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ANNUAL STATEMENT FOR THE YEAR 2024 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. GOVEIMMENLS .....oovvriiieiecieieieceeeeeae st s 59,777,168 |...... 4. 117 |........ 59,777,168 |...coeveiecea 0 | 59,777,168
1.02 All Other QOVEIMMENTS .........veeeeececeeeeeeeeeceeeeee e enesenanaena s 55,254,242 |............13.049 |....... 55,254,242 |.....cooovee 0 s 55,254,242
1.03 U.S. states, territories and possessions, etc. guaranteed ............c.cccooo.foceenene. 4,021,262 |............ 0.950 |......... 4,021,262 ..o 0 | 4,021,262
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 2,234,253 |............. 0.528 |......... 2,234,253 | 0fn. 2,234,253 |............ 0.528
1.05 U.S. special revenue and special assessment obligations, etc. non-
FoTUE=T =11 (=YY [OOSR TUUPESRRRTTTRRTT! RO 19,961,074 |............. 4.714 |........ 19,961,074 | [ - 19,961,074 |............. 4.714
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 240,572,504 |............ 56.815 |...... 240,572,504 |.....cooin 0]..... 240,572,504 |........... 56.815
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee [OOSR [0 O [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) ..............cceeeeveveveveeererereeeeee oo e 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 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) ..............ccoo.foreeecconnnis s 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 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 .....c.cveveueuieeiiereeeeeeeeeeeseseteseseseaesesesssesesesesesss s sesesesesfeeseeeseesenseenenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .....c.cueveveveeeceeeeeeeeeeeeceeaeeseeesseaesesesesessssesesesesenssaes|eeseeees 12,912,027
4.04 Mezzanine real estate 10ans ...............ccocoiiiiiiiiin e 0
4.05 Total valuation alloWanCe .............ccooeiieiiiieiiieieeieeie e e
4.06 Total Mortgage l0aNS ...........c.cccveeveveiueveceerceesciessese e e 12,912,027
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([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) .......coocerrrrnieeiesneneseeeses e sesesssa s 4,148,678 |............ 0.980 |......... 4,148,678 | [V — 4,148,678 |............ 0.980
6.02 Cash equivalents (Schedule E, Part 2) ............ccocoeueeerenennneseeeees e 10,384,113 |............. 2.452 |........ 10,384,113 [coooccee [ 10,384,113 |............. 2.452
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 14,532,791 |.............. 3.432 ... 14,532,791 [ 0f.n. 14,532,791 |............. 3.432
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes (U R [OOSR [V 0.000
9. Other invested assets (Schedule BA) ............cccccueuiuiieieeeieieieeeeeeeee e feeeenens 10,271,106 |............. 2.426 |........ 10,271,106 |- [ 10,271,106 |............. 2.426
10.  ReCeiVabIes fOr SECUMHES ...........ceuiviiiieiiieiieieeiescie e e 3,891,456 |............ 0.919 |........ 3,891,456 | (O 3,891,456 |............ 0.919
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 423,427,883 100.000 423,427,883 0 423,427,883 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 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 = =T i TR o1 10 o e PP PRTPS

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .........c.oviirieieieieieieiieiieeteie ettt <eeseseasneneneeas 5,801,343

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 7,150,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.ccuiiiiieieeeeeeeecee ettt seas e eeeeebebebeeeae et nenees 2,029 7,152,029
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 41,345
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
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 ..ottt bbbt ee bt E e E b0t E e E b £ £ ot E e E b b e et E bbb e nsna e s et s ennsna et enen 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) .........cocuvirirurrerereieiirieieieieiees ceeeeeeeeeeeeas 12,912,027
el €= Y= TV Lo IR [ o 1= T g Lo OO
SUDLOLAI (LINE 11 PIUS LINE T2) c..viuiiiieietetetiieiet sttt ettt bttt e se e s bbb e s e st e e 52 e b e b e s ese st e ee s a8 e s e b es e s e st e e s s be s e b e s ese st se e e s e s et e s e s ese e se s s e s b b ebebese e e 2 eeeseneseaeanas 12,912,027
[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) .......cciiiiiiiiriieieeieeise st b e s e e aeanas 12,912,027
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ANNUAL STATEMENT FOR THE YEAR 2024 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 9,143,798
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...... .ottt et e s et e nbeeae eebeeteaeeae e st e abe e s beeabe e soeseeseeseeae et e e e e eaee e 0

Capitalized deferred interest and other:

3.1 TOtAlS, PAMt 1, COIUMN 16 ...eoveeeieececeetee ettt et et eeeeeeseaetesesenssssaesesesenssssaesesesensssstesesesensssetesesesensssseesesesensssseesasasansnansteeEebesaenesseees 1,127,308
3.2 TOtAIS, PArt 3, COIUMN T2 .....iuiuiiiiiiiiiieieie ettt ettt et st st s s e b tesesese e s e s s b e s et e s e s ese e s e s s e b et e s es e st e e s s b e b e s e s e st e s e s s bbb s b b eesee e eeseeeesen et esnan s anre oeeseeseseseananans 1,127,308
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 TOtalS, Part 3, COIUMN G ...ttt bbbttt e e bbb £ 100 E e h b b e o6 e 4 H bbb o £t 1o 1040 bbbk e b mbes e R e s ae s e e s et et ebeaes s s s ss  2esesesessssanannnesesesnananas 0
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
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 TOtalS, Part 3, COIUMN T4 ......uiiiiiiiiieieet ettt b bttt e e b bbb £ 1040 E e h b b e o1 £ 20 h bk b £t e oA e 40 bbbk e b ebeseRn e ae s e e s et et ebesea s s s ss  2etesessssssansnnsesesesnananas 0
Deduct current year’s other-than-temporary impairment recognized:

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

10.2 TOLAIS, Pt 3, COIUMN M1 ..ottt ettt ettt s ettt e s e sese s e s e s e s et et esesess s esesesebesesese s esesesese b et esese s eses s et et et essas ehebce et et eeee e bbb eb e e bt nenente etebesesenetet et eeeeeseseaeanaes 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 10,271,106
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 10,271,106

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN ............cccueueueeeeeeeceeteteeeeeescaete et eeessssesetes et esssaeaesesesessssssesesesensssssesasesensssesesesasnssentesassnsnsssnsesans seesesssaceesees 301,241,224
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiiuieiteeestete ettt et e et et et et eee et eae et ese st esessete st et e s es e s esess et ess et ess st ese st esessebe s ebessesessabessssensassensesenneneaean 227,682,807
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 1,285,240

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 oot b b e bt oo b e b e b e b h bR E b e b E b e bbb b b e eb e

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (1,678,655)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 145,439,217
DedUCt aMOTHZAtION OF PIEIMIUM .......viiecececeeteeecceeeeteee e e ceceeeeee s s saeaesete s s esssasseseses s sssssesesesesssssseseses s sssssesesas e ssansssesas s sssssnsesasasesnsssesss s esnsssesasassssssnsns Seetesesataseesesannas 711,175

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 T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

8.3. Part 2, Section 2, COIUMN 16 ... et e e e e e e e e s e e e e se e e e e e e e e e e e seeaeeans Sobeabeabeab e e b e e b e e b bbb ns

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 h bRt e b E £ te e E e E a0 £t E e E b0 et E e E bttt bbbt nsna et s s en s naena 531,806

9.2. Part 2, Section 1, COIUMN 17 ... oo e e e e e e e e e s e e e e e e e e e e e e e e e e eaeaans Sobeabeab e e b e e b e e b e e b e b e b b e

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, Part 4, COIUMN 13 ..oiuiitiitite ettt ettt ettt es et ees e ses e se s s ses e ee 8o See s s e s s e s e s ees b e s b e s e s ees s es e s ens s ees b es b ns b ens st h e 18,001 i 549,897
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........coouiiiiiiiiniiiiiniie s e (162,943)
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 381,820,503
(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) .........cccueueieieececteteeeeeeeceete et eeeessaete e s eseesseete st esenssesaesesesensssssesesesensssssesasssensssssesesssanas feeseseseseninas 381,820,503
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ANNUAL STATEMENT FOR THE YEAR 2024 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 .......cocooeevveevieeiersee s oo, 59,777,168 |.....ccccone. 59,155,674 |....coevveee 59,728,104 |................. 60,026,624
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 55,254,242 54,574,542 55,299,480 58,600,000
by governments) 4. Totals 115,031,410 113,730,216 115,027,584 118,626,624
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 4,021,262 4,050,893 4,044,140 4,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 2,234,253 2,236,782 2,039,737 2,000,000
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 19,961,074 18,909,480 19,990,804 20,068,289
Industrial and Miscellaneous, SVO 8. United States ....oooveveeeeeeeeeeeeeeeeeees o 209,122,414 | 208,688,209 |................ 209,356,860 |............... 210,584,920
Identified FU”S’S' Unaffiligted Bank 9. €CaNAda ...coeoeeeeeeeeeee e e 11,374,747 ... 11,343,188 | 11,389,840 |................ 11,250,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 20,075,343 19,784,814 20,053,542 20,540,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 240,572,504 239,816,211 240,800,242 242,374,920
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 381,820,503 378,743,582 382,102,507 387,069,833
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 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
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(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
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 381,820,503 378,743,582 382,102,507
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ANNUAL STATEMENT FOR THE YEAR 2024 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
2

NAIC Designation

Through 5 Years | Through 10 Years | Through 20 Years

5

Over 20 Years

GoIs

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

.............. 2,998,861

..................... 1,212

.............. 1,958,960

7

Total Current Year

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

11
Total Publicly
Traded

12
Total Privately
Placed (a)

TBNAIC 6 ..o

1.7 Totals 1,958,960 59,777,166 59,777,166 0
2. All Other Governments

2ANAIC T e e 0 011,089,647 2,967,643 |....oveeiieeeean O e 0 14,557,290 |...oovveceen 3.8 | 8,880,006 |.......ccocveveveeen 2.8 | 14,557,290

22NAIC 2 it O 3,550,405 |............... 8,540,843 ..o O e 0 12,091,248 |...oov 3.2 .. 13,684,146 ..o 306 | 12,091,248

23 NAIC 3 .o 999 P17 012,749,647 8,837,590 |.ooeeereveeeeeeeeenn O e 827,982 23,414,936 |..cocoovevve 6.1 15,827,468 |....o B2 [ 20,645,131

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

..4,447,961 |.

742,806
0

742,806
0

...3,452,004 |.

2.7 Totals 827,982 55,254,241 51,488,479
3. U.S. States, Territories and Possessions etc.,
Guaranteed
BANAIC T e e O 2,035,708 1,985,554 [.....cooc.. XKoo e 4,021,262 |...ocooveeevveveen 11 | 24,768,982 | 6.6 [ 4,021,262

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

1,985,554

4,021,262

4,021,262

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

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

4.5NAICS ..

1,148,967

............... 2,234,253

.............. 6,240,269

............... 2,234,253

4B NAIC B ...
4.7 Totals 1,148,967 2,234,253 2,234,253 0
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 203,131 |0 4,220,866 . 7,383,735 3,356,354 18,940,428 |........ccvvevnne 5.0 [ 38,389,481 | 1022 [ 18,940,428

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

.. 1,020,645 |.

.. 1,020,645 |.

3,356,354

19,961,073

19,961,073




ANNUAL STATEMENT FOR THE YEAR 2024 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

Over 1 Year

Through 5 Years

Through 10 Years

4
Over 10 Years

Through 20 Years

8
Col. 7 as a % of
Total Current Year

Q0IS

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..

B.3NAIC 3 .o

6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

............... 2.341.876 |..

92,860, 127
...34,706,010 |....

............... 3,202,757
.. 700,115 |.

9
Total from Col. 7

10
% From Col. 8

12
Total Privately

Prior Year Prior Year Placed (a)
........... 160,672,027 82,703,931 |............71,934 939

...43,408,264 |.... . 47,721,511 |. ...11,857,370
............................ 4,614,176 |............

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
B2NAIC 2 ..o

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

BBNAICE ..o

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 2024 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) ... 14,790,890 |........... 165,524,481 |............. 57,971,655 |............. 6,999,099 |.............. 8,883,144 ..o [V 254,169,269 |....cocvcvieriereen 666 [ XX [ XXX o 182,234,330 |............. 71,934,939
122 NAIC 2 ... ) e 4,980,582 |... ...38,256,415 |.... ..28,324,562 ..700,115 |.. 72,690,774 |.. 60,833,404 |.. ...11,857,370
123 NAIC 3 e [(c) I 3,341,593 |............ 28,397,934 |............. 14,859,524 ..o O 827,982 e O 47,427,033 oo 1204 | XK e e XK [ 25,259,307 |............ 22,167,726
124 NAIC 4 i (D) s (VN A 2,273,657 | 4,516,962 ..o 0 e O e 0 e 6,790,619 oo 18 o XK e e XK e o 3,452,004 |.............. 3,338,615
125 NAIC S e (D) e [V 246,983 |......cocove. 495,823 [(c) R 742,806 |....covveeerieee 002 [ XX et XXX e o 742,806 |.....cooevvvern 0
12.6 NAIC 6 ... 0 0 0 (c) 0 0 0
12.7 TOtalS .o 23,113,065 |........... 234,699,470 |........... 106,168,526 |............... 7,699,214 |............ 10,140,226 |....cocvcvceeee 0 [(b) ....381,820,501 |-..cvuevcrrereeees 1000 [ XXX e o XK 272,521,851 |........... 109,298,650
12.8 Line 12.7 as a % of Col. 7 6.1 61.5 27.8 2.0 2.7 0.0 100.0 71.4 28.6
13. Total Bonds Prior Year
13ANAIC T e 92,240,308 |........... 116,251,499 |............. 48,277,845 |.............. 6,925,392 276,150,891 |..ocvcvicein FETCN — 172,753,326 |........... 103,397,565
13 2NAIC 2 ot 4,023,804 |............. 25,802,504 |............. 24,917,998 |............. 1,544,490 |....oooeveeea803,614 [ O e XXX e e XK o 57,092,410 [ 15.2 | 51,307,281 |.............. 5,785,129
13.3NAIC3 ... ..12,854,060 ...34,599,734 |.... .19,259,312 |. ...15,340,422
134 NAIC4 ... ....6,019,338 7,162,447 |... ...3,878,325 |.. ..3,284,122
TR I N (O Tt NPT O T N U OO PO URTO KOO OU YU YUYPRUYUTURPPN AEVURTURTURURURORURURUR OVURURPRURUTURUYURUI ITURURURURURURUNONUNE RUSSISIID o, o, CSNSRIUITN RUSURURD. 6.6, CORNURURN I (o) REVPVURURURRRRN 0 oo 020 [ (V1 A 0
13.6 NAIC6 ... ( 0 . 0 0
13.7 TOtalS .o 99,896,543 |.......... 160,058,236 |............. 92,069,241 |............... 8,896,857 |............ 14,084,605 |.......cooveecerne [V D,9. 0, GV TR XXXeviveiiin (b) ....375,005,482 |........ccoveunee 100.0 |........... 247,198,244 |........... 127,807,238
13.8 Line 13.7 as a % of Col. 9 26.6 42.7 24.6 2.4 3.8 0.0 XXX XXX 100.0 XXX 65.9 34.1
14. Total Publicly Traded Bonds
T4ANAIC T e 10,833,693 |........... 137,870,568 |............. 20,940,583 |............... 3,706,342 |............... 8,883,144 ..o 0 182,234,330 | A7.7 | 172,753,326 |.....ooovvevee 46.1 |.......... 182,234,330
14.2NAIC 2 ... L4754,710 |... ...31,365,035 |.... . ..51,307,281 | 1307 60,833,408 |..

15.5NAICS ...
15.6 NAIC6 ...

T43NAIC 3 et 999,717 |... ...15,393,481 |.... ..19,259,312 |.... .25,259,307 |..
T4ANAIC 4 oo 0. 1,560,622 |.... .3,878,325 |.... . ...3,452,004 |..
TAE5NAIC S oo [V 246,983 |.....ceer 495,823 | O e O [ O e 742,806 [ 002 e 0 foeeieiiiiieeenn 0.0 | 742,806
T4B NAIC B ..o 0 0 0 0
14.7 TOtalS .o e 16,588,120 |........... 186,436,689 247,198,244 272,521,850
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 6.1 | 68.4 XXX oo e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 4.3 48.8 14.6 1.0 2.7 0.0 71.4 XXX XXX XXX 71.4 XXX
15. Total Privately Placed Bonds
151 NAIC T e 3,957,197 |............. 27,653,913 |....c.c.. 37,031,072 |............... 1292, 757 | (V1 A [ A 71,934,939 103,397,565 71,934,939
152 NAIC 2 oo 220,812 | 6,891,380 |.... ..700, 11,857,371 |30 5,785,129 |.... ...11,857,371
15.3NAIC 3 e
154 NAIC 4 e

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

.6,524,945 |...

1.7

12.6

13.2

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

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

109,298,650 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
current year of bonds with Z designations and $
current year, $

........................... ; NAIC2 $

current year, $

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

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

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2024 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, 2,998,443 |............ 54,816,151 oo 0 e 0 s 1,958,960 |.....ccocoo. XKoo [ 59,773,554 |..cocvveviieen 8.7 o 37,195,612 |coeviiiieeeen 929 o 59,773,554 |..cooiiiiiicce

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

...... 1,982 |.

...... 3,611 |..

...4,514 [

...... 3,611 |.

N

. All Other Governments
2.01 Issuer Obligations ............c.c.......

2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals 999,717 29,697,304 23,729,238 0 827,982 XXX 55,254,241 42,728,533 51,488,480 3,765,761
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........cceeeeeeeereeneeeieaieeienieeieeees e 0 [l 2,035,708 |.cooveeeeireieeen 0 e 0 [ 1,985,554 ..o . XXX [ 4,021,262 24,768,982 |...coovvvieeee 6.6 [ oo 4,021,262 [.o.ooveeiieieene 0

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

3.03 Commercial Mortgage-Backed Securities .......... [...ooooviiiiiiiiecn 0 oo 0 0 0

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

3.05 Totals 0 2,035,708 1,985,554 XXX 4,021,262 1.1 24,768,982 6.6 4,021,262 0
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ............ccooeeeeeeeeencenieeienicnieeiene foeeeeeieieeeeeiee 0 e 0 o 1,085,286 v 0 e 1,148,967 |...oooooe. XXX [ 2,234,253 .o 0.6 [, 6,240,269 |.....ccooevveeene 1.7 [ 2,234,253 oo

4.02 Residential Mortgage-Backed Securities ...

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

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

4.05 Totals 0 0 1,085,286 0 1,148,967 XXX 2,234,253 0.6 6,240,269 1.7 2,234,253 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ............cccooeioiiiiiiiiiniiicciees e, [V 3,030,187 [oecveveeeee 6,855,604 |........coovvveieeine 0 [ [ SO D.9.0 SN RTRTN 9,885,791 [ 2.6 | 27,735,301 |oeoveeeieeene T |, 9,885,791

5.02 Residential Mortgage-Backed Securities ... 1,190,679 |. .. 1,548,776 |.. 10,075,282 |.. 11,677,602 |... ..10,075,282 |.

5.03 Commercial Mortgage-Backed Securities .......... | 0 fociiiies [V 0 Jooeereeeeerererenen O oo 0 | XK o 0 [ 020 | 0 [ 0.0 | 0

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

5.05 Totals 273,131 4,220,866 8,404,380 19,961,073 5.2 39,412,903 19,961,073
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccoeeeererincrenccinceineees [oereieienene, 8,296,943 |........... 106,342,683 |............. 32,685,527 |...cviiiiieiciine 0 [ 862,40 |........... D.9,0 SR R 148,187,562 |...ocvcveeccenne 38.8 | 167,098,813 |...ooviieiieinns 44.6 |.......... 108,223, 136

6.02 Residential Mortgage-Backed Securities ... F A (0 [V [V [V (V1 O XXX [, [V 0.0 [ [V 0.0 [ 0

6.03 Commercial Mortgage-Backed Securities .......... |..ccccoveeaen. 750,720 |eovenennne. 3,284,545 |.............. 4,163,568 |....cooveveeciiine 0 [ [ SO D.9.0 SN RTRTN 8,198,833 |...c.oviriie 2.1 [, 3,066,485 |.c.ooveeieiinne 0.8 [ 8,198,833

6.04 Other Loan-Backed and Structured Securities ... 9,793,693 34,300,231 36,099,315 3,992,872 0 XXX 84,186, 111 22.0 54,489,373 14.5 18,617,647 65,568,464

6.05 Totals 18,841,356 143,927,459 72,948,410 3,992,872 862,409 XXX 240,572,506 63.0 224,654,671 59.9 135,039,616 105,532,890
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

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
8.02 Residential Mortgage-Backed Securities ...

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

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE 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 ..........cccceooeiirereniieeeieeeees e 12,295,103 |.coeovenenes 195,922,033 |...cveneenned 64,355,655 1. 279,356,663 |...c.ooviiiiiinnn 73.2 [ D.9.0. NI RUR D.9.0 NI RUNR 235,626,476 |.............. 43,730,187
12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 273,548 ..o 1,192,661 [.ocovveeenne 1,549,988 10,078,893 |...eoviiieiiieiee 2.6 | D.9,0 SN XXX ovvvieiee [ 10,078,893 |..eovceeiieirceee 0
12.03 Commercial Mortgage-Backed Securities ........ [.ccocooiiieeeen 750,720 |oeiiiiiinns 3,284,545 |...ooiins 4,163,568 ..o 0 [0 e XXX [ 8,198,833 [.oveiiiiiiiiiiiies 2.1 | D,0. ¢ SRR D,0. % CHRURIN RN 8,198,833 [.eeeieiieiieieeiee 0
12.04 Other Loan-Backed and Structured Securities . |- . 34,300,231 36,099,315 .. 84,186,111 |. . 18,617,647 |.cceenee 65,568,464
12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0 fooeiiii 000 e XXX [ XXX o 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 234,699,470 |....ocnnnnn 106,168,526 |................ 7,699,214 | 10,140,226 |..ooveeiieieieicees [V P 381,820,500 272,521,849 |............. 109,298,651
12.10 Line 12.09 as a % of Col. 7 6.1 61.5 27.8 2.0 2.7 0.0 100.0 XXX XXX XXX 71.4 28.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 93,932,480 |............. 134,030,740 |.............. 65,045,307 |...ccvevvenene 2,951,658 ....9,807,325 ...305,767,510 226,450,293

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

.208,601 |...

.1,756,570
.3,066,485
22,200,881
XXX .

. 11,682,116 |.
...3,066,485 |.
. 54,489,373 |.

. 11,682,116 |..

13.09 Totals B F 99,896,543 |............. 160,058,237 |......c.c... 92,069,243 |......ccvvenee 8,896,857 |.....ccnue 14,084,604 375,005,484 247,198,243

13.10 Line 13.09 as a % of Col. 9 26.6 2.7 24.6 2.4 3.8 100.0 65.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 9,752,796 |....ocuenne 169,152,892 |.............. 49,936,918 ... 235,626,478 |.....c.ooviiiiens ...226,450,293 235,626,478

14.02 Residential Mortgage-Backed Securities .273,548 |... ...1,192,661 |.. .1,549,988 .. 10,078,893 |. . 11,682,116 |. .10,078,893 |..

14.03 Commercial Mortgage-Backed Securities ........ [.ccocooieeeeen 750,720 |oviiiiiinns 3,284,545 ..o 4,163,568 ..o 0 [0 e XK XK [ 8,198,833 [.ovvviiiiiiiinnnn 21 s 3,066,485 |....oovevviiiienennn 0.8 o 8,198,833

14.04 Other Loan-Backed and Structured Securities . .... 12,806,591 18,617,647 ..o A9 [ 5,999,349 18,617,647

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

............... 16,588,120

......................... 6.1

4.3

15. Total Privately Placed Bonds
15.01 Issuer Obligations
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

................ 2,542,307

................ 6,524,944 |.............. e 3,992,872
......................... 6.0 oo 4422 [ 462 | 3T
1.7 12.6 13.2 1.0 0.0 0.0 28.6 XXX XXX XXX XXX 28.6




ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 73,764,409 |................. 73,764,258 |....oooviiccne 151 | 0
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 772,012,734 |.............. 452,042,822 |.......ccoevveveinenn 44,332 | 319,925,580
3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 1,113,351 | 1,113,351 | (I 0
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T 0
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s A (15 (1 52
6. Deduct consideration received on diSPOSALS ................coceveveveeeeecueueiereeeeeaens [orereceeeenenns 836,506,388 |................ 526,920,386 |.....ocvrveevrinnn. 44,483 |................ 309,541,519
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T 0
9. Deduct current year's other-than-temporary impairment recognized ............ |ooocccoriinnniccnns (O O (O O [V 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 10,384,113 | (N (1 PO 10,384,113
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN 0
12. Statement value at end of current period (Line 10 minus Line 11) 10,384,113 0 0 10,384,113

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE B - PART 1

Showing All Mortgage Lo
6

ans OWNED December 31 of Current Year

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
B JACKSONVILLE .... FL... ....04/28/2023 .| 6.000 ....2,060,000 |.. 12,600,000 |... 08/22/2024 ...
........... TX... ....00/21/2023 ... veer..6.630 ....3,702,027 |.. veeee.....6,500,000 |... 08/23/2024 ...
........... CA... ....09/12/2024 ... ......6.100 ....2,000,000 |.. veeeee.... 3,675,000 |... 10/14/2024 ...
6004706 [T SRR, L 12/1172024 L 6.420 ....5,150,000 |.. .. .. v e 8,128,649 |...01/15/2025 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 12,912,027 0 0 0 0 0 30,903,649 XXX
0899999. Total Mortgages in good standing 12,912,027 0 0 0 0 0 30,903,649 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

12,912,027

30,903,649

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 $

unpaid taxes § .-

unpaid taxes $

unpaid taxes $

interest due and unpaid.
interest due and unpaid.

unpaid taxes $

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2024 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
04/28/2023 ....oovvvn |oveeiiiieeeeii 6.000 [ouuneereiniinierirriieeeceenieeeeenen O fecn 2,029 | 6,500,000
09/12/2024 ....coveve o 6.100 foeeneeeeeenneeeeeeeneeeeeeeennn2,000,000 [ e O e 3,675,000
6004706 ..oevvnniiiiiiiiiiiiiiiie e JACKSONVILLE ... iiieeunniiiiiunniiiiiinnsiiiiieansssseisesnssssesnsnsssssenssnsssssrrsnnnssesennsns | soseseressnsssesrnnsnnns S O UUUUU FEPTTTTToY 12/11/2024 oo | 6.420 |..evuiiiiiiiii 5,150,000 |..euvunniiiiiiiii i {0 PP PPPTI 8,128,649
0599999. Mortgages in good standing - Commercial mortgages-all other 7,150,000 2,029 18,303,649
0899999. Total Mortgages in good standing 7,150,000 2,029 18,303,649
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

18,303,649

7,150,000 2,029
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ANNUAL STATEMENT FOR THE YEAR 2024 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
1004662 ....oovviiiiiiiiiiiiiees HOUSTON vvvvvviiiiiiiiiiiiiiiiiiieiiieieeees foriiiiiiniinnns L PO FPPPPON 09/21/2023 ... eeeeiiiiies s | 3,743,371 |ovvvvvvvvniniiiiiiinn foreeiiiiiiiiiiiiiiiss o foviiiiiiiiiiiiiiiies fo O O AP PP PPPPN TTTTPPPPN M3 e e,
0299999. Mortgages with partial repayments 3,743,371 0 0 0 0 0 0 0 41,345 0 0

0599999 - Totals

3,743,311

41,345
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ANNUAL STATEMENT FOR THE YEAR 2024 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 wevvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiees foeeeeenn eeeeeee|.01701/2019 L.l 18 . 6,400,000 ... 10,271,106 [...... 10,271,906 [...oeeeeeeeeeines fooveeiiiiiiineens fooveeeenneneeenns o 1,127,808 [ fooeeeiiiiiieeiss e | 1.097
5999999. Any Other Class of Assets - Affiliated 6,400,000 10,271,106 10,271,106 0 0 0 1,127,308 0 0 o] XXX
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0] XXX
6199999. Total - Affiliated 6,400,000 10,271,106 10,271,106 0 0 0 1,127,308 0 0 o] XXX

6299999 - Totals

6,400,000 10,271,106 10,271,106 0 0 0 1,127,308 0

. Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coocooo

$

$..
8.

