRINT CORP SR UNSECURED A 2B FE L .. 533,750 |. 104.4390 |... 522,197 |.... . 500,000 |.. 511,023 0 e (5,502) |0 [0 7.625 |...... 6.332 ...05/20/2019 ...|....03/01/2026 ...
852234-AP-8 ..... SQUARE INC SR UNSECURED ... N R R T S R .. 195,625 |...88.8020 |... 222,004 |.... .250, 196,814 [...oovvveneennnd0 oo 1,189 [0 0 s 3.500 |...... 7.259 ....10/10/2023 ...|....06/01/2031 ...
871620-AF-7 ..... SYNNEX CORP SR UNSECURED 1 .2.CFE .. ,246,578 |...90.7750 |. .. 1,134,687 |. 1,250,000 1,247,776 |.. .1.750 |......1.820 ....07/14/2022 .. 08/09/2026
87264A-BB-0 ..... T MOBILE USA INC 1ST LIEN 1 .2.BFE .. ...97.9310 |. .. 1,958,630 |. 2,000,000 .1,999,803 |.. .3.500 |...... 3.505 ....06/21/2021 .. 04/15/2025
87901J-AH-8 ..... TEGNA INC SR UNSECURED ..... 1 L3.AFE .. ...91.7500 |. ..688,125 |. 750,000 .688,125 |.. .5.000 |......5.860 ....02/22/2023 .. 09/15/2029
89236T-JT-3 . TOYOTA MOTOR CREDIT CORP SR UNSECURED ...........ccewnfoun .nn .| 1.EFE .. ...96.5080 |. ..1,930,168 |. .2,000,000 .1,999,060 |.. .1.450 |......1.4% ....01/10/2022 .. 01/13/2025 ...
89236T-KT-1 ..... TOYOTA MOTOR CREDIT CORP SR UNSECURED ........cceeeenrfoun e .. 1.EFE .. ...99.8490 |. ..998,486 |. .1,000,000 .999,489 |.. i 4450 ... 4471 ...05/15/2023 .. 05/18/2026 ...
893647-BE-6 ..... TRANSDIGM INC SECURED |- 4AFE L ...99.8810 |... ... 500,000 |.. 2. 499,406 |..eeeniennnn(856) [ (298) |0 [0 6.250 |...... 6.174 ...05/08/2023 ...|....03/15/2026 ...
893647-BT-3 ..... TRANSDIGM INC 1ST LIEN |- 4AFE L. . 104.99%0 |... . 750,000 |.. 048,211 |0 e (B9) |0 [0 71425 |...... 7.208 ....11/16/2023 ...|....12/01/2031 ...
89788M-AM-4 ..... TRUIST FINANCIAL CORP SR UNSECURED . |- 1.GFE L s ...96.8240 |... . 500,000 |.. 887,505 |0 e 725 0 [0 5122 |...... 5.447 ....03/20/2023 ...|....01/26/2034 ...
90932L-AG-2 ..... UNITED AIRLINES INC SECURED |- 3.BFE ..|... 1,261,875 |...97.5320 |... .1,250,000 |.. ,213,09 |.......... 52,310 [..oeeennn. (3,432) |oeeeiiiiieinnl0 o0 e 4.375 |...... 4.092 ....06/21/2022 ...|....04/15/2026 ...
911365-BF-0 ..... UNITED RENTALS INC SR UNSECURED .. |- SAFE L. . 100.3230 |... ... 500,000 |.. 498,388 |........... 4,271 |oieeenn 426 [0 [0 e 5.500 |...... 5.607 ...05/03/2018 ...|....05/15/2027 ...
92840V-AP-7 ..... VISTRA OPERATIONS CO LLC SR UNSECURED ... .. 3.BFE ..|... . 103.8820 |... 519,411 |.... ... 500,000 |.. 1.509,956 |.eeeeiiiieeeennn0 [ (4) |0 [0 7.750 |...... 7.244 ....12/11/2023 ...|....10/15/2031 ...
931142-FB-4 . WAL-MART STORES SR UNSECURED ........ .1.CFE .. ...99.0810 |. ..990,814 |. .1,000,000 .998,349 |.. .3.900 [......3.941 ...04/12/2023 .. 04/15/2028 ...
931427-AT-5 ..... [WALGREENS BOOT ALLIANCE SR UNSECURED . .2.CFE .. ...72.5900 |. ..362,951 | . 500,000 .329,520 |.. .4.100 |......6.937 ....12/12/2023 .. 04/15/2050
94106L-BQ-1 ..... [WASTE MANAGEMENT INC SR UNSECURED .. .1.GFE .. ...88.99%0 |. .. 444,978 |. . 500,000 436,549 |.. .2.000 |......4.679 ....00/21/2022 .. 06/01/2029
950810-AP-9 ..... [WESCO DISTRIBUTION INC SR UNSECURED .3.BFE .. . 102.7590 |. ..513,7% |. . 500,000 513,79 |.. .7.250 |......3.344 ....11/30/2021 .. 06/15/2028
962178-AN-9 ..... [WEYERHAEUSER REAL ESTATE SR UNSECURED .3.BFE .. . 100.0280 |. ..350,008 |. ..350,000 .350,086 |.. ... (282) |. e ......5.806 ....06/17/2015 .. 06/15/2024 ...
969457-BII-9 ..... WILLIAMS CO INC SR UNSECURED ......eeeureeeemnnnareaes foun oe |--2.BFE ... ...99.4670 |... 497,334 |.... . 500,000 |.. ... 500,116 e (B78) [0 0 [ 4.550 |...... 4.471 ...09/13/2016 ...|....06/24/2024 ...
98310W-AS-7 ..... WYNDHAM WORLDIWIDE SECURED . |- 3.CFE ..|... . 101.1430 |... 505,712 |.... ... 500,000 |.. ....485,436 ... (1,203) |.......... 52,854 |.................0 [...... 6.625 |...... 4.065 ....01/11/2022 ...|....07/31/2026 ...
98978V-AV-5 ..... Z0ETIS INC SR UNSECURED ... |--2.BFE ... . 107.2180 |... ..1,072,183 |.... .1,000,000 |.. 998,476 e o128 0 0 5.600 |...... 5.621 ....11/08/2022 ...|....11/16/2032 ...
78016E-YM-3 ..... ROYAL BANK OF CANADA SR UNSECURED .. Ao .- LEFE ... ...96.3700 |... .2,000,000 |.. 202,000,000 [...noeiiiinnnnnn v o0 0 1.600 |...... 1.600 ....01/12/2022 ...|....01/21/2025 ...
00774M-AG-0 ..... AERCAP |RELAND CAP SR UNSECURED D...... 1 |--2.BFE ... ...98.1820 |...ccevunneen. 245,455 |ooootti.250,000 |oieiiiniieeeeennn235,079 |0 e 7,619 |0 0 e 4.450 |...... 7.680 ...04/10/2019 ...|....10/01/2025 ...
06738E-CJ-2 ..... BARCLAYS PLC SR UNSECURED .... D...... 1 |- 2.AFE L . . 102.8120 |... reeeeeenen.. 1,000,000 |.............. 1,000,000 Joeieiiiniiiinnn0 o0 0 0 6.4% |...... 6.49% ....09/06/2023 ...|....09/13/2027 ...
096591-2T-0 ..... BNP PARIBAS SR NON PREFERRED .. 1.G FE ..|... .. 1,500,000 |...92.5330 |eeeuunnnnennn 1,387,990 |.... o 1,500,000 |...eeeeeenieeni0 o0 0 o0 e 2.591 |...... 2.591 ...01/12/2022 ...|....01/20/2028 ...
404280-DG-1 ..... HSBC HOLDINGS PLC SR UNSECURED ... | TG FE L .. 1,500,000 |...99.9620 |.............. 1,499,429 |.... 1,500,000 .eeneiiiiiinnn0 il 0 0 5.210 |...... 5.210 ....08/04/2022 ...|....08/11/2028 ...
459058-JN-4 ..... [ INT BK RECON & DEV SR UNSECURED .. 1.AFE .. ...88.2330 |. .. 3,529,324 |. .3,584,788 |.. ......0.750 |......3.630 ....05/09/2023 .. 11/24/2027 ...
459058-JIi-4 ... INT BK RECON & DEV SR UNSECURED ..........ceeviiiinnnnns 1.AFE ..|.. ...89.6690 |............. 1,793,381 |.... .2,000,000 |. L. 1,952,998 .0 10,370 0 o0 1.375 |...... 1.947 ...02/07/2022 ... |....04/20/2028 ...
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81180W-BF-7 ..... SEAGATE HDD CAYMAN SR UNSECURED .........cevvvvvvvunnnnifonn one D...... T L 3BFE | 250,000 |...80.3500 |..........eeeeee200,875 foeniiiiinnnnnn 250,000 |.................200,875 |............ 9,995 | [V (VI R (B RN 3125 |...... TR Vi (VN I E 3,602 |ouueiiiiiinnnns 7,813 |....12/03/2020 ... |....07/15/2029 ...
817250-AK-9 ..... SENSATA TECHNOLOGIES BV SR UNSECURED .... D...... 1 oo |- 3.BFE ..|... ...93.0030 |... ... 500,000 |.. 0 e 6,196 |0 o0 e 4.000 |...... 5.924 A0 ..coes e 4,222 |... .20,000 |....01/31/2023 ...|....04/15/2029 ...
P29595-AD-0 ..... COMISION FEDERAL DE ELEC SR UNSECURED ... D...... 1 voo |- 2.BFE ... ...83.0750 |... 1,500,000 |eeveniiennnn 1,248,457 [0 | 27,204 [0 0 3.348 |...... 6.312 [FA ...... .... 19,809 |[... ...06/24/2022 ... |....02/09/2031 ...
P93077-AC-2 ..... TRANSPRTDRA DE GAS INTL SR UNSECURED . D...... 2 |- 2.CFE ..|... ...97.7320 |... .1,040,000 |.. 971,983 |0 e 1,663 0 [0 5.550 |...... TAT2|IN ...... e 9,620 |... ....11/03/2023 ...|....11/01/2028 ...
ZP3319-34-7 ..... CODELCO INC SR UNSECURED D...... 1T e ...89.2100 |... .1,000,000 |.. ... 884,667 |.ooooiininnnn0 o 6,287 iiinnnnl0 0 3.150 |...... 5.415|JJ ....... ... 14,613 |... ...08/08/2023 ...|....01/14/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 03,743,108 | XXX 92,295,862 96,001,000 93,334,556 572,889 123,802 313,202 0 XXX XXX XXX 1,026,985 2,845,956 XXX XXX

06540L-BF-3 ..... BANK SERIES 21-BN37 ...eeeeeeeeiieeeennieeeeeennneeeeee oo vee [ v | evveeens [ TA e 1,029,915 |...84.0290 |......oeunnnnenns 840,291 |oeeveeeens 1,000,000 [...eoeeeennnnn 1,023,894 |..oeeeeennennnn (V) (2,892) |ovvueeeeeeennn (VI 0 e 2.618 |...... 2.280 [MON ... [oeeermnnaeeennns 2,182 | 26,180 |....11/12/2021 ...|....11/15/2064 ...
CSAIL COMMERCIAL MORTGAGE TRUS SERIES 20-C19 CLASS

12507N-AS-2 ..... L PSP UPPPPPRRRUPPPPT RN 4 i | TA e 1,025,469 |...84.4930 |........eennenenn 844,926 |......oenen..t 1,000,000 [...eoeeeennnnn 1,018,945 |..covnneines (V1 (3,008) [-eeeeeennnaaees (VI O 0 |oueeen 2.561 |...... 2.222 |MON ..o [ernneeeemnnnnns 2,13 | 25,608 |....10/18/2021 ...|....03/15/2053 ...
MORGAN STANLEY CAPITAL | TRUST SERIES 21-L7 CLASS

61772T-BH-6 ..... L PP U PPTTTTUPPPPRTTUTTPPY FTRPPPE IFPTTTUR) PPPTRRRUUUR N 1A e 1,029,989 |...83.9100 |....ccveunnnens 839,104 |..oveunnneeens 1,000,000 |....oeeeennnn 1,023,646 |..oovvvnnneeenns (V] R (2,900) |-evnuneeeeennnnn (U [ 2.574 |...... 2.236 [MON ... [eeeeenniniaenns 2,145 | 25,740 |....09/30/2021 ...|....10/15/2054 ...

1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 3,085,373 | XXX 2,524,321 3,000,000 3,066,485 0 (8,800) 0 o[ XXX XXX XXX 6,461 77,528 XXX XXX
00140N-AQ-3 ..... AIMCO SERIES 20-11A CLASS BR .....cevvvenvvvvinnnnnnnnns foon ven oo | s L ACFE e 1,000,000 |...99.3710 |[....ccvvunnnnnnnn 993,712 [.oeiiiiinnnnns 1,000,000 [..eeveeeennnnn 1,000,000 |.eveennirrennnnns (O R | R PN | I AR | B RN 7.265 |...... S5.776 |JAJO oo |eveenniiiinne 15,337 |oveeniiiinnns 66,159 [....10/14/2021 ...|....10/17/2034 ...
00900C-AL-8 ..... AIMCO SERIES 17-AA CLASS AR ..eveveeeieeeernnieeeeeenn oo e e | s L AFE e 1,461,000 |...99.7970 |....oeeeeennn 1,496,955 |.oeveennnnnens 1,500,000 |....oeeeennnnn 1,459,190 |[.eeeeennnnnnnn 0 fooeeeeeenn (1,938) |0 [0 e 6.728 |...... SR VA [N R IO 20,464 |............... 91,590 |....12/12/2022 ...|....04/20/2034 ...

AMERICAN EXPRESS CREDIT ACCOUN SERIES 23-3 CLASS A
02582J-KD-1 ..o [ eerernniiiiiiiiceccnrecrei [ e e | L AFE e 1,999,911 |. 101.5880 |.......eeenn.. 2,031,762 |oueeeeennnnn 2,000,000 |eeveunnaannnn 1,999,909 [.eoeeeeennnnnnn 0 [ (D o0 0 e 5.230 |...... 5.289 ...09/12/2023 ...|....09/15/2028 ...
03765Y-AU-8 ..... APIDOS CLO SERIES 2015 23A CLASS AR 144A .. I L .. 1.AFE ..|... .. 996,000 |...99.990 |... s .1,000,000 |.. O [ (1,484) |0 0 6.876 |...... 5.848 ....10/17/2023 ...|....04/15/2033 ...
03769C-AE-8 ..... AP1DOS CLO SERIES 21-38A CLASS B R I .. 1.CFE ..|... 2,000,000 |...99.6800 |... . O [0 0 [0 e 7.324 |...... 5.829 ....11/02/2021 ...|....01/21/2034 ...
09630Q-AN-1 ... BLUEMOUNTAIN CLO LTD SERIES 20-30A CLASS BR ........[... ... [ I .. 1.B FE ..|... .. 1,500,000 |...99.0540 |... 1,485,804 |.... LU RN | N | RN | B SN 7.2 |...... 5.686 ...02/03/2022 ...|....04/15/2035 ...
125488-AA-4 ... CIFC FUNDING LTD SERIES 23-2A CLASS A ....evveeeennnns N .. 1.AFE ..|... .. 2,000,000 |...99.9190 |... 1,998,370 |.... ....2,000,000 JLU N N | [ APPSRt | B ISP | ) AU 7.162 |...... 5.645 ....11/17/2023 ...|....01/21/2037 ...
12548\1-BF-1 ... CIFC FUNDING LTD SERIES 15-1A CLASS ARR ... .. 1.AFE ..|... . 100.0010 |... ....2,779,618 O e (4,293) |0 o0 6.784 |...... 6.133 ....10/17/2023 ...|....01/22/2031 ...
12560E-AQ-9 ..... CIFC FUNDING LTD SERIES 20-3A CLASS BR ... . e |4 e | 1O FE Ll ...99.6320 |... . .. ....1,000,000 O 0 0 [0 e 7.328 |...... 5.831 ...11/01/2021 ...|....10/20/2034 ...
12598Y-AA-6 ..... CIFC FUNDING LTD SERIES 23-3A CLASS A .....ceeevevnnen LA Z . 100.0000 1,000,000 [..eeveevennnnn 1,000,000 (O R | R PN | I AR | B RN 7.016 |...... 6.984 ...12/20/2023 ...|....01/20/2037 ...
CARLYLE GLOBAL MARKET STRATEGI SERIES 14-1A CLASS
14310M-AW-7 ... AR2 e [ e AFE ). ...99.9980 |... ....951,763 |.. 947,081 LU R (I (411N N | RPN | B AN 6.634 |...... 6.079 ....10/17/2023 ...|....04/17/2031 ...
26243D-A0-6 . DRYDEN SENIOR LOAN FUND SERIES 22-112A CLASS BR . .CFE . . 100.0250 |. .3,000,000 .3,000,000 |.. .0 .7.980 |......6.526 ....11/10/2023 .. 11/15/2036
26246B-AL-8 ..... [DRYDEN SENIOR LOAN FUND SERIES 20-85A CLASS AR ... AFE .. ...99.99%0 |. .1,500,000 . 1,458,684 |.. .0 .6.806 |......6.127 ... 12/12/2022 .. 10/15/2035 ...
26246B-AN-4 ..... [DRYDEN SENIOR LOAN FUND SERIES 20-85A CLASS B . .CFE .. ...98.7170 |. .1,000,000 .1,000,000 |.. .0 7.2 |......5.772 ...09/20/2021 .. 10/15/2035 ...
GM FINANCIAL SECURITIZED TERM SERIES 22-4 CLASS A3
362650-AD-8 ..... [.ieririiiiiiii e [ e e 4 e L AFE e 1,999,672 |...99.6500 |........een... 1,992,990 |eeveennnnenns 2,000,000 |eeveunnannns 1,999,824 |...ooeevennennnn 0 fooeeieeeeeenn 126 o0 [0 e 4.820 |...... 4.876 ...10/04/2022 ...|....08/16/2027 ...
38138T-AC-5 ..... A - TAFE L. .. 590,250 |...99.9600 |... 599,759 |.... ... 600,000 |.. 587,794 |cooeeeeeenieenn 0 e (2,456) [0 o0 6.778 |...... 5.951 | JAJO ... ...01/20/2023 ...|....07/20/2034 ...
39862E-AB-0 ..... GRIPPEN PARK CLO LTD SERIES 17-1A CLASS B [P .. 1.B FE ..|... 1,000,500 |...99.9990 |... 999,986 |.... 1,000,242 |.ooovveneeeennn0 [ (288) |0 [0 7.327 |...... 6.913 | JAL ... ...12/07/2023 ...|....01/20/2030 ...
HONDA AUTO RECEIVABLES OWNER T SERIES 23-3 CLASS
438150-AC-1 ..... .. 1.AFE ..|... ...1,999,588 |. 101.2530 |... 2,025,050 |.... . 1,999,616 JLU N < I N | N RPN | ) AN 5.410 |...... 5.482 | MON ....08/15/2023 ...|....02/18/2028 ...
47048J-AZ-6 ..... JAMESTOWN CLO LTD SERIES 16-9A CLASS A2RR .. 1.CFE .. 1,500,000 |...99.9930 |. .1,500,000 .1,500,000 |.. .0 .7.490 |......6.053 | JAD ... ...08/12/2021 .. 07/25/2034 ...
47048X-AS-1 ..... JAMESTOWN CLO LTD SERIES 19-14A CLASS BR . .. 1.F FE .. ...99.0660 |. . 500,000 500,000 |.. .0 .7.978 |......6.484 | JALO ... ....00/24/2021 .. 10/20/2034 ...
47048X-AU-6 ..... JAMESTOWN CLO LTD SERIES 19-14A CLASS CR . .. 2.CFE .. . 100.0180 |. . 500,000 500,000 |.. .0 ......9.478 |......8.014 [JAJO .... ....00/24/2021 .. 10/20/2034 ...
48253H-A0-8 ..... KKR FINANCIAL CLO LTD SERIES 26 CLASS BR ... 1.CFE ..|... ...99.6930 |... ....1,000,000 I RN | AU | RPN | ) AN 7.3%6 |...... 5.878 | JAJO .... ....07/21/2021 ...|....10/15/2034 ...
55820R-AL-6 ..... MADISON PARK FUNDING LTD SERIES 17-25A CLASS AR ..|[... ... |- 1.CFE ..|... ...99.8230 |... ....2,000,000 O 0 0 [0 e 7.290 |...... 6.059 | JAO ... ....08/25/2021 ...|....04/25/2029 ...
55951P-BA-4 ... MAGNETITE CLO LTD SERIES 12-7A CLASS ATR2 .......... [we. ... .. 1.AFE ..|... . ...99.7550 |... 2,002,565 |.... ... 1,003,252 O e 1,029 |0 [0 e 6.456 |...... 6.757 | JAJO ... ...05/16/2023 ...|....01/15/2028 ...
55952A-AA-T ..... MAGNETITE CLO LTD SERIES 23-37A CLASS A ... 1AFE ... .. 1,001,900 |...99.8210 |... ....1,001,060 0 [ (840) |0 o0 e 7.066 |...... 6.060 | JAJO ... ....11/29/2023 ...|....10/20/2036 ...
55953U-AC-8 ..... MAGNETITE CLO LTD SERIES 21-30A CLASS B .. U (U A IO S =R .. 1,500,000 |...99.5530 |... . . .. .... 1,500,000 O o0 o0 [0 e 7.240 |...... 5.785 | JALO ... ....10/01/2021 ...|....10/25/2034 ...
56844A-AE-9 ..... MARINER CLO LLC SERIES 19-1A CLASS C ....eveevvvvneneefore vunfvnnnnns 4 s L AFFE 1,000,000 . 100.0200 |.............. 1,000,201 |..oovvvnnnnnns 1,000,000 |.....oceennnn 1,000,000 |..eeuneeeennnns 0 fooeeiieerened0 o0 0 s 8.452 |...... 7.072 | AL ... ...03/29/2019 ... |....04/30/2032 ...
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67080P-AE-6 ..... NYACK PARK CLO LTD SERIES 21-1A CLASS B1 .....cocvuuifoes e oeeein | e L ACFE e 1,000,000 |...99.1870 |.......euvvnnnnnn 991,867 |.eevvennnenns 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (0 [V 0 foorriiiiiinns 0 |...on 7.278 |...... 5.785 [JAJD ... [oeeviiiiinnnns 14,758 [oooviiiinnnnnns 66,636 |....09/02/2021 ...|....10/20/2034 ...
OAK HILL CREDIT PARTNERS CLO SERIES 20-7A CLASS AR
B7098H-AN=-1 Looow [ oo [ 4 s LLAFE e 2,000,000 |...99.7490 |.............. 1,994,988 |.............. 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (0 [V 0 foorriiiiiinns 0 |..... 6.697 |...... 5.128 [JAJD ... [ooeeiiiiinnnns 27,531 |l 122,351 |....01/31/2022 ... |....02/24/2037 ...
OCTAGON INVESTNENT PARTNERS 31 SERIES 17-1A CLASS
67575X-AN-1 ..... L RN (S I N L TAFE e 1,599,587 1...99.9370 |.............. 1,612,287 [oeeeeeennnn 1,613,300 [.oovevvnnnnnns 1,697,822 [oovvvevivinnnnn0 e (1,766) [0 o0 [0l 62727 ). 6.719 | JAJO .... . 53,060 |....05/18/2023 ...|....07/20/2030 ...
696924-AG-4 ..... PALMER SQUARE CLO LTD SERIES 23-4A CLASS D .. .. 2.CFE .. 1,005,200 |. 100.2490 |... .. 1,002,485 |... .8.351 | JALO ... ....12/21/2023 ...|....10/20/2033 ...
69701R-AY-3 ..... PALMER SQUARE CLO LTD SERIES 20-3A CLASS A1R2 . .. 1.AFE .. 2,000,000 |. 100.0000 |... ..2,000,000 |... .7.091 | FMAN .... ....12/14/2023 ...|....11/15/2036 ...
T7341G-AN-0 ..... ROCKFORD TOWER CLO LTD SERIES 19-2A CLASS CR ...... .. 1.F FE .. 1,000,000 |...99.3660 |... ..993,656 |... .5.722 | FUAN .... ...07/23/2021 ...|....08/20/2032 ...
83012D-A0-6 ..... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS A1R . |. .. 1.AFE .. 1,000,000 |...99.9820 |... ..999,824 |... .7.268 | JALO ... ....12/08/2023 ...|....01/20/2037 ...
83012D-AU-7 ..... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS BR ...[. .. 1.CFE .. 1,000,000 |...99.9820 |... ..999,817 |... .8.032 | JAJO ... ....12/08/2023 ...|....01/20/2037 ...
83012D-AU-3 ..... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS CR . .. 1.F FE .. 1,000,000 |...99.9810 |... ..999,813 |... .8.399 | JAUO ... ....12/08/2023 ...|....01/20/2037 ...
87248I-AL-2 ..... TICP CLO LTD SERIES 17-8A CLASS A1R . .. 1.LAFE .. 1,000,000 |...99.9980 |... ..999,981 |... .5.428 | JAJO ... ...10/29/2021 ...|....10/20/2034 ...
87250R-AB-0 ..... TICP CLO LTD SERIES 20-15A CLASS B ... .. 1.CFE .. .2,692,500 |...99.0380 |... ..2,971,126 |... ......6.612 | JAJO .... ....04/06/2020 ...|....04/20/2033 ...
...99.5480 |...coiiiiiiinns 248,869 |.................250,000 f.................248,568 |.........ccceeen0 [ B8 |0 [0 7258 7.052 | AL ... ...02/16/2023 ... |....10/20/2028 ...
Loan-Backed and Structured Securities 54,281,484 [ XXX 54,639,037 54,709,967 54,489,371 0 (6,192) 0 0 XXX XXX XXX 607,554 2,073,987 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 151,109,965 | XXX 149,459,220 153,710,967 150,890,412 572,889 108,810 313,202 0 [ XXX XXX XXX 1,641,000 4,997,471 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 234,887,743 | XXX 230,529,827 235,289,000 232,003,254 1,081,766 (176,784) 358,326 0 XXX XXX XXX 2,472,580 6,632,529 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 11,698,390 | XXX 10,694, 157 12,297,317 11,682,114 0 1,940 261,459 0 XXX XXX XXX 27,386 301,595 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 3,085,373 | XXX 2,524,321 3,000,000 3,066,485 0 (8,800) 0 0 [ XXX XXX XXX 6,461 77,528 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 54,281,484 | XXX 54,639,037 54,709,967 54,489,371 0 (6,192) 0 o[ XXX XXX XXX 607,554 2,073,987 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 303,952,990 [ XXX 298,387,342 305,296, 284 301,241,224 1,081,766 (189,836) 619,785 0 XXX XXX XXX 3,113,981 9,085,639 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALLS . 98,956,103 1B ..$............. 17,520,856 1C..$.... 32,451,860 1D .$........... 11,176,766 1E..$............ 17,707,274 1F .$ ........... 13,185,159 1G.$............ 11,388,613
1B 2A..$ .. 12,657,854 2B ..$............ 27,098,570 2C..$ ... 17,335,989
1C 3A..$... 11,388,206 3B ..$............ 14,693,129 3C..$ ... 8,518,399
1D 4A..S. .5,440,552 4B ..$. 1,150,913 4C..$.
1E 5A...$ ... 5B .. 5C..$....
1F 6..... $
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE

E11, E12
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CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912810-TN-8 ......... US TREASURY NOTE/BOND  3.625% 02/15/53 ... +|....05/01/2023 ... | Var ious ... 3,391,406 |.. ... 3,500,000 |.. .. 26,036
912810-TR-9 ......... US TREASURY NOTE/BOND  3.625% 05/15/53 .... . |--..08/08/2023 ...|Evercore Group LLC .. . .. 901,250 |.. ....1,000,000 |.. ... 8,471
912820-6X-3 ......... US TREASURY NOTE/BOND  3.875% 04/30/25 ...veuesuesursersussinsinseeniesinsinsiesissessinsinsissensnnsnnsnnsnnsnnne | concanesncanenss ...05/15/2023 ... | Strategas Securities, LLC ....eieiesusesrsrsrsrserssisirsinsenssesseseesseseesseseeseesieseeseeseeseessesnesns |ooressensensensensesnensenenenies |oorensensensensensenns 2,992,500 |veveiiiiiiiiiniiins 3,000,000 [oeviiiiiiiiiiiiiiiiiiins 5,054
0109999999. Subtotal - Bonds - U.S. Governments 7,285,156 7,500,000 39,561
105756-BV-1 .........|BRAZIL REPUBLIC OF SR UNSECURED  4.250% 01/07/25 .o ....09/29/2023 ... | JEFFRIES ... .981,000 . 1,000,000 10,153
195325-DL-6 .........|COLOMBIA REPUBLIC OF SR UNSECURED  3.875% 04/25/2 D ....09/13/2023 ... |Citigroup Global Markets Inc . 457,550 .500,000 ..7,53
195325-DR-3 .| COLOMBIA REPUBLIC OF SR UNSECURED  3.000% 01/30/30 D ....09/20/2023 ... | SANTANDER US CAPITAL MRKTS LLC . . 1,181,250 . 1,500,000 . 6,500
698299-BK-9 ......... PANAMA REPUBLIC OF SR UNSECURED  3.160% 01/23/30 D) ....06/21/2023 ... |HSBC SEC INC ...eoveeenenne . 1,766,000 . 2,000,000 26,333
M75242-BJ-1 .........[OMAN GOV INTL BOND SR UNSECURED  5.625% 01/17/28 . p ....05/16/2023 ... |HSBC Securities - 94787 . . 1,008,250 . 1,000,000 18,910
P3579E-BV-8 .........[DOMINICAN REPUBLIC SR UNSECURED  5.950% 01/25/27 ) ....02/14/2023 ... | JEFFRIES ......... 795,600 .800,000 2,11
P5178R-AD-0 ......... HONDURAS GOVERNMENT SR UNSECURED  5.625% 06/24/30 . | ....07/19/2023 ... |HSBC SEC INC ... .833,500 . 1,000,000 4,219
7L3654-43-7 .........[KINGDOM OF MOROCCO SR UNSECURED  5.950% 03/08/28 D ....07/07/2023 ... | BOFA SECURITIES INC-Euro 90217 . .995,900 . 1,000,000 20,329
2M2329-81-5 ......... |HUNGARY SR UNSECURED  6.125% 05/22/28 .. D ....02/15/2023 ... | MORGAN STANLEY-98366 ..... . 1,537,500 . 1,500,000 . 9,188
212641-67-2 . .| ROMANIA SR UNSECURED  6.625% 02/17/28 .. D ....02/15/2023 ... | MORGAN STANLEY-98366 .. . 1,085,000 . 1,000,000 ..5,521
2M3514-02-7 ......... [ SAUDI INTERNATIONAL BOND SR UNSECURED  4.750% 01/18/28 . . [D.... ...10/26/2023 ... |HSBC Securities - 94787 .... 970,000 [.. 1,000,000 |.. 13,458
0309999999. Subtotal - Bonds - All Other Governments 11,559,550 12,300,000 124,923
13063C-28-6 .........|CALIFORNIA ST REF  5.000% 09/01/34 ... ...11/07/2023 ... | JEFFRIES 2,059,000 |.. 2,000,000 [.. 18,889
13063D-4H-8 .........|CALIFORNIA STATE  5.000% 10/01/25 . 04/06/2023 ... |BANC AMERICA . .3,188,670 . 3,000,000
13063D-DN-5 .........|CALIFORNIA STATE REF  5.000% 08/01/30 11/02/2023 ... | WARBURG DILLON READ . . 3,135,810 .3,000,000
20772K-AY-5 ......... CONNECTICUT ST SER A 5.000% 04/15/31 ceen |- 1071272023 .. | JPU-CHASE 2,117,840 |.. 2,000,000 [..
452153-FM-6 .........[ ILLINOIS ST SER B 4.500% 05/01/48 .. |-...04720/2023 ... | Wachovia 1,985,140 |.. 2,000,000 |..
57582R-4D-5 ......... | MASSACHUSETTS STATE OF SER D 5.000% 10/01/51 +|--.-11708/2023 ... | WARBURG DILLON READ . . .. veen 1,562,925 |.. 1,500,000 |..
70914P-H5-4 ......... PENNSYLVANIA ST REF-2ND SER  5.000% 01/15/28 101071172023 .. | JEFFRIES .ttt sttt stttk rsrrsnrneree |oerennenresnenrennesnesnennennennes |onrenrenneneenreneenes 1,566,690 [eveiviiiiiiiiiiins 1,500,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 15,616,075 15,000,000
349461-DU-4 ......... [ FORT WORTH TX INDEP SCH DIST  5.000% 02/15/35 v..voveoveessesseesnsssmssnsssssnssnssnesnmssnssnssnssnsssnesne |esesssensessennes ...02/03/2023 ... [PIPER, JAFFRAY & HOPWOOD ... ..ttietetsetsensetseisit st s st st sttt sttt st st sb st sie st siesntsnesnesnnnnns |oonennensensensensensensennensenes |oorensensessensensennas 1,365,083 |.veveiiiiiiiiiiienien 1,125,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,365,053 1,125,000
167562-RT-6 ......... CHICAGO ILLINOIS MIDWAY ARPT AMT-SENIOR LIEN-REF-SER A 5.000% 01/01/29 ... .|--..10/25/2023 .. | JEFFRIES ... 2,037,980 |.. 2,000,000 [..
249182-U-6 ......... DENVER CITY & ONTY CO ARPT REV AMT-REF-SUBORDINATE-SER B 5.000% 11/15/26 .. +|----11709/2023 ... | RAMIREZ .. ... 1,535,805 |.. 1,500,000 |..
3140MG-HP-9 ......... FED NATL MTGE ASSN POOL NO FN BV2937  2.000% 03/01/52 .. . |-..08/21/2023 ... |Baird (Robert W) .. v 1,413,897 |.. 1,806,536 |..
31400L-MX-1 ... FED NATL MTGE ASSN POOL NO FN CB1273  2.000% 08/01/51 .. +|---.01/18/2023 ...|Baird (Robert ) .. ... 1,468,796 |.. 1,713,819 |..
54650L-DB7 ......... LOUISVILLE & JEFFERSON CNTY KY VAR REF NORTON HEALTHCARE INC ~ 5.000% 10/01/47 .. o|-+.-07/12/2023 ... | JPU-CHASE ....1,081,860 |.. 1,000,000 |..
575579-L4-7 ......... MASSACHUSETTS BAY TRANS AUTH REF-SUBORDINATE-SER A-1  4.000% 07/01/39 +|----04721/2023 .. | JPU-CHASE ... 3,052,290 |.. 3,000,000 [..
64613C-EH-7 ... NE JERSEY ST TRANSPRTN TRUST SER BB - AUTH FUND-TRANSPORTAT  5.250% 06/15/50 ... | 11717/2028 ... | Wachovia v 2,074,220 |.. 2,000,000 [..
650116-GN-0 ......... NEI YORK ST TRANSPRTN DEV CORP LAGUARDIA AIRPORT TERMINAL C D 6.000% 04/01/35 . ...10/26/2023 ... |Citigroup Global Markets Inc ... .... 1,023,940 |.. 1,000,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,688,788 14,020,355
025816-DL0 ......... AVERICAN EXPRESS SR UNSECURED  6.338% 10/30/26 ....euveueeuerneeeeeeeeaeeneeaeeaeeseeseeseeseeseesnssnesnnsenas | ervessensessennes [oen 1072472023 ... |ROY@l BANK AN TRUST +.vruveueeeeeeeeeeaeeseeseeseeaeeseeseeaseaseseeseesseseeasesseasesseaseasesseasessesseasessessess |oeessessessessessssnessesnnsnnanens |oeessessesseseessnnsenenns 500,000 [.rnereeerieriieieeiens 500,000
025820-KD-1 ......... AVERICAN EXPRESS CREDIT ACCOUN SERIES 23-3 CLASS A 5.230% 09/15/28 . ...09/12/2023 ... [Citigroup Global Markets Inc ... .. 1,999,911 | 2,000,000 [..
030760-AN-6 ......... AVERIPRISE FINANCIAL INC SR UNSECURED  5.700% 12/15/28 .| Citigroup Global Markets Inc ... 1,000,000 |..
03765Y-AU-8 ......... APIDOS CLO SERIES 2015 23A CLASS AR 144A  6.876% 04/15/33 .. .| DEUTSCHE BANK 1,000,000 |..
037833-CR-9 ......... [APPLE INC SR UNSECURED ~ 3.200% 05/11/27 ..ereeeeeenenns .| Citigroup Global Markets . 1,000,000
043436-AX-2 ......... | ASBURY AUTOMOTIVE GROUP SR UNSECURED  5.000% 02/15/32 .. .| BOFA SECWRITIES INC . .428,750 .500,000
125488-AA-4 .........|CIFC FUNDING LTD SERIES 23-2A CLASS A 7.162% 01/21/37 11/17/2023 ... | CHASE SECURITIES ..... . 2,000,000 . 2,000,000
12548\-BF-1 ......... CIFC FUNDING LTD SERIES 15-1A CLASS ARR  6.784% 01/22/31 . +|-+..10717/2023 ...|PIPER, JAFFRAY & HOPIODD ... ... 2,783,911 |.. 2,787,423 |..
12598Y-AA6 ......... CIFC FUNDING LTD SERIES 23-3A CLASS A 7.016% 01/20/37 wen |-+--12/20/2023 ... | CHASE SECURITIES .. ....1,000,000 |.. 1,000,000 |..
14310M-AU-7 ......... CARLYLE GLOBAL MARKET STRATEGI SERIES 14-1A CLASS A1R2  6.634% 04/17/31 ... oo |- 10717/2023 ... [MORGAN STANLEY ... 951,763 |..
143658-BJ-0 ......... CARNIVAL CORP 2\D LIEN  9.875% 08/01/27 +|----05/30/2023 ... |BOFA SECURITIES INC . . .. ....500,000 |..
185899-AN-1 ......... CLEVELAND-CLIFFS INC SR UNSECURED  6.750% 04/15/30 ... +|-+.-12/11/2023 ... | CHASE SECURITIES ... 491,250 |.. ....500,000 |..
20030N-ED-9 ......... COMCAST CORP SR UNSECURED ~ 4.550% 01/15/29 +|--.-05/01/2023 ... | MORGAN STANLEY ... ....997,840 |.. ,000,000 |..
205768-AT-1 ......... COMSTOCK RESOURCES INC SR UNSECURED  5.875% 01/15/30 . +|--..10731/2023 .. | JEFFRIES ... 427,500 |.. 500,000 |..
26243D-AC-6 ......... DRYDEN SENIOR LOAN FUND SERIES 22-112A CLASS BR ~ 7.980% 11/15/36 .. ...11/10/2023 ... | CHASE SECLRITIES .. ....3,000,000 |.. 3,000,000 [..
27034R-AC-7 ......... |EARTHSTONE ENERGY HOL SR UNSECURED  9.875% 07/15/31 11/27/2023 ... |MORGAN STANLEY ... .816,563 .750,000
345370-DA-5 .........[FORD MOTOR CO SR UNSECURED  3.250% 02/12/32 .. 05/11/2023 ... |BOFA SECURITIES INC . . 384,375 .500,000
35908M-AE-0 .........[FRONTIER COMMUNICATIONS 1ST LIEN ~ 8.625% 03/15/31 . 11/28/2023 ... | BARCLAY INVESTMENTS . . 493,750 .500,000
366651-AG-2 ......... GARTNER INC SR UNSECURED  3.625% 06/15/29 .+ |--..08/02/2023 ... | GOLDMAN SACHS & CO ....435,870 |.. ...500,000 [..
378272-BP-2 ......... GLENCORE FUNDING LLC SR UNSECURED  6.375% 10/06/30 +|-...09/27/2023 ... | MITSUBISHI ....994,500 |.. ,000,000 |..
38138T-AC5 ......... GOLDENTREE LOAN MANAGEMENT US SERIES 21-10A CLASS A 6.778% 07/20/34 .. ...01/20/2023 ... |Baird (Robert Il) .. ... 590,250 [..
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39862E-AB-0 ......... GRIPPEN PARK CLO LTD SERIES 17-1A CLASS B 7.327% 01/20/30 .|-...12/07/2023 ... [PIPER, JAFFRAY & HOPWOOD ... .... 1,000,500 |.. .... 1,000,000 |..
438150-AC-1 ......... HONDA AUTO RECEIVABLES OWNER T SERIES 23-3 CLASS A3 5.410% 02/18/28 . |--..08/15/2023 ... BANC AMERICA .... 1,999,588 |.. .... 2,000,000 |..
443201-AB-4 ......... HOWMET AEROSPACE INC SR UNSECURED  3.000% 01/15/29 .|-...11/16/2023 ... |CHASE SECURITIES .. ... 432,500 |.. ....500,000 |..
48250N-AC-9 ......... KFC HLD/P1ZZA HUT/TACO SR UNSECURED  4.750% 06/01/27 ... ...04/18/2023 ... [MarketAxess ... 491,875 |.. ....500,000 |..
501797-AW-4 ......... L BRANDS INC SR UNSECURED  6.625% 10/01/30 . 12/19/2028 .. ... 384,844 |..
55951P-BA-4 . .. |MAGNETITE CLO LTD SERIES 12-7A CLASS A1R2  6.456% 01/15/28 . 05/16/2023 ... | MORGAN STANLEY . ..1,992,224
55952A-AA-T7 . .. [MAGNETITE CLO LTD SERIES 23-37A CLASS A 7.066% 10/20/36 11/29/2023 ... [NOMURA SECURITIES . 1,001,900
626717-AM-4 . ..|MURPHY OIL CORP SR UNSECURED  5.875% 12/01/27 .... 10/04/2023 ... |Seaport Group ... . 309,765 .
629377-CH-3 ......... NRG ENERGY INC SR UNSECURED  5.250% 06/15/29 .|-...05/04/2023 ... [MarketAxess ....688,590 |.. ....750,000 |..
641062-BM-5 ......... NESTLE HOLDINGS INC SR UNSECURED ~ 5.000% 09/12/30 . veer|-...09/06/2023 ... [BARCLAY INVESTMENTS . ....996,970 |.. ,000,000 |..
65336Y-AN-3 ......... NEXSTAR MEDIA INC SR UNSECURED  4.750% 11/01/28 .... .. |....05/23/2023 ... [MarketAxess ...213,438 |..
67575X-AN-1 ......... OCTAGON INVESTMENT PARTNERS 31 SERIES 17-1A CLASS AR 6.727% 07/20/30 . . |--..05/18/2023 ... | DEUTSCHE BANK ,599,587 |..
693475-BM-6 ......... PNC FINANCIAL SERVICES SR UNSECURED  5.068% 01/24/34 .|....03/30/2023 ... | GOLDMAN SACHS & CO .. 492,265 |.. ..
696924-AG-4 ......... PALMER SQUARE CLO LTD SERIES 23-4A CLASS D  9.666% 10/20/33 ... .|----12/21/2023 ... |Royal Bank and Trust .. ,005,200 |.. .... 1,000,000 |..
69701R-AY-3 ......... PALMER SQUARE CLO LTD SERIES 20-3A CLASS A1R2  7.030% 11/15/36 . |-...12/14/2023 ... | CHASE SECURITIES ,000,000 |.. .... 2,000,000 |..
716973-AC-6 ......... PFIZER INVESTMENT ENTER SR UNSECURED  4.450% 05/19/28 .. ...05/16/2023 ... |BOFA SECURITIES INC .... ,997,600 |.. .... 2,000,000 |..
72650R-BM-3 . ..|PLAINS ALL AMER PIPELINE SR UNSECURED  3.550% 12/15/29 . 02/10/2023 ... |Stifel Nicolaus &Co. .888,500 . 1,000,000
72650R-BN-1 . ..| PLAINS ALL AMER PIPELINE SR UNSECURED  3.800% 09/15/30 01/10/2023 ... |MIZUHO SECURITIES USA . . 442,635 .500,000
737446-AR-5 . ..|POST HOLDINGS INC SR UNSECURED ~ 4.500% 09/15/31 ....... 01/25/2023 ... | DEUTSCHE BANK ... . 435,000 .500,000
78410G-AD-6 ......... SBA COMMUNICATIONS CORP SR UNSECURED  3.875% 02/15/27 .. . |--..08/27/2023 ... [MarketAxess .... 462,955 |.. ....500,000 |..
81211K-AY-6 ......... SEALED AIR CORP SR UNSECURED ~ 4.000% 12/01/27 .... .|-...02/14/2023 ... | GOLDMAN SACHS & CO .. .... 452,500 |.. ....500,000 |..
817565-CE-2 ......... SERVICE CORP INTL SR UNSECURED  5.125% 06/01/29 . . |--..08/20/2023 ... [MarketAxess ... 474,685 |.. ....500,000 |..
83012D-A0-6 ......... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS AR 7.206% 01/20/37 ... .|-...12/08/2023 ... |BANC AMERICA .... ,000,000 |.. ,000,000 |..
83012D-AU-7 ......... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS BR  7.956% 01/20/37 . |--..12/08/2023 ... |BANC AMERICA .... ,000,000 |.. ,000,000 |..
83012D-AU-3 ......... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS CR  8.316% 01/20/37 .. .|-...12/08/2023 ... |BANC AMERICA .... ,000,000 |.. ,000,000 |..
852234-AP-8 ......... SQUARE INC SR UNSECURED  3.500% 06/01/31 . |---.10/10/2023 ... [MORGAN STANLEY . 195,625 |.. 250,000 |..
87901J-AH-8 TEGNA INC SR UNSECURED  5.000% 09/15/29 ...02/22/2023 ... |Various ....715,000 |.. 750,000 ..
89236T-KT-1 . ..| TOYOTA MOTOR CREDIT CORP SR UNSECURED  4.450% 05/18/26 . 05/15/2023 ... [MORGAN STANLEY . . 999,420 . 1,000,000
893647-BE-6 . ..| TRANSDIGM INC SECURED  6.250% 03/15/26 . . [MarketAxess ..... .500,260 .500,000
893647-BT-3 . .| TRANSDIGM INC 1ST LIEN  7.125% 12/01/31 .. .| GOLDMAN SACHS & CO . 746,250 .750,000