$

$




ANNUAL STATEMENT FOR THE YEAR 2024 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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE D - PART 1

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

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-TX-6 ..... US TREASURY NOTE/BOND .....evvnivvvinnnnniniinnnnnnnnnnns foee von | oeeeeen | s LA e 1,958,438 |...91.3750 |.......oennnn. 1,827,500 [oeievennnnn 2,000,000 |.eeevenninnns 1,958,960 |.oovvvveiieeennd0 foeiiinnnnnnn 522 [0 a0 042250 e 4.375 [FA ...... ....03/27/2024 ...|....02/15/2054 ...
912828-5M-8 ..... US TREASURY NOTE/BOND ... LA ...95.6950 |......oeunnnns 1,626,820 |.... .1,700,000 |.. e 1,700,636 |...oeeeeenneenn0 e (162) [0 o0 30125 | 3114 [MN ... ....11/14/2018 ...|....11/15/2028 ...
912828-51-8 ..... US TREASURY NOTE/BOND ... LA ...95.6950 |.............. 1,840,221 |.... 1,928,720 [0 e (183) [0 030125 3114 [MN ... ....11/14/2018 ...|....11/15/2028 ...
912828-6T-2 ..... US TREASURY NOTE/BOND LA 92,1720 |t 2,672,984 |.... 2,983,278 o0 e (7,210) [0 o0 2,375 | 2.099 [MN ...... ....06/04/2019 ...|....05/15/2029 ...
912820-AY-7 ..... US TREASURY NOTE/BOND US TREASURY N/B ... LA ...90.0700 |.....covnnnnns 1,801,406 |.... o 1,955,879 [oviiiiiiinnnnl0 e 14,748 |0 0000000625 . 1.283 [N ...... . 12,500 |....11/30/2020 ...|....11/30/2027 ...
91282C-GX-3 ..... US TREASURY NOTE/BOND ... LA ...99.8440 |.......eeen.nt 2,995,313 |[.... e 2,998,443 o0 e 3,702 [0 k0111080875 4.008 |AO ...... .. 116,250 |....05/15/2023 ... |....04/30/2025 ...
912820-JV-4 ... US TREASURY NOTE/BOND ... LA . 100.0120 |......ceunnnns 5,000,586 |.... 4,989,250 [oiiiiiiiiennn0 i 8,195 [0 0l 42250 . 4.453 1) ....... .. 106,250 |....02/12/2024 ...|....01/31/2026 ...
91282C-Jii-2 ... US TREASURY NOTE/BOND ... LA ...98.6560 |.......eunnnnt 4,932,813 |.... e 8,977,367 o0 4,320 [0 k0 122240000 - 4.121 ....02/12/2024 ...|....01/31/2029 ...
912820-KA-8 ..... US TREASURY NOTE/BOND LA ...99.7340 |. .. 1,994,688 |. .1,971,331 |.. .4.842 ....04/26/2024 .. 02/15/2027
91282C-KB-6 ..... US TREASURY NOTE/BOND LA . 100.4180 |. ..8,033,438 |. .7,965,108 |.. .5.011 ....04/26/2024 .. 02/28/2026
912820-KV-2 ..... US TREASURY NOTE/BOND LA . 100.8520 |. .. 5,546,836 |. .5,520,740 |.. ......4.460 ....07/09/2024 .. 06/15/2027 ...
91282C-KX-8 ..... US TREASURY NOTE/BOND ... LA ...99.4770 |..coernnnnnnns 9,450,273 |.... 9,471,822 o0 e 2,837 o0 0 40250 . 4.323 ...07/10/2024 ...|....06/30/2029 ...
912820-KZ-3 ..... US TREASURY NOTE/BOND ... LA . 100.2730 |....cevnennnns 3,008,208 |.... +...3,000,551 [oenieiiiiinnnn0 o (182) [0 o0l 42375 | 4.367 ....07/10/2024 ...|....07/15/2027 ...
91282C-LR-0 ..... US TREASURY NOTE/BOND ... LA ) ...98.8750 |..ccevrnnnnnns 3,955,000 |.... . .. .... 3,954,063 0 ... N 0 4125 | 4.388 ....12/31/2024 ...|....10/31/2029 ...
91282C-1B-4 ... US TREASURY NOTE/BOND LA e 4,452,188 |...99.2420 |.............. 4,465,898 |.........en... 4,500,000 [.....ccoennnns 4,452,400 |...oeeeennnn0 o221 [0 0411040000 4.385 ... 12/24/2024 ... |....12/15/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 59,724,498 | XXX 59,151,979 60,023,000 59,773,557 XXX XXX XXX
362020-0Z-7 ..... |GOVT NATL MTGE ASSN Il POOL NO 003172 ................ | ...... | ....... |4 ......... | TA s 3,606 |. 101.9440 |.......coeiiiinnnn 3,695 |iivuiiiiiiiiinnnn 3,624 |ooiiiiiiiiinnnnns 3,61 [0 o0 [0 el 0 fLLL06.000 e 6.094 ...01/14/2002 ... |....12/20/2031 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 3,606 | XXX 3,695 3,624 3,611 XXX XXX 18 217 XXX XXX
0109999999. Total - U.S. Government Bonds 59,728,104 [ XXX 59,155,674 60,026,624 59,777,168 XXX XXX 516,834 1,115,124 XXX XXX
105756-BV-1 ..... BRAZIL REPUBLIC OF SR UNSECURED .. D...... 1 oo |- 3.BFE ..|... ..981,000 |. 100.0000 |... ..1,000,000 |.... .1,000,000 |.. 999,717 o0 [0 15,089 0 [0 ]l 40200 L 5.828 () ....... ... 20,542 ... . 42,500 |....09/29/2023 ...|....01/07/2025 ...
105756-CE-8 ..... BRAZIL REPUBLIC OF SR UNSECURED .. D...... oo |- 8.BFE ... .. 927,000 |...84.5440 |... .1,000,000 |.. ....845.438 |.........(52,976) [.....cceuu. 6,737 eerriiieeeennl0 0 0030750 . 4.702 [MS ...... .. 11,354 | . 87,500 |....02/02/2022 ...|....09/12/2031 ...
105756-CF-5 ..... BRAZIL REPUBLIC OF SR UNSECURED D...... o |- 3.BFE ... 1,008,500 |...93.4040 |... .1,000,000 |.. ....934,044 |.........(74,202) [.cooeeeennne i (283) |ovevnineeeennnnl0 feiiiiiinnnn 0 11006000 ... 5.877 |AO ...... .. 11,833 |... .30,000 |....09/05/2024 ...|....10/20/2033 ...
195325-DL-6 ..... COLOMBIA REPUBLIC OF SR UNSECURED .. D...... 1 oo |- 3.AFE ... ...95.5080 |... ... 500,000 |.. o B71,626 |0 e 10,984 0 0 L3875 6.552 [AO ...... . 19,375 |....09/13/2023 ...|....04/25/2027 ...
195325-DR-3 ...... COLOMBIA REPUBLIC OF SR UNSECURED .. D...... 1 R R T S R ...83.2690 |... .1,500,000 |.. e 1,234,228 [0 e 41,928 [0 000000232000 . 7.28(d ....... . 45,000 |....09/20/2023 ...|....01/30/2030 ...
298785-40-0 ..... EUROPEAN INV BANK SR UNSECURED - TAFE L. ...93.8360 |... .5,000,000 |.. 4,962,571 [ooeieiiiiiel0 e 16,494 |0 0 10375 1.722 (WS ...... . 68,750 |....01/27/2022 ...|....08/15/2027 ...
438180-AK-7 ..... HONDURAS GOVERNMENT SR UNSECURED .... |- 4AFE L ...99.5%0 |... .1,000,000 |.. +...995,958 ..o (4,932) [oreieenn s (110) el 0 10080625 . 8.609 ....12/03/2024 ...|....11/27/2034 ...
455780-CS-3 ... INDONESIA REPUBLIC OF SR UNSECURED . .. 2.BFE ..|... ...93.2290 |... 559,372 |.... ... 600,000 |.. +...546,320 |ooeeeiiiieennn0 o 7,628 0 0 ]380 . 5.684 ...10/24/2022 ...|....10/15/2030 ...
455780-DJ-2 INDONESIA REPUBLIC OF SR UNSECURED . |- 2.BFE ... ...89.4730 |... 894,731 |.... .1,000,000 |.. 938,947 |oeeveevvieennnn0 [ 6,949 |0 [0 00030550 L 4.546 ....07/19/2022 ...|....03/31/2032 ...
459058-IN-4 ..... [ INT BK RECON & DEV SR UNSECURED .. .. 1.LAFE .. ...90.3070 |. ..3,612,273 |. .4,000,000 . 3,685,835 |.. .3.630 ....05/09/2023 .. 11/24/2027
459058-Jii-4 . INT BK RECON & DEV SR UNSECURED .. 1.AFE .. ...90.9270 |. ..1,818,548 |. .2,000,000 1,963,571 |.. .1.947 ....02/07/2022 .. 04/20/2028
470160-CA-8 ..... [ JAMAICA GOVT OF SR UNSECURED ... .. 3.CFE .. . 103.0970 |. 1,546,452 |. .1,500,000 1,531,088 |.. .5.773 ....06/04/2024 .. 04/28/2028
698299-BK-9 ..... [PANAMA REPUBLIC OF SR UNSECURED .2.CFE .. ...83.5140 |. ..1,670,288 |. .2,000,000 1,813,195 |.. .5.287 ....06/21/2023 .. 01/23/2030 ...
715638-DF-6 ..... [PERU REPUBLIC OF SR UNSECURED .. .2.BFE .. . ...85.2840 |. .1,000,000 .887,632 |.. ... 4.951 ...06/22/2022 .. 01/23/2031 ...
715638-DU-3 ..... PERU REPUBLIC OF SR UNSECURED .. |- 2.BFE ... ,507,000 |...80.3780 |... .2,000,000 |.. ,578,622 |..veeeiviinnnn0 o 34,131 |0 e l0 1400023000 . 6.062 ....10/27/2022 ...|....01/15/2034 ...
817477-AF-9 ..... SERBIA REPUBLIC OF SR UNSECURED L] 3AFE L. .. 980,050 |...81.2520 |... .1,000,000 |.. 812,522 |.......... 10,071 [...ciiss 1,926 oeeeniiiieeennn0 o0 2125 2.350 ....11/23/2020 ...|....12/01/2030 ...
836205-AU-8 ..... SOUTH AFRICA REPUBLIC OF SR USNECURED .| 3.CFE ..|... ,233,600 |...93.4480 |... .1,500,000 |.. ,361,886 |........oeeeen0 | 30,794 [0 iiiiennnl0 0040300 - 7.118 ....04/06/2020 ...|....10/12/2028 ...
836205-BA-1 ..... SOUTH AFRICA REPUBLIC OF SR UNSECURED . |- 3.CFE ..|... .. 933,750 |...93.0330 |... .1,000,000 |.. ....930,328 | (8,192) [oeeeenn. 4,769 o0 0 ]l 4850 ... 6.369 ....07/23/2024 ...|....09/30/2029 ...
857524-AE-2 ..... POLAND REPUBLIC OF SR UNSECURED | 1.GFE L. .. 989,530 |. 101.9760 |... .1,000,000 |.. L2991,199 |0 [ 849 0 005750 5.890 ....11/08/2022 ...|....11/16/2032 ...
896292-AN-1 ..... TRINIDAD & TOBAGO SR UNSECURED ... |- 3.BFE ..|... ,000,000 |...98.3360 |... 983,359 |.... .1,000,000 |.. 983,359 |.........(16,641) [.....cceveieiin 0 el [0 |...6.400 |...... 6.400 ...06/18/2024 ...|....06/26/2034 ...
900123-C0-1 ..... TURKEY REPUBLIC OF SR UNSECURED .. .. 4.AFE .. ,552,000 |...99.4980 |. 1,591,974 |. .1,600,000 .1,560,622 |.. .0 .6.866 ....01/03/2024 .. 10/24/2028 ...
91087B-AK-6 ..... UNITED MEXICAN STATES SR UNSECURED . .2.BFE .. 918,500 |...90.6420 |. ..906,419 |. .1,000,000 923,824 |.. .0 .6.052 ....04/30/2024 .. 04/27/2032
91087B-AT-7 ..... UNITED MEXICAN STATES SR UNSECURED . .2.BFE .. ,824,000 |...89.4860 |. .. 1,789,725 |. .2,000,000 .1,852,304 |.. .0 .6.008 ...10/04/2022 .. 05/19/2033
91824P-AA-5 ..... [UZBEKISTAN INTL BOND SR UNSECURED .. .. 3.CFE .. 986,350 |...97.3920 |. .1,000,000 973,924 |.. .(13,267) |. eeeenn 1,118 ....06/21/2024 .. 02/28/2032 ...
MO1520-AK-7 ..... ABU DHABI GOVT INTL SR UNSECURED ... .. 1.CFE ..|... ,967,000 |...91.7800 |... .2,000,000 |.. 976,444 |l 0 fooeeeennn3992 |0 o0 030125 L 3.369 ...07/27/2022 ... |....04/16/2030 ...
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M6320U-BZ-1 ..... SAUDI INTERNATIONAL BOND SR UNSECURED ..........ccevwnfoun nn Dovevee | veeeeennns LEFE L 970,000 |...99.3560 |.................993,561 [..coceriinnnn 1,000,000 |.eeuneeeeennnnn 977,670 |.evvvvennneeeens (U 6,544 |oiiiiiiinnn0 [0 40750 L 5.556 ....10/26/2023 ...|....01/18/2028 ...
163633-CD-7 ..... KINGDOM OF BAHRAIN SR UNSECURED D...... v |- 4AFE ... ...90.6690 |... .1,000,000 |.. e 8,799 0 [0 ] 50625 7.330 ....05/29/2024 ...|....05/18/2034 ...
M75242-8B-8 ..... OMAN GOVT INTERNTL BOND SR UNSECURED . D...... o .. 2.CFE ... ...99.3020 |... 1,000,000 |...oeenneeen 1,001,478 [oeiiiiiini 0 e (302) [0 o0 000050375 | 5.298 ....07/30/2024 ...|....03/08/2027 ...
M75242-BJ-1 ..... OMAN GOV INTL BOND SR UNSECURED .. D...... v |- SAFE ... ...99.6570 |... 1,000,000 |-.evunneeenn...996,574 [l (7,708) |oeeennnnn (1,269) [oneeeeeeeiennl0 e l0 el .5.625 |l 5.469 ....05/16/2023 ...|....01/17/2028 ...
P3579E-BV-8 ..... DOMINICAN REPUBLIC SR UNSECURED .. D...... o | 3.BFE ... ...99.4460 |... ... 800,000 |.. . e 1,066 [0 0000005950 |l 6.108 ...02/14/2023 ...|....01/25/2027 ...
P3579E-CF-2 ... DOMINICAN REPUBLIC SR UNSECURED .. D...... oo |- 8.CFE ..|... ...91.6810 |... .1,000,000 |.. 916,812 |......... (36,764) |...ueeeeee 2,576 [oeeeeeeieeeeen0 |eeeiiieieeennnl0 [ .040500 ... 5.561 ....08/30/2024 ...|....01/30/2030 ...
P3699P-GK-7 ..... COSTA RICA SR UNSECURED D...... oo |.. 3.CFE ..|... . 100.4120 |... .2,000,000 |.. ....2,008,245 |......... (25,134) |.......... (5,499) [oevevvvvnninnnnnd o0 6,125 Ll 5.742 ....10/08/2021 ...|....02/19/2031 ...
P5015V-AF-3 ..... GUATEMALA REPUBLIC OF SR UNSECURED . D...... . |- 3.BFE ..|... ...97.9490 |... .1,000,000 |.. ....979,493 L (11,978) |0 [0 ]l 40500 . 3.220 ....01/12/2022 ...|....05/03/2026 ...
P5178R-AD-0 ..... HONDURAS GOVERNMENT SR UNSECURED . L4.AFE .. ...89.3340 |. . 500,000 .430,255 |.. . 9,510 |. .8.89%5 ....07/19/2023 .. 06/24/2030
P75744-AG-0 ..... PARAGUAY REPUBLIC OF SR UNSECURED .. L3.AFE .. ...84.8500 |. .1,000,000 827,982 |.. . 2,838 |. .6.866 ... 11/22/2022 .. 03/30/2050
P75744-AK-1 ..... REPUBLIC OF PARAGUAY SR UNSECURED .|D. L3.AFE .. .. 81.0080 |. .1,000,000 798,437 |.. 22,049 |. ......6.323 ....07/12/2022 .. 01/29/2033 ...
V342A3-CC-6 ..... NIGERIA REPUBLIC OF SR UNSECURED ... D...... oo |--4.CFE ..|... ...95.9990 |... ... 600,000 |.. ...575,993 e (5,656) |oeeeeiiieeeeenn0 [0 | 8LTAT | 7.220 ...09/03/2020 ...|....01/21/2031 ...
V36283-AE-5 ..... REPUBLIC OF GABON SR UNSECURED ... D...... 2 .. |- 5.BFE ..|... ...74.2810 |... .1,000,000 |.. 742,807 16,930 [0 a0 0072000 . 10.817 ....02/12/2024 ...|....11/24/2031 ...
V5311V-AL-4 ..... KINGDOM OF MOROCCO SR UNSECURED .. D...... v |- SAFE ... . 100.4880 |... .3,000,000 |.. ....3,006,804 |.........(16,863) |.ccevuuueeee (81) [eunneeeeennenn0 o0 -ent.5.950 .o 5.672 ....11/19/2024 ...|....03/08/2028 ...
V73789-AD-7 ..... IVORY COAST UNSECURED ... D...... o |- 3.BFE ... ...99.1200 |... .1,000,000 |.. L (14,09) [0 [0 ] 6375 L 4.759 ....11/05/2020 ...|....03/03/2028 ...
X7360W-CN-0 ..... ROMANIA SR UNSECURED .... D...... oo |- 2.CFE ..|... . 101.3880 |... . .1,000,000 |.. e (6,570) |oeveeiieeeeenn0 [0 ]l 6,625 .. 5.805 ....02/15/2023 ...|....02/17/2028 ...
X77765-CV-9 ..... REPUBLIC OF SERBIA SR UNSECURED .. D...... S| 3AFE L. . 101.5690 |......ceunnnns 1,015,689 |.... .1,000,000 |.. e (388) [0 0 ]0000.6.250 L 5.712 ....02/16/2024 ...|....05/26/2028 ...
X93622-GK-2 ..... HUNGARY SR UNSECURED D...... .. . 101.5950 [....coennnnnns 1,523,928 |.... . 1,500,000 |.. .... 1,525,864 0 | (6,780) [0 0 )l 6125 ) 5.558 .. ....02/15/2023 ...|....05/22/2028 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 55,299,480 | XXX 54,574,542 58,600,000 55,254,242 (288,873) 373,736 XXX XXX 666,502 2,005,950 XXX XXX
0309999999. Total - All Other Government Bonds 55,299,480 | XXX 54,574,542 58,600,000 55,254,242 (288,873) 373,735 XXX XXX 666,502 2,005,950 XXX XXX
13063C-28-6 ..... CALIFORNIA ST REF ..... 2. | 1.CFE ..|... 2,059,000 |. 102.5160 |.............. 2,050,316 |.... .2,000,000 |.. ....2,035,708 L (20,413) |0 [0 ]400005.000 3.880 |MS ...... ...l 33,333 ... ..100,000 |....11/07/2023 ...|....09/01/2034 ...
452153-FM-6 ..... ILLINOIS ST SER B .. . 1. .. 1.GFE ..|... 1,985,140 |. 100.0290 |.............. 2,000,577 |.... .2,000,000 |.. ....1,985,554 ... 0 340 o0 0l 040500 ). 4.550 [MN ...... .. 15,000 |... ... 90,000 |....04/20/2023 ...|....05/01/2048 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 4,044,140 | XXX 4,050,893 4,000,000 4,021,262 0 (20,073) 0 0 XXX XXX XXX 48,333 190,000 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 4,044,140 | XXX 4,050,893 4,000,000 4,021,262 0 (20,073) 0 0 [ XXX XXX XXX 48,333 190,000 XXX XXX
649665-CS-3 ... NEW YORK NY SER D ..oeeeeeeeieeeeeeenieeeeeemnneeeeeeen foen ven | s 2 e L ACFE e 1,090,770 |. 108.2990 [....oeeeeeeen 1,082,991 |.oeeeeenn 1,000,000 |...eoeeeennnnn 1,085,286 |.oeevvvenneeenns (V) (5,484) |oevveeeeeennnd (VI 0 |oueeen 5.250 |...... 4130 [AO coeeen foreeiniies 13,125 | 24,792 |....08/27/2024 ...|....04/01/2054 ...
TRIBOROUGH NY BRIDGE & TUNNEL REF-MTA BRIDGES &
89602H-CH-8 ..... TUNNELS=SER ....ieeeeenneeeernnineeeeennineeeeennnnnnes foos ven | onnnens | nneeeens L ABFE | 1,148,967 |. 115.3790 |......ceeenn 1,153,791 [ 1,000,000 |....ooeeennnn 1,148,967 |.oovvvnneeeens (V] R (7,274) |-eveenees 310,260 [...oieiiinnnnnnns 0 |..... 5.000 |...... 2.650 [MN ..o evininiiiieennes 6,389 | 50,000 [....02/04/2022 ...|....05/15/2052 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 2,239,737 [ XXX 2,236,782 2,000,000 2,234,253 0 (12,758) 310,260 0 [ XXX XXX XXX 19,514 74,79 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 2,239,737 [ XXX 2,236,782 2,000,000 2,234,253 0 (12,758) 310,260 0 XXX XXX XXX 19,514 74,792 XXX XXX
CHICAGO ILLINOIS MIDWAY ARPT AMT-SENIOR L IEN-REF-
167562-RT-6 ..... SER A e e [ e |- 1L.EFE ... 2,037,980 |. 104.6750 |.....c..een... 2,093,508 |.... .2,000,000 | ....2,030,187 .. (6,730) | ....10/25/2023 ...|....01/01/2029 ...
362835-BII-9 ..... [GAINESVILLE FL SPL OBLG TXBL .. 1.DFE .. 1,000,000 |...94.8510 |. .1,000,000 1,000,000 |eeveniiirinnnnnd0 fooniiiiiiis 0| ....09/11/2020 .. 10/01/2026 ...
373586-HU-3 ... GEORGIA ST PORTS AUTH .. 1.CFE ..|... 2,124,445 |. 106.3730 |... .2,000,000 |.. ... 2,124,445 ..(20,162) |. ...08/03/2022 ...|....07/01/2047 ...
NEW JERSEY ST TRANSPRTN TRUST SER BB - AUTH FUND-
64613C-EH-7 ..... TRANSPORTAT |- 1LFFE L 2,074,220 |. 107.7100 |...ccevvennnns 2,154,196 |.... .2,000,000 |.. ....2,067,783 ... (5,850) | .. 109,375 |....11/17/2023 ...|....06/15/2050 ...
646140-FZ-1 ..... NEW JERSEY ST TURNPIKE AUTH SER B .. .. 1.EFE ..|... 1,652,520 |. 110.2900 |.............. 1,654,357 |.... .1,500,000 |.. ... 1,642,732 .. (9,788) [ .. 19,250 |....03/20/2024 ...|....01/01/2054 ...
NEW YORK ST TRANSPRTN DEV CORP LAGUARDIA AIRPORT
650116-GN-0 ..... TERMINAL € D .ivvvevenniiiiinniniiiiiiiinnnscinnnnnnnnes foe ven | nnenns 2 iiiiinnns L2.C0FE | 1,023,940 | 111.3110 [...oevvnnnnnns 1,113,109 [.....ooeeneen 1,000,000 J.......cc.een 1,020,645 |..ooovvnnnnnnnns 0 e (2,775) |evvenniniinnnnnd [ 0 ... 6.000 |...... 5.602 [AO ..ot [oiiiiiinnnnns 15,000 [.oiiiiennnnnnns 54,833 |....10/26/2023 ... |....04/01/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 9,913,105 | XXX 10,091, 143 9,500,000 9,885,792 0 (45,305) 97,597 0] XXX XXX XXX 162,582 362,062 XXX XXX
31283G-UE-5 ..... FED HOME LOAN MTGE CORP GOLD POOL NO FGGOO0S581 ... v e A L) ...99.8610 |... 0. ....11/29/2000 ...|....03/01/2025 ...
3128LX-Ré-4 ..... FED HOME LOAN MTGE CORP GOLD POOL NO G02307 e 1A ...99.8680 |... 0 . ...06/26/2008 ...|....08/01/2036 ...
3128PS-QT-7 ..... Freddie Mac POOL NO J13166 . ...99.5320 |... 0. ....02/18/2011 ...|....10/01/2025 ...
312041-NJ-2 ... FED HOME LOAN MTGE CORP GOLD POOL NO A93093 ........ ..43,272 |...97.1490 |... . .. . 0 . ....11/16/2010 ...|....07/01/2040 ...
31320M-6B-6 ..... FED NATL MTGE ASSN POOL NO FR SD0866 ...........ccoeeesfonn ... [ T 1,858,796 |...88.5990 |.............. 1,571,842 ..o 1,774,110 ooeevnnnnnnnnn 1,851,333 |...ooiiiinnnnnnn 0 ...02/03/2022 ... |....02/01/2052 ...
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31385C-3A-9 ... FED NATL MTGE ASSN POOL NO 540893 .........cccvvuvvvveefors von]vunnnns 4 A L 103.0190 [oovvvveiiiiiiiiiiee 9 e 9 L - (VR R | N R | I R | B SN . 1[0 I RN 6.615 ....02/08/2001 ...|....01/01/2031 ...
3138ER-P9-5 ... FANNIE MAE POOL NO N A ...95.6340 |... ....372,776 JLO I U (< 1:) N FORRRRRRRRR | R FUUUPRRRRRIN | I AU Y144 I AU 2.808 ...06/22/2019 ...|....11/01/2031 ...
314020-118-0 ..... FED NATL MTGE ASSN POOL NO 735171 .. I L A ...7,289 |. 100.6540 |... P <. FR 7,326 LU PN (<) PO N RPN | ) R I8 : : X ) AN 6.041 ....02/08/2007 ...|....01/01/2035 ...
3140KR-RB-7 ..... FED NATL MTGE ASSN POOL BQ5881 N A .. 1,480,471 ...82.6400 |.............. 1,160,199 |.... .... 1,470,233 0 e (2,460) [oeeeeeeeeeen0 o0 el 2,500 |- 2.112 ....10/30/2020 ...|....11/01/2050 ...
3140M2-SF-0 ..... FED NATL MTGE ASSN POOL NO FN BU1417 . I L A .. 1,647,108 |...85.3490 |.............. 1,372,495 |.... ... 1,643,452 O e (1,244 a0 [0 0022232000 |- 2.820 ....01/28/2022 ...|....01/01/2052 ...
3140M2-SR-4 ... FED NATL MTGE ASSN POOL NO FN BU1427 ... N A .. 1,692,670 |...82.7280 |......enn...e. 1,387,997 |.... ....1,691,106 O e (832) 0 feeeiiiieeel0 el 2.500 |- 2.435 ...02/01/2022 ...|....01/01/2052 ...
3140MG-HP-9 ..... FED NATL MTGE ASSN POOL NO FN BV2937 .... I A .. 1,306,812 |...77.8830 |.....euvnnnnns 1,300,417 |.... ... 1,320,259 O 90859 L0 [0 00022.000 |- 3.928 ....08/21/2023 ...|....03/01/2052 ...
31400L-MX-1 ..... FED NATL MTGE ASSN POOL NO FN CB1273 . N A .. 78.8600 |... ....1,251,724 0 e 10,154 |0 e l0 0 J002222.000 |- 4111 ....01/18/2023 ...|....08/01/2051 ...
3140X3-CP-1 . FED NATL MTGE ASSN POOL FMOO77 ..... 4 A ...86.3760 |. .400,839 |.. .0 .2.59%5 ...04/07/2020 .. 03/01/2050
314100-QW-4 . FED NATL MTGE ASSN POOL NO 894269 .. 4 A . 100.8060 |. .0 .5.951 ....10/19/2006 .. 10/01/2036
31411E-Y9-2 ... FED NATL MTGE ASSN POOL NO 906236 .. 4 A . 101.2790 |. .0 ......6.083 ...06/04/2007 .. 01/01/2037 ...
31411U-XT-3 ..... FED NATL MTGE ASSN POOL NO 915190 .. 4 e | 1AL . 101.8980 |... O e 0 01100072330 - 7.358 ...04/12/2007 ...|....04/01/2037 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 10,077,699 | XXX 8,818,337 10,568,289 10,075,282 0 12,116 0 0 XXX XXX XXX 23,269 279,194 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 19,990,804 [ XXX 18,909,480 20,068,289 19,961,074 0 (33,189) 97,597 0 XXX XXX XXX 185,851 641,256 XXX XXX
00253X-AB-7 ..... AMERICAN AIRLINES/AADVAN 1ST LIEN . .. 3.AFE .. ...99.2350 |. ..496,173 |. . 500,000 496,173 |.. (4,178) . 0. . 28,830 |....11/30/2021 .. 04/20/2029 ...
00775V-AA-2 ..... AEGON FUNDING CO LLC SR UNSECURED .. 2 L2.AFE .. . 100.8530 |. .. 1,008,534 |. .1,000,000 .998,632 |.. Ll 212 | 0. . 27,500 |....04/09/2024 .. 04/16/2027 ...
013822-AH-4 ..... ALCOA NEDERLAND HOLDING SR UNSECURED ... N A |- 8AFE ... . 103.3450 |... ... 500,000 |.. ....508,747 ... (1,253) | . 17,219 |....04/23/2024 ... |....03/15/2031 ...
023135-CJ-3 ..... AMAZON.COM INC SR UNSECURED ... N |- 1.DFE ... .. 78.7610 |... . 500,000 |.. ....433,309 . 19,750 |....09/22/2022 ... |....04/13/2052 ...
025816-DL-0 ..... AMERICAN EXPRESS SR UNSECURED . N A |- LFFE L . 101.2400 |... . 500,000 |.. ... 500,000 ...10/24/2023 ...|....10/30/2026 ...
026650-FK-2 ..... AMERICAN HONDA FINANCE SR UNSECURED e [ TG FE L . 100.4040 |... .4,000,000 |.. .... 4,053,291 ....00/05/2024 ...|....07/09/2027 ...
03076C-AN-6 ..... AMERIPRISE FINANCIAL INC SR UNSECURED ... N A |- 1.GFE L. . 102.9650 |... .1,000,000 |.. ....11/07/2023 ...|....12/15/2028 ...
031162-DH-0 ..... AMGEN INC SR UNSECURED .. N |- 2.AFE L ...96.1790 |... .1,000,000 |.. ....999,039 ....08/15/2022 ...|....08/18/2029 ...
037833-CR-9 ..... APPLE INC SR UNSECURED .. N A |- 1.BFE ... ...97.2180 |... 972,184 |.... .1,000,000 |.. ...972,346 ...07/20/2023 ...|....05/11/2027 ...
043436-AX-2 ASBURY AUTOMOTIVE GROUP SR UNSECURED ... N |- 3.BFE ... ...91.5220 |... 457,611 |.... ... 500,000 |.. 436,038 ... 1172072023 ... |....02/15/2032 ...
04685A-3X-7 ..... [ATHENE GLOBAL FU SECURED ..... . .. 1.EFE .. . 101.0080 |. ..1,010,083 |. .1,000,000 .1,000,000 |.. ....07/08/2024 .. 07/09/2027
053291-AR-3 . AUTONATION INC SR UNSECURED . 1 .2.CFE .. ...89.6660 |. ..896,664 |. .1,000,000 .998,963 |.. ....07/26/2021 .. 08/01/2028
058498-All-6 ..... BALL CORP SR UNSECURED .. 1 L3.AFE .. ...85.6460 |. ..428,229 |. . 500,000 427,79 |.. ....12/09/2021 .. 08/15/2030
097023-DA-0 ..... BOEING CO SR UNSECURED .. mi .2.CFE .. ...97.5490 |. 487,746 . 500,000 482,357 |.. ....07/07/2021 .. 02/01/2026 ...
12008R-AP-2 ..... BUILDERS FIRSTSOURCE INC SR UNSECURED N .3.CFE .. ...88.3330 |. .. 441,665 . 500,000 .441,665 |.. LLA171772021 L 02/01/2032 ...
12008R-AS-6 ..... BUILDERS FIRSTSOURCE INC SR UNSECURED ... N |- 3.CFE ..|... ...98.7730 |... 493,867 |.... . 500,000 |.. ....493,867 ....02/26/2024 ...|....03/01/2034 ...
1248EP-BX-0 ..... CCO HOLDINGS LLC CAP CORP SR UNSECURED N A |- 8.CFE ..|... ...96.4040 |... 723,029 |.... ... 750,000 |.. ... 700,197 ....06/28/2024 ...|....02/01/2028 ...
12513G-BD-0 ..... CDW LLC / CDW FINANCE SR UNSECURED .... e [ 2.0 FE L s ...96.8520 |... 968,520 |.... .1,000,000 |.. ... 976,781 ....08/14/2024 ...|....04/01/2028 ...
126408-HU-8 ..... C S X CORP SR UNSECURED N A |- 1.GFE L. 1,008,000 |...97.9160 |... 979,157 |.... .1,000,000 |.. ,001,940 ....07/11/2022 ...|....03/15/2029 ...
12653C-AK-4 ..... CNX RESOURCES CORP SR UNSECURED .. N |- 3.BFE ... . 102.6750 |... 513,377 |.... ... 500,000 |.. 500,000 ....00/12/2022 ...|....01/15/2031 ...
14149Y-BN-7 ..... CARDINAL HEALTH INC SR UNSECURED ... N A .. 2.BFE ..|... . 100.1940 |... ,001,935 |.... .1,000,000 |.. ...987,282 ...04/11/2024 ...|....02/15/2029 ...
143658-BR-2 . CARNIVAL CORP SR UNSECURED ..... 1 .3.BFE .. ...99.7940 |. . 500,000 .498,969 |.. ....08/15/2024 .. 05/01/2029 ...
17275R-BQ-4 ..... [CISCO SYSTEMS INC SR UNSECURED ... 1 . 1EFE .. . 100.6970 |. .1,000,000 .998,987 |.. ....02/21/2024 .. 02/26/2027
185899-AN-1 ..... | CLEVELAND-CLIFFS INC SR UNSECURED 1 .3.CFE .. ...97.8750 |. . 500,000 .489,375 |.. ... 12/11/2023 .. 04/15/2030
20030N-ED-9 . COMCAST CORP SR UNSECURED ... 1 . 1.GFE .. ...99.0040 |. .1,000,000 .998,483 |.. ....05/01/2023 .. 01/15/2029
205768-AT-1 ..... COMSTOCK RESOURCES INC SR UNSECURED 1 .4BFE .. ...93.4680 |. . 500,000 .438,320 |.. ....10/31/2023 .. 01/15/2030 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC SR UNSECURED N A |- 2.CFE ..|... . ...83.1270 |... . 750,000 |.. ....738,585 ...10/29/2021 ...|....08/01/2031 ...
22003B-AN-6 ..... CORPORATE OFFICE PROP LP SR UNSECURED 1 |- 2.CFE ... 1,999,460 |...87.9970 |... .... 1,999,682 ....08/02/2021 ...|....01/15/2029 ...
23918K-AS-7 ..... DAVITA INC SR UNSECURED N A |- 8.CFE ..|... . s ...91.8580 |... . s .. ....04/04/2024 ...|....06/01/2030 ...
24422E-XT-1 ... DEERE JOHN CAP CORP SR UNSECURED .........oeeevevvennnnifons von]nnnnns]| eeeees LAEFE 2,995,140 |. 100.3490 |.............. 3,010,458 |.............. 3,000,000 |..eevunnnnnnns 2,995,537 ...06/06/2024 ...|....06/11/2029 ...
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25389J-AV-8 ..... DIGITAL REALTY TRUST LP SR UNSECURED ................. L2BFE L 992,080 [. 101.5330 [.....cceeeeen 1,015,330 [oiiriiinnnnn 1,000,000 |evvennierennnnnn 994,987 |ovvvevevrennnnnn0 oo 1,462 |0 000 50550 L 5.731 ....11/29/2022 ...|....01/15/2028 ...
25470D-AL-3 ..... DISCOVERY COMMUNICATIONS vee |--2.CFE ... ...99.7820 |... L1422 [0 |0 040900 . 5.295 ....08/06/2024 ...|....03/11/2026 ...
25746U-DR-7 ... DOMINION RESCS INC SR UNSECURED .. voo |- 2.BFE ... . 100.1650 |... n B33 [0 0 L5375 5.442 ....11/16/2022 ...|....11/15/2032 ...
268858-AN-0 ..... EQT MIDSTREAM PARTNERS L SR UNSECURED oo |- 3.AFE ... . 106.6170 |... e (3,604) |oeeeiiieeeeenn0 [0 ]l 72500 6.664 ....08/17/2022 ...|....06/01/2030 ...
27034R-AC-7 ..... EARTHSTONE ENERGY HOL SR UNSECURED ... oo |- 3.BFE ..|... . 109.9700 |... .. ...802,969 |...eveiiiiinnnn0 oo (12,617) |0 e l0 009875 |l 7.561 1172772028 L |....07/15/2031 ...
20273V-AZ-3 ..... ENERGY TRANSFER EQUITY SR UNSECURED oo |--2.BFE ... . 100.5010 |... 1,005,011 |.... .1,000,000 |.. 998,177 [eeeeeeeeeieeen0 e i 207 [0 eeeiiil0 00052250 | 5.29 ....06/06/2024 ...|....07/01/2029 ...
20273V-BA-T7 ..... ENERGY TRANSFER EQUITY SR UNSECURED |- 2.BFE ... ...99.5710 |... 1,493,562 |.... .1,500,000 |.. ,496,005 |..oeeneeeiinnnnn o (110) vl feeniniienennn 0 110005600 ... 5.635 ....06/06/2024 ...|....09/01/2034 ...
3030311-8G-0 ..... META PLATFORMS INC SR UNSECURED .. .. 1.DFE ..|... ...97.7030 |... .. 1,954,088 |.... .2,000,000 |.. ,997,759 |oeeeeiiiieeeeenn0 e 781 [0 a0 fe.008.500 o 3.544 ....12/28/2022 ...|....08/15/2027 ...
345370-DA-5 . FORD MOTOR CO SR UNSECURED ....... L3.AFE .. ...83.2210 |. ..416,104 |. . 500,000 401,121 |.. .6.802 ....06/11/2023 .. 02/12/2032
345397-Z1-6 . FORD MOTOR CREDIT CO LLC SR UNSECURED .2.CFE .. ...98.8780 |. ..988,783 |. .1,000,000 .980,743 |.. .5.830 ....03/06/2024 .. 08/01/2026
35671D-CC-7 ..... |FREEPORT-MCMORAN C & G SR UNSECURED .2.BFE .. . 100.0250 |. .. 1,500,380 |. .1,500,000 ,508,301 |.. ......3.270 ....10/07/2020 .. 09/01/2027 ...
35908M-AE-0 ..... FRONTIER COMMUNICATIONS 1ST LIEN |- 4.BFE ... . 106.3400 |... 531,699 |.... ... 500,000 |.. 494,437 |oveeeeeeeenn0 o635 0 0 ] 8L625 . 8.857 ...11/28/2023 ...|....03/15/2031 ...
366651-AG-2 ..... GARTNER INC SR UNSECURED |- 2.CFE ... ...93.03%0 |... 465,194 |.... ... 500,000 |.. 449,234 0 90597 0 [0 ]0030625 6.272 ...08/02/2023 ...|....06/15/2029 ...
37045X-DR-4 ... GENERAL MOTORS FINL CO SR UNSECURED .. |--2.BFE ... ...94.7600 |... .1,000,000 |.. 956,775 |eevniieeeeenn0 e 6,045 |0 0 ]l 2.350 4.477 ....00/05/2024 ...|....02/26/2027 ...
372460-AF-2 ..... GENUINE PARTS CO SR UNSECURED .. |- 2.BFE ... . ...99.6560 |... .1,000,000 |.. feic 7 (VI R | R P (+10 I U | R RPN | I R <1 I AN 5.019 ....08/07/2024 ...|....08/15/2029 ...
373334-KS-9 ..... GEORGIA PR SR UNSECURED |- 1LFFE L ,235,852 |...99.5910 |... . . 1,242,000 |.. ,236,536 |eeeveniieeeeenn0 [ 884 [0 |0 [ 40650 o 4.791 ....07/12/2024 ...|....05/16/2028 ...
378272-BP-2 ..... GLENCORE FUNDING LLC SR UNSECURED |- 2.AFE L .. 994,500 |. 104.9350 |... 1,049,349 |.... .1,000,000 |.. 995,175 |ovvvenevivennnn [ 884 |0 [0 Ll 6L375 L 6.474 ....00/27/2023 ...|....10/06/2030 ...
378272-BS-6 ..... GLENCORE FUNDING LLC SR UNSECURED |- 2.AFE L. ,000,000 |- 100.7850 |... 2,015,704 |.... .2,000,000 |.. ,000,000 f.oeeeeeiiiieee0 v feiiiil0 feeiil0 00050371 5.371 ...08/26/2024 ...|....04/04/2029 ...
37940X-AP-T7 ..... GLOBAL PAYMENTS INC SR UNSECURED ... .. 2.CFE ..|... .. 999,230 |. 100.1620 |... ..1,001,619 |.... .1,000,000 |.. 999,509 |..evuniiviiinnnn0 fooiiiiiin 192 |0 [0 ]l 40950 L 4.968 ....08/08/2022 ...|....08/15/2027 ...
38141G-2U-1 ..... GOLDMAN SACHS GROUP SR UNSECURED . 1.FFE .. ,000,000 |...98.8330 |. ..988,326 |. .1,000,000 .1,000,000 |.. . 4.478 ....08/16/2022 .. 08/23/2028
38173M-AC-6 ..... GOLUB CAPITAL BDC SR UNSECURED .2.CFE .. 408,062 |...92.8410 |. ..464,207 |. . 500,000 446,328 |.. .6.005 ...07/2172021 .. 02/15/2027
42704L-AA-2 ..... HERC HOLDINGS INC SR UNSECURED ... .3.CFE .. 248,438 |...98.5690 |. ..246,422 |. ..250,000 .246,422 |.. .5.731 ....07/25/2024 .. 07/15/2027
428104-AA-1 ... HESS MIDSTREAM OPERATION SR UNSECURED L3.AFE .. 678,535 |...97.3030 |. ..632,467 |. . 650,000 .632,467 |.. .3.695 ....01/12/2022 .. 06/15/2028 ...
437076-DB-5 ..... HOME DEPOT INC SR UNSECURED .......... 1.FFE .. ,993,380 |. 100.9390 |. ..2,018,773 |. .2,000,000 ,994,432 |.. ... 4.995 ...06/17/2024 .. 06/25/2027 ...
443201-AB-4 ..... HOWMET AEROSPACE INC SR UNSECURED .. |- 2.BFE ... .. 432,500 |...92.8720 |... 464,360 |.... ... 500,000 |.. 445,389 |...oeoeeveeennnn0 [ 11,596 |ciiiinnl0 001400023000 6.091 ...11/16/2023 ...|....01/15/2029 ...
449276-AA-2 ..... IBM INTERNAT CAPITAL SR UNSECURED .. - 1.GFE ... ,006,280 . 100.1150 |... 1,001,149 |.... .1,000,000 |.. ,004,883 |...eeeeeeeennnn0 e (1,897) |0 o0 |l 40700 . 4.235 ....09/05/2024 ...|....02/05/2026 ...
449276-AB-0 ..... IBM INTERNAT CAPITAL SR UNSECURED .. | 1.GFE L. .. 998,420 |. 100.0700 |... 1,000,704 |.... .1,000,000 |.. 998,834 |...evvvveeinnnn oo 414 0 [0 ] 40600 . 4.657 ...01/29/2024 ...|....02/05/2027 ...
456873-AD-0 ..... INGERSOLL-RAND LUX FINAN SR UNSECURED ... |- 2.AFE L. .. 475,650 |...95.8660 |... ... 500,000 |.. 478,964 |0 80314 0 [0 ]...3.800 ... 4.914 ....08/26/2024 ...|....03/21/2029 ...
46284V-AG-6 ..... IRON MOUNTAIN INC SR UNSECURED |- 3.CFE ..|... .. 906,444 |...96.5160 |... .1,000,000 |.. 927,959 |oeeeniiiinnnn0 [ 17,231 0 [0 14000052000 6.580 ....12/02/2020 ...|....07/15/2028 ...
46625H-J7-4 JP MORGAN CHASE & CO SUBORDINATED B .. 1.G FE ..|... .1,996,240 |...98.9720 |... 1,979,444 |.... .2,000,000 |.. 1,996,804 |..eenieeeeennn0 o864 |0 o0 4125 4.210 ...09/05/2024 ...|....12/15/2026 ...
46647P-EL-6 ..... [JP MORGAN CHASE & CO SR UNSECURED ..... 1 .. 1.EFE .. . 100.2710 |. ..2,005,419 |. .2,000,000 .2,000,000 |.. . 4.979 ....07/15/2024 .. 07/22/2028 ...
47233J-AG-3 . JEFFERIES FINANCIAL GROUP INC SR UNSECURED . .. 2.BFE .. . 100.1450 |. .. 1,001,445 |. .1,000,000 .990,365 |.. .5.354 ....09/13/2022 .. 01/15/2027
48250N-AC-9 . KFC HLD/P1ZZA HUT/TACO SR UNSECURED .. 1 .3.BFE .. ...98.1200 |. ..490,602 |. . 500,000 .490,602 |.. .5.192 ....04/18/2023 .. 06/01/2027
49271V-AU-4 . KEURIG DR PEPPER INC. SR UNSECURED . 1 .2.BFE .. . 100.9080 |. ..1,009,083 |. .1,000,000 .998,138 |.. .5.234 ....03/04/2024 .. 03/15/2031
49446R-AX-T7 . KIMCO REALTY CORP SR UNSECURED ...... 1 L2.AFE .. ...91.3630 |. ..813,132 | . 890,000 874,468 |.. .....2.476 ....01/24/2022 .. 03/01/2028 ...
49456B-AV-3 ..... KINDER MORGAN INC/DELANA SR UNSECURED A 2B FE L ...95.1460 |... . 750,000 |.. 683,216 |oeeeeeieeeenn0 e 6,190 |0 0 |1 .4.800 ... 6.096 ...07/25/2022 ...|....02/01/2033 ...
50012L-AC-8 ..... KODIAK GAS SERVICES LLC SR UNSECURED .... A1 e [ 3.CFE Ll . 101.9830 |... . 500,000 |.. +.504,469 |..eeeniiiiiinnn0 e (1,156) |0 0072200 6.923 ....02/06/2024 ...|....02/15/2029 ...
50077L-AZ-9 ..... KRAFT HEINZ FOODS CO SR UNSECURED A 2B FE L ...85.6850 |... . 500,000 |.. 429,100 |oeeveiiiieeenn0 o492 |l 45,485 [0 ] 4875 5.243 ....01/19/2021 ...|....10/01/2049 ...
501797-AW-4 ..... L BRANDS INC SR UNSECURED A1 [ 3B FE L . 100.7750 |... ..375,000 |.. 377,908 |.......... (3,897) |.eeeeeenen (1,849) [oeeniiiinnnnnnl0 o0 00006625 |l 5.982 ....12/19/2023 ...|....10/01/2030 ...
50540R-AQ-5 ... LABORATORY CORP OF AMERICA SR UNSECURED ... o 2B FE Ll ...99.8290 |... .1,000,000 |.. ,000,000 f.oeeeeveiieeen0 e (14,278) [0 el l0 0222230600 |- 1.867 ...01/24/2022 ...|....02/01/2025 ...
50540R-AZ-5 ..... LABORATORY CORP OF AMERICA SR UNSECURED A1 [ 2B FE L ...96.4290 |... .1,000,000 |.. 999,281 |0 [ (29) 0 0]l 40350 L 4.364 ....09/16/2024 ...|....04/01/2030 ...
513272-AC-8 ..... LAMB WEST HLD SR UNSECURED 1o |- 3.CFE ... ...97.5910 |... 487,953 |.... ... 500,000 |.. ... 487,953 | (2,429) [ 1,436 |0 0 ] 4875 | 5.230 ...08/17/2022 ...|....05/15/2028 ...
526057-BV-5 ..... LENNAR CORP SR UNSECURED .. 1. |- 2.BFE ... ...99.8900 |... 998,901 |.... .1,000,000 |.. 2..995,802 |o.eeeiiiiinnnnnn0 [ 9,444 0 [0 40750 5.765 ....10/26/2018 ...|....05/30/2025 ...
532457-CJ-5 ......[LILLY ELI SR UNSECURED .... 1 . 1EFE .. . 100.2130 |. ..1,002,125 |. .1,000,000 999,579 |.. ......4.519 ....02/07/2024 .. 02/09/2027 ...
539830-BV-0 ..... LOCKHEED MARTIN CORP SR UNSECURED ..... 1.. P O L - .. 1,026,570 ). 101.5910 |........eeees 1,015,914 |.... .1,000,000 |. ,023,439 |0 e (313D [0 0 f11005.100 4.200 ...08/06/2024 ...|....11/15/2027 ...
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571903-BJ-1 ..... MARRIOTT INTL SR UNSECURED ........cceeveivvvenniininnnnns L2BFE L 991,280 [. 100.7260 [...........e.. 1,007,260 ,000,000 f..oceevvnnnnnnens 994,920 |...ovviiiiinnnnn0 foeiiiiinnn 1,626 |oeiiiiiinnnl0 0 5.000 |...... 5.195 ...09/06/2022 ...|....10/15/2027 ...
581557-BQ-7 ..... MCKESSON CORP SR UNSECURED vee |- 1.GFE ... .. 999,610 |...96.6670 |... ..966,672 |.... .1,000,000 |.. 12999,925 |0 e 79 0 0 0.900 |...... 0.908 ....11/30/2020 ...|....12/03/2025 ...
59524Q-AA-3 ... MID-ATLANTIC INTERSTATE SR UNSECURED . veo |- 1.GFE ... .. 790,896 |...97.0840 |... 776,669 |.... ... 800,000 |.. 794,399 |0 [ 1,502 0 [0 4.100 |...... 4.324 ....08/056/2022 ...|....05/15/2028 ...
599191-AA-1 ..... MILEAGE PLUS HLDINGS LLC 1ST LIEN .. o |--2.CFE ... . 100.6550 |... 503,274 |.... . 500,000 |.. 0 501,078 |eeeeeeeeeenn0 e (1,422) |0 [0 6.500 |...... 6.072 ....02/07/2024 ...|....06/20/2027 ...
629377-CH-3 ... NRG ENERGY INC SR UNSECURED oo |- 3.BFE ..|... ...97.1930 |... 728,945 |.... . 750,000 |.. 002,757 w0 [ 8771 0 0 5.250 |...... 6.916 ....06/04/2023 ...|....06/15/2029 ...
641062-BM-5 ..... NESTLE HOLDINGS INC SR UNSECURED . oo |- 1.DFE ..)... . 100.6090 |... ,006,086 |.... .1,000,000 |.. 997,382 |0 o086 0 [0 5.000 |...... 5.052 ...09/06/2023 ...|....09/12/2030 ...
64110L-AL-0 ..... NETFLIX INC SR UNSECURED veo |- 2.AFE L) .100.1010 |... 500,503 |.... ... 500,000 |.. 502,107 v [ (17,028) 10 [0 s 5.875 |...... 2.398 ....09/10/2020 ...|....02/15/2025 ...
651229-BC-9 ... NEWELL RUBBERMAID INC SR UNSECURED . |- 8.CFE ..|... . 100.8290 |... 504,146 |.... . 500,000 |.. ... 500,000 |eereneeeee 1,174 [0 0 0 6.375 |...... 6.375 ....09/09/2022 ...|....09/15/2027 ...
65336Y-AN-3 . NEXSTAR MEDIA INC SR UNSECURED ... .4BFE .. ...93.2840 |. ..233,210 |. ..250,000 .222,597 |.. .8.13%2 ....06/23/2023 .. 11/01/2028
674599-EF-8 ..... OCCIDENTAL PETROLEUM SR UNSECURED .2.CFE .. . 102.3300 |. ..716,308 |. . 700,000 .704,035 |.. ......6.000 ....10/06/2022 .. 01/01/2031
68622T-AA-9 ..... ORGANON & CO/0RG SECURED ........ .3.BFE .. ...93.9770 |. ..869,287 |. ..925,000 .862,003 |.. L.n 40125 6,422 ....06/04/2024 .. 04/30/2028 ...
68622T-AB-7 ..... ORGANON & CO/0RG SR UNSECURED .. oo |- 4.AFE )., .. 443,125 ]...89.9190 |... 449,5% |.... . 500,000 |.. 1. 446,865 |.eenenieeeennn0 e 3740 |0 [0 5125 |...... 7.246 ...05/31/2024 ...|....04/30/2031 ...
69121J-AA-5 ..... BLUE OWL TECHNOLOGY FIN SR UNSECURED .... veo |- 2.CFE ... .. 987,990 |. 100.5880 |... ,005,879 |.... .1,000,000 |.. 989,374 o0 [ 1,384 0 [0 6.750 |...... 7.039 ....03/27/2024 ...|....04/04/2029 ...
69331C-AJ-7 ..... PG&E CORP 1ST LIEN |- 3.BFE ..|... .. 932,500 |...97.5010 |... 975,005 |.... .1,000,000 |.. 938,972 |0 e 6,472 |0 [0 5.250 |...... 6.591 ....04/15/2024 ...|....07/01/2030 ...
693475-BM-6 ..... PNC FINANCIAL SERVICES SR UNSECURED |- 1.GFE L .. 492,265 |...97.2840 |... 486,422 |.... . 500,000 |.. 493,255 |0 566 0 0 5.068 |...... 5.256 ....03/30/2023 ...|....01/24/2034 ...
69371R-S8-0 ..... PACCAR FIN CORP SR UNSECURED |- 1L.EFE ... ...99.6580 |... 747,434 |.... . 750,000 |.. e 748,955 |0 e 178 0 [0 4.600 |...... 4.637 ...01/24/2024 ...|....01/31/2029 ...
69371R-T3-0 ..... PACCAR FIN CORP SR UNSECURED e [ LEFE L ...99.9120 |... 999,119 |.... .1,000,000 |.. BLOJONIR X0 R | N AP () ) ) AU | I RPN | ) RN 4.450 |...... 4.369 ....08/06/2024 ...|....08/06/2027 ...
70450Y-AD-5 ..... PAYPAL HOLDINGS INC SR UNSECURED ........ccevvmuereens foun oe N A |- 1.GFE L. ...96.8310 |... 968,311 |.... .1,000,000 |.. 970,062 |..ooeeeeevneeena0 oeeeeneenn 6,512 [0 0 e 2.650 |...... 4.445 ...08/06/2024 ...|....10/01/2026 ...
709599-BY-9 ..... PENSKE TRUCK LEASING SR UNSECURED N .. 2.BFE ..|... . 100.6980 |... ,006,984 |.... .1,000,000 |.. 999,223 [..oovvviineennnd0 o313 [0 0 5.350 |...... 5.390 ....01/09/2024 ...|....01/12/2027 ...
713466-AA-8 ..... PEPSICO SINGAPORE FIN SR UNSECURED . 1 . 1EFE .. . 100.3610 |. 1,505,421 |. .1,500,000 . 1,499,567 |.. . ......4.662 ....02/12/2024 .. 02/16/2027
716973-AC-6 ..... PFIZER INVESTMENT ENTER SR UNSECURED . 2 1FFE .. ...99.1250 |. 1,982,498 |. .2,000,000 1,998,231 |.. 4450 |......4.477 ....06/16/2023 .. 05/19/2028 ...
72650R-BM-3 ..... PLAINS ALL AMER PIPELINE SR UNSECURED . 1 .2.BFE .. ...93.0250 |. ..930,254 |. .1,000,000 915,173 |.. .3.550 |[......5.530 ....02/10/2023 .. 12/15/2029 ...
72650R-BN-1 ..... PLAINS ALL AMER PIPELINE SR UNSECURED ..........cccevrfonn .t U b .2.BFE .. ...92.8770 |. 464,387 . 500,000 .455,000 |.. .3.800 |......5.663 ...01/10/2023 .. 09/15/2030 ...
737446-AV-6 ..... POST HOLDINGS INC SR UNSECURED ... .2 .4BFE .. ...98.0870 |. ..490,437 . 500,000 .490,437 |.. ......6.375 |......6.316 ....08/13/2024 .. 03/01/2033 ...
75884R-BB-8 ..... REGENCY CENTERS SR UNSECURED N |- 2.AFE L ...98.6530 |... 986,533 |.... .1,000,000 |.. 2..996,425 |oeeiiiiiinnnn0 [ 285 0 0 5.250 |...... 5.300 ...01/08/2024 ...|....01/15/2034 ...
771196-CP-5 ..... ROCHE HLDGS INC SR UNSECURED N A |- 1.CFE ... ...97.6790 |... 488,39 |.... . 500,000 |.. +.500,000 |eeeenieieennn0 o0 0 0 4.208 |...... 4.203 ....09/03/2024 ...|....09/09/2029 ...
T76743-AN-6 ..... ROPER TECHNOLOGIES INC SR UNSECURED N |- 2.BFE ... . ...91.5630 |... 915,629 |.... .1,000,000 |.. 997,797 v 0 [ 790 0 0 1.400 |...... 1.483 ...07/21/72021 ... |....09/15/2027 ...
780153-BU-5 ..... ROYAL CARIBBEAN CRUISE SR UNSECURED N A |- 8AFE ... .. 100,625 |. 101.2910 |... 101,291 |.... . 100,000 |.. 100,526 |eeennieeeeeenn0 e (99) |0 0 6.250 |...... 6.103 ....02/22/2024 ...|....03/15/2032 ...
78410G-AD-6 ..... SBA COMMUNICATIONS CORP SR UNSECURED .... 2 .. |- 3.BFE ... .. 462,955 |...95.7220 |... 478,611 |.... . 500,000 |.. L ATBBTT | (49) [ 9147 0 [0 3.875 |...... 6.045 ....03/27/2023 ...|....02/15/2027 ...
806851-AK-7 ... SCHLUMBERGER HLDGS CORP SR UNSECURED . N A .. 1.G FE ..|... 1,070,700 |...97.0590 |... 970,592 |.... .1,000,000 |.. 037,714 el 0 e (11,418) |0 o0 e 3.900 |...... 2.636 ...01/12/2022 ...|....05/17/2028 ...
81211K-AY-6 ..... SEALED AIR CORP SR UNSECURED ......... 1 .3.BFE .. ...95.4960 |. 477,478 ). . 500,000 .469,422 |.. .4.000 |......6.327 ....02/14/2023 .. 12/01/2027 ...
817250-AK-9 ..... SENSATA TECHNOLOGIES BV SR UNSECURED . 1 .3.BFE .. ...91.7620 |. ..458,810 |. . 500,000 .458,810 |.. .4.000 |......5.924 ...01/31/2023 .. 04/15/2029
81728U-AB-0 ..... SENSATA TECHNOLOGIES INC SR UNSECURED 1 .3.BFE .. ...87.2890 |. ..436,443 |. . 500,000 436,443 |.. .3.750 |......6.257 ....02/21/2024 .. 02/15/2031
817565-CE-2 ..... SERVICE CORP INTL SR UNSECURED ... 1 .3.CFE .. ...96.9750 |. ..484,873 |. . 500,000 .481,012 |.. .5.125 |......6.118 ....08/20/2023 .. 06/01/2029
824348-AlI-6 ..... SHERWIN WILLIAMS CO SR UNSECURED 1 .2.BFE .. ...97.2460 |. ..972,459 |. .976,028 |.. ......3.450 |......4.507 ....08/06/2024 .. 06/01/2027 ...
82967N-BG-2 ..... SIRIUS XM RADIO INC SR UNSECURED ... 1 e [ 8.CFE Lt . ...87.2720 |... 218,179 |.... . . 218,179 e (3,788 [ (1,899) |0 [0 4125 |...... 3.267 ...12/14/2020 ...|....07/01/2030 ...
83007C-AC-6 ..... US L1QUIDSCO SR UNSECURED . A1 [ 2.0 FE L .. 999,930 |...98.2160 |... 982,157 |.... .1,000,000 |.. +..999,862 |oeveiiiiiinnnn0 e (68) o0 0 5.0 |...... 5.026 ....08/14/2024 ...|....10/01/2029 ...
84857L-AC-5 ..... SPIRE INC SR UNSECURED o 2B FE Ll .. 999,900 |. 100.5020 |... ,005,018 |.... .1,000,000 |.. 122999,888 |evviiieeeennn0 e (12) o0 [0 5.300 |...... 5.303 ....02/05/2024 ...|....03/01/2026 ...
85207U-AK-1 ..... SPRINT CORP SR UNSECURED .. A1 [ 2B FE L .. 533,750 |. 102.2640 |... 511,322 |.... . 500,000 |.. 22505,167 |oeveiiniiennnn0 e (5,856) |0 [0 7.625 |...... 6.332 ...05/20/2019 ...|....03/01/2026 ...
852234-AP-8 ... SQUARE INC SR UNSECURED ... e [ SAAFE L .. 195,625 |.. 88.0160 |... 220,039 |.... ..250,000 |.. 1..202,453 |oeeeeiiieeeenn0 [0 5,639 |0 [0 | 3.500 |...... 7.259 ....10/10/2023 ...|....06/01/2031 ...
852234-AR4 ... SQUARE INC SR UNSECURED ... A1 [ SAAFE L .. 517,500 |. 101.0260 |... 505,130 |.... ... 500,000 |.. 505,130 [...ooeeen (11,224) |ooeeeenns (1,146) [eeenneciinnl0 o0 6.500 |...... 5.643 ....08/22/2024 ...|....05/15/2032 ...
871620-AF-7 ..... SYNNEX CORP SR UNSECURED .. 1o |- 2.CFE ... ,246,578 |...94.9360 |... 1,186,704 |.... .1,250,000 |.. 248,614 |ooeeieieein0 [0 838 |0 [0 e 1.750 |...... 1.820 ...07/14/2022 ...|....08/09/2026 ...
87901J-AJ-4 ..... TEGNA INC SR UNSECURED ........eovvvvvinnnnns 1. |- SAFE L. .. 456,250 |...94.8880 |... 474,440 |.... ... 500,000 |.. ....462,011 O e 5,761 o0 [0 e 4.625 |...... 7.324 ....06/07/2024 ...|....03/15/2028 ...
89236T-KT-1 ..... TOYOTA MOTOR CREDIT CORP SR UNSECURED . .. 1.EFE .. 999,420 |...99.9170 |. ..999,173 |. .1,000,000 .999,679 |.. .0 i 4450 ... 4471 ....05/15/2023 .. 05/18/2026 ...
893647-BS-5 ... TRANSDIGM INC SECURED ... 1.. .|..3.CFE ..|... 1,023,125 |. 101.7470 |.......oennn.. 1,017,472 |.... .1,000,000 |. ,017,472 (2,904) ... (2,750) [0 o0, 6.875 |...... 6.241 ...06/12/2024 ... |....12/15/2030 ...
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893647-BT-3 ..... TRANSDIGM INC 18T LIEN ..ovvviiiiiiiiiiiiiie i LL3.CFE ot 746,250 . 102.5460 |.................769,096 |.........occ.een 750,000 |oeeeevvnnninnnnns 746,586 |.......covveeennn0 Jovieineennnn 375 [0 [0 e 71425 |...... A0 ) R FOR 4,453 ....11/16/2023 ...|....12/01/2031 ...
89788M-AM-4 ... TRUIST FINANCIAL CORP SR UNSECURED . |- 1.GFE L. .. 486,780 |...97.0720 |... . 500,000 |.. 488,464 |0 o989 0 0 5122 |...... 5.447 (W ....... L 11,027 .. ....08/20/2023 ...|....01/26/2034 ...
90290M-AH-4 ...... US FOODS INC SR UNSECURED |- 3.CFE ..|... s . 103.1780 |... . 500,000 |.. ....515,892 | (1947) [ (2,161) o0 [0 7.250 |...... 6.160 |JJ ....... ... 16,715 |... ....06/25/2024 ...|....01/15/2032 ...
90932L-AG-2 ..... UNITED AIRLINES INC SECURED |- 8AFE ... 1,261,875 |...98.2880 |... .1,250,000 |.. e 1,225,759 | 16,057 | (3,394) [veiiienl0 [0 e 4.375 |...... 4.107 |AO ...... o 11,545 | ....06/21/2022 ...|....04/15/2026 ...
911365-BF-0 ..... UNITED RENTALS INC SR UNSECURED .. |- SAFE L. ...99.4660 |... ... 500,000 |.eeeniiinennnnn 497,329 [ (1,509) |oveiiieninn 450 [0 0 5.500 |...... 5.607 |FA ...... .... 10,389 |[... ....05/03/2018 ...|....05/15/2027 ...
9115H-K-7 ..... US BANCORP SR UNSECURED |- LFFE L ...98.9850 |... .1,000,000 |.. 10986,097 |eeeeieeeeennn0 e LT 0 0 4.653 |...... 5.033 [FA ...... .. 19,388 |... ...07/10/2024 ...|....02/01/2029 ...
91324P-FA-5 ... UNITEDHEALTH GROUP INC SR UNSECURED .. | LR FE L ...99.4730 |... .1,000,000 |.. +..993,632 |ooeeiiiiiiinnnn0 [ 622 0 0 4.900 |...... 5.018 ....03/19/2024 ...|....04/15/2031 ...
92840V-AP-7 ..... VISTRA OPERATIONS CO LLC SR UNSECURED ... .. 3.BFE ..|... . 104.7540 |... ... 500,000 |.. ... 508,166 e (1790) [0 0 e 7.750 |...... 7.244 ....12/11/2023 ...|....10/15/2031 ...
931142-FB-4 ..... WAL-MART STORES SR UNSECURED ........ .1.CFE .. ...98.2340 |. .1,000,000 .998,699 |.. . 351 .3.941 ...04/12/2023 .. 04/15/2028
94106L-BY-4 ..... WASTE MANAGEMENT INC SR UNSECURED .. . 1.GFE .. . 100.1120 |. .1,500,000 01,491,434 |.. 539 | .5.054 ....06/24/2024 .. 07/03/2031
94106L-BZ-1 ..... WASTE MANAGEMENT INC SR UNSECURED .. .1.GFE .. ...96.3330 |. . 500,000 .482,569 |.. 449 | ......4.835 ....11/20/2024 .. 01/15/2029 ...
950810-AP-9 ..... WESCO DISTRIBUTION INC SR UNSECURED .. |- 3.BFE ..|... .. 546,225 |. 101.6700 |... . 500,000 |.. ....508,352 o (6,083) [0 |0 [ 72250 3.344 ...11/30/2021 ...|....06/15/2028 ...
950810-AR-5 ..... WESCO DISTRIBUTION INC SR UNSECURED .. |- 3.BFE ... ..500,000 |. 101.4410 |... . 500,000 |.. +..500,000 |eeveiiiiiinnnn0 o0 0 0 6.625 |...... 6.625 ....02/26/2024 ...|....03/15/2032 ...
98310W-AS-7 ..... WYNDHAM WORLDWIDE SECURED |- 8.CFE ..|... . 100.6480 |... . 500,000 |.. 490,721 0 05,286 0 [0 6.625 |...... 7.460 ....01/11/2022 ...|....07/31/2026 ...
98978V-AV-5 ..... ZOETIS INC SR UNSECURED .......ceunvivvvrmnnnvrnnrnnnnnns foon ven | s |- 2.BFE ... . 103.0280 |... 1,000,000 |..eeenniieennn..998,606 [.oeiiiiiiniennn0 e 180 [0 0 s 5.600 |...... 5.621 ...11/08/2022 ...|....11/16/2032 ...
06368L-8K-5 ..... BANK OF MONTREAL SR UNSECURED .... A..... |- LFFE L ...99.6870 |... .2,000,000 |-.vvunieeeennn2,000,000 foeeeenniineee0 Joveeiieiieeennnl0 [0 0 e 4.567 |...... 4.555 ....09/03/2024 ...|....09/10/2027 ...
06418G-AH-0 ..... BANK OF NOVA SCOTIA SR UNSECURED ... Ao |- LEFE ... . 101.5820 |... e 2,000,000 ...l 2,053,738 il [ (6,622) |0 [0 5.400 |...... 4.221 ...09/05/2024 ...|....06/04/2027 ...
097751-CB-5 ..... BOMBARDIER INC SR UNSECURED |- 4AFE L. . 103.1320 |... 257,830 |.... 250,000 PPN | B FPRRRROR | R I 7.250 |...... 7.250 ....08/25/2024 ...|....07/01/2031 ...
13607L-8C-0 ..... CANADIAN IMPERIAL BANK SR UNSECURED .. 1.F FE ..|... . 101.1200 |... 3,033,598 |.... . ....3,071,008 .. (8,402) [ouvvviiiiiiin0 |0 e 5.237 |...... 4.226 ....00/05/2024 ...|....06/28/2027 ...
13608J-AA-5 ..... | CANADIAN IMPERIAL BANK SR UNSECURED 1.FFE .. . 100.8370 |. ..1,008,374 |. .1,000,000 .1,000,480 |.. . (60) | .5.260 |......5.245 ....06/24/2024 .. 04/08/2029
29250N-CB-9 ..... [ENBRIDGE INC SR UNSECURED .... L2.AFE .. . 101.03%0 |. ..1,010,390 |. .1,000,000 999,722 |.. .5.300 |[......5.305 ....04/02/2024 .. 04/05/2029
78016H-ZT-0 ..... [ROYAL BANK OF CANADA SR UNSECURED .. 1.EFE .. . 100.3870 |. ..1,003,869 |. .1,000,000 999,799 |.. .4.875 |......4.884 ....01/10/2024 .. 01/19/2027
89115A-20-1 ..... TORONTO DOMINION BANK SR UNSECURED ........ccevvvvunnnsfoun oue .| 1.FFE .. . 100.3740 |. .. 1,003,744 |. .1,000,000 .1,000,000 |.. .4.980 |......4.980 ...03/26/2024 .. 04/05/2027 ...
00723L-28-4 ..... ADNOC MURBAN RSC LTD SR UNSECURED .......ceeeeeemmunnns foun oue .. 1.CFE .. 1,980,000 |...93.8900 |. ..1,877,800 |. .2,000,000 .1,980,363 |.. ......4.500 |......4.626 ....00/04/2024 .. 09/11/2034 ...
00774M-AG-0 ..... AERCAP |RELAND CAP SR UNSECURED |- 2.AFE L .. 209,427 1...99.7720 |... 249,431 |.... 243,333 [oooeiiiiiinennn0 8,254 [0 0 [ 4.450 |...... 7.680 ...04/10/2019 ...|....10/01/2025 ...
05964H-BG-9 ..... BANCO SANTANDER SA SR PREFERRED |- 1L.EFE ... .. 1,000,000 |...99.9340 |... 999,340 |.... 1,000,000 |-.eeneeeeemnnnnna0 foeveiiiiiiicn0 0 o0 e 5.439 |...... 5.439 ....07/08/2024 ...|....07/15/2031 ...
06738E-CJ-2 ..... BARCLAYS PLC SR UNSECURED |- 2.AFE L .. 1,000,000 |. 102.3850 |... 1,023,853 |.... 1,000,000 [oveenevrevnnnnna foovvviiiiinn0 o0 [0 e 6.4% |...... 6.49% ...09/06/2023 ... |....09/13/2027 ...
06738E-CU-7 ..... BARCLAYS PLC SR UNSECURED .... |- 2.AFE L. .. 2,000,000 |...97.9970 |... ,959,936 |.... . .. 422,000,000 |...eeeeemnneenn0 o0 0 o0 e 4.942 |...... 4.942 ....09/03/2024 ...|....09/10/2030 ...
0965911-2T1-0 ..... BNP PARIBAS SR NON PREFERRED |- 1.GFE L .. 1,500,000 |...95.0320 |... ,425,476 |.... .1,500,000 |.. 1,500,000 [eeenvvvevnnnnns foovviiiiiiin0 o0 [0 e 2.591 |...... 2.591 ....01/12/2022 ...|....01/20/2028 ...
404280-DG-1 ..... HSBC HOLDINGS PLC SR UNSECURED ... .. 1.G FE ..|... .. 1,500,000 |. 100.3330 |... ,504,998 |.... .1,500,000 |.. 1,500,000 |..eeneeeeevnnnnna fooveiiiiiicn0 0 o0 e 5.210 |...... 5.210 ...08/04/2022 ...|....08/11/2028 ...
62954li-AN-7 ..... [NTT FINANCE CORP SR UNSECURED .. 1FFE .. 1,000,000 |. 100.5840 |. .. 1,005,842 |. .1,000,000 .1,000,000 |.. 5,110 |......5.110 ....06/25/2024 .. 07/02/2029 ...
65535H-BR-9 ..... [NOMURA HOLDINGS INC SR UNSECURED . .. 2.AFE .. . 101.2060 |. ..1,012,065 |. .1,000,000 .1,000,000 |.. .5.594 |......5.594 ....06/27/2024 .. 07/02/2027
71568Q-AE-7 ..... [PERUSHAAN LISTRIK NEGAR SR UNSECURED . ..2.BFE .. . 100.2370 |. ..1,002,372 |. .1,000,000 1,095,945 |.. .5.450 |......2.480 ...11/19/2020 .. 05/21/2028
81180W-BF-7 ..... SEAGATE HDD CAYMAN SR UNSECURED .. .3.BFE .. ...89.9490 |[. ..224,871 | ..250,000 224,871 |.. s N 0] .3.125 |......3.125 ....12/03/2020 .. 07/15/2029
83272G-AA-9 ..... SMURFIT KAPPA TREASURY SR UNSECURED .2.BFE .. . 100.3300 |. .1,008,303 |. .1,000,000 .998,839 |.. .0 .39 | RN ......5.226 ...03/26/2024 .. 01/15/2030 ...
86562-CT-5 ..... SUMITOMO MITSUI FINL GRP SR UNSECURED ... .. 1.G FE ..|... .100.7180 |... ,510,770 |.... .1,500,000 |.. ....1,515,274 0 [ (4,526) |oeeeeeeeen0 o0 e 5.464 |...... 4.443 ....09/05/2024 ...|....01/13/2026 ...
G6753Y-AB-0 ..... OOREDOO INTL FINANCE SR UNSECURED D...... e | LFFE Ll ...86.8890 |... 868,890 |.... .1,000,000 |.. 872,355 O [ 13,165 |0 o0 e 2.625 |...... 5.023 ....03/20/2024 ...|....04/08/2031 ...
P29595-AD-0 ..... COMISION FEDERAL DE ELEC SR UNSECURED ... D...... oo |--2.BFE ... ...82.8730 |... ,243,008 |.... .1,500,000 |.. .... 1,277,501 0 29,044 |0 [0 e 3.348 |...... 6.312 ....05/24/2022 ...|....02/09/2031 ...
P3143N-BH-6 ..... CODELCO INC SR UNSECURED D...... veo |- 2.AFE L) ...88.7450 |... 887,452 |.... .1,000,000 |.. ....901,29% O R [+ 11V O | RPN | ) AN 3.150 |...... 5.415 ....08/08/2023 ...|....01/14/2030 ...
P93077-AC-2 ..... TRANSPRTDRA DE GAS INTL SR UNSECURED . D...... |- 2.CFE ..|... s ...97.4340 |... ,013,315 |.... .1,040,000 |.. ....984,201 0 . 12,218 [0 [0 | 5.550 |...... 7.172 ....11/03/2023 ...|....11/01/2028 ...
Y44709-AF-3 ..... KAZMUNAYGAS NATIONAL CO SR UNSECURED .........coeeeeesfoun .on [ (OO L 2BFE i 980,000 |...97.2000 |........nnens 972,002 |..evunnnnnnnns 1,000,000 J..eeenninnnnsd 981,365 [..ooiiiiinnnnnns (U 1,365 |oooeeeevinnnnnn0 o0 ) 5.375 [...... 5.785 ...07/11/2024 ... |....04/24/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 148,318,507 [ XXX 147,637,821 150, 347,000 148,187,556 55,625 244,382 114,970 0 XXX XXX XXX 2,047,895 4,507,941 XXX XXX
06540L-BF-3 ..... |BANK SERIES 21-BN37 ...iieeieiniiiieiriiaeeeeeeeniaeaas | ...... | ....... | .......... | 1A e 1,029,915 |...84.6660 |.........ooeeeees 846,659 |.....oeeeens 1,000,000 |....ooeeennnn 1,020,936 |..oovvvnnniaaees (V] (2,958) |-evuuneeeeeennnns (U 0 |..... 2.618 |...... 2. 279 [MON ..ooe oevrmmmmaraenns 2,182 | 26,167 |....11/12/2021 ...|....11/15/2064 ...