89788M-AM-4 . ..| TRUIST FINANCIAL CORP SR UNSECURED  5.122% 01/26/34
92840V-AP-7 . ..| VISTRA OPERATIONS CO LLC SR UNSECURED  7.750% 10/15/31 .
931142-FB-4 ......... WAL-MART STORES SR UNSECURED  3.900% 04/15/28

931427-AT-5 ......... WALGREENS BOOT ALLIANCE SR UNSECURED  4.100% 04/15/50
94949L-AN-0 . .. | WELLFLEET CLO LTD SERIES 16-2A CLASS A2R  7.258% 10/20/28
06738E-CJ-2 . ..|BARCLAYS PLC SR UNSECURED  6.496% 09/13/27 ..

459058-IN-4 .........| INT BK RECON & DEV SR UNSECURED  0.750% 11/24,
81725I-AK-9 . .| SENSATA TECHNOLOGIES BV SR UNSECURED ~ 4.000% 04/15/29
P93077-AC-2 . .| TRANSPRTDRA DE GAS INTL SR UNSECURED  5.550% 11/01/28

.| PAINE WEBBER ....
12/11/2028 ...
o|-...04/12/2023 ...

... 12/12/2028 ...
02/16/2023 ...
....09/06/2023 ...
....06/09/2023 ...
....01/31/2023 ...
... 11/03/2023 ...

Citigroup Global Markets Inc
MIZUHO SECURITIES USA
BNP PARIBAS
GOLDMAN SACHS & CO
BARCLAY INVESTMENTS ...
Citigroup Global Markets Inc
MITSUBISHI ...
Lorrain Vial .

.486,780
.510,000

. 248,500
. 1,000,000
.3,522,118
. 450,625
.970,320

....998,160 |..
...329,415 |..

. 1,000,000
. 4,000,000
.500,000
. 1,040,000

,000,000 |..

2P3319-34-7 . .. | CODELCO INC SR UNSECURED  3.150% 01/14/30 ... ...08/08/2023 ... [MIZUHO SECURITIES USA . .878,380 . 1,000,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 57,074,155 58,945,967 352,138
2509999997. Total - Bonds - Part 3 106,588,777 108,891,322 639,233
2509999998. Total - Bonds - Part 5 14,567,520 14,805,614 83,146
2509999999. Total - Bonds 121,156,297 123,696,936 722,379
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 121,156,297 XXX 722,379
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GOVT NATL MTGE ASSN Il POOL NO 003172
36202D0-0Z-7 .. |6.000% 12/20/31 ...evvvvvniinininiiniiiiiiiiiiiiiins [ eeeees ..12/01/2023 . [Paydown ..981 .. 0 ..12/20/2031 .

793,909 .. (257,777)........ (257,777)...

I4E

912810-SP-4 .. |US TREASURY NOTE/BOND  1.375% 08/15/50 ....]....... ..08/31/2023 .| Evercore Group LLC .... .oeeee... 1,000,000 ... 784,844 . . . .. . .0 .0 .. ..08/15/2050 .

0109999999. Subtotal - Bonds - U.S. Governments 540,672 1,000,984 785,823 794,890 0 3,560 0 3,560 0 798 449 0 (257,777) (257,777)] 14,416 XXX
EUROPEAN INV BANK SR UNSECURED  2.375% Citigroup Global

298785-HI-1 .. | 05/24/27 .o D...... ..07/20/2023 .| Markets INC ..ceevueveeee |oevemmnineeeennnies o 930,290 |-..eennn.s 1,000,000 |............ 949,970 |............ 974,414 | (V) 3,090 [oeeeeieeiiinnnns (1) 3,090 |oeeerriiaeens [V PO 977,504 |....covvnnnnnnns [V (47,214) ..05/24/2027 .
PANAMA REPUBLIC OF SR UNSECURED  3.875%

698299-BF-0 .. |03/17/28 ....eeeeeeeee e D......|..06/21/2023 .|HSBC SEC INC . ...2,375,000 |... ..2,500,000 |......... 2,846,875 . 2,746,408 |.. 0. ..2,723,613 |.... (348,613) ..03/17/2028 .

77586T-AC-0 .. |ROMANIA SR UNSECURED  4.375% 08/22/23 ..... D......|..08/22/2023 .|Maturity 300,000 |... ...300,000 [...evnnnenns 291,735 .. 299,337 |.. 0. .. 300,000 |.... ..08/22/2023 .
STATE OF QATAR SR UNSECURED  3.375%

AX5422-85-9 ...|03/14/24 . .oovvniiiiiiii D...... ..10/26/2023 . | MarketAXess ..........ccu |oereevenriiiiinnnns fovennennnns 990,270 |.......... 1,000,000 |............ 982,500 |............ 985,046 |...euuiiiiinnnnns (U 10,165 |oovvveinne () 10,165 |ovvenniiiiinnnnn [V PO 995,211 [ooiviiiinnnnns [V (4,941)f........... (4,941 38,063 |..03/14/2024 .
TRINIDAD GEN UNLTD SR UNSECURED  5.250%

PO400V-AA-9 .. [ 11/04/27 ..iiiiiiiiiiiiiiiiin e D...... ..02/15/2023 .| JEFFRIES ....oovvvvvnnnnes foovvvnnniniiiiiiiins Jovnnnnnes 971,500 |.......... 1,000,000 ......... 1,066,500 |............ 966,193 |........... 78,156 |........... (1,490)[.covvinnnnnnnns (U 76,666 [......ccounnnnns [/ IO 1,042,860 [......cceeeennns [ (71,360)|......... (71,360)].ccevvnennnns 15,021 .. 11/04/2027 .

0309999999. Subtotal - Bonds - All Other Governments 5,567,060 5,800,000 6,137,580 5,971,398 78,156 (10,366). 0 67,790 0 6,039, 188 0 (472,128) (472,128) 156,313 XXX
OCEANSIDE CA UNIF SCH DIST PREREFUNDED CAP

675383-RS-4 ...|APPREC SER A 0.000% 08/01/24 .........eeceee|unrnne .. 12/12/2023 .| PM-CHASE .....eeeeeieiee foeeemnneeeeeenies e 215,640 |............. 220,000 |..evvnnnnnes 203,549 |...oeennnnen AR IO (V) 3,991 [ (1) 3,991 | [V PO 27,317 | [V (1,678)]cceeeennns (1,678)-ceeeeeeeeenannn 0 (..08/01/2024 .
OCEANSIDE CA UNIF SCH DIST PREREFUNDED-CAP

675383-UV-3 .. | APPREC-SER A 0.000% 08/01/24 .........eeceee|eunrnne .. 12/12/2023 .| PM-CHASE .....eeeeeineie foeeemmneeeeeennes e 12,721 |t 115,000 |............ 109,759 |...cevnennns M1,511 [ (V) 2,086 |eeeeeeneeeees (1) 2,086 |oveueieeeennnnn [V PO 113,598 |oeeeeeieieeeee [V (C:740] T (740 ] TP 0(..08/01/2024 .
OCEANSIDE CA UNIF SCH DIST PREREFUNDED-CAP

675383-WV-1 .. | APPREC-SER A 0.000% 08/01/24 .........oeceee|unrnne .. 12/12/2023 .| PM-CHASE ....eeeeeeieeee foeeemnneeeeeenies v 245,045 |............. 250,000 |..cevnnnnnns 242,219 |oeeeeennnnns 282,416 |oeeeeeieeennnnnn (V) 4,536 ceeeeeeinnnnnns (1) 4,536 |eeevnnnaaenns [V PO 246,952 |..iiieeenennns [V (1,907)]+ceeeeennns (1,907)]+eeeeeeeeeeeeend 0(..08/01/2024 .
OCEANSIDE CA UNIF SCH DIST UNREFUNDED-CAP

675383-XD-0 .. |APPREC-SER A 0.000% 08/01/24 .........eeeeee|eunrnne .. 12/12/2023 .| PM-CHASE .....oeeeeiriee foeeemmneeeeeeenes eenins 1,568,288 |.......... 1,600,000 |......... 1,550,204 |......... 1,551,461 [....ccvnnennnnees [V 29,029 [oeeeueieeennnnns (V) 29,029 [.ooeeeiiiiinnnns [V PO 1,580,490 |oeevennieaennne [V (12,202)......... (12,202) [ 0(..08/01/2024 .
SPRINGFIELD MO SCH DIST NO MO DIRECT DEPOSIT

851035-RV-9 .. |PROGRAM  5.000% 03/01/31 ....ceveevreninnaannn | oeeeens ..03/01/2023 .| Cal | 100.0000 ... |eevemeeerennninaes foeeeeees 3,000,000 |.......... 3,000,000 ......... 3,649,860 |......... 3,016,981 [....covnnnnnnes (U (16,981)f-..cevvvennnnnnns [O (16,981) |-vvveneeeennnn [V PO 3,000,000 [eeuuiiiernnnnns [ [ (O PP 75,000 ..03/01/2031 .

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 5,141,694 5,185,000 5,755,591 5,135,695 0 22,661 0 22,661 0 5,158,357 0 (16,664) (16,664) 75,000 XXX
FED HOME LOAN MTGE CORP GOLD POOL NO

31283G-UE-5 .. |FGG00581  9.000% 03/01/25 ...evvvvnnvvvvvnnnns | ennnns ..12/01/2023 .| Paydown ....eeuvviviinnnnns foeriiinineiiiinns e L1 N L1 L2 56 [ [ O [V [ [V [V LT P [V [V [N RN 2..03/01/2025 .
FED HOME LOAN MTGE CORP GOLD POOL NO G02307

3128LX-R4-4 .. |5.000% 08/01/36 ......cevvunrriirnnnniiiirinnnnnns | ceeees ..12/01/2023 . | Paydown ... .. 2,065 |... L0 ..08/01/2036 .

Freddie Mac POOL NO 0004

3128PS-QT-7 .. | 10/01/25 weeveeeiiiiiiiiiiiiiiiee e e ..12/0172023 . [Paydown .......cccvveerenifornininiiiiiis o 2,163 | 2,163 [0 2,206 ..10/01/2025 .
FED HOME LOAN MTGE CORP GOLD POOL NO A93093

312041-NJ-2 .| 4.500% 07/01/40 ...evvvvvieeiiiiiiiieiiieeeeee | e ..12/0172023 . [Paydown .......cccvveerenifornininiiiiiis o 7,651 |oeeeeiiiinns 7,651 [ 7,992 ..07/01/2040 .
FED NATL MTGE ASSN POOL NO FR SD0866

3132DM-6B-6 .. | 3.500% 02/01/52 ..eevveeniiiiiiaiiiiiiiiieeeeiiis | e ..12/01/2023 . |Paydown .... ... 195,742 |... .. 195,742 ... 205,086 ....(9,083) ... ..02/01/2052 .

31320V-LZ-6 .. | FNMA POOL NO FR SD7544  3.000% 07/01/51 .. |....... ..12/01/2023 . | Paydown .... ...69,345 |... ..(2,804)]... ..07/01/2051 .
FED NATL MTGE ASSN POOL NO FR RA4242

3133KK-WB-1 .. | 2.500% 01/01/51 .eevveieiiiiiiieee e ..08/21/2023 . [Baird (Robert W) ........fecoeeeiiiiiiiis |, 1,781,054 |........... 2,190,802 |......... 2,026,150 |......... 2,028,181 |, 0 forieeannns 3,041 s 0 foiiinanns 3,041 ..01/01/2051 .
FED NATL MTGE ASSN POOL NO FR RA4242

3133KK-WB-1 .. | 2.500% 01/01/51 .eevveeiieiiiiieee e ..08/01/2023 . | Paydown ..01/01/2051 .

FED NATL MTGE ASSN POOL NO 540893  6.500%
31385C-3A-9 ...| 01/01/31
3138ER-P9-5 ...| FANNIE MAE POOL N0 3.000% 11/01/31 .
FED NATL MTGE ASSN POOL NO 735171  3.883%

..12/01/2023 . | Paydown ....
..12/01/2023 . | Paydown ...

..01/01/2031 .
..11/01/2031 .

314020-W8-0 .. | 01/01/35 weeveeeiiiiiiiiiiiiiiieeceiie e e .. 12/0172023 . [Paydown ......ccoouvvireenifornneniiiiiiis [ S42 | L7 R 536 [ceereeiiiiiiins 539 i [V SO N ER [ AU N IO [\ IO 542 |, (U SO (U F [V O 121..01/01/2035 .
FED NATL MTGE ASSN POOL BO5881  2.500%

3140KR-RB-7 .. | 11/01/50 w.evviiieiiiiiiiieeiiieeeeeeiieeee | e .. 12/0172023 . |Paydown .......ooouvevnnenfornennann 13,288 |.vveeeene 13,288 [ 119,413 |...oeeen. 118,982 |..ovveieeeis (V) ERRR (5,745)..cvveiieinnns (V) FRORRRR (5,745) | [\ 113,238 |ovvveieeinns (U SO (U F [V AU 1,558 |..11/01/2050 .
FED NATL MTGE ASSN POOL NO FN BU1417

3140M2-8F-0 .. | 3.000% 01/01/52 ....vvvveieeiiiiiiieeeiiiiieeeee | e .. 12/0172023 . |Paydown .......ooouvevnnenfornennann 136,245 [ 136,245 |............ 139,550 |....eeennn. 139,450 [ooeeiiiiiinnnn. (V) ERRR (3,205)..cvveiaeenins (V) FRORRRR (K027 R [\ 136,245 |...oevveennnns (U SO (U F [V AU 2,368 |..01/01/2052 .
FED NATL MTGE ASSN POOL NO FN BU1427

3140M2-8R-4 ...| 2.500% 01/01/52 ...evvveeeiiiiiieiiiiiiiieceiis | e .. 12/0172023 . |Paydown .......ocouvevneenfornennnnnn 11,011 | 11,011 [, 111,995 |............ 111,962 |..oveeeeens 0 fiieeaanns (C510] PP (VN F (951 [eveeeiiines 0 foeerennn 11,011 [ (U S [V F [V AU 1,419 ]..01/01/2052 .
FED NATL MTGE ASSN POOL FM0077  3.000%