9013

ANNUAL STATEMENT FOR THE YEAR 2024 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
06644V-BG-4 ..... BANKS 2024-5YR9 SERIES 24-5YR9 CLASS A3 .....cccevvnn foon vee ] voeeeen |4 it LA e 3,089,995 . 101.7760 [.......cceeen 3,053,289 |....ccvvunnnns 3,000,000 |.eevvunnienns 3,083,574 |..coeeeeennnnd 0 |eeens (6,421) |ovvvenineennnnd 0 foorriiiiiinns 0 |eeen 5.614 |...... 4.336 [MON ..... [eeeevrnnnnnns 14,034 |oeeiinenne 56,127 |....08/19/2024 ...|....08/15/2057 ...
CSAIL COMMERCIAL MORTGAGE TRUS SERIES 20-C19 CLASS
12507N-AS-2 ..... A RN O R [ TA i 1,025,469 |...87.0130 |....ccevvnnnnnnns 870,128 [.cooveeeennn 1,000,000 [..eeveeeennnnn 1,015,869 [...evvvvvinnnnnns 0 |eeens (3,076) [ 0 foorriiiiiinns [V P 2.561 |...... 2.222 |MON .o fornniiiinnnnnn 2,134 25,607 |....10/18/2021 ...|....03/15/2083 ...
MORGAN STANLEY CAPITAL | TRUST SERIES 21-L7 CLASS
61772T-BH-6 ..... RN [ IR N TA i 1,029,989 |...84.6230 |.........cooeeeee 846,229 |........eennn. 1,000,000 [..eeveevennnnn 1,020,681 |....ccennnnnnnd 0 |eeens (2,965) [cvvvvvvnnnnnnnnns 0 foorriiiiiinns 0 |ueen 2.574 |...... 2.236 [MON ..... [oeeeevnneennnnnn2,145 |oiinins 25,737 |....09/30/2021 ...|....10/15/2054 ...
WELLS FARGO COMMERCIAL MORTGAG SERIES 24-C63 CLASS
94990F-AE-1 ..... AD e cenns foe een | eeeees | e TA e 2,059,918 |. 100.3720 |.............. 2,007,447 | 2,000,000 |..eeeunnnnnnns 2,057,773 |ouvvvvvennnnnnnns 0 e (2,145) |ovvvvennnnnnnnnns [ 0 )...... 5.309 [...... 4.652 [MON ... [eeeereennnnn 8,848 |oivininniinnnns 35,393 |....08/16/2024 ...|....08/15/2057 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 8,235,286 | XXX 7,623,752 8,000,000 8,198,833 XXX XXX 169,031 XXX XXX
00140N-BC-3 ..... AIMCO SERIES 20-11A CLASS DIR2 .....eeeeeveeneeeeeeennn o vee [ e |4 s 2B FE |t 502,100 |. 101.2830 |..ccvvveunnnnnnns 506,417 |oeveeeeeeennnnn 500,000 [-eeeemrmnneeeees 500,954 |.eeveeieeeennn0 feeeeie s (1,146) |0 [0 e 7.597 |...... 6.819 |JAJO ..o |oeeeniiieennnnn8,020 [oieeiiiinnnnes 6,601 |....09/30/2024 ...|....07/17/2037 ...
00900C-AL-8 ..... AIMCO SERIES 17-AA CLASS AR ...cevvvvvnniiiviininnienns foen e S LAFE L .. 1,461,000 |. 100.1430 |.......uenneee 1,502,148 |.... .1,500,000 |.. e 1,455,977 o0 e (3,213) [0 o0 e 5.929 |...... 6.426 .. 101,655 |....12/12/2022 ...|....04/20/2034 ...
00901U-AA-1 ..... AIMCO SERIES 24-22A CLASS A ... |- TAFE L .. 2,000,000 |. 100.7880 |.............. 2,015,750 |.... .2,000,000 |.. 422,000,000 |...eeeeemnneenn0 o0 0 o0 6.117 |...... 5.411 .. 69,916 |....03/08/2024 ...|....04/19/2037 ...
00901W-AA-7 ..... AIMCO SERIES 24-21A CLASS AT ..oviiiviiiiiiiiiiiinnnns LLAFE e 2,000,000 |. 100.7730 |..cevenrennnns 2,015,456 |......oounnnn. 2,000,000 |.eeevunninnns 2,000,000 |oeevvenrirreennn0 fooeiiiiiiiiinnn0 0 o0 6.132 |...... 5.388 [JAJD ... |oeeeernnennnnn 25,857 |oiiiiiiins 55,889 |....04/09/2024 ...|....04/18/2037 ...
AMERICAN EXPRESS CREDIT ACCOUN SERIES 23-2 CLASS A

02582J-KB-5 ..... [ceeeeiieeeeeeie e [ e .. 1.AFE ..|... .. 1,986,406 |. 100.6500 |.............. 2,012,995 |.... .2,000,000 |.. ....1,988,208 |....oooiiinnnnn0 i 1,891 o0 0 4.800 |...... 5.041 [MON ..... . 56,000 |....05/22/2024 ... |....05/15/2030 ...
AMERICAN EXPRESS CREDIT ACCOUN SERIES 23-3 CLASS A

02582J-KD-1 ..o [ eereeniee e L TAFE e 1,999,911 |. 101.2740 |.............. 2,025,476 |......oounnnn. 2,000,000 |.eeevenninnns 1,999,927 [ooviiiiinnnnnnnd (U R £ RPN | Y AR | B RN 5.230 |...... 5.289 [MON ..... [oceeeennennnnnne 4,649 |oovvviinnnnns 104,600 |....09/12/2023 ... [....09/15/2028 ...