3140X3-CP-1 .. | 03/01/50 .evveeiniiiiiiieiiiiiiiee e e ..12/0172023 . [Paydown ......occvveireriifornnenniiiiiiniiiis [ 38,004 [oooeeiininns 38,094 ... 40,201 |...vveeennnn 40,022 fo.oveiiniiiiens 0 fniennns (1,928)]..cvvviienns (V) FRRRRRR (1,928) | [V 38,094 |.iiiiiis (U SO (VN F [V O 575..03/01/2050 .
FED NATL MTGE ASSN POOL NO FN FS0544 Citigroup Global

3140XF-TA-9 .. ]3.000% 01/01/52 ..uvvveeeeeiiiiiiiieiiiiiiiieaee | e ..01/18/2023 . [Markets Inc .......cooees fovveeiiiinniiiiiiiin e 1,648,192 1.......... 1,798,616 )......... 1,834,307 |......... 1,833,276 |..vvereeennns Ofciiiiaanns (1)) SPPPPPRRON (O (1] OO 0f....... 1,833,225 |..ocovveennnn. 0funes (185,033)........ (185,033))..cvvveeee 7,794 ..01/01/2052 .
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FED NATL MTGE ASSN POOL NO FN FS0544
3140XF-TA-9 .. |3.000% 01/01/52 ...eevvvvmreninnninninnniiiiniiiians [ eeeeens ..01/01/2023 . [Paydown .......ccevvvvvvveisoovriniiiiiiniinins |, 3,200 [ 3,209 |.cceiiiiins 3,272 [ 3,270 [ouveeeennninnnnne [V F, (73] I [V (7 ST (VN F 3,209 [ (VN (V1 O [V N 8..01/01/2052 .
FED NATL MTGE ASSN POOL NO 894269  5.885%
314100-Q-4 .. ] 10/01/36 ...evvvvvrnnnniiiniiininininiiieiiiiiiiiianns [ eeeees .. 12/01/2023 . [Paydown .......cceevvvvviiisooriiniiiiiiniiins |, 4,799 [ 479 .. 4781 |l 4,783 [ [V L LT PO, (VN LT S (VN F 4799 [ (VN (1 O [V O 92 (..10/01/2036 .
FED NATL MTGE ASSN POOL NO 906236  4.057%
31411E-Y9-2 .. | 01/01/37 ... . ..12/01/2023 . [Paydown ... .. 1,857 |... ....1,557 ..01/01/2037 .
FED NATL MTGE ASSN POOL NO 915190  5.330%
B1IU-XT-3 .. | 04/01/37 oo [ e ..12/01/2023 . [Paydown .......ccovvvvvviiisooriniiiiiiiiiis e 721 R L7 P, 354 [ K I P [V ()] PO, (VN (1] S (VN F 72 R (VN (1 O [V N 8..04/01/2037 .
MIAMI-DADE CNTY FL SEAPORT REV SER A
59335K-AT-4 ...]6.000% 10/01/38 ..coooeeviiiiiiiiiiiii [ ..10/01/2023 . [Cal | 100.0000 ... ...3,000,000 |.......... 3,000,000 ..10/01/2038 .

L'vL3

NORTH TEXAS TWY AUTH

662851-B7-0 .. |SER B 1.464% 01/01/27 ...ovvviiiiiiii | e ..11/09/2023 .| Cal | 89.0230 ... feueieeieeeiiieeens e 1,112,788 |........... 1,250,000 |......... 1,250,000 |......... 1,250,000 [..cooenvnnennnn. (VN R (LN R, [V R [\ U 0f....... 1,250,000 |...ovvreennnns (O R (L R [V AU, (112,406)(..01/01/2027 .
UNIV TEXAS PERMANENT UNIV FND  5.000%

915115-4A-4 .. | 07/01/41 . ..07/01/2023 .|Cal| 100.0000 ... oo |eree.....2,000,000 .......... 2,000,000 |......... 2,139,040 |......... 2,008,808 .. ...0]... .. ....(8,808) ... ..0].......2,000,000 |.... ..0].. O () S 0. ...100,000 |..07/01/2041 .

0909999999 Subtotal Bonds - U.S. Special Revenues 10,450,570 11,147,954 11,312,669 11,058,858 0 (35 880) 0 (35,880) 0 11,022,982 0 (435,201) (435,201) 229,491 XXX
AlG CLO LTD SERIES 19-1A CLASS BR  7.245% Citigroup Global

00140B-AC-0 .. | 04/18/35 .oeeeniiiiiiieiiiiiieeeeeeiieeeeeei e ..01/23/2023 . |Markets Inc .....oooovnes forneenenniiiin i 978,030 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 ....evvverrnnnnns [V SO (VN F [V AT [V IO 0f...c.. 1,000,000 |...cevveennnne 0 funeens (21,970)]......... (21,970)..ceeeenn 16,028 |..04/18/2035 .
AMC NETWORKS INC SR UNSECURED  5.000%

00164V-AD-5 .. | 04/01/24 ...ooviiiiiiiiiiiiiie s ..12/12/2023 .| Cal | 100.0000 ... ..15,000 |... .. 14,085 |.. ..04/01/2024 .

..10/01/2024 .
..10/01/2024 .

248,804
...124,416 |...

013817-Ali-1 .. | ALCOA INC SR UNSECURED ~ 5.125% 10/01/24 ..

013817-Al-1 .. | ALCOA INC SR UNSECURED  5.125% 10/01/24 ..
AMERICAN EXPRESS CREDIT ACCOUN SERIES 21-1

..11/16/2023 .| WACHOVIA ...
..00/28/2023 . |Call 100.3353 ...

. 251,000 |..
.. 124,000

. 243,390 |..
..120,240

. 244,269

02582J-JR-2 ...| CLASS A 0.900% 11/15/26 ..ooeerruvrriieaanas [ e ..11/16/2023 .| BANC AMERICA ... .. 1,909,453 |.......... 2,000,000 |......... 1,999,688 .0 ..(90,443)|..........(90,443)|... .. 11/15/2026 .
ANTERO MIDSTREAM PART SR UNSECUR .

03690A-AH-9 .. | 08/15/29 ...ooouiiiiiiiieiiiiiieeeeiiieee e e ..03/0172023 . | BARCLAY INVESTMENTS ... [o.ecoeeriiiiiiiianns o 453,125 |oeeeiiis 500,000 |............ 513,100 |...oeveennn. 457,363 |.oonvnenn 52,859 |..uviieenns (498)].ceniiiiiannn 0 frieeaanns 52,361 [ovveeieiinnns [\ 509,725 [oeviiiiiiinnns 0 funeens (56,600)]......... (56,600)]....00eerennnn 5,823 [..06/15/2029 .
ATLAS SENIOR LOAN FUND LTD SERIES 21-17A Citigroup Global

04942F-AJ-8 .. |CLASS D 9.428% 10/20/34 .....ovvvvnnnriiieaan| e ..02/09/2023 . [Markets InC .....oovvvnes forneenenniiin s 441,250 | 500,000 |............ 500,000 |............ 500,000 f..eeeerinniinnnns [V SO (VN F [ AU [V IO 0 foeenann. 500,000 [...vvvrreiinnns 0 funeens (58,750)]........ (58,750)[vvveeennnen 13,065 |.. 10/20/2034 .
BANK OF NY MELLON SR UNSECURED  0.350%

06406R-AP-2 .. | 12/07/23 ..ooeiiiiiiiiieiiiiiiieeeeeiieeeeeei e ..00/14/2023 .| Cal | 98.7950 ... feuveieeeiiien e 987,950 [.......... 1,000,000 |............ 998,930 [ovvveennnns 999,666 |.......oveeennnn (VN R 251 | (U S 251 [ [\ 999,916 [....ccoinnnnns (U SO (U F [ FORRION (9,273)[..12/07/2023 .
BENCHMARK MORTGAGE TRUST SERIES 22-B32 CLASS

08163N-BJ-3 .. | A5 3.002% 01/15/55 ..eooeeviiiiiaiiiiiiiiaea [ e ..05/16/2023 . | CHASE SECURITIES ...ccot ferveeneniiiiiiiieans o 835,430 ... 1,000,000 |......... 1,029,993 |......... 1,027,546 |...ovveveeennns (V) ERRR (1,081 (V) FRURRRR (1,081) [oeeeeeiiinens 0f...c.. 1,026,465 |..oocoenninnns [\ E (191,036)........ (191,036)f............. 13,925 [..01/15/2055 .
CHS COMMUNITY HEALTH SYS SECURED  5.250%

125430-Bl=1 .. [05/15/30 ..ovveeiiiiiiiiieiiiiiieeeieeeee | e ..03/16/2023 . | MarketAxess ..........coe foreeeeenniiins i 575,535 |oeeeeininies 750,000 |............ 750,938 f...cconnnnne 566,464 |.......... 184,464 |...oonnneennn (1)) TP (V) RO 184,414 e 0 foeenann. 750,878 |.vviiieiannns [\ E (175,343))........ (175,343) oo eennnes 13,672 |..05/15/2030 .
CAPITAL ONE MULTI-ASSET EXE TR SERIES 21-A1

1404IN-FVi-6 .. [CLASS A1 0.550% 07/15/26 ......vvvveeeeiniins e ..07/24/2023 . | CHASE SECURITIES ...ocoun ferveeneniiiiiiiieins o 952,617 |.......... 1,000,000 |............ 991,992 |.....oveein 995,450 |...ovvvieiinnnns 0 fnieiaans 1,677 [oveeeeiiiiiis 0 fiieeaans 1,677 [ [\ 997,127 [oveveeiiiiens 0 funeens (44,510).......... (44,510)f.ceeennnnes 3,376 |..07/15/2026 .
CAPITAL ONE MULTI-ASSET EXE TR SERIES 21-A3

1404IN-FY-2 .. [CLASS A3 1.040% 11/15/26 .....evvveeieeiins [ e .. 11/02/2023 . [ CHASE SECURITIES ..coeu foveeeiiiiiiiieiiis feeeens 1,904,766 |.......... 2,000,000 |......... 1,999,724 |.......... 1,999,825 [..ooveiiiiiinnns (U S 79 foreiiiiiiiinns (U SO 79 | 0f...c.. 1,999,904 ... 0 funeens (95,138) ... (95,138)[..veeeennnne 18,547 |..11/15/2026 .
DELTA AIRLINES INC SR UNSECURED  4.375%

247361-IN-1 .. | 04/19/28 oo e ..00/13/2023 . | MORGAN STANLEY .......... , 125,000 |............ 116,250 |............ 111,601 119,282 |..ooeeeeennns [V RO (2,876)]....cunenn (2,876) ..04/19/2028 .
FRONTIER COMMUNICATIONS 1ST LIEN ~ 5.000%

35906A-BF-4 .. | 05/01/28 ...oeeviniiiiiiiiiiiiiiiee e e ..11/28/2023 . | GOLDMAN SACHS & CO .... .... 500,000 ... 445,000 . 436,012 |.. ..453,526 |.... ...(6,026)|...........(6,026)|... ..05/01/2028 .

366651-AC-1 .. | GARTNER INC SR UNSECURED ~ 4.500% 07/01/28 |....... ..08/02/2023 . | GOLDMAN SACHS & CO .... ...500,000 ...521,850 . 466,578 |.. ..510,728 |.... . (49,671)|......... (49,671)|... ..07/01/2028 .
HONDA AUTO RECEIVABLES OWNER T SERIES 21-3

43815E-AC-8 .. | CLASS A3 0.410% 11/18/25 ....coeveieeiiiis | e ..01/19/2023 . | WACHOVIA «...oeveiiiiiis e e 955,234 |.......... 1,000,000 |............ 999,985 |............ 999,993 |.....ooeeinnnns [V R (LN R, [V R [\ U [\ S 999,994 |.....ceeeeei. [ R (44,759).......... (44,759) .., 399 |..11/18/2025 .
HONDA AUTO RECEIVABLES OWNER T SERIES 21-4

43815G-AC-3 .. | CLASS A3 0.880% 01/21/26 .......oveveeeeeis | e ..04/03/2023 . |BANC AMERICA ......ooooees feummmeaii e 954,414 |.......... 1,000,000 |............ 999,789 |............ 999,890 |..ccuviiiinnnn. [V R 2 ol [V R 2% | [\ S 999,914 ... 0 foueenes (45,500)......... (45,500)...cceennnnnns 2,542 (..01/21/2026 .
MARBLE POINT CLO XVIII1 LTD SERIES 20-2A Citigroup Global

566076-AS-4 .. | CLASS DR~ 9.596% 10/15/34 ....cccevrriieeeeiis | e ..02/16/2023 . |Markets Inc ........ccooos feueeeeeniiiiii i, 445,500 |............. 500,000 |............ 499,500 |............ 512,771 [oeeiiiiies 0 foiieeaenns (7)) I [V SR (7)1 AN [\ S 512,147 [ooeiiiiiis 0 foueenes (66,647)|......... (66,647)].......ccc... 14,492 (..10/15/2034 .
NYACK PARK CLO LTD SERIES 21-1A CLASS B1

67080P-AE-6 .. | 7.278% 10/20/34 ....ooviennniiiiiiiiiece e ..11/30/2023 . | SOCIETE GENERALE ........|eeeeeeeiiiiiiiiins o 743,183 [eueeeeenn. 750,000 |............ 750,000 |........eeea 750,000 |.oevvereeeeeinn O feeeeeiiiiies 0 000 foueieieiin 0 e (6,818)]........... (6,818)]..cccnnnnnnes 56,800 |.. 10/20/2034 .
PPM CLO LTD SERIES 21-5A CLASS A 6.857%

69356T-AA-9 .. | 10/18/34 ..oooriiiiiiiiii e e ..06/11/2023 . [Royal Bank and Trust .. 973,820 |.......... 1,000,000 ....988,000 .0 ..(5,898)]... . (21,496))......... (21,49%)... ..10/18/2034 .

718546-AV-6 .. | PHILLIPS 66 SR UNSECURED ~ 3.850% 04/09/25 |....... ..01/31/72023 . [MITSUBISHI ..1,220,450 |........... 1,250,000 ..1,249,325 0. .15 . . (20,189)|......e (20,185) ... ..04/09/2025 .
ROCKFORD TOWER CLO LTD SERIES 20-1A CLASS D

TT341E-AG-0 .. ]9.427% 01/20/32 \\eevieviiiiiiiiiiiiiieeiiiiiins [ e ..07/17/2023 . [BMO Capital Mkts. ... ..1,444.950|.......... 1,500,000 |......... 1,500,000 0] . (55,050))......... (55,050)f... ..01/20/2032 .
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1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
SOUTHWESTERN ENERGY CO SR UNSECURED
845467-AL-3 .. |5.700% 01/23/25 ...cooevviviiiiiiiiiiiiiiiiin [ 1172772023 L [PRESSPRICH ...eevvvvvvevees oo e, 250,110 [oeevveennneee 252,000 |..cceennnns 247,590 | 248,709 |............ 1,549 |oovviiiiiiinns T8 |l [V F 2,217 |ooeeeiiiiiees [N . 250,986 |.......cceeneeee [V F (876)]............ (C-705)] 19,391 [..01/23/2025 .
TOYOTA AUTO RECEIVABLES OWNER SERIES 21-C
89239B-AC-5 ...|CLASS A3 0.430% 01/15/26 ....ceeeeeeeeeeeeess [ oo ..01/3172023 . [MITSUBISHI .oovvvvviiiiiii e s 953,086 |.......... 1,000,000 |............ 999,920 |............ 999,961 |...oooeeeeiiens (VN ) PO [V [T R [N . 999,964 |...ovvviiiinnnns (VN A (46,878) ..01/15/2026 .
VERIZON MASTER TRUST SERIES 21-2 CLASS A
92348K-AD-5 ...]0.990% 04/20/28 . ..02/14/2023 . | WACHOVIA ... ...934,180 |.......... 1,000,000 ... 999,856 . 999,905 |.. ..999,910 |.... . (65,730) ..04/20/2028 .
VOLKSWAGEN AUTO LOAN ENHANCED SERIES 21-1
92868K-AC-7 .. |CLASS A3 1.020% 06/22/26 ........cceeeeeeeees [ oeenns ..05/23/2023 . [BANC AMERICA .....ooooeves |oovriiiiiiiiiiins | 1,437,656 |.......... 1,500,000 |......... 1,499,941 |.......... 1,499,968 |......ovvvvvnnnns (VN [ FO [V [ 0....... 1,499,977 |oeevinnnnnnnnne (VN A (62,321) ..06/22/2026 .
WELLFLEET CLO LTD SERIES 20-2A CLASS DR
94950A-AU-4 ...19.456% 07/15/34 .. ..01/17/2023 . |BMO Capital Mkts. ... ...878,773 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..1,000,000 |.... .. (126,227) ..07/15/2034 .
AIR LIQUIDE FINANCH
00913R-AC-0 .. |09/27/23 ......cooovviiiiiiiiiiii | Da, ..09/27/2023 . [Maturity ...cooooeiiiiiiiis e s 1,000,000 |.......... 1,000,000 |............ 940,570 [...oveeeeee 991,044 ...l (VN F 8,956 [covvennninnnnne [V F 8,956 |...oooeeiiinnnn 0....... 1,000,000 f[..eevvvnnnnnnnee (VN 0 ..09/27/2023 .
BARCLAYS PLC SR UNSECURED  1.007% 12/10/24
06738E-BA-7 .. | +evvrrrrrrrrriiiiiiniiiiiiiiiii D......|..12/10/2023 .|Call 100.0000 ... ...1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. 0. ..12/10/2024 .
23636T-AD-2 .. | DANONE SR UNSECURED ~ 2.589% 11/02/23 ...... D......|..11/02/2023 . |Maturity ...2,500,000 |........... 2,500,000 |......... 2,361,725 |......... 2,477,071 |.. 0. ..11/02/2023 .
INT BK RECON & DEV SR UNSECURED  1.375% Citigroup Global
459058-Jli-4 ...]104/20/28 ....ooviiiiiiiiiiiiiiiiiiee D...... ..05/09/2023 . |Markets InC ....cooovvnn Jovveeeeiieeiiiieieens |oveeenns 3,596,200 |.......... 4,000,000 ]......... 3,867,040 |.......... 3,885,254 [.uunnnnnnnnns 0 oeeeeennns 7,462 [onnnnnnnnnns [ FPOOOOORs 7,462 |oooeeiiiennns 0., 3,892,716 [.cccounnnnnnn 0., (297,516)........ (297,516)]..00vvveenes 30,728 |..04/20/2028 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 29,741,891 31,517,000 31,149,299 31,054,718 304,442 43,071 0 347,513 0 31,402,226 0 (1,648,782) (1,648,782), 565,468 XXX
2509999997. Total - Bonds - Part 4 51,441,887 54,650,938 55,140,962 54,015,559 382,598 23,046 0 405,644 0 54,421,202 0 (2,830,552) (2,830,552) 1,040,688 XXX
2509999998. Total - Bonds - Part 5 14,592,754 14,805,614 14,567,520 0 0 20,148 2,020 18,128 0 14,585,647 0 10,869 10,869 237,603 XXX
2509999999. Total - Bonds 66,034,641 69,456,552 69,708,482 54,015,559 382,598 43,194 2,020 423,772 0 69,006,849 0 (2,819,683) (2,819,683), 1,278,291 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 66,034,641 XXX 69,708,482 54,015,559 382,598 43,194 2,020 423,772 0 69,006,849 0 (2,819,683) (2,819,683)] 1,278,291 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, 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
CUSIP 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
US TREASURY NOTE/BOND  3.625% 05/15/53 Strategas Securities, LLC
912810-TR-9 .. [ .eievvreiiiiiiiiniieiiiiin e ecenen [ eeenens ..05/31/2023 .| JEFFRIES ....eoiieiiiiiiiieeennnnnns ..08/02/2023 .| uuuiiiiiiiiiiiiiiiiiinnnens feeeennans 1,000,000 |.......... 955,156 |.......... 908,750 |.evvuunnnnns 955,265 [..cevvvnuniiaans [U PP 109 [t [U PP 109 |ooeiiiieennn [ PP (U (46,515)].......... (46,515)]-ccevnnnnnns 7,880 [ooiieennes 1,675
0109999999. Subtotal - Bonds - U.S. Governments 1,000,000 955, 156 908,750 955,265 0 109 0 109 0 0 (46,515), (46,515) 7,880 1,675
COLOMBIA REPUBLIC OF SR UNSECURED | ‘ N | ‘SANTANDER US CAPITAL
195325-DL-6 ...[3.875% 04/25/27 ....cevvvvniiiiiininnniiiinns D...... ..09/13/2023 .|Citigroup Global Markets Inc .. ]..09/20/2023 .|MRKTS LLC .......ccveevieee |ovvinnnnns 1,500,000 |....... 1,372,650 |....... 1,377,750 |......... 1,373,270 [oooeiiiiiinnnnnns [U PP ({0 O [U P [0 IO [ o U N 4,480 |...oounnnnns 4,480 |........... 23,734 |........... 22,604
0309999999. Subtotal - Bonds - All Other Governments 1,500,000 1,372,650 1,377,750 1,378,270 0 620 0 620 0 0 4,480 4,480 23,734 22,604

FED NATL MTGE ASSN POOL NO FN BV2937

3140MG-HP-9 .. [2.000% 03/01/52 ..eeevvneeeeeeenneeeeeenenn | eevnnnn ..08/21/2023 .|Baird (Robert W) ........cceeenn ..12/01/2023 .|Paydoun
FED NATL MTGE ASSN POOL NO FN CB1273

3140QL-MX-1 .. [ 2.000% 08/01/51 T ..01/18/2023 .|Baird (Robert W) ... ..12/01/2023 .|Paydoun ....
GREAT LAKES MI WTR Al OR

39081J-GP-7 .. [LIEN BONDS-SER B 5.250% 07/01/48 .... |....... ..11/15/2023 .| SIEBERT,BRANDFORD & CO .......... ..11/30/2023 .| SIEBERT,BRANDFORD & CO .. |..eevennn 1,000,000 |....... 1,059,330 |....... 1,101,510 |......... 1,059,330 |evveueeeeennnn [ PO [V PP (U PO [V O [V PO [V 42,180 |.eeeennnnns 42,180 |eeeeeeeeeennnn (U PO 0
NEW YORK ST TRANSPRTN DEV CORP AMT-
SUSTAINABLE BOND-JFK INTER ~ 6.000% Citigroup Global Markets

650116-GY-6 .. [06/30/54 ...oevvvvniiiiiiiiieiiiiieeeeeins [ eeeneen ..11/30/2023 .|Citigroup Global Markets Inc .. |..11/30/2023 .| INC ..oovvrivrunniiiiiiiinnes Jovvinnnnns 1,000,000 |....... 1,036,190 |....... 1,061,390 |......... 1,036,190 [oviviivinnnnnns [ P [V [ [V [V O [V R 15,200 |vvennnnnns 15,200 [.vvvvvvvnvnnnnns [V 0
SAN DIEGO CNTY CALIF REGL ARPT SER B

79739G-RL-2 .. [5.000% 07/01/53 . .evvvviivivnnnniiiiinnnnnns [eeennnn ..10/04/2023 .| JEFFRIES ...oooiiiiiiiiiiiiiiinnnnns .. 10/12/2023 .| JEFFRIES ...ovivvivvnnnnnns |ovvinnnnns 1,500,000 |....... 1,445,970 |....... 1,479,720 |......... 1,445,970 |..ovvvnninnnnnn [ U PO [ PO [ U P [ [ o [U I 33,750 |..oeveennnn 33750 oo [ O 0

0909999999. Subtotal - Bonds - U.S. Special Revenues 3,625,865 3,647,253 3,758,485 3,667,355 0 22,123 2,020 20,103 0 0 91,130 91,130 1,080 155
AMERICAN AIRLINES 1ST LIEN  7.250%

023771-T3-2 .. [02/15/28 .ceeeeeeeeeeeee e [ e ..02/08/2023 .| BARCLAY INVESTMENTS ..............|-. 09/28/2023 .|Baird (Robert W) .....coee foereeemnnnnns 500,000 |.......... 500,000 |.......... 475,625 |.....oe...e. 500,000 [-ueeeeemmnnnnnns [ PO [V PP (U PO [V O [V PO (V1 (24,375)|.......... (24,375)].cccenn 22,858 |.eeeiiiaeeeeee 0
CIFC FUNDING LTD SERIES 15-1A CLASS ARR