03765Y-AU-8 ..... AP1DOS CLO SERIES 2015 23A CLASS AR 144A .. .. 1.AFE ..|... ..996,000 |. 100.1900 |....cceeunnnn. 1,001,908 |.... .1,000,000 |.. 988,048 0 [ (6,468) |eeeeeeenn0 [0 e 6.129 |...... 6.133 | JALO ... ... 69,110 |....10/17/2023 ...|....04/15/2033 ...

03769C-AE-8 ..... APIDOS CLO SERIES 21-38A CLASS B ...... .1.CFE .. 2,000,000 |. 100.1450 |. ..2,002,89 |. .2,000,000 .2,000,000 |.. .0 .6.529 |......5.718 | JAUO ... 146,532 |....11/02/2021 .. 01/21/2034 ...

125488-AA-4 ... CIFC FUNDING LTD SERIES 23-2A CLASS A .. 1AFE .. 2,000,000 |. 100.5690 |. ..2,011,370 |. .2,000,000 .2,000,000 |.. .0 .6.367 |......5.124 | JALO ... ... 11/17/2023 .. 01/21/2037

12548\1-BF-1 ... CIFC FUNDING LTD SERIES 15-1A CLASS ARR .. 1.AFE .. 1,660,940 |. 100.1850 |. .. 1,666,117 |. . 1,663,035 .1,649,723 |.. .0 ......6.003 |......6.346 [JAJO .... ....10/17/2023 .. 01/22/2031 ...

12550A-BD-7 ..... CIFC FUNDING LTD SERIES 14-5A CLASS A1R3 . .. 1.AFE ..|... .. 3,000,000 |. 100.6550 |.............. 3,019,644 |.... .3,000,000 |.. ....3,000,000 O 0 0 o0 6.027 |...... 5.221 | JAJO ... ....06/28/2024 ...|....07/17/2037 ...

12598Y-AA-6 ..... CIFC FUNDING LTD SERIES 23-3A CLASS A eovvvvnvvvvvnnnfoee e | e |4 e fen TAFE | 1,000,000 |. 100.5880 |.............. 1,005,881 |..ccovvnennnns 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (O R | R N | I AR | B RN 6.217 |...... 5.577 | JAL ... ... 12/20/2023 ...|....01/20/2037 ...
CARLYLE GLOBAL MARKET STRATEGI SERIES 14-1A CLASS

14310M-AW-7 ... R (R R N TAFE ot 439,910 [. 100.1270 |..evvvvvnnnnnns 442,104 |.oooeviiis 441,543 oo 437,586 |.vvvvvvnriniinnns 0 |eeens (1,785) [ 0 foorriiiiiinns 0 |eeen 5.879 |...... 6.530 | JAO ... 29,458 |....10/17/2028 ...|....04/17/2031 ...
CARLYLE GLOBAL MARKET STRATEGI SERIES 22-3A CLASS

143111-AL-6 ..... L RN (S I N LLAFE e 2,000,000 |. 100.3860 |.............. 2,007,720 |oreirinnnnn 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (0 [V 0 foorriiiiiinns 0 |..... 6.167 |...... 5.507 [JAJO ... [oeeeiiiiinnnns 24,670 [oeeiiiiinnnnns 92,205 |....02/15/2024 ... |....04/20/2037 ...
CARLYLE GLOBAL MARKET STRATEGI SERIES 22-3A CLASS

TA3111-AN-2 ool [BR e oo e e [ e L ACFE e 1,000,000 |. 100.6260 |.............. 1,006,260 |.......oeenn.. 1,000,000 [..eeveeeennnnn 1,000,000 |oveeneerevnnnnns fooviiiiiiin0 o0 [0 6.667 |...... 5.978 [ JAJO ....02/15/2024 ...|....04/20/2037 ...

14319E-AE-6 ..... CARMAX AUTO OWNER TRUST SERIES 24-2 CLASS A3 .......[... ... .. 1.AFE ..|... 3,085,313 |. 101.5450 |.............. 3,046,363 |.... 3,071,952 [0 e (13,361) [0 [0 e 5.500 |...... 3.970 [MON ..... ...09/10/2024 ...|....01/16/2029 ...

161571-HT-4 ..... CHASE ISSUANCE TRUST SERIES 23-A1 CLASS A ......ccevvfenn .ot .. 1.AFE ..|... 3,051,797 |. 101.1690 |.............. 3,035,069 |.... 3,047,319 [0 e (4478) [0 [0 5.160 |...... 4.317 [ MON ..... ....08/26/2024 ...|....09/15/2028 ...

26243D-A0-6 ... DRYDEN SENIOR LOAN FUND SERIES 22-112A CLASS BR ... [... ... .. 1.CFE ..|... .. 3,000,000 |. 101.3380 |..ceeunnnneeen 3,040,149 |.... +2223,000,000 |...oeeeevnneeni0 o0 0 o0 e 7128 |...... 6.612 | FMAN ....11/10/2023 ...|....11/15/2036 ...

26246E-AL-2 ..... DRYDEN SR LOAN FUND CLO SERIES 20-83A CLASS AR .... [... ... | TAFE L .. 2,000,000 |. 100.6080 |.............. 2,012,152 |.... . .. 202,000,000 |.oneiiiiiinnnnn orviiiiiinnd0 o0 0 6.162 |...... 5.415 [ JAJO ....04/18/2024 ...|....04/18/2037 ...

29002A-AL-8 ..... ELMWOOD CLO 20 LTD SERIES 22-7A CLASS AR .....eeveeefonn un L AFE e 2,000,000 |- 100.1350 |..eeeennnneens 2,002,692 |....covvennnns 2,000,000 |eeveunnannns 2,000,000 |-everenieeeeennn0 fooeiiiiiiiiin0 0 [0 6.147 |...... 4.912 [ JAJO ...01/25/2024 ...|....01/17/2037 ...
GM FINANCIAL SECURITIZED TERM SERIES 22-4 CLASS A3

362650-AD-8 ..... [.eeiriiiiiiiiii e [ e (4 CAFE e 1,489,278 |. 100.1620 |.............. 1,500,771 |oeeeeeinnnns 1,498,341 |...coeeee 1,492,426 |.....cceennennnnl (V1 S 3,196 |oeeeeennnns 8,979 |oeiiieiiiinnnns 0 |oueeen 4.820 |...... 5.525 | MON ... ...10/04/2022 ...|....08/16/2027 ...
GOLDENTREE LOAN MANAGEMENT US SERIES 24-20A CLASS

BBIBM-AC-9 .o [A e [ e e [4 L AFE e 2,000,000 |- 100.1720 |.eeeeennnnneen 2,003,440 |....cevvennnns 2,000,000 |eeveunnaannnn 2,000,000 |eeeeuuneeeeennnnn (VI [V (VI 0 |..... 6.067 |...... 5.330 | JAJO ... ...04/30/2024 ...|....07/20/2037 ...
HONDA AUTO RECEIVABLES OWNER T SERIES 23-3 CLASS

438150-AC-1 ... [A3 e eeeeenes [ e e | TAFE | 1,999,588 |. 101.0090 |.......eeenn.. 2,020,176 |..eeeeeeennnnn 2,000,000 |eeveunnannns 1,999,792 [oooeeeeeinnnnnnnd (V) IO 175 [ (VI 0 |oueeen 5.410 |...... 5.480 [MON ..... ...08/15/2023 ...|....02/18/2028 ...
HYUNDA| AUTO LEASE SECURITIZAT SERIES 24-C CLASS

448984-AD-6 ..... L TP UUPTTRRUPPPPRRRPPPUR RN U [N TAFE | 2,999,927 |. 100.0140 |.....eeeeeenen 3,000,418 |....oeeeennnn 3,000,000 |-eevvunnannnn 2,999,927 |eeviiniieeeens (VI [V (VI 0 |oueeen 4.620 |...... 4.666 | MON ..... ...08/20/2024 ...|....04/17/2028 ...
HYUNDA| AUTO LEASE SECURITIZAT SERIES 24-B CLASS

44934F-AD-7 ... L TP EUPTRURUPPPPPRRRUPPPU RN R N CAFE e 3,021,563 |. 101.1680 |.............. 3,035,029 |..ccevvnennnns 3,000,000 |-eeeeunnanenn 3,018,379 [.oeeeeeiies 0 fooeeeeeeen (3,183) |0 [0 | 5.410 |...... 4.950 [MON ..... ....07/31/2024 ...|....05/17/2027 ...

47048J-AZ-6 ..... JAMESTOWN CLO LTD SERIES 16-9A CLASS A2RR ... .. 1.CFE ..|... 1,500,000 |. 100.1270 |... .1,500,000 |.. .... 1,500,000 I RN | I N | RPN | B SN 6.738 |...... 5.712 | JAL ... ....08/12/2021 ...|....07/25/2034 ...

47048X-AS-1 ..... JAMESTOWN CLO LTD SERIES 19-14A CLASS BR ... .. 1.F FE ..|... ..500,000 |. 100.1120 |... JLO I I | [ APt | B IEUPRRPRRPIN | B FOU 7479 |...... 6.252 | JAO ... . ....09/24/2021 ...|....10/20/2034 ...

55952A-AA-T ..... MAGNETITE CLO LTD SERIES 23-37A CLASS A ... .. 1.AFE ..|... ..1,001,900 |. 100.4320 |... O [ (A574) |0 o0 6.267 |...... 6.372 | AL ... ... 74,185 |....11/29/2023 ...|....10/20/2036 ...

55954E-AY-5 ..... MAGNETITE CLO LTD SERIES 16-17A CLASS AR2 L 1LAFE ..|.. .. 3,000,000 ). 100.1600 |.............. 3,004,808 |.... ....3,000,000 O 0 0 0 ) 6.117 |...... 6.164 | JAJO ... .. 103,183 |....04/09/2024 ...|....04/20/2037 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 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
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NAIC
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NAIC Total
Desig- Foreign
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CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
55955R-AA-T ... MAGNETITE CLO LTD SERIES 24-40A CLASS A1 ............ LLAFE e 3,000,000 |. 100.7140 |.............. 3,021,432 |..coovvnnnnnns 3,000,000 |.eevvunnienns 3,000,000 |oevevenrirrennnn0 fooiiiiiiiiiiinn0 0 o0 6.106 |...... 5.304 [JAJO ... Joeeiiiiinnns 105,006 ....06/10/2024 ...|....07/15/2037 ...
640969-AJ-0 ..... NEUBERGER BERMAN CLO LTD SERIES 24-55A CLASS D1 ... |--2.BFE ... .. 1,800,000 |. 101.6300 |.............. 1,829,338 |.... .1,800,000 |.. o 1,800,000 [...eeeeeennnenn o0 0 o0 e 8.132 |...... 7.416 | JAJO .... 28,867 |... ....08/14/2024 ...|....04/22/2038 ...
67109F-AU-9 ..... OHA CREDIT PARTNERS LTD SERIES 15-11A CLASS A1R2 ..[... ... .. 1.AFE ..|... .. 2,000,000 |. 100.6900 |.............. 2,013,806 |.... .2,000,000 |.. 222,000,000 [..onoeiiiinnnnnn ovviiiiiind0 0 0 6.077 |...... 5.352 | JAJO .. 24,310 |... ...05/06/2024 ...|....04/20/2037 ...
OAK HILL CREDIT PARTNERS CLO SERIES 20-5A CLASS AR
B7113G-AS-6 ..ovw [ eereeeeee e [ 4 s LLAFE e 3,000,000 |. 100.1900 |.............. 3,005,709 [ouureerinnnnn 3,000,000 |.eevvunnens 3,000,000 |oeeveenriirennnn0 fooeiiiiiiiiinn0 0 o0 5.982 |...... 6.022 [JAJO ... [oeeeiiiinnnnns 37,300 |oooeiiiiiii 0 |....09/30/2024 ... |....10/18/2037 ...
OAK HILL CREDIT PARTNERS CLO SERIES 20-5A CLASS
67113G-BC-0 ..... DIR e [ e .2.CFE .. 625,000 |. 101.5560 |. ..634,724 |. ..625,000 .625,000 |.. .7.5%2 |......7.59%5 ....00/30/2024 .. 10/18/2037 ...
67706J-AA-2 ..... OAK HILL CREDIT PARTNERS SERIES 24-18A CLASS A1 . 1AFE .. 2,000,000 |. 100.1450 |. ..2,002,902 |. .2,000,000 .2,000,000 |.. ......6.117 |......5.416 ....03/08/2024 .. 04/20/2037 ...
69688M-AN-5 ..... PALMER SQUARE CLO LTD SERIES 18-2A CLASS AR .......[... ... .. 1.AFE ..|... .. 1,000,000 |. 100.5030 |.....eunennnns 1,005,028 |.... . 1,000,000 |..oneeieinnnnnn0 ovviiiiiiiind0 o0 0 6.177 |...... 5.076 ....03/19/2024 ...|....04/16/2037 ...
69701R-AY-3 ..... PALMER SQUARE CLO LTD SERIES 20-3A CLASS A1R2 .... .. 1.AFE ..|... .. 2,000,000 |. 100.6850 |.............. 2,013,698 |.... 422,000,000 |...eeeeennnnenn0 o0 0 o0 6.173 |...... 5.669 ...12/14/2023 ...|....11/15/2036 ...
83012C-AC-9 ..... TICP CLO LTD SERIES 17-9A CLASS AR .. 1.AFE ..|... .. 3,000,000 |. 100.2970 |....eennnnnnns 3,008,919 |.... B N 00 [V R | N RN | I AU | B RPN | ) RN 5.997 |...... 6.038 ....07/02/2024 ...|....07/21/2037 ...
83012D-A0-6 ..... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS A1R . |... ... . .. 1.AFE ..|... .. 1,000,000 |. 100.4370 |.....eennneeen 1,004,369 |.... 1,000,000 |...eeeeeennnenn o0 0 o0 6.407 |...... 6.013 ...12/08/2023 ...|....01/20/2037 ...
83012D-AU-7 ..... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS BR ...[... ... .. 1.CFE ..|... .. 1,000,000 |. 101.0150 |.....eunnnnens 1,010,148 |.... . 1,000,000 |..oneeeeeiinnnnn ovviiiiiiinn0 o0 0 7157 |...... 6.591 ....12/08/2023 ...|....01/20/2037 ...
83012D-AW-3 ..... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS CR ...[... ... .. 1.F FE ..|... .. 1,000,000 |. 101.4540 |.............. 1,014,540 |.... 1,000,000 |...eeeeeenneeni o0 0 o0 e 7.517 |...... 7.030 ....12/08/2023 ...|....01/20/2037 ...
872490-AL-4 ..... TICP CLO LTD SERIES 18-11A CLASS AR ....ccvvvvnnvveees foun one .. 1.AFE ..|... .. 2,000,000 |. 100.1310 |..ceuunnnnnens 2,002,612 |.... 202,000,000 |.oneiiiiiinnnnn orviiiiiinnd0 o0 0 6.156 |...... 5.452 ...03/26/2024 ...|....04/25/2037 ...
TOYOTA AUTO LOAN EXTENDED NOTE SERIES 24-1A CLASS
89231J-AA-0 ..... S LAFE L 4,126,245 |. 101.4630 [.....ceeeeeen 4,058,496 |.... B 114766 |0 e (11,486) [0 [0 5.160 |...... 3.537 ....08/14/2024 ...|....11/25/2036 ...
92348K-DE-0 ..... VERIZON MASTER TRUST SERIES 24-6 CLASS A1A v | eevevnnnns | LAFE Ll 1,999,481 ]...98.9470 |.............. 1,978,939 |.... e 1,999,585 foiiiiiiienn0 i T4 |0 0 4.170 |...... 4.231 ...09/09/2024 ... |....08/20/2030 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 84,246,359 | XXX 84,554,638 84,027,920 84,186,115 0 (52,996) 8,979 0 XXX XXX XXX 894,305 3,055,607 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 240,800,242 [ XXX 239,816,211 242,374,920 240,572,504 55,625 173,821 123,949 0 [ XXX XXX XXX 2,971,543 7,732,579 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 279,539,557 [ XXX 277,743,160 284,470,000 279,356,662 (233,248) 590,658 522,821 0 XXX XXX XXX 3,461,642 8,255,652 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 10,081,305 | XXX 8,822,032 10,571,913 10,078,893 0 12,116 0 0] XXX XXX XXX 23,287 279,411 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 8,235,286 | XXX 7,623,752 8,000,000 8,198,833 0 (17,565) 0 0 [ XXX XXX XXX 29,343 169,031 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 84,246,359 | XXX 84,554,638 84,027,920 84,186,115 0 (52,99%) 8,979 o[ XXX XXX XXX 894,305 3,055,607 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 382,102,507 | XXX 378,743,582 387,069,833 381,820,503 (233,248) 532,213 531,806 0 XXX XXX XXX 4,408,577 11,759,701 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 159,923,421 1B ..$.............. 2,121,313 1C.$............. 19,200,945 1D .$.............. 4,428,450 1E..$........... 15,864,435 1F ..$ ........... 27,327,918 1G.$............. 25,302,791
1B  2A..$ . 13,989,161 2B ..$.. .. 37,197,609 2C..$ .. ...21,504,004
1C 3A..$.. 15,269,920 3B ..$.. .. 15,723,797 3C..$ .. 16,433,315
1D 4A..$.. .4,568,833 4B ..$ 1,645,791 4C..$ .. .575,993
1E 5A..$.. ...0 5B..% ....742,807 5C..$ ..
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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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4
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Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912810-TX-6 ......... US TREASURY NOTE/BOND ~ 4.250% 02/15/54 .... .|....03/27/2024 ... [Evercore Group LLC ... 1,968,438 |.. .... 2,000,000 |..

91282C-V-4 ......... US TREASURY NOTE/BOND ~ 4.250% 01/31/26 .... ....02/12/2024 ... |Strategas Securities, LLC . .... 4,981,085 |.. .... 5,000,000 |..

91282C-JIi-2 ......... US TREASURY NOTE/BOND  4.000% 01/31/29 .... ...02/12/2024 ... |Strategas Securities, LLC . ... 4,973,047 |.. .... 5,000,000 |..

91282C-KA-8 ......... US TREASURY NOTE/BOND  4.125% 02/15/27 .... . | JEFFRIES ... 1,962,813 |.. .... 2,000,000 |..

912820-KB-6 ......... US TREASURY NOTE/BOND  4.625% 02/28/26 .... . [MIZUHO SECURITIES USA . ... 7,945,938 |.. .... 8,000,000 |..

91282C-KV-2 . ..|US TREASURY NOTE/BOND  4.625% 06/15/27 . . |Evercore Group LLC .. ..5,524,590 .5,500,000

912820-KX-8 . ..|US TREASURY NOTE/BOND ~ 4.250% 06/30/29 . .|Various .. . 9,468,984 . 9,500,000

91282C-KZ-3 . ..|US TREASURY NOTE/BOND ~ 4.375% 07/15/27 . 07/10/2024 ... |Evercore Group LLC . 3,000,703 . 3,000,000

91282C-LR-0 ......... US TREASURY NOTE/BOND  4.125% 10/31/29 .... . weer|....12/31/2024 ... [Evercore Group LLC . . ... 3,964,063 |.. .... 4,000,000 |..

91282C-1B-4 ......... US TREASURY NOTE/BOND  4.000% 12/15/27 .....iiieierunsieeinnnnaseennnnnnssaernnnnasasnnnnnnsseernnnnnsseenrnnns | onsseseessnnnnees ... 12/24/2024 ... [Evercore Group LLC ........iiiiiiiesueiieiinnnaeseeinenuaseeenennnassannnnnanssaennnnnnssaeennnnnsseeernnnnnsseernnnnnns |ornnnnnsseenennnnnseesennnnnneeernns |oennnsseeeennnnnneeeees 4,452,188 |.oovvvniiiiiiiininnnns 4,500,000

0109999999. Subtotal - Bonds - U.S. Governments 48,221,819 48,500,000 153,732
105756-CF-5 BRAZIL REPUBLIC OF SR UNSECURED  6.000% 10/20/33 .. ....09/05/2024 ... |StoneX Financial Inc .. .... 1,008,500 |.. 1,000,000 |.. .. 22,667
438180-AK-7 . ..| HONDURAS GOVERNMENT SR UNSECURED ~ 8.625% 11/27/34 ....12/03/2024 ... | JEFFRIES ... . 1,001,000 . 1,000,000 . 1,677
470160-CA-8 . ..| JAMAICA GOVT OF SR UNSECURED  6.750% 04/28/28 ...... ....06/04/2024 ... | JEFFRIES ... . 1,538,250 . 1,500,000 10,406
836205-BA-1 . ..| SOUTH AFRICA REPUBLIC OF SR UNSECURED  4.850% 09/30/29 . ....07/23/2024 ... |HSBC SEC INC . . 933,750 . 1,000,000

896292-AN-1 . ..| TRINIDAD & TOBAGO SR UNSECURED  6.400% 06/26/34 .... ....06/18/2024 ... | JPM/CHASE .. . 1,000,000 . 1,000,000

900123-C0-1 . ..| TURKEY REPUBLIC OF SR UNSECURED  6.125% 10/24/28 ... ....01/03/2024 ... |MarketAxess . 1,552,000 . 1,600,000

91087B-AK-6 . .|UNITED MEXICAN STATES SR UNSECURED  4.750% 04/27/32 ...04/30/2024 ... |JEFFRIES ... .918,500 . 1,000,000

....06/21/2024 ... [ JPM/CHASE ..
....05/29/2024 ... [MIZUHO SECURITIES USA .
....07/30/2024 ... [MarketAxess .....
....08/30/2024 ... [HSBC SEC INC .
...02/12/2024 ... [MarketAxess ..

91824P-AA-5 ......... UZBEKISTAN INTL BOND SR UNSECURED ~ 6.900% 02/28/32 ...
M63633-CD-7 KINGDOM OF BAHRAIN SR UNSECURED  5.625% 05/18/34
M75242-BB-8 . .| OMAN GOVT INTERNTL BOND SR UNSECURED  5.375% 03/08/27
P3579E-CF-2 . .. | DOMINICAN REPUBLIC SR UNSECURED  4.500% 01/30/30 ...
V36283-AE-5 ......... REPUBLIC OF GABON SR UNSECURED  7.000% 11/24/31 ....

....986,350 |..
451,750 |..
.1,001,780
.951,000
....820,300 |..

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

€13

VE31V-AL4 ......... KINGDOM OF MOROCCO SR UNSECURED ~ 5.950% 03/08/28 ... ....11/19/2024 ... [HSBC Securities - 94787 .... ... 2,027,500 |.. ....2,000,000 |..
X77765-CV-9 .........|REPUBLIC OF SERBIA SR UNSECURED  6.250% 05/26/28 ... ...02/16/2024 ... |HSBC Securities - 94787 ... .... 1,020,000 |.. ... 1,000,000 |..
0309999999. Subtotal - Bonds - All Other Governments 15,210,680 15,600,000
649665-0S-3 ......... [NEW YORK NY SER D 5.250% 04/01/54 vvovoveeesvesseesssseessesneessesneesnesnsesnesnsssnssnsssnesnsssnsansnnens 03/27/2024 .. [JEFFRIES oovovesessesssossesssossesssessesssssesnssssssnsessssnssssssnssssssnesesssnsssssansssessnssssssnesnesanesnsees | P 1,090,770 |ovevereiiiiiiiiienne, 1,000,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,090,770 1,000,000
646140-FZ-1 ......... [NEW JERSEY ST TURNPIKE AUTH SER B 5.250% 01/01/54 veovvooveceseesseessessesnssnesseesneeseesnesnesnsnnenes | [1...08/2072028 .. JUPH-CHASE ..o sne e s snsses e snesnsanssnssnesnesnesnnees | P 1,652,520 |.ueiveniiieiiiiiiins 1,500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,652,520 1,500,000
00140N-BC-3 .........| AINCO SERIES 20-11A CLASS D1R2  7.597% 07/17/37 ... ...09/30/2024 ... |StoneX Financial Inc ....502,100 |.. 500,000 |..
00775V~AA-2 .........| AEGON FUNDING CO LLC SR UNSECURED  5.500% 04/16/27 04/09/2024 ... |Citigroup Global Markets Inc 998,360 .1,000,000
00901U-AA-1 .........| AINCO SERIES 24-22A CLASS A 6.117% 04/19/37 ... . 03/08/2024 ... NOMURA SECURITIES ... .2,000,000 .2,000,000
00901H-AA-7 ........| AINCO SERIES 24-21A CLASS A1 6.132% 04/18/37 . 04/09/2024 ... | BNP PARIBAS .. . 2,000,000 .2,000,000
013822-AH-4 ......... | ALCOA NEDERLAND HOLDING SR UNSECURED  7.125% 03/15/31 .. 04/23/2024 ... | BNP PARIBAS .510,000 .500,000
02582J-KB-5 ......... AVERICAN EXPRESS CREDIT ACCOUN SERIES 23-2 CLASS A 4.800% 05/15/30 ... |--..05/22/2024 ... |MITSWBISHI ... .... 1,986,406 |.. .... 2,000,000 |..
02665H-FK-2 ......... AVERICAN HONDA FINANCE SR UNSECURED  4.900% 07/09/27 ... . |-...00/05/2024 ... | Various ... 4,059,490 |.. ... 4,000,000 |..
04685A-3%-7 ......... ATHENE GLOBAL FU SECURED  5.349% 07/09/27 .+ |--..07/08/2024 .. | MORGAN STANLEY ... ... 1,000,000 |.. ... 1,000,000 |..
06644V-B64 ......... BANKS 2024-5YR9 SERIES 24-5YR9 CLASS A3 5.614% 08/15/57 . . |-..08/19/2024 ... | CHASE SECURITIES .. 3,089,995 |.. ... 3,000,000 |..
12008R-AS-6 ......... BUILDERS FIRSTSOURCE INC SR UNSECURED  6.375% 03/01/34 ... .+ |--..02/26/2024 ... | BOFA SECURITIES INC .

1248EP-BX-0 ......... CCO HOLDINGS LLC CAP CORP SR UNSECURED ~ 5.000% 02/01/28 ...05/28/2024 ... | GOLDMAN SACHS & CO

125136-8D-0 ......... COW LLC / CDW FINANCE SR UNSECURED  4.250% 04/01/28 .|stifel Nicolaus 8Co. .. ... 974,

12550A-BD-7 ......... CIFC FUNDING LTD SERIES 14-5A CLASS A1R3  6.027% 07/17/37 .. . .|BNP PARIBAS ..... 3,000,000

14149Y-BN-7 .........| CARDINAL HEALTH INC SR UNSECURED  5.125% 02/15/29 ............. 04/11/2024 .... | Sumitomo Mitsui Financial Grp 985,370 .1,000,000
143111-AL-6 .........| CARLYLE GLOBAL MARKET STRATEGI SERIES 22-3A CLASS AR 6.167% 04/20/37 . 02/15/2024 ... |Citigroup Global Markets Inc 2,000,000 .2,000,000
143111-AN-2 ........| CARLYLE GLOBAL MARKET STRATEGI SERIES 22-3A CLASS BR  6.667% 04/20/37 . 02/15/2024 ... |Citigroup Global Markets Inc .1,000,000 .1,000,000
14319E-AE6 ......... CARMAX AUTO OWNER TRUST SERIES 24-2 CLASS A3 5.500% 01/16/29 oo |-...09/10/2024 ... [MIZUHO SECURITIES USA .... 3,085,313 |.. ... 3,000,000 |..
143658-BR-2 ......... CARNIVAL CORP SR UNSECURED  6.000% 05/01/29 . |-..08/15/2024 ... | BNP PARIBAS ..

1B1571-HT-4 ......... CHASE ISSUANCE TRUST SERIES 23-A1 CLASS A 5.160% 09/15/28 . .+ |-..08/26/2024 ... | US BANCORP .... .. ..
17275R-BA-4 ........ CISCO SYSTEMS INC SR UNSECURED  4.800% 02/26/27 .... +|--..02/21/2024 ... | DEUTSCHE BANK ....998,700 |.. ... 1,000,000 |..
23918K-AS7 ..o DAVITA INC SR UNSECURED  4.625% 06/01/30 . |-..04/04/2024 ... | SUNTRUST CAP MARKETS .. 1 443,750 |.. 500,000 |..
24420E-XT1 ... DEERE JOHN CAP CORP SR UNSECURED  4.850% 06/11/29 . |--..06/06/2024 ... | CHASE SECURITIES .. .. 2,995,140 |.. ..... 3,000,000 |..
25470D-AL-3 ......... DISCOVERY COMMUNICATIONS ~ 4.900% 03/11/26 . |-..08/06/2024 ... | CHASE SECURITIES .. ... 1,000,000 |..
26246E-AL2 ......... DRYDEN SR LOAN FUND CLO SERIES 20-83A CLASS AR 6.162% 04/18/37 ... ...04/18/2024 ... | CHASE SECURITIES ....2,000,000 |..
29002A-AL-8 .........|ELMNOOD CLO 20 LTD SERIES 22-7A CLASS AR 6.147% 01/17/37 .. 01/25/2024 .. |Royal Bank and Trust 2,000,000 2,000,000
20273V-AZ-3 . .| ENERGY TRANSFER EQUITY SR UNSECURED  5.250% 07/01/29 06/06/2024 ... | CHASE SECURITIES .. .997,970 .1,000,000
29273V-BA-7 ENERGY TRANSFER EQUITY SR UNSECURED  5.600% 09/01/34 ... ...06/06/2024 ... | TD Securities (USA) . s 1,496,115 |.. .... 1,500,000 |..
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345397-Z0-6 ......... FORD MOTOR CREDIT CO LLC SR UNSECURED  4.542% 08/01/26 . . |...03/06/2024 ... [ WACHOVIA ....971,520 |.. .... 1,000,000 |.. . 4,668
37045X-DR-4 ......... GENERAL MOTORS FINL CO SR UNSECURED  2.350% 02/26/27 ... ....09/05/2024 ... |CHASE SECURITIES .. ....950,730 |.. .... 1,000,000 |..
372460-AF-2 .........|GENUINE PARTS CO SR UNSECURED  4.950% 08/15/29 ... ...08/07/2024 ... |CHASE SECLRITIES .. 996,960 |.. .... 1,000,000 |..
373334-KS-9 ......... | GEORGIA PR SR UNSECURED  4.650% 05/16/28 ... 1,235,852 |.. ... 1,242,000 |..
378272-BS-6 ......... GLENCORE FUNDING LLC SR UNSECURED  5.371% 04/04/29 . | Sumitomo Mitsui Financial Grp .. .... 2,000,000 |.. .... 2,000,000 |..

38139M-AC-9 . ..| GOLDENTREE LOAN MANAGEMENT US SERIES 24-20A CLASS A 6.067% 07/20/37 04/30/2024 ... |BANC AMERICA .... . 2,000,000 . 2,000,000
.| HERC HOLDINGS INC SR UNSECURED  5.500% 07/15/27 .

42704L-AA-2 . . 07/25/2024 ... | MORGAN STANLEY . .248,438 .250,000

437076-DB-5 . ..|HOME DEPOT INC SR UNSECURED  4.875% 06/25/27 ........ 06/17/2024 ... | MORGAN STANLEY . . 1,993,380 . 2,000,000

448984-AD-6 ......... HYUNDAI AUTO LEASE SECURITIZAT SERIES 24-C CLASS A3 4.620% 04/17/28 ... B O B T e N 2,999,927 |.. ... 3,000,000 [..
449276-AA-2 ......... IBM INTERNAT CAPITAL SR UNSECURED ~ 4.700% 02/05/26 ... «er|-...00/05/2024 ... [CHASE SECURITIES .... 1,006,280 |.. .... 1,000,000 [..
449276-AB-0 ......... IBM INTERNAT CAPITAL SR UNSECURED ~ 4.600% 02/05/27 ... - |....01/29/2024 ... [BOFA SECLRITIES INC . .... 1,000,000 [..
44934F-AD-7 ......... HYUNDAI AUTO LEASE SECURITIZAT SERIES 24-B CLASS A3 5.410% 06/17/27 .. .|-...07/31/2024 ... {MIZUHO SECURITIES USA . ... 3,000,000 [..
456873-AD-0 ......... INGERSOLL-RAND LUX FINAN SR UNSECURED  3.800% 03/21/29 -|-...03/26/2024 ... .. ..
46625H-J2-4 ......... JP MORGAN CHASE & CO SUBORDINATED  4.125% 12/15/26 ... ....00/05/2024 ... | CHASE SECURITIES .. ... 1,996,240 |.. ....2,000,000 [..
46647P-EL-6 ......... JP MORGAN CHASE & CO SR UNSECURED  4.979% 07/22/28 ... -|---.07/15/2024 ... | CHASE SECURITIES .. ....2,000,000 |.. ....2,000,000 [..
49271V-AU-4 ......... KEURIG DR PEPPER INC. SR UNSECURED  5.200% 03/15/31 ...03/04/2024 ... | CHASE SECURITIES ....998,010 |.. .... 1,000,000 [..
50012L-AC-8 . .| KODIAK GAS SERVICES LLC SR UNSECURED ~ 7.250% 02/15/29 .. 02/06/2024 ... |Royal Bank and Trust . 505,625 .500,000

.. | LABORATORY CORP OF AMERICA SR UNSECURED  4.350% 04/01/30 .
532457-CJ-5 .. [LILLY ELI SR UNSECURED ~ 4.500% 02/09/27 .................
539830-BV-0 .........|LOCKHEED MARTIN CORP SR UNSECURED  5.100% 11/15/27 ...
55954E-AY-5 ......... MAGNETITE CLO LTD SERIES 16-17A CLASS AR2  6.117% 04/20/37 .
55955R-AA-7 ......... MAGNETITE CLO LTD SERIES 24-40A CLASS A1 6.106% 07/15/37 ..
599191-AA-1 ......... MILEAGE PLUS HLDINGS LLC 1ST LIEN  6.500% 06/20/27
640969-AJ-0 ......... NEUBERGER BERMAN CLO LTD SERIES 24-55A CLASS D1 8.132% 04/22/38 ..

50540R-AZ-5 . 09/16/2024 ... | WACHOVIA ...
02/07/2024 ... | Deutsche Bank - 2485 DTC
....08/06/2024 ... [ CHASE SECURITIES
....04/09/2024 ... |Citigroup Global Markets Inc ...
.|....05/10/2024 ...|Citigroup Global Markets Inc ...
.|....02/07/2024 ... |Baird (Robert W) ..
. |--..03/14/2024 ... | WACHOVIA

...05/06/2024 ... CIBC World Markets

.999,310
.999,470
.... 1,026,570 |..
... 3,000,000 |..
... 3,000,000 [..

. 1,000,000
. 1,000,000
.... 1,000,000 [..
... 3,000,000 |..
... 3,000,000 [..

67109F-AU-9 ......... OHA CREDIT PARTNERS LTD SERIES 15-11A CLASS A1R2  6.077% 04/20/37 ... .| .. ..
67113G-AS-6 ......... OAK HILL CREDIT PARTNERS CLO SERIES 20-5A CLASS AR 5.982% 10/18/37 . ....00/30/2024 ... |Citigroup Global Markets Inc ... ... 3,000,000 [.. ... 3,000,000 [..
671136-8C-0 OAK HILL CREDIT PARTNERS CLO SERIES 20-5A CLASS D1R  7.532% 10/18/37 ...00/30/2024 ... [Citigroup Global Markets Inc 625,000 |.. 625,000 |..
67706J-AA-2 . .| OAK HILL CREDIT PARTNERS SERIES 24-18A CLASS A1 6.117% 04/20/37 .. 03/08/2024 ... | MORGAN STANLEY .... . 2,000,000 . 2,000,000

..| ORGANON & CO/ORG SECURED  4.125% 04/30/28 ...
..| ORGANON & CO/ORG SR UNSECURED  5.125% 04/30/31 ...
69121J-AA-5 . ..|BLUE OWL TECHNOLOGY FIN SR UNSECURED ~ 6.750% 04/04/29
69331C-AJ-7 . ..|PGAE CORP 1ST LIEN ~ 5.250% 07/01/30 ................
69371R-$8-0 ......... PACCAR FIN CORP SR UNSECURED ~ 4.600% 01/31/29 ....

68622T-AA-9 .
68622T-AB-7 .

.848,740
. 443,125
.987,990
.932,500
... 748,778 |..

,002,250 |..

.925,000
.500,000
. 1,000,000
. 1,000,000
750,000 |..

.[Various ..
. | WACHOVIA
. |MIZUHO SECURITIES USA .
04/15/2024 ... |MORGAN STANLEY .......
«[-+..01724/2024 ... | TD Securities (USA) .

...08/06/2024 ... |CHASE SECURITIES

69371R-T3-0 ......... PACCAR FIN CORP SR UNSECURED ~ 4.450% 08/06/27 .| ,000,000 |..
6968BI-AN-5 ......... PALMER SQUARE CLO LTD SERIES 18-2A CLASS AR 6.177% 04/16/37 ... -|--..03/19/2024 ... |Citigroup Global Markets Inc ... ,000,000 |.. ,000,000 |..
70450Y-AD-5 ......... PAYPAL HOLDINGS INC SR UNSECURED  2.650% 10/01/26 .... ...08/06/2024 ... | CHASE SECURITIES .. ... 963,550 |.. ,000,000 |..

...01/09/2024 ... [ CHASE SECURITIES .. .998,910 |..

709599-BY-9 ......... PENSKE TRUCK LEASING SR UNSECURED ~ 5.350% 01/12/27 ... .| ,000,000 |..
713466-AA-8 PEPSICO SINGAPORE FIN SR UNSECURED  4.650% 02/16/27 .. ...02/12/2024 ... | DEUTSCHE BANK .. 1,499,505 |.. ,500,000 |..
737446-AV-6 . ..|POST HOLDINGS INC SR UNSECURED ~ 6.375% 03/01/33 . 08/13/2024 ... |Royal Bank and Trust .501,250
75884R-BB-8 . ..|REGENCY CENTERS SR UNSECURED  5.250% 01/15/34 . 01/08/2024 ... |BOFA SECURITIES INC . .99%.,170
771196-CP-5 . ..|ROCHE HLDGS INC SR UNSECURED ~ 4.203% 09/09/29 ... 09/03/2024 ... | CHASE SECURITIES .. .500,000
780153-BU-5 . ..|ROYAL CARIBBEAN CRUISE SR UNSECURED  6.250% 03/15/32 02/22/2024 ... |BTIG ... .100,625
81728U-AB-0 . .| SENSATA TECHNOLOGIES INC SR UNSECURED ~ 3.750% 02/15/31 . 02/21/2024 ... | Seaport Group .430,000

824348-AlI-6 ......... SHERWIN WILLIAMS CO SR UNSECURED  3.450% 06/01/27
83007C-AC6 ......... US L1QUIDSCO SR UNSECURED  5.026% 10/01/29
83012C-AC-9 ......... TICP CLO LTD SERIES 17-9A CLASS AR 5.997% 07/21/37 .

.|----08/06/2024 ... | CHASE SECURITIES ..

-|----08/14/2024 ... | CHASE SECURITIES ..

.|----07/02/2024 ... | CHASE SECURITIES ..
...02/05/2024 ... [WACHOVIA ...

,000,000 |..
,000,000 |..
... 3,000,000 [..

...972,290 |..
999,930 |..
,000,000 |..

84857L-AC-5 .........|SPIRE INC SR UNSECURED  5.300% 03/01/26 ... .| ....999,900 |.. .... 1,000,000 [..
852234-AR-4 ......... | SQUARE INC SR UNSECURED  6.500% 05/15/32 .. . |----08/22/2024 ... |WACHOVIA ... ....517,500 |..

87249Q-AL-4 ......... TICP CLO LTD SERIES 18-11A CLASS AR 6.156% 04/25/37 ... - |----03/26/2024 ... |BANC AMERICA .... ....2,000,000 |.. ..
87901J-Ad-4 ......... TEGNA INC SR UNSECURED ~ 4.625% 03/15/28 .................... ...06/07/2024 ... [ WACHOVIA 456,250 |.. 500,000 |..
89231J-AA-0 ......... TOYOTA AUTO LOAN EXTENDED NOTE SERIES 24-1A CLASS A 5.160% 11/25/36 .. ...08/14/2024 ... MIZUHO SECURITIES USA .... ... 4,126,250 |.. ....4,000,000 [..
893647-BS-5 . .| TRANSDIGM INC SECURED  6.875% 12/15/30 ....... . 06/12/2024 ... |Various ............. . 1,023,125 . 1,000,000

90200M-AH-4 . ..|US FOODS INC SR UNSECURED  7.250% 01/15/32 . 06/25/2024 ... | CHASE SECURITIES ..
91150H-UK-7 . ..|US BANCORP SR UNSECURED ~ 4.653% 02/01/29 ..... 07/10/2024 ... |BOFA SECURITIES INC .
91324P-FA-5 ......... UNITEDHEALTH GROUP INC SR UNSECURED  4.900% 04/15/31 . ...03/19/2024 ... [BOFA SECURITIES INC .

.520,000
.984,680
....993,010 ..

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




¢eld

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

92348K-DE-0 ......... VERIZON MASTER TRUST SERIES 24-6 CLASS A1A  4.170% 08/20/30 .. .|-...09/09/2024 ... |BANC AMERICA .... ... 1,999,481 |.. .... 2,000,000 |..

94106L-BY-4 ......... WASTE MANAGEMENT INC SR UNSECURED  4.950% 07/03/31 . |--..06/24/2024 ... [WACHOVIA .. 1,490,895 |.. .... 1,500,000 |..

94106L-BZ-1 ......... WASTE MANAGEMENT INC SR UNSECURED  3.875% 01/15/29 .|-...11720/2024 ... |Stifel Nicolaus &Co. .. 482,120 |.. 500,000 ..

94990F-AE-1 ......... WELLS FARGO COMMERCIAL MORTGAG SERIES 24-C63 CLASS A5  5.309% 08/15/57 ... ...08/16/2024 ... 2,059,918 |.. .... 2,000,000 |..

950810-AR-5 ......... WESCO DISTRIBUTION INC SR UNSECURED  6.625% 03/15/32 . . ...02/26/2024 ... | GOLDMAN SACHS & CO .. 500,000 .. 500,000 ..

06368L-8K-5 . ..|BANK OF MONTREAL SR UNSECURED  4.567% 09/10/27 ..... A ....00/03/2024 ... |BMO Capital Mkts. . 2,000,000 . 2,000,000

06418G-AH-0 . ..|BANK OF NOVA SCOTIA SR UNSECURED  5.400% 06/04/27 . A ....00/05/2024 ... |CHASE SECURITIES .. . 2,060,360 . 2,000,000

097751-CB-5 . ..| BOMBARDIER INC SR UNSECURED  7.250% 07/01/31 ........ A ....08/25/2024 ... |Royal Bank and Trust . 250,000 . 250,000

13607L-8C-0 . ..| CANADIAN IMPERIAL BANK SR UNSECURED  5.237% 06/28/27 A ....00/05/2024 ... |CHASE SECURITIES .. . 3,079,405 . 3,000,000

13608J-AA-5 . .| CANADIAN IMPERIAL BANK SR UNSECURED  5.260% 04/08/29 A ....06/24/2024 ... |CIBC VWorld Markets . 1,000,540 . 1,000,000

29250N-CB-9 .. .. |ENBRIDGE INC SR UNSECURED  5.300% 04/05/29 .......... A ....04/02/2024 ... |DEUTSCHE BANK ...... .999,780 . 1,000,000

78016H-2T-0 . ..|ROYAL BANK OF CANADA SR UNSECURED  4.875% 01/19/27 A ....01/10/2024 ...|Royal Bank and Trust . 999,750 . 1,000,000

89115A-2i-1 . ..| TORONTO DOMINION BANK SR UNSECURED ~ 4.980% 04/05/27 .. A ....03/26/2024 ... |TD Securities (USA) . . 1,000,000 . 1,000,000

00723L-2B-4 . ..| ADNOC MURBAN RSC LTD SR UNSECURED  4.500% 09/11/34 D ....09/04/2024 ... |CHASE SECURITIES ..... . 1,980,000 . 2,000,000

05964H-BG-9 . .. |BANCO SANTANDER SA SR PREFERRED  5.439% 07/15/31 D ....07/08/2024 ... | SANTANDER US CAPITAL MRKTS LLC . . 1,000,000 . 1,000,000

06738E-CU-7 . ..| BARCLAYS PLC SR UNSECURED  4.942% 09/10/30 ..... D ....09/03/2024 ... |BARCLAY INVESTMENTS . . 2,000,000 . 2,000,000

629541I-AN-7 . ..INTT FINANCE CORP SR UNSECURED  5.110% 07/02/29 D ....06/25/2024 ... |CHASE SECURITIES .. . 1,000,000 . 1,000,000

65535H-BR-9 .. .. |NOMURA HOLDINGS INC SR UNSECURED ~ 5.594% 07/02/27 .. D ....06/27/2024 ... |NOMURA SECURITIES . 1,000,000 . 1,000,000

83272G-AA-9 . ..| SMURFIT KAPPA TREASURY SR UNSECURED  5.200% 01/15/30 D ....03/26/2024 ... |Citigroup Global Markets Inc .998,800 . 1,000,000

86562\1-CT-5 . ..| SUMITOMO MITSUI FINL GRP SR UNSECURED  5.464% 01/13/26 . D ....09/05/2024 ... |CHASE SECURITIES .. . 1,519,800 . 1,500,000

G6753Y-AB-0 ......... OOREDOO INTL FINANCE SR UNSECURED  2.625% 04/08/31 . [D... ....03/20/2024 ... |MarketAxess . s .. .... 1,000,000 |..