12548M-BF-1 .. [6.784% 01/22/31 ..eeeeeiieiiiiieeeeeeeceees | s ..10/17/2023 .|PIPER, JAFFRAY & HOPWOOD ....... .. 10/23/2023 . |Paydomn .cevveeeeeeeennees e 174,740 |.......... 174,520 |t 174,740 |............ 174,740 |t (U PO 20 (U PO 220 [oeeeenniees [V PO [V [ PO [N PR 2,967 |oeerennns 2,837
COLUMBIA PIPELINE HOLDCO SR UNSECURED Citigroup Global Markets

19828A-AB-3 .. [6.042% 08/15/28 .....oeeeeeeeeieeeeeeniaees | s ..08/02/2023 .|Citigroup Global Markets Inc .. |..11/20/2023 .| INC ..coeeeemmmeieeeciniiaes foeeenennns 1,000,000 |.......... 999,980 |....... 1,000,120 |............ 999,870 |evveeeeeeennnnn [V P [RR10))] PO [V P [RR10))] PO [V PO (U 250 [oeeeeinies 250 [.oeeeennn 17,455 | 0
ELMWOOD CLO 19 LTD SERIES 22-6A CLASS B1

29004J-AC-7 .. [8.453% 10/17/34 oeeveeeeieeeeeieeeeeeenn | e ..05/25/2023 .|Royal Bank and Trust ............ ..10/04/2023 . |Paydonn .ccevueeeeeeennnnns feeennnnns 1,300,000 |....... 1,305,525 |....... 1,300,000 |......... 1,300,000 |-oeevvvnnneenes [V PO [(R725) | R [V PO (5,525)|..cceeeeiinnns [V PO [V [ PO [V FOU 50,252 |........... 12,479
KKR FINANCIAL CLO LTD SERIES 22-43A Redemption 100.0000

48255U-AF-1 .. [CLASS D 11.514% 07/15/34 .....covvveees | evnnnnn ..10/11/2023 .| DEUTSCHE BANK ....eeveneeeennnnnns L 12/22/2028 | e e 1,000,000 |....... 1,006,500 |....... 1,000,000 |......... 1,000,000 |-.eevvvnnneaens [V PO (6,500)]---eeeeennnnnns [V PO [(J5:10[0))] PO [V PO [V [ PO [V FOU AT 317
MAGNETITE CLO LTD SERIES 12-7A CLASS

55951P-BA-4 ...[ATR2  6.456% 01/15/28 ...oevvevveeennns | eennnnn ..05/16/2023 .| MORGAN STANLEY .......ccovvvunnnnns ..10/16/2023 . |Paydonn .cc.eeeeeeeeenniees Joeeenneees 612,516 |......... 607,861 |.......... 612,516 |..oeeennneen 612,516 |oeeveeieeeennn (U PP 4,655 |.ceeeiieeees (U PP 4,655 |.ceeeniees [V PO [V [ PO [V FOU 15,258 |ooeveennnnns 3,19
MURPHY OIL CORP SR UNSECURED  5.875%

626717-AM=4 .. [12/01/27 v | e ..10/04/2023 .| Seaport Group ........ceeeeeeeeennns - 11/22/2023 .| Cal | 94.5000 ....... |oeeeennaeens 179,000 |.......... 172,735 et 169,155 |..oeveeeneee 172,917 oot (U PO L1721 (U PO L1720 PO [V PO [V [ PO [N PR 1,283 oo 3,651
OCTAGON INVESTMENT PARTNERS 31 SERIES

67575X-AN-1 .. [17-1A CLASS AR 6.727% 07/20/30 ...... |....... ..05/18/2023 .| DEUTSCHE BANK ...oevvenveeennnnnns ..10/20/2023 . |Paydomn .ceeveeeeeeeenniees feeeenieees 249,254 |.......... 247,135 |.......... 249,254 |............ 249,254 |...oieieiinnns (U PP 2,19 | (U PP 2,19 | [V PO [V [ PO [N PR 6,247 |oeeeennnnnes 1,396
OCTAGON 66 LTD SERIES 22-1A CLASS A

67577W-AA-9 .. [7.330% 08/16/33 ..eeeveeeeeeeemnneeeeeenenn [ eevnnnn ..10/11/2023 .|Citigroup Global Markets Inc .. |..11/16/2023 .|Paydoun .........cceevmeunes Joevennnnns 1,000,000 |....... 1,000,000 |....... 1,000,000 |......... 1,000,000 |-.eevvvnnneaens [ PO [V PP (U PO [V O [V PO [V [ PO [V FOU 18,686 |........... 11,780
PERFORMANCE FOOD GROUP | SR UNSECURED

71376L-AE-0 .. [4.250% 08/01/29 ....cevvveieeeeenneeeeeennn [ eevnenn ..04/27/2023 . |MarketAXess .......cceeeeeeenuunnnns ..08/21/2023 .| BOFA SECURITIES INC ...... |oevevnnnnnnns 500,000 |.......... 452,275 |.......... 433,125 |............ 454,272 |.oooevien (U PP 1,997 |eeeieeeeeenes (U PP 1,997 |veeiiieeeians [V PO (V1 (21,147)]cceen (21,147)].eeee 1,924 |oooeeenes 5,313
RR LTD SERIES 22-24A CLASS A1 7.794%

75000H-AA-2 .. [01/15/32 oeeeeeeeeeeee e [ e ..10/02/2023 .|PIPER, JAFFRAY & HOPWOOD ....... ..10/16/2023 . |Paydomn ...cevveeeeeeennis oeeeeniiieees 7,977 |eveeaees 7,997 |eeeennns 7977 | T977 foeeeeeeeeiins (U PO [0)] IR (U PO [0)] I [V PO [V [ PO (VN O 157 | 135
RR LTD SERIES 22-24A CLASS A1 7.794% Redemption 100.0000

75000H-AA-2 .. [01/15/32 eeeeeeeeeeee e [ e ..10/02/2023 .|PIPER, JAFFRAY & HOPWOOD ....... L 12/2172023 | e e 906,262 |.......... 908,528 |.......... 906,262 |............ 906,262 |-evvueeeeeennnnn [V PO (2,266)]ccvveeeeeennnn [V PO (2,266)]cccvvnneaannn [V PO [V [ PO [V FOU 30,810 [ceveunnnnns 15,329
RYDER SYSTEM INC SR UNSECURED  5.250% Sumitomo Mitsui Financial

78355H-KII-8 .. [06/01/28 ... J PP ..05/10/2023 .| WACHOVIA ..05/11/2023 .|Grp ... ... 1,000,000 |..........998,710 |....... 1,001,970 |.... 998,710 |.... .0 VR
SOUTHIEST A

844741-BF-4 .. [2.625% 02/10/30 ...ceevvuuiiiiininiineeeeennn [ eeennnn ..06/13/2023 .| SUNTRUST CAP MARKETS ............ .. 12/15/2023 .| SUNTRUST CAP MARKETS ... |oeeeeeeueres 250,000 [.......... 210,695 |.......... 217,025 |..oeeennnnns 213,239 [ [V PP 2,544 |t [V PP 2,544 .ot [ PP (U T 3,786 |.oevennnnnns 3,786 |ovveneees 5,683 [...ccennnnns 2,219

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 8,679,749 8,592,461 8,547,769 8,589,757 0 (2,704) 0 (2,704) 0 0 (38,226), (38,226) 204,909 58,712

2509999998. Total - Bonds 14,805,614 14,567,520 14,502,754 14,585,647 0 20, 148 2,020 18,128 0 0 10,869 10,869 237,603 83, 146

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 14,567,520 14,592,754 14,585,647 0 20,148 2,020 18,128 0 0 10,869 10,869 237,603 83,146




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
Citi Bank ..o.oceevveeeieeeireeieieeeiee ... Uniondale, NY ..o [ e feeres 0.000 16,807,567 |..XXX.
PNC Bank ........ Pittsburgh, PA ..o [ i 0.000 |..oveveineiiieniieirieee 0 foiiiiiiiiiiiiiin 0 i 8,278,708 [..XXX.
0199998 Deposits in ... 1 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 25,086,275 | 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| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 25,086,275 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

25,086,275

XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 23,096,115 4, 22,073,428 7. 25,137,279 10. October. .... 25,101,559
2. February...|.ccooonnennns 22,954,506 5. 23,646,842 8. 24,532,586 11.  November... ... 26,793,032
3. March 23,572,503 6. 24,027,240 9. September 25,436,175 12.  December 25,086,275

E27




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢

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 HONDA FINANCE CP 3(a)3 .... R O 12/18/2023 01/05/2024 ....ccovvv |oeviininieiiiei e 5,754,461 |..
AVANGRID INC CP 4(2) 144A 12/28/2023 . .. 01/12/2024 ...9,983,276 |..
GLENCORE FUNDING LLC CP 4(2) 144A 12/28/2023 01/17/2024 .ooovvi | 3,797,316 |..
INGREDION INC CP 4(2) 144A 12/27/2023 01/12/2024 ...ooeeee | 1,504,479 |..
KINDER MORGAN INC CP 4(2) 144A .. 12/21/2023 . ... 0171272024
L3HARRIS TECHNOLOGIES IN CP 4(2) 144A 12/28/2023 . .... 01/08/2024
NORTHERN STATES POWER W1 CP 4(2) 144A ... 12/26/2023 . .... 01/09/2024
PLAINS ALL AMER PIPELINE CP 4(2) 144A 12/22/2023 . .... 01/10/2024
PUB SERV ELEC & GAS CO CP 3(A) 3 ... 12/27/2023 . .. 0171072024
RYDER SYSTEMS CP T IO 12/29/2023 01/26/2024 .... .
WEC ENERGY GROUP INC CP 4(2) 144A J 12/28/2023 01/16/2024 ..oovvv | 9,976,944 |..
WILLIAMS COMPANIES INC CP 4(2) [ PP 12/21/2023 01/05/2024 ....cevvve |oeemmnnnnneeeinineeeeeennans 4,999,882 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 73,764,258
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 73,764,258
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 73,764,258
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 73,764,258
60934N-50-0 ....... |FEDERATED INVESTORS INC TREASURY OBLIGATION FUND ... .eeeseuuisseeemnnnneseernnnueseaennnsassaeennsasseeennsseseeennnsasseennnsasseennnnnaseennnnnnsssennnnnnnssennnnnnnes | sosessssnns [saneseenees 12/28/2023 ooviviis | 0.000 [oooiiiiireiiiiiie crrreiriiiiniies forrernena e e e e e e e enen e eenee 151
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 151
8609999999 - Total Cash Equivalents 73,764,409 74,316

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

....13,764,258 1B ..

coocoo
~
w




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits

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

Alabama ........ccooceiiiiiiees
Alaska ......ccooiiiiiiiiiin
AriZONA ..o
Arkansas .......c.ccoceeieiiiiiinnenn,

California .......ccoceveevieiiiinieenn,

Colorado .....
Connecticut

Delaware .........cccccooeeveniiiniicnnenns

© ©® NGO RN

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

-
-

12, Hawaii .ccccoooveiiiiiiiiiiiccicees

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

20. Maine ....ccocooveiiiiiii e

21. Maryland

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

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

32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies

36.  ONIO .oovveiiiieiie i

37. Oklahoma ... .

38, Oregon ....ccoevriiiiiiiiineeeees

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

44, TeXaS ..oooviviieiiiieieeieeeeees

45, Utah ..o

46. Vermont .. .

47, Virginia .....coooeeieeeeeeeeeee

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

49. West Virginia

50.  WISCONSIN ....ccuveiiiiiiiieieeieees

51. WYoming .....cccooceeveeiienienienienns

52.  American Samoa ............ccccceeuen. AS i et | e e [V [V [V 0
53, GUAM ..ot GU e ervee| e [ee et (V1 [V [V 0
54.  Puerto RiCO .......cccovvuererereiiine PR it et | e e [V [V [V 0
55. U.S.VirginIslands ............ccccccu..... VI [ e | e e (V1 (V1 [V 0
56. Northern Mariana Islands ........... MP it iviie] s [ [V [V [V 0
57. Canada .
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 1,700,799 1,642,492 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

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

E29




	JURAT
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3