Y44709-AF-3 ......... KAZMUNAYGAS NATIONAL CO SR UNSECURED ~ 5.375% 04/24/30 .....iieeiuruniiieiueniaeaeennennaasaernnnnnasaennnnnnns | UPTTOT .07/11/2024 ... [StoneX FinanCial NG .....iiieieuusiiieininereeinennaeeerrnnnuaseeennnnsasaennnnnnsasaernnnnassesnnnnnnsssernnnnnnsree [seernnnnnnseenennnnnseeeennnnnneeee rerennnnseeeeennnnnneeeees 980,000 [--eeeeernniiieeeennns 1,000,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 145,018,523 145,192,000 455,459
2509999997. Total - Bonds - Part 3 211,194,312 211,792,000 759,814
2509999998. Total - Bonds - Part 5 16,488,495 16,075,000 67,306
2509999999. Total - Bonds 227,682,807 227,867,000 827,120
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 227,682,807 XXX 827,120
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GOVT NATL MTGE ASSN Il POOL NO 003172
36202D0-0Z-7 .. |6.000% 12/20/31 ...evvvirvininnnniniiiiniiiiinnannns ..12/01/2024 . [Paydown ..12/20/2031 .
912810-TN-8 .. |US TREASURY NOTE/BOND ~ 3.625% 02/15/53 .. ..09/19/2024 . |Evercore Group LLC . ..3,500,000 |.. . 3,391,406 |.. . (185,748) ..02/15/2083 .
912810-TR-9 .. |US TREASURY NOTE/BOND  3.625% 05/15/53 .... ..06/03/2024 . [MIZUHO SECURITIES USA . .. 1,000,000 |..... ....901,250 (59,708)... ..05/15/2053 .
Strategas Securities,
912828-4F-4 .. |US TREASURY NOTE/BOND  2.625% 03/31/25 .... ..12/04/2024 . [LLC .... 5,000,000 |......... 4,888,477 4,976,813 | 0 [ 16,964 | 0 | 16,964 [ 0 | 4,998,777 |l 0 | (22,202) . (22,292))... ..03/31/2025 .
912828-6X-3 .. |US TREASURY NOTE/BOND ~ 2.125% 05/31/26 ... ..12/31/2024 . | Evercore Group LLC .. . 4,000,000 |.. . 4,021,250 |.. . 4,007,754 . (120,944)[. ..05/31/2026 .
Strategas Securities,
912828-YM-6 .. |US TREASURY NOTE/BOND  1.500% 10/31/24 .... ..04/26/2024 . [LLC .... 7,500,000 |......... 7,440,820 (137,333) ... .... 55,941 [..10/31/2024 .
91282C-AJ-0 .. | US TREASURY NOTE/BOND  0.250% 08/31/25 . ..12/24/2024 . | Evercore Group LLC .... .. 5,000,000]......... 4,838,672 , , . (106,417)|... .... 16,540 [..08/31/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 25 127,059 26 000,907 25,482,777 25 695,453 64,046 64,046 25 759,502 (632,442) 479,645 XXX
BAHRAIN KINGDOM OF SR UNSECURED  5.450%
05675M-2D-5 .. ..05/29/2024 . [MIZUHO SECURITIES USA ..|. ...460,250 |... ... 500,000 ...500,000 . 458,586 |.. L4414 ) ..500,000 |...oevvvvrrnnnnn 0 o (39,750) ... (39,750) ... .. 19,226 (..09/16/2032 .
SANTANDER US CAPITAL
106756-CE-8 .. [09/12/31 ..08/19/2024 . [MRKTS LLC ...vvvvvvvvvvinns |oeeeeeeeeeeeeeeeeeees e 1,771,180 |.......... 2,000,000 |......... 1,854,000 |.......... 1,783,353 |..oooeenn 94,721 [ 8,556 [.vvvvviiiinnnnn 0 et 103,277 |ooeeeeeeeeee 0 [ 1,886,630 (115,450)..evvvvnnnnns 70,417 |..09/12/2031 .
KINGDOM OF MOROCCO SR UNSECURED ~ 2.375%
617726-AK-0 .. ..11/19/2024 . |HSBC SEC INC . ..1,820,000 |.......... 2,000,000 |......... 1,995,260 |......... 1,792,417 |.. ...206,3% |... ..1,997,806 |.... (177,806))... ..12/15/2027 .
91087B-AF-7 .. | 04/22/29 D ..04/30/2024 . [ JEFFRIES ....ovvvvvvniiinns feeeeiieiieiiieeeeens o, 945,000 f...vvvnes 1,000,000 |......... 1,088,000 |......... 1,051,741 [ovnneiiiians 0 e (2,978) [ O e (2,974) |oooeeeeeeee 0 [, 1,048,767 (103,767)[..cceeennnnn 23,750 |..04/22/2029 .
UNITED MEXICAN STATES SR UNSECURED  2.65%%
91087B-AM-2 .. |05/24/31 ...ooooeiiiiii D ..02/16/2024 . [MarketAxess .............. |oeeeeeeeeinnnnnnn, 1,240,336 |.......... 1,500,000 |......... 1,425,750 |.......... 1,439,206 |oevvvvvvvnennnnn O foeeeieiiiins 997 [ O |t 997 |ooveeieiee 0 s 1,440,204 (199,869)[..vvvvvvvnnnnns 9,639 |..05/24/2031 .
BANCO INTERNAC DEL PERU SUBORDINATED
P13435-AA-3 ...|6.626% 03/19/29 ... D ..01/17/2024 . [Cal | 100.0000 ..... |oeeeerrrrrrernnnnnnns forreininnnns 240,000 [..evvvvvnnnns 240,000 |............ 262,560 [.......ee.e. 238,800 [ovvvvvnnnnn 1,022 s (183)[ s O | 1,769 [ovveiiiicen 0 [ 240,569 |......ccoeeeenn 0 feunennennennn (569)fennnnnnnn (569)]...cccennnnnn 5,212 |..03/19/2029 .
HONDURAS GOVERNMENT SR UNSECURED  5.625%
P5178R-AD-0 .. |06/24/30 ..oevvvveiiiiiiiiiiiiiiiiiiiiiiieieeeeeee ..10/01/2024 .| JEFFRIES ....vvvvvvvvnnnnns |ovveeeieeieieieeieees |oveeeeeees 441,500 [o.ovvvnnenes 500,000 |....ceeeees 416,750 | 420,746 |...ooeeeeeeee 0 i, 7,017 oo O i, 7,017 |oveeeeeeeeeeen O e 427,762 0. 13,738 | 13,738 oo 21,719 |..06/24/2030 .
0309999999. Subtotal - Bonds - All Other Governments 6,918,265 7,740,000 7,542,320 7,184,849 14,037 356,890 7,541,738 0 (623,473) 194,164 | XXX
13063D-4H-8 .. | CALIFORNIA STATE ~ 5.000% 10/01/25 .......... ..06/13/2024 . | BANC AMERICA ... ...3,068,850 |.......... 3,000,000 |......... 3,188,670 .(34,383)]... ..3,100,462 |.... L0 (31,612)f... ..10/01/2025 .
130630-DW-5 .. | CALIFORNIA STATE REF  5.000% 08/01/30 ..07/30/2024 . |Stifel Nicolaus &Co. 3,157,770 . 3,000,000 |.. . 3,135,810 |.. (20,044) ..3,110,638 |. 0 47,132 ..08/01/2030 .
20772K-AY-5 .. | CONNECTICUT ST SER A 5.000% 04/15/31 ..... ..07/30/2024 . [ SUNTRUST CAP MARKETS .. ..2,124,740 |.......... 2,000,000 |......... 2,117,840 ...(14,353)[... ..2,008,327 |.... L0 ...26,413 |... ..04/15/2031 .
FLORIDA ST BRD OF EDUCATION REF-CAP QUTLAY-
341530-AS-5 ...|SERE  5.000% 06/01/26 ......ooeeeeeeeeeeennns ..07/30/2024 . | SUNTRUST CAP MARKETS ... |..ceevieeeeieininenns |oeeeeees 2,052,502 |........... 2,020,000 |......... 2,059,305 |.......... 2,053,482 (13,638)...evvneinn 0 | (13,638) |.ooeeeeeeeeeenn 0 [ 2,030,844 |0 e 12,857 e 12,657 |.ooeeeennnnn 67,333 |..06/01/2026 .
MASSACHUSETTS STATE OF SER D 5.000%
57582R-4D-5 ...] 10/01/51 ..evviiiiiiiiiiiiiiiii ..09/25/2024 . |BANC AMERICA ........ooooi |ovvennninniininninens | 1,647,090 |.......... 1,500,000 |......... 1,562,925 |......... 1,562,140 |ooevvvvevninnnnn 0 [ [(I£:11)] AU | (3,780) |vvvvvvrvernnnnn 0 e 1,558,360 |[................ 0 fennn...88,730 | 88,730 |....oeeennnn 68,958 |..10/01/2051 .
MASSACHUSETTS STATE OF SER E  4.000%
57582R-FR-2 ...] 00/01/37 eevvvviviiiiiiiiiiiiiiiiiieiieeeeeeeeeees ..08/13/2024 . [JPM-CHASE .......ooooeiiiii e e, 1,942,103 |....oeeeeee 1,950,000 |......... 1,950,017 |......... 1,971,281 [ 0 |l [CRE)] 15,085 |....evveee (21,221) oo 0 [ 1,950,060 |.....cevvveeennn O oo (7,968) o (7,958)].ccceennnns 74,317 |..09/01/2037 .
PENNSYLVANIA ST REF-2\D SER  5.000%
70914P-H5-4 ...101/15/28 ...ovvvvviiiiiiiiiiiiiiiiiiieeeees ..04/22/2024 . | SUNTRUST CAP MARKETS ... |.ocoeeviieeiiiinienes |oeeeeees 1,568,040 |.......... 1,500,000 |......... 1,566,690 |.......... 1,662,538 |.oovvvvvenieennn O [ (CHPA15)] A | [ IR (6,215) |.oeeeeeeeeeeenn 0 [ 1,856,322 [ovvvvvvevnnnnnnn O | 1718 [, 718 |t 58,125 |..01/15/2028 .
WASHINGTON STATE OF REF-R-2018C  5.000%
93974D-X6-0 .. |08/01/34 ..vvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeeees ..07/08/2024 . | MORGAN STANLEY ......oooe |oeeeeeeeeeeeeeieeeens |oveeeens 5,230,600 |.......... 5,000,000 ]......... 5213177 | 5,199,998 (27,482)].ccvvveeieeeeenn O oo (27,482) [ 0 e 5,172,516 |....ooooevnnnnn 0 )., 58,084 |........... 58,084 |............ 234,722 |..08/01/2034 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 20,791,695 19,970,000 20,794,434 20,727,646 (126,031) 15,085 (141,116) 20,586,529 205, 164 838,316 XXX
FORT WORTH TX INDEP SCH DIST  5.000%
349461-DU-4 ...102/15/35 ...ooooiiiiiiiii ..03/26/2024 . [BANC AMERICA ......oooeees |ovveiiiiiiniiins | 1,317,398 [........... 1,125,000 |......... 1,365,058 |......... 1,347,107 [oeeeeniieana 0 s (CIZE) ] PO | KR (5,244) [cevvvvnnninnnn 0 e 1,341,862 [..cooeeieieeeen 0 fennenennn (24,465))...... (24,465))............. 34,844 |..02/15/2035 .
JACKSON CNTY MO CONSOL SCH MO DIRECT DEPOSIT
467430-NB-6 .. |PROGRAM  5.000% 03/01/27 ............cceeees ..03/01/2024 . [Cal | 100.0000 ..... |oeeeeeeeeiiiniiiiiins ferneennns 1,000,000 |.......... 1,000,000 |......... 1,180,070 |.......... 1,008,452 |.eevvvveiiiinnnnn 0 foeeeeenns (5570 ] PO | KRR (25570 ) S | 1,000,000 f..eevevvvvennnnn 0 foveveiiiiiiiiin 0 [ [V O 25,000 |..08/01/2027 .
PECOS BARSTOW TOYAH TX INDEP S 4.000% PIPER, JAFFRAY &
705227-FZ-4 .. |02/15/41 ooooiiiiiiiiii ..02/21/2024 . [HOPHOOD ... e e 1,008,780 |.......... 1,000,000 |......... 1,102,780 |.......... 1,033,953 |..oooeeeviiiienn 0 v (4,344) .o 0 s (4,344) [coevnnniiinn 0 [ 1,029,609 |.........ceeee 0 feneeenens (20,829)).....e (20,829)f.....ccuuueen 20,889 |..02/15/2041 .
SPRINGFIELD MO SCH DIST NO REF SCH MO DIRECT
851035-SN-6 .. |DEP SER B 5.000% 03/01/26 ................... ..04/22/2024 . | MORGAN STANLEY .......ooo |oeeeeeeeiinineninnnns |oeeeenns 2,806,777 |........... 2,725,000 |......... 3,296,083 |.......... 2,855,757 (18,491)]....e 0 | (18,491) ..o 0 o, 2,837,266 |................0]......... (30,489)[......... (30,489)]............. 88,184 |..03/01/2026 .
0709999999. Subtotal - Bonds - U.S. Political S isions of States, Territories and Po i 6,132,955 5,850,000 6,943,986 6,240,269 (31,531) (31,531) 6,208,737 (75,783) 168,917 XXX
CHICAGO ILL OHARE INTL ARPT RE AMT-SENIOR
167593-Y2-2 .. |LIEN-OHARE INTL  5.250% 01/01/83 ........... ..07/08/2024 . | GOLDMAN SACHS & CO oo |oeeeeeeeieeeeeeeeeees | 1,042,860 |.......... 1,000,000 |......... 1,042,000 |......... 1,036,576 [...ovvvvnnnnnnnnn 0 e (25<555) | PO | RS (255557 N | I IO 1,034,221 [ooooeeeiieeeen 0 [l 8,639 | 8,639 ...t 53,667 |..01/01/2053 .
DENVER CITY & CNTY CO ARPT REV AMT-REF-
249182-UN-6 .. | SUBORDINATE-SER B 5.000% 11/15/26 ......... ..07/26/2024 . | SUNTRUST CAP MARKETS ... |..eeveeeeeiiieeieees |oveeeees 1,648,436 |.......... 1,500,000 ......... 1,635,806 |.......... 1,634,614 ..o O |, (6.672)].......ccceeeee 0 fovvinnnnnnns (6,672) |..eevveeeeeeenn 0] 1,627,842 | 0 fnnnnnnnn 20,693 .. 20,593 ...t 51,458 |..11/15/2026 .
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FED HOME LOAN MTGE CORP GOLD POOL NO
31283G-UE-5 .. |FGG00581 ~ 9.000% 03/01/25 ....evvvvvvvvvvvnnns [ eeeens .. 12/01/2024 . [Paydown .......ccovvvvveiiisforniiiiiiiiiiis o X3 F ) O 35 | 33 [ (VN (1 PO [V F (I SO [V B | (VN (V1 O [V 1/..03/01/2025 .
FED HOME LOAN MTGE CORP GOLD POOL NO G02307
3128LX-R4-4 .. |5.000% 08/01/36 ....eevvnnnnnnnnn [ e .. 12/01/2024 . [Paydown ........coevvvveiiis]oniiniiiniiniins o, 1,965 |.coooeeeeeiinns 1,965 [coevveeiennns 1,879 |oeveiiiiiiens 1,918 |, [V 47 | (VN L P (VN F 1,965 [oeeveviiiiiinnns (VN (1 O [V O 49 (..08/01/2036 .
Freddie Mac POOL NO J13166  4.000%
3128PS-QT-7 .. | 10/01/25 oo [ e ..12/01/2024 . [Paydown ... ....1,529 ..10/01/2025 .
FED HOME LOAN MTGE CORP GOLD POOL NO A93093
312041-NJ-2 ...|4.500% 07/01/40 ....oevvvvrmnmnnninnnnnniniiniiinnns [ eeeees .. 12/01/2024 . [Paydown .......ccovvvvvviiis]onneniiiniiiiinins |, 5,717 |eeeeeeeeeeis 5,717 feueeeiiinnnnns 5,971 |l 5,869 ..07/01/2040 .
FED NATL MTGE ASSN POOL NO FR SD0866
31320M-6B-6 .. | 3.500% 02/01/52 ..... ..12/01/2024 . [Paydown .. . 224,561 .. .235,280 |.. . 234,661 ..02/01/2052 .

..07/01/2051 .
..07/01/2051 .

31320V-LZ-6 .. | FNMA POOL NO FR SD7544  3.000% 07/01/51 ..03/25/2024 . | JPM-CHASE
31320V-LZ-6 .. | FNMA POOL NO FR SD7544  3.000% 07/01/51 .. |....... ..03/01/2024 . | Paydown ....
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 5. 883%

. 754,837 |.. .678,204 |.. .678,314

.. 13,325 |..

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

..12/01/2024 . | Paydown ....
..12/01/2024 . |Paydown ...

314020-W8-0 .. | 01/01/35 weeveeeiiiiiiieiiiiiieeeeiieece e .. 12/0172024 . [Paydown ......ccoouveereens forneenniiiiiiiis [ LU AU LL: A 502 [overieiiiiiiens 504 | [V SO L F [V AT L PP [\ IO LI (U SO (U F [V O 16 ]..01/01/2035 .
FED NATL MTGE ASSN POOL BO5881  2.500%

3140KR-RB-7 .. | 11/01/50 w.vvviiiiiiiiiiiieiiiicceeeeiieeeee | e ..12/0172024 . |Paydown .......oooouvevenenfornennenn 111,840 |ooennns 111,840 |............ 117,938 | 7,319 | (V) ERRR (5,479)]..cvvviieennns (V) FRURRRR (5,479) |- 0 foeenenn. 111,840 | (U SO (VN F [V AU 1,416 |..11/01/2050 .
FED NATL MTGE ASSN POOL NO FN BU1417

3140M2-8F-0 .. |3.000% 01/01/52 ....vvvveieeiiiiiiieeeiiiieeeeee [ e ..12/0172024 . |Paydown .......ooouveernenfornennann 115,557 |.uvveeennne 115,557 [coeeene 118,361 |.ooenieees 118,187 | (V) ERRR (2,630)]..0vveeaeeannnns (V) FRURRRR (2,630) |-evvvreeeanns [\ 115,857 |.vveiiieinis (U SO (U F (VN IO 2,125 (..01/01/2052 .
FED NATL MTGE ASSN POOL NO FN BU1427

3140M2-8R-4 ...| 2.500% 01/01/52 ...evvveeiiiiiiiieiiiiiiiiieeeeis [ e .. 12/0172024 . |Paydown .......oooouvevneen fornennann 116,271 | 116,271 |............ 17,302 | 17,230 | 0 fiienaanns (959)].cniiiiiannn [V (959) [eveeiiiiieens 0 foeenann. 116,271 | (U SO (U F [V AU 1,730 |..01/01/2052 .
FED NATL MTGE ASSN POOL NO FN BV2937

3140MG-HP-9 .. | 2.000% 03/01/52 ...eevveeieniiiiiieeeiiiiiiaeeiais | e .. 12/0172024 . |Paydown .......oooouvevneen fornennann 136,823 |..ovveeennne 136,823 ... 107,085 |........ccen 107,379 |uvvveeeeis (V) ERRR 20,444 | (U S 20,444 .o [\ 136,823 |..vvviieeinns (U SO (U F [V AU 1,551..03/01/2052 .
FED NATL MTGE ASSN POOL NO FN CB1273

31400L-MX-1 .. | 2.000% 08/01/51 .eevvvvireeiiiiiineeieiiiiiaaes [ e ..12/0172024 . |Paydown .......oooouvevenenfornennenn 105,694 |............. 105,694 |............. 81,431 | 81,602 |..uvviiieeiins (V) ERRR 24,092 [oooiiiiiiiiinns 0 frieeaanns 24,092 fo.oveiieiinnnns [\ 105,694 |......oocennnne (U SO (VN F [V AU 1,201..08/01/2051 .
FED NATL MTGE ASSN POOL FM0077  3.000%

3140X3-CP-1 .. | 03/01/50 .evveeiniiiiiiieiiiiiiieeeeiiicee e e .. 12/0172024 . [Paydown ......cccouveereeisfornnenniiiiiniiiis e 33,086 |...uvveeannnnn 33,086 [...ccennnnne 34,916 |...oveeennn. 34,703 [oveveeiiiiinns (V) ERRR (1817 (V) FRURRRR (1817) [eeeeeiiiees (U 33,086 |...uviiiiiinnns (U SO (U F (N O 531..03/01/2050 .
FED NATL MTGE ASSN POOL NO 894269  5.880%

314100-Q-4 .. | 10/01/36 ..vvveeeeiiiiiiiieeiiiieeeeeeiieeeee | e .. 12/0172024 . {Paydown .......ooovveereen forninnnnii e [T [ R L L3 IO [V SO (VN F [ AU [V IO [V O L (U SO (U F U 3 [..10/01/2036 .
FED NATL MTGE ASSN POOL NO 906236  6.057%

S41ME-Y9-2 .. | 01/01/37 v | e .. 12/0172024 . [Paydown ......ccoouveereens forneenniiiiiiiis [ 196 | 196 [ 196 [ovvveeieeis 195 [oveeeiiiins [V SO (VN F [V AT [V IO [\ IO 196 [ovvveeeeens (U SO (U F U 61..01/01/2037 .
FED NATL MTGE ASSN POOL NO 915190  7.330%

31411U-XT-3 .. | 04/01/37 wevveeiiiiiiieiiiiieeceicce e | e .. 12/0172024 . [Paydown ......ccoouveereens forneenniiiiiiiis [ 322 | R77 R 328 | 322 | [V SO (VN F [ AU [V IO [\ IO 32 | (U SO (U F [V O 111..04/01/2037 .
LOUISVILLE & JEFFERSON CNTY KY VAR REF

54659L-DB-7 .. |NORTON HEALTHCARE INC ~ 5.000% 10/01/47 ... |....... ..05/08/2024 . [ JEFFRIES ....ooovininiiins [ oo 1,076,070 |.......... 1,000,000 |......... 1,081,860 |......... 1,076,829 ....cevveennnnn (V) ERRR (4,337)]vvveiaeeannns (V) FRORRRR (4,337) oo 0f...c.. 1,072,491 oooeeiiiinnns (U AR 3,579 |.uveeenn. 3,579 [oveieninns 30,417 (..10/01/2047 .
MASSACHUSETTS BAY TRANS AUTH REF-

575579-L4-7 .. | SUBORDINATE-SER A-1  4.000% 07/01/39 ......|....... ..01/02/2024 . [ JEFFRIES ....oooviniiiiins [ oo 3,160,770 |.......... 3,000,000 |......... 3,052,290 |......... 3,048,626 [......cceernnnnns (V) RO ()] PPRPRRIN (U S ()] R 0f...c.. 3,048,570 |..ocuvviiennnnnn 0 funeens 112,200 |......... 112,200 |..ooeveeennn 61,000 |..07/01/2039 .
MIAMI FL SPL OBLG REF- STREET & SIDEWALK

593490-LL-7 .. | INPT  5.000% 01/01/30 w.evveviunnriiinaiiiiis [ e ..05/08/2024 . [MORGAN STANLEY ....cevvs [oereenniiiiiiiiiiis feeeeens 2,112,160 |.......... 2,000,000 |......... 2,216,100 |.......... 2,103,469 [....ooeveennnns (V) ERRR (8,769)..cuevriiiannns (V) FRORRRR (8,769) [.eeeeeniiinnnns 0f...c.. 2,094,699 |......ooeennnns [V RO 17,461 |l 17,461 oo 85,833 [..01/01/2030 .
MIAMI FL SPL OBLG REF-STREET & SIDEWALK IMPT

593490-LN-3 ...]5.000% 01/01/32 ..evvvevieiiiiiiiiieeiiiieeeeee | e ..05/08/2024 . [MORGAN STANLEY ....covvs foereeiniiiiiiiiniis foeeeene 1,057,140 |.......... 1,000,000 |......... 1,007,440 |......... 1,046,800 [...cccvvvenennnnn (V) ERRR (3,963)]...vvvireiinins (V) FRORRRR (3,963) |.evvviieiannns 0f...c.. 1,042,837 [oeeeiiiiinnns [V RO 14,303 |........... 14,303 | 42,917 (..01/01/2032 .
MISSOURI ST HLTH & EDUCTNL FAC SSM HLTH

60637A-FY-3 .. | CARE-SER A 5.000% 06/01/31 ......coevviunns [ eennnee ..06/01/2024 .| Cal | 100.0000 ... ...4,000,000 |.......... 4,000,000 |......... 4,394,160 ..4,019,262 |.. .0 .. (19,262))... ...(19,262) |... ..4,000,000 |.... ..06/01/2031 .

NEW YORK CITY NY TRANSITIONAL FUTU

64971W-6T-2 .. | SECURED-SUB-SER F-1  5.000% 05/01/30 ......[....... ..05/30/2024 . [BARCLAY INVESTMENTS ... |...ccooiivieiieniin Joueennnn 3,826,116 |........... 3,705,000 ......... 4,672,489 |.......... 4,026,551 |..vvviiieinnnnns Ofueeees (38,848)]...0vvrieinnnns 0eeeeenes (38,848) |..vvveerennnnn 0f....... 3,987,708 |...ccvveennnn. [\ S (161,587)|........ (161,587)............ 108,063 |..05/01/2030 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 19,451,810 18,929,500 20,608,326 19,507,062 0 (50,214) 0 (50,214) 0 19,456,847 0 (5,038) (5,088) 554,925 XXX
AIMCO SERIES 20-11A CLASS BR  6.509%

00140N-AQ-3 .. | 10/17/34 oooiiiiiiiiie e e ..03/04/2024 . [ DEUTSCHE BANK ....eevvve feeneeiiiiiieceis e 1,001,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.....coeennnnnnns [V R (LN R, [V R [\ U 0f....... 1,000,000 |................ 0 foueeeannns 1,000 f.......ee 1,000 [..oeeeeennnne 28,336 [..10/17/2034 .
BANK OF AVERICA NA SR UNSECURED  1.843%

06051G-KG-3 .. | 02/04/25 ......oeveieeeiiiiiiieeeeiiiee e e ..02/04/2024 .| Cal | 100.0000 ..... foueeeeeeeiiiien el 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |..ccuurreeennnne [V R (LN R [V R [V U 0f....... 2,000,000 fo.eeeeennnnnnns (O R [V R, [V FOUI 18,430 |..02/04/2025 .
BLUEMOUNTAIN CLO LTD SERIES 20-30A CLASS BR

096300-AN-1 .. | 6.547% 04/15/35 ...ooeeriiiiieeiiiieeceiies e ..03/25/2024 . [ Scotiabank ..........ccoosfeeeiiiiiiiiiiiiiiiis e, 1,497,000 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 [...ccuvreennnne (VN R (LN R [V R [\ U 0f....... 1,500,000 |...oevreennnns 0 fiiennns (3,000)]........... (3,000)]..cuvveennns 49,298 |..04/15/2035 .

BROADCOM INC SR UNSECURED ~ 3.419% 04/15/33
A1H35FBK6 .. [ .vreeeeeiiiiiiiieii [ ..10/21/2024 [ WACHOVIA ..vvvveeeeies e e, 889,940 |.......... 1,000,000)......... 1,005,000 |.......... 1,003,952 |...vveennnnnens Ofiiaennn. (292)).0ieee. O e, (292) oo 0f....... 1,008,659 |................ 0f...... (118,719)|........ (113, 719)..o.. 34,855 |..04/15/2033 .
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CCO HOLDINGS LLC CAP CORP SR UNSECURED
1248EP-BT-9 .. | 5.125% 05/01/27 ...evvvvvvvnnnnnnnnnnnnnnnnnnnninnns | veeees ..05/28/2024 . | GOLDMAN SACHS & CO ..o |oeeeeeeieiiiiiiiieens oo 716,250 [..evvvennneee 750,000 |....cceeuen. 696,956 |............ 700,263 [...ovvvvrnnnnnnee (VN F 5,526 [cevevinninnnnnne [V F 5,526 |oooeiiiiiiinns [N . 705,789 |...ooeeiiiinns (VN F, 10,461 |........... 10,461 |..ocoeeenns 22,208 |..05/01/2027 .
CIFC FUNDING LTD SERIES 15-1A CLASS ARR
12548M-BF-1 .. | 6.003% 01/22/31 ....ovvvviniiiiiiiiiiiiiiiiiiiinnne ..10/22/2024 . [ Paydown ...1,124,388 |........... 1,124,388 1,122,971 ..1,121,239 |.. 38 i O e 3,148 |... ..1,124,388 |.... ..01/22/2031 .
125523-AG-5 ...| CIGNA CORP SR UNSECURED  4.125% 11/15/25 . ..02/22/2024 . [Cal | 95.5060 ... ..1,910,100 |.......... 2,000,000 2,148,240 2,070,573 |.. ..(5,782)... ..(5,782) ... ..2,064,790 |.... ..11/15/2025 .
CIFC FUNDING LTD SERIES 20-3A CLASS BR
12560E-AQ-9 .. | 6.529% 10/20/34 ....ovvvvvvivviiiiiiiiiiiiiiiiiieins | eeeens ..03/26/2024 . [DEUTSCHE BANK ....ovvvn |oeneeniiiieieeieeenes | 1,000,750 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 ... (VN [V [V O U SO 0l....... 1,000,000 f...evvvvnnnnnnne [V 750 |ooeeeeeeees 750 |ooeeeeeennn 32,388 |..10/20/2034 .

14310M-AN-7 ..
143658-8J-0 ..

26246B-AL-8 ..
26246B-AN-4 ..
302316-BH-4 ..
35671D-BL-8 ..
362650-AD-8 ..
38138T-AC-5 ..
38141G-ZH-0 ..
39862E-AB-0 ..
432891-AK-5 ..
47048X-AU-6 ..

48253H-A0-8 ...
526057-BZ-6 ..

55820R-AL-6 ..
55951P-BA-4 ...
55951P-BA-4 ...
55953U-AC-8 ...
56844A-AE-9 ..
58013\-FJ-8 ..
626717-AM-4 ..
641062-AR-5 ..
67080P-AE-6 ..
670981-AN-1 ..

67575X-AN-1 ..

CARLYLE GLOBAL MARKET STRATEGI SERIES 14-1A
CLASS ATR2  5.879% 04/17/31 ..
CARNIVAL CORP 2ND LIEN  9.875% 08/01/27 ..
DRYDEN SENIOR LOAN FUND SERIES 20-85A CLASS
AR 6.059%% 10/15/35
DRYDEN SENIOR LOAN FUND SERIES 20-85A CLASS
B 6.509% 10/15/35
EXXON MOBIL CORP SR UNSECURED
03/19/25
FREEPORT-MCMORAN C & G SR UNSECURED
4.550% 11/14/24
GM FINANCIAL SECURITIZED TERM SERIES 22-4

............... 2992% I

CLASS A3 4.820% 08/16/27 ........ccccennie
GOLDENTREE LOAN MANAGEMENT US SERIES 21-10A
CLASS A 5.979% 07/20/34 ......eevveennnnnens
GOLDMAN SACHS GROUP SR UNSECURED ~ 1.757%

01/24/25 oo

GRIPPEN PARK CLO LTD SERIES 17-1A CLASS B
6.529% 01/20/30
HILTON WORLDWIDE FIN LLC SR UNSECURED
4.875% 04/01/27
JAMESTOWN CLO LTD SERIES 19-14A CLASS CR
8.679% 10/20/34
KKR FINANCIAL CLO LTD SERIES 26 CLASS BR

6.609% 10/15/34 ....oovviiiiiiiii
LENNAR CORP SR UNSECURED ~ 4.500% 04/30/24
MADISON PARK FUNDING LTD SERIES 17-25A CLASS
AR 6.538% 04/25/29
MAGNETITE CLO LTD SERIES 12-7A CLASS A1R2
5.718% 01/15/28
MAGNETITE CLO LTD SERIES 12-7A CLASS A1R2
5.718% 01/15/28
MAGNETITE CLO LTD SERIES 21-30A CLASS B
6.488% 10/25/34
MARINER CLO LLC SERIES 19-1A CLASS C
7.851% 04/30/32
MCDONALDS CORP SR UNSECURED
09/01/29 ...
MURPHY OIL C
12/01/27
NESTLE HOLDINGS INC SR UNSECURED
01/15/26 ...
NYACK PARK
6.479% 10/20/34
OAK HILL CREDIT PARTNERS CLO SERIES 20-7A
CLASS AR 5.917% 02/24/37 ....
OCTAGON INVESTMENT PARTNERS 31
CLASS AR 5.929% 07/20/30

2.625%

0.625%

..10/17/2024 .
..02/01/2024 .

..07/15/2024 .

..02/09/2024 .

09/05/2024 .

.. 11/14/2024 .

12/16/2024 .

..00/26/2024 .

01/24/2024 .

..00/24/2024 .

11/18/2024 .

.. 11/15/2024 .

..02/05/2024 .
..04/30/2024 .

..04/30/2024 .

..01/16/2024 .

..02/22/2024 .

03/04/2024 .

..00/26/2024 .

..02/08/2024 .

..01/12/2024 .

..03/06/2024 .

..02/09/2024 .

01/25/2024 .

..01/22/2024 .

Paydown ....
Call 104.9380 ...

Paydown

WACHOVIA

CHASE SECURITIES

Maturity

Paydown ......ceveeuieennnns
Redempt ion

100.0000 ......cceeeeeennne
Call
Redempt ion
100.0000

100.0000

MarketAxess

DEUTSCHE BANK

CHASE SECURITIES
Maturity

Redempt ion
100.0000

Paydown
Redempt ion
100.0000

DEUTSCHE BANK
Redempt ion

100.0000
Citigroup Global
Markets Inc ..

PRESSPRICH ......oveeeene
Stifel Nicolaus &Co. ..
WACHOVIA .ooveiiiiienns

DEUTSCHE BANK

Paydown

......... 1,500,000
............ 997,980
............ 989,660
............ 750,000
............ 501,659
............ 600,000
......... 1,000,000
......... 1,000,000
............ 493,130
............ 502,650

............ 997,800
............ 250,000

......... 2,000,000
............ 636,256
......... 1,371,225
......... 1,500,750

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

...901,560 |...

............ 319,395

...924,510 |...

............ 999,680

...2,001,820 |...

............ 146,698

510,220 |.
...524,690 |...

...500,000

1,500,000

1,000,000

1,000,000
............. 750,000
............. 501,659
............. 600,000
1,000,000

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

.......... 1,000,000
............. 250,000
.......... 2,000,000
............. 636,256
........... 1,371,225
1,500,000

1,000,000

.. 1,000,000

............. 321,000

.. 1,000,000

1,000,000

.. 2,000,000

146,698

.510,220 |..

......... 1

......... 1

......... 1

......... 1

......... 1

......... 1

......... 2,
......... 1

......... 1

......... 1

......... 1

......... 2,

.508,332 |..
...516,250

,462,500
,000,000

,003,430

735,391
498,625

590,250

,000,000

,000,500

515,310

500,000

,000,000

250,000
000,000

631,421

,360,803
,500,000
,000,000

...992,640

309,765

...994,830

,000,000

000,000

145,451

.507,710

1,458,684
......... 1,000,000
......... 1,025,767
............ 738,608
............ 501,615
............ 587,794
......... 1,000,000
......... 1,000,242
............ 491,666
............ 500,000

......... 1,000,000
............ 250,000

......... 2,000,000
............ 631,747
1,361,507

1,500,000

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

............ 310,333

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

145,290

.510,799 |..

. 995,505 |..

. 997,99 |..

......... 2,000,000 ..

................. 0f..........41,316
................. [V R
................. 0f.........(15,445)
................. 0feenene. 11,392
................. 0f........... 3,050
................. 0f.......... 12,206
................. [V R
................. 0 foienneennn (242)
........... 12,002 |...........(2,674)
................. [V R
................. [V R
................. [V SR
................. [V SR
................. 0f.eeeee.. 4,509
................. 0f.eeee 9,718
................. [V SR
................. [V SR

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

........ 1,000,000
........ 1,010,322
.......... 750,000
........... 501,659
.......... 600,000
........ 1,000,000
........ 1,000,000
........... 501,085
500,000

........ 1,000,000
........... 250,000

........ 2,000,000
........... 636,256
........ 1,371,225
........ 1,500,000

,000,000

........... 310,431

,000,000

........... 146,698

..995,688 |....

..998,180 |....

..2,000,000 |....

(O R 0
0 fiinnens (2,020)
0 foueenes (20,662)
(O R 0
(O R 0
(O R 0
(O R 0
(O R 0
0 fiinnens (7,985)
0 foueeeannns 2,650
0 fiinnens (2,200)
(U SO 0
(U SO 0
(U SO 0
(U SO 0
(VN R 750
(U SO 0

............ 8,964

(94,128) ...

..04/17/2031 .
..08/01/2027 .

..10/15/2035 .

..10/15/2035 .

..03/19/2025 .

.. 11/14/2024 .

..08/16/2027 .

..07/20/2034 .

..01/24/2025 .

..01/20/2030 .

..04/01/2027 .

..10/20/2034 .

..10/15/2034 .
..04/30/2024 .

..04/25/2029 .

..01/15/2028 .

..01/15/2028 .

..10/25/2034 .

..04/30/2032 .

..09/01/2029 .

..12/01/2027 .

..01/15/2026 .

..10/20/2034 .

..02/24/2037 .

..07/20/2030 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CUSIP Number of Adjusted Valuation (Amor- [ Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
OCTAGON INVESTMENT PARTNERS 31 SERIES 17-1A Redempt ion
67575X-AN-1 .. |CLASS AR 5.929% 07/20/30 eeevvrmnaeeaennnnnn | eeeens .03/12/2024 .1100.0000 ...eeeeureeennnnn foeeemnneeeeeeeies s 1,466,603 |........... 1,466,603 |......... 1,454,137 |.......... 1,452,532 |oeeeeeeeeennnnns (U 14,071 | (V) 14,071 |oeeeeeeeeennens [V PO 1,466,603 |.......ccevnnnnn [V [V [V AU 39,266 |..07/20/2030 .
PALMER SQUARE CLO LTD SERIES 23-4A CLASS D
696924-AG-4 .. |8.867% 10/20/33 ....ceeerreieeeeeie e s ..09/19/2024 . | MORGAN STANLEY .....ccovw |oevemmmmnreeemnnnns Joenennns 1,003,500 |...cevneen 1,000,000 |......... 1,005,200 |......... 1,004,990 [.cooeeevnnnnnnnns (U (1,246) e (V) (1,246) |-eeevnnes [V PO 1,003,744 |oovvnenne [V (23] (273 P 91,920 |..10/20/2033 .
POST HOLDINGS INC SR UNSECURED  4.500%
T37446-AR-5 .. |09/15/31 .eeeeeieeiie e | e ..08/13/2024 .| TD Securities (USA) ... ...455,625 |... ... 500,000 ... 435,000 . 440,383 |.. ...3,799 |... ..444.182 |.... .. 20,563 [..09/15/2031 .
ROCKFORD TOWER CLO LTD SERIES 19-2A CLASS CR
TT341G-AN-0 .. |6.783% 08/20/32 ....ceeeeeeeeneeeeeennneeeeeenenas e ..02/09/2024 .| DEUTSCHE BANK .....ooeeeee |oevmmmmnneeeemnnns Jorneeeees 997,800 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [-.eeeeeeeennnnns [ [V [ [V O [V PO 1,000,000 |...ccvvvnnnnnnne [V (2,200) 18,012 |..08/20/2032 .
ROSS STORES INC SR UNSECURED  4.600%
778296-AB-9 .. | 04/15/25 ... ..09/05/2024 .| CHASE SECURITIES ...996,580 |.......... 1,000,000 ... 998,660 . 999,566 |.. ..999,778 |.... .(3,198)].... ... 41,017 |..04/15/2025 .
ROYAL CARIBBI
780153-BS-0 .. |01/15/29 .eeeeeeeeeee e | s ..08/13/2024 .| Cal | 105.9260 oovn |eevnneeeeeniieeee feeeeeeeennn 264,815 |............. 250,000 |...evnnnnnns 249,375 |.coeuennnenn 249,623 ....ccevnnnnnnnns [ IR P [ 25 | [V PO 249,647 |...ooevnnnnnnnns [V IR KX I 353 |eeeees 37,044 1..01/15/2029 .
TICP CLO LTD SERIES 17-8A CLASS A1R Redempt ion
87248-AL-2 .. |6.03%% 10/20/34 ...oeeeeeeeeiieeeeeeee e | e .12/06/2024 .|100.0000 ... ..1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. L0 ..1,000,000 |.... ... 76,608 |..10/20/2034 .
TICP CLO LTD SERIE! Redempt ion
87250R-AB-0 .. | 04/20/33 ..eeeeeeeeeeeiee e eees | e ..10/10/2024 .1100.0000 ...eveueeeeeemnnnn foeeemmmneeeeeennins Joenens 3,000,000 |-......... 3,000,000 |......... 2,692,500 |.......... 2,917,205 |oeeeeieeeininnns [V 82,795 |ceeeeieeiennnnnn (V) 82,795 |[.ooeeiiiininnnns [V PO 3,000,000 [eeuueeeernnnnns [V [V (U AP 216,545 |..04/20/2033 .
T MOBILE USA INC 1ST LIEN  3.500% 04/15/25
B7260ABB-0 .. [ o.veeeiiiee e | s ..08/06/2024 . | CHASE SECURITIES . 1,975,217 |............ 2,000,000 1,999,505 1,999,803 |.. 1,999,860 |.... . (24,640)|......... (24,640) .............. 56,770 |..04/16/2025 .
87901J-AH-8 .. | TEGNA INC SR UNSECURED ~ 5.000% 09/15/29 .. |....... ..12/09/2024 . | WACHOVIA 710,625 |... 750,000 ... 715,000 ...688,125 |.. 723,410 |.... . (12,789)[........ (12,785)... .. 46,354 [..09/15/2029 .
TOYOTA MOTOR CREDIT CORP SR UNSECURED
89236T-JT-3 .. | 1.450% 01/13/25 ..oevvviiiiiiiiiiiiiiiie e ..08/06/2024 .| CHASE SECURITIES ..1,966,880 |.......... 2,000,000 . 1,999,060 |.. . (82,713)f.... .... 30,933 |..01/13/2025 .
893647-BE-6 .. | TRANSDIGM INC SECURED  6.250% 03/15/26 .... ..03/28/2024 .|Cal | 100.0000 .... .. 499,406 |.. .. 16,753 |..03/15/2026 .
WALGREENS BOOT ALLIANCE SR UNSECURED Citigroup Global
931427-AT-5 .. | 4.100% 04/15/50 ..07/26/2024 . |Markets Inc .. ...318,750 |... ... 500,000 .. 329,415 . 329,520 |.. .. 16,172 [..04/15/2050 .
WASTE MANAGEMENT INC
94106L-BQ-1 .. | 06/01/29 ....iieieeiieieeeeeie e | e ..11/20/2024 .| Stifel Nicolaus &C0. ...|eeeereuireeremmnnns Joneiieeeens 445,225 |t 500,000 [...eeenee 423,810 |............ 436,549 [.....covnnnnnnens (V) 9,357 [oeeiieeiiiinnns (1) 9,357 |eeeeiiieeeens [V PO 445,907 |..oeeevennnnnnns [V (682)]-ceeeeennnnn [(G1:73)] A 9,722 |..06/01/2029 .
WELLFLEET CLO LTD SERIES 16-2A CLASS A2R
94949L-AN-0 ...|6.459% 10/20/28 .....eeeeeeeeeeeeeeeeeeeeeeeenn e .07/22/2024 . |Paydown . ...231,826 |... .. 231,826 .. 230,435 0. .. 10,914 {..10/20/2028 .
WELLFLEET CLO LTD SEi Redempt ion
94949L-AN-0 ...|6.45%% 10/20/28 ....eeeeeeeeeeeeeeeeeeeeeeeeenn | e ..10/21/2024 .1100.0000 ...eveunreeemnnnn foeeemmnnneeeeennnes Jeenieeeeens 18,174 | 18,174 ..o 18,065 [...eeeeeeee 18,070 |oeevvenieeeeenee [ IR 104 | (1) IR 104 | [ PP 18,174 oo [V [V [V AP 1,330 .. 10/20/2028 .
WEYERHAEUSER REAL ESTATE SR UNSECURED
962178-AN-9 .. |5.875% 06/15/24 ....oeeeeeeiieeeeeeeeeeeeeeean e .02/20/2024 . |MarketAXess ......ceeveeen |oevemmmninneeeennins Joeieeeees 349,475 |..ouennneeen 350,000 |....eennnnnn 351,706 |..ccvvnnnnnn 350,086 |.....ccvvvnnnnnns [ IR (V) ] FEPP (1) IR [ ) PO [V PO 350,007 |eeveuneeaennns [V (G570 (573 PP 3,827 |..06/15/2024 .
WILLIAMS CO INC SR UNSECURED  4.550%
969457-BUI-9 .. |06/24/24 ... | ..06/24/2024 . IMaturity .....oooeoeereeens foermmmnieeeeeenes e 500,000 [-eeevvnnnnnns 500,000 [...eeeeeee 502,500 |............ 500,116 [.....ccvvvnnnnnes (1) (RR15)] AP (1) (116) |-eeeeeeeeee [V PO 500,000 |eeveuueeaenns [V [V [V AU 11,375 [..06/24/2024 .
ROYAL BANK OF CANADA SR UNSECURED  1.600%

T8016E-YM-3 .. | 01/21/25 .....iieiieiiieeeeeiie e e e e e A..... ..08/06/2024 .| CHASE SECURITIES ...oeeunfieemmmmmnnnnnemnnnnns Jounnnnnns 1,965,900 | 2,000,000 [......... 2,000,000 |......... 2,000,000 f-.eievirnnnnnnns (U [ (U [ PP [V PO 2,000,000 [eeuiiiernnnnns [ (34,100)f......... (34,100)f-...cceennnnn 33,422 |..01/21/2025 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 50,726, 106 51,528,049 50,981,643 51,026,914 43,514 190,721 3,006 231,229 0 51,258, 143 0 (416,849) (416,849) 1,672,880 XXX
2509999997. Total - Bonds - Part 4 129, 147,890 130,018,456 132,353,486 130,382, 193 386,367 61,028 18,001 429,304 0 130,811,496 0 (1,548,421) (1,548,421), 3,908,847 XXX
2509999998. Total - Bonds - Part 5 16,291,327 16,075,000 16,488,495 0 0 (19,176) 0 (19,176) 0 16,469,319 0 (130,234) (130,234) 341,728 XXX
2509999999. Total - Bonds 145,439,217 146,093,456 148,841,981 130,382,193 386,367 41,852 18,091 410,128 0| 147,280,815 0 (1,678,655)|  (1,678,655) 4,250,575 | 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 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 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 145,439,217 XXX 148,841,981 130,382,193 386,367 41,852 18,001 410,128 0 147,280,815 0 (1,678,655) (1,678,655) 4,250,575 XXX
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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
13063E-AN-6 .. [CALIFORNIA ST 5.000% 09/01/39 ........ |..e.... ..03/27/2024 | JPM-CHASE ......oovvivvvnnnnnninnnnnn s 04/22/2024 . [ MORGAN STANLEY .......ooovw foeriiinnns 1,500,000 |....... 1,733,175 |....... 1,704,825 |......... 1,732,031 [ooiiiiiiiinnnnns [U O, (L, 144)] e [U P, (L 144)] s [0 P [V (27,206)).......... (27,206)].00ueneeeees 4,167 |, 0
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 1,500,000 1,733,175 1,704,825 1,732,031 0 (1,144) 0 (1,144) 0 0 (27,206), (27,206), 4,167 0
JEFFERSON CNTY ALA SWR REV REF-WARRANTS
472682-2E-6 .. [5.000% 10/01/35 «eeveeneeeeeeeeeeeeeenees [ eevneen ..01/11/2024 .|Raymond James ..............cceennns ..08/13/2024 .| JEFFRIES ...oveeeiiineeeees |oeeennnnns 2,500,000 |....... 2,824,875 |....... 2,805,350 |......... 2,809,457 |..eevrrniaaaens [V PO (15,418)|-ceveeeecennn [V PO (15,418)]..eeeeeeeen [V PO [V (CXR(V70] . (4,107).eeeeeee 67,361 [ceeeeeeeeennnnnn 0
TACOMA WA ELEC SYS REVENUE REVENUE BONDS
873519-ON-5 ...[5.000% 01/01/54 ..oeveeieeinniieeeeennines [ eeennnn ..01/31/2024 .| JPM-CHASE ......ooiiiiiiiiiieeennnn ..07/22/2024 .|Royal Bank and Trust .... |..cce..... 1,250,000 |....... 1,352,175 |....... 1,345,400 |......... 1,348,344 | (O PO (3,831)]ceeeeieeeeennn (U PP (3,831)]cceevnnnaaans [ PP (U I (2,944)]...ccce.nen (2,944)|........... 27,431 | 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,750,000 4,177,050 4,150,750 4,157,801 0 (19,249) 0 (19,249) 0 0 (7,051), (7,051), 94,792 0
AMER SPORTS COMPANY 1ST LIEN  6.750%
02352N-AA-7 .. [02/16/31 ovvveeiiiiiiiiiiiieciiiieeeeeceiien [ eeeeenn ..02/09/2024 .| GOLDMAN SACHS & CO .....cvvunnnnne ..02/12/2024 L|BTIG .ooovvvneeeeiiiiieees fovviniis 500,000 [.......... 500,000 [.......... 505,000 |.eeveennnnns 500,000 [ooreerrvnnnnnnns [ P [V [ [V [V O (1 RN 5,000 |oeevuunnnnns 5,000 |ouveeniiiiiinnnnn [ 0
APIDOS CLO SERIES 16-25A CLASS A2R2 Redemption 100.0000
03762Y-AT-4 .. [6.417% 10/20/31 ..evvvvriiiiiiiiiieeiiiiins [ eeeennn ..03/14/2024 .|Royal Bank and Trust ............ L A2/27/2028 | e | 1,000,000 |....... 1,000,000 |....... 1,000,000 |......... 1,000,000 |...covvvnnnnnnns [ P [V [ [V [V O [ R [ (VN 66,131 [cvvennnnns 13,143
GRAY TELEVISION INC SR UNSECURED
389375-AL-0 .. [4.750% 10/15/30 ...eevvvnnviiiiinninieiiininn [ eeenenn ..02/07/2024 .| WACHOVIA ..05/03/2024 . |MarketAxess .... ...500,000 ... ..362,500 ..313,450 |.... 366,074 |ooeveevveeennnnn O [t 3574 | O el 30574 | O [0 (52,624)|....
HILLENBRAND INC SR Ut
431571-AF-5 .. [02/15/29 ...covvviiiiiiiiiiiiieeiiieen [ e ..02/07/2024 .|HSBC SEC INC ....cevvvvnniiiiinnnnns ..08/13/2024 .| WACHOVIA .evvvvviiiiiiiines fovviniies 500,000 [.......... 500,000 [.......... 501,875 |evveennnnns 500,000 [ooeeeriennnnnnns [ P [V [ [V [V FO (1 RN 1,875
VITAL ENERGY INC SR UNSECURED  7.875%
516806-AK-2 .. [04/15/32 ..covviiiiiiiiiiiiiiniieeiinieees [ e ..04/01/2024 .|BOFA SECURITIES INC .............. .09/11/2024 .| WARBURG .......oeevevvvennees forriviinnnnns 500,000 [.......... 503,750 |.eevennnns 495,000 |............ 503,450 |....ccevnnninnns [ F [RE[0[0)] PO [ P [R<I0[0))] PR [V FO [V R (8,450),
MADISON PARK FUNDING LTD SERIES 22-55A
55819F-AU-5 .. [CLASS BR  6.332% 07/18/37 ....cevvvvees | eennnnn ..07/09/2024 .|NOMURA SECURITIES ........evvvnnns ..08/08/2024 .| MORGAN STANLEY .........ceu |oevvvnnnns 3,000,000 |....... 3,000,000 |....... 2,992,500 |......... 3,000,000 [..ceevvvnnnnns [ P [V [ [V [V O [V R (7,500)).ccvnennnne (7,500)].0nnneeee 12,795 |ovveiiiiiiiinnns 0
MARATHON OIL CORP SR UNSECURED  5.300%
565849-A0-9 ...[04/01/29 ....oovvvriiiiiiiiiiiiiiiiieeeeinn [ e ..07/11/2024 .| US BANCORP ......ccvvvnnniriiinnnnns .. 12/12/2024 .| Call 98.0280 ....... |eeeeennns 1,500,000 |....... 1,619,770 |....... 1,470,420 |......... 1,518,178
MILEAGE PLUS HLDINGS LLC 1ST LIEN Redemption 100.0000
599191-AA-1 .. [6.500% 06/20/27 ...evvvvvviirnnnnineiiinnnns [ eevnnnn ..02/07/2024 .|Baird (Robert W) .........cceenne L 12/20/2024 | e | 200,000 [.......... 201,000 [.......... 200,000 |..evvunnnnns 200,000
NORTONLIFELOCK INC SR UNSECURED
668771-AK-4 .. [6.750% 09/30/27 ...covvvnnviiviinnnniiiiinnnn [ eenennn ..02/05/2024 .| Sumitomo Mitsui Financial Grp .|..04/29/2024 .|MarketAxess .... ...500,000 ... ..502,500 ..502,540 |.... 502,310 |....
OAK HILL CREDIT PART!
67113G-BC-0 .. [5A CLASS DIR  7.532% 10/18/37 .......e. | eeeeenn ..09/30/2024 .|Citigroup Global Markets Inc .. |..12/17/2024 .|BANC AMERICA ........cocoves |ovrnnnnnnnns 375,000 [oueunnnnn. 375,000 |.......... 381,585 |......ceeeen 375,000
OCTAGON INVESTMENT PARTNERS 31 SERIES
67575X-AW-1 .. [17-1A CLASS ARR  5.782% 07/20/30 ..... |....... ..02/29/2024 . |MIZUHO SECURITIES USA ... ..10/31/2024 .| MORGAN STANLEY ... ... 793,592 |... .. 793,592 795,179 |.... 793,592 |....
OCTAGON INVESTMENT PARTNERS 31 SERIES
67575X-AW-1 .. [17-1A CLASS ARR  5.782% 07/20/30 ..... |....... ..02/29/2024 . |MIZUHO SECURITIES USA ........... .. 10/22/2024 . |Paydoun .....oevvviiiininnns fovvininnnnns 706,408 |.......... 706,408 |.......... 706,408 |............ 706,408
SALLY HOLDINGS SALLY CAP SR UNSECURED
79546V-A0-9 .. [6.750% 03/01/32 ..cevvvvnniiiiiinninieiiinnnn [ eevennn ..02/13/2024 .|BOFA SECURITIES INC ... ..11/01/2024 .|MarketAxess .... ...250,000 ... ..248,750 ..253,045 |.... 248,803 |....
WALGREENS BOOT ALLIA! Citigroup Global
931427-AT-5 .. [4.100% 04/15/50 . .eevvvnnvivvinnnnniiniinnns [ eennnnn ..03/27/2024 | WACHOVIA ..vvviiiiiiniiiiiiiiinnnns ..07/26/2024 .11INC weviiiiiiiiiiiiiiiiins foviiiiis 500,000 |.......... 365,000 |.......... 318,750 |.ovvuunnnnns 365,672 |uevunniiiiinnnnn [U PP [T TN [U P (727 I [0 P [V (46,922)|.......... (46,922)]............ 16,172 [ 9,453
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 10,825,000 10,578,270 10,435,752 10,579,487 0 1,217 0 1,217 0 0 (95,977)] (95,977) 242,769 67,306
2509999998. Total - Bonds 16,075,000 16,488,495 16,291,327 16,469,319 0 (19,176), 0 (19,176), 0 0 (130,234) (130,234) 341,728 67,306
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 16,488,495 16,291,327 16,469,319 0 (19,176) 0 (19,176) 0 0 (130,234) (130,234) 341,728 67,306




ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 OF THE Coventry Health Care of Missouri, Inc.

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest of Current Year Balance *
PNC Bank ......ocvrveveneeiinenieisieenieenins e Pittsburgh, PA | e fe e e s e 27,151,832 |..XXX.
Citi Bank ...... Uniondale, NY (23,003, 154)].. XXX
0199998 Deposits in ... 1 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 0 4,148,678 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 4,148,678 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999 Total - Cash

4,148,678

XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 25,012,523 4, i 25,761,934 7. 24,019,280 10. October. ... 24,484,935
2. February...|.ccooonnennns 25,674,021 5. 23,724,406 8. 24,035,922 11.  November... ... 13,852,627
3. March 25,768,485 6. 23,962, 960 9. September 24,327,474 12.  December 4,148,678

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Coventry Health Care of Missouri, Inc.

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

60934N-50-0 .......

|FEDERATED INVESTORS INC TREASURY OBLIGATION FUND ..uvvviiieiisiiiiieiiiiiiiiite i ettt

0

........................................ 24

8209999999.

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

0

24

|

.............................. 10,384,113

............................... 1,353,362

. Subtotal - Other Cash Equivalents

10,384,113

1,353,362

10,384,113

1,353,386

coocoo
N
@



ANNUAL STATEMENT FOR THE YEAR 2024 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 1,700,636 1,626,820 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

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