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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....ovviiiiiiriiieieicieittee sttt e 31,596,508 |............. 6.016 |........ 31,596,508 |.......cooceveen 0 [ 31,596,508 |............. 6.016
1.02 All OthEr GOVEIMMENLS ........oeevvicececececiieieteeeieee e e [V 0.000 [oeeeeeereeeeereennee O oo O o (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...ttt e 14,394,444 |............ 2.741 ... 14,394,444 | ..o O [ 14,394,444 |............. 2.741
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 150,687,258 |............ 28.689 |...... 150,687,258 |........ccocoveeen 0 | 150,687,258 |........... 28.689
1.06 Industrial and MISCElIANEOUS ...........c.coovocueuerereeeececeeeeeeeeeeeeeeeeeeseseeeaeaa|eeeene 185,890,976 |............ 35.391 |...... 185,890,976 |.....covocreea 0 | 185,890,976 |........... 35.391
1.07 HyDrid SECUMHIES ......vieciieriiricicieteirn e [V O 0.000 [eeveciiciriciaes 0 freeneneeieen O e [V 0.000
1.08 Parent, subsidiaries and affiliates ............cooooeeeeoeeeeeeeeee oo (0] I 0.000 |.ooveeieeieens O e O el (1) 0.000
1.09 SVO identified funds ...........ccocviiiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccvvevieiiieiiiiiiiic )
1.12 Total long-term bONAS ..........cooeeiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveeevevereeees e [V 0.000 [creeeeeereeeeereenenes O oo O o (] 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoerriieieinnreennneees e [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
2.03 Total preferred STOCKS .........ceviviieieeeieieieteieeceee e e [V 0.000 [oreeeecereeeeereenenes O oo O o (] 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeccccnne. [V 0.000 [eeeeeeereeeeereenenne O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........cccovvvveeeeieveres o [V 0.000 [.eeeevverriennee O fooeeeeiireeees O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoeveveveveeeforrrncccce (0] I 0.000 |.ooveeieeieens O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ............ocooveernnireennnnees oo [ 0.000 [.eeeevverriennee 0 freenrreeieien O e [ 0.000
3.05 MULUAI FUNGS ...o.veeetetcece ettt e [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieice e e [V 0.000 [.eeeevverriennee 0 freenrreeieien O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......oovvieieiiieveeeeeeccce et s [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.08 Exchange traded fUNS ............ccoeueueuruiiiniiiieieeeeee e e [V 0.000 [veeeveverreennee O fooeeeeeeiieeeens O o (O 0.000
3.09 Total COMMON STOCKS ........cvcvevevieieiieieieieietetcece et s e s [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeuieiieeiieiieeiee ettt ettt sae e aeeneennean
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES .......coiuiiiiriieriieniiesie ettt seee e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiiicieese e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.eeueeeiieieieieieeeeeeeeesieeeeeesese e 2,033,128 |............. 0.387 |......... 2,033,128 | 0 e 2,033,128 |............. 0.387
5.02 Properties held for production of iNCOME ............c.cevevevereeeeeeeieereeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieveuiiieriicieeieeeee et e (VO 0.000 oo 0 e O s [0 I 0.000
5.04 Total real €STate .......ccviirieieeeeeieeee e e 2,033,128 |.............. 0.387 |........ 2,033,128 |..coorceeen 0 | 2,033,128 |............ 0.387
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ... e (6,618,320)............ (1.260)|........ (6,618,320)[......cvcveerccenn O [ (6,618,320)........... (1.260)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveveiveecveresseesens frocee 105,535,478 |............ 20.093 |...... 105,535,478 |.....covvvriieen 0 o 105,535,478 |........... 20.093
6.03 Short-term investments (Schedule DA) ...........cccooovvieveveeeeeceeeeeeeeee e 29,292,632 |.......c...... 5.577 |........ 29,292,632 ..o 0 [ 29,292,632 |............. 5.577
6.04 Total cash, cash equivalents and short-term investments .....................}...... 128,209,790 |............ 24.410 |...... 128,209,790 |.....coovveeeen 0 e 128,209,790 |........... 24.410
7. CoNtraCt 08NS .......c.ooiiiiii s
8. Derivatives (Schedule DB) ..........cccouiiiiiiiieieieeee s
9. Other invested assets (Schedule BA) .........ccccoiiiiiiiiiiiiie e
10.  Receivables for SECUNtIEs ............cccceiiiiiiiiiiiiiiiicce
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Lin€ 11) .....ccoeiiiiiiiiiiieeeeeeceees
13. Total invested assets 525,242,030 100.000 525,242,030 525,242,030 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ............ccueuiriiriririsieieteteteie ettt sttt s s sete st esese st ssssesesebebesese st sess e s e s et esesese e e ss et b esebenesenes <eesesessnenannas 2,147,333
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........ciiiiiiiiii it b bbbt b bbbttt beaaesreeaeeresbesbeeaesaeeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ottt eae eesseesseeabeeareeare e reereeas 0 0

Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....uiitieiiiiie ettt ettt ettt s ee ettt et et et eseae s se et et et e b e s e s sss s es et et et et et esesnes s es et e s et et esesess s eses et eseseses bbb ee et st ne e et ettt 0

3.2 TOtAlS, Pt 3, COIUMN 17 .ttt ettt te ettt ee bbb te bbb b0 E b £t E b e bbbttt 2o enensns et et e enn s e s s 0 0
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..ttt sttt e et e st e eaeeshe e sheesh £ e b e e a bt ea bt ea bt ea et ehe e oh e e She e b e e b e e a b e em bt ea bt emeeaheeabeeas oeneeseenseeseeenseenseeneens 0
Deduct amounts received on diSpoSsals, Part 3, COIUMN 15 ...ttt ettt e et e sbeesbeesbe e be e beeaseeasesasesheesbeesbeesbeenbeeabeenseanseeasesseeas Seseeseesnsesaesaesaesaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetieri ittt te b e bbb te b b4 et E b8 £ E b £t E b 2o bbbttt 2o s ensns et et nnen s na s en 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .uuitiiieiiieietetetet ettt ettt ettt se et et ea et e b et e s ese s es e s et esebesesess s eses s et et eseseseas s as et es et et esesnss s eseseseseseses bbb ebee et ne et sa et ettt eetae e 0 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oiiitieieieie ettt ettt ettt e et et ea et e b et e s e se s ee e s et et e b et esess e eses et et et e s eseseas s as et esesesesesnss s es st e s et eses bbb ebee et et ne s bbbt eeeae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...vtiiieiietetieriie ettt ee e b ee e b e s et b e et e bbb 1 £ eo e E b £t E bt e ot b bttt 2o enensnsea et s en s nae s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .itiiieiietetiri ettt ee bbb e bbb eh bbbt b b e b ettt ns e et s enensnantena 114,205

8.2 TOtAlS, PArt 3, COIUMN O ......outiuiiieiiieieietetet ettt ettt ettt et ettt et et et et seae s es e s et et e b et esess s es e st et et esesesees s as et e s et et esesess s eses et eseseses bbb ee et st ne e bbbt eeeae e 0 e 114,205
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccruriueuereriririniiisisieieteieseess st sessssetesesesessessssesesesesasasessssssesese ceesescssanesananas 2,033,128
[DI=Te [0 @ o) =T M To o E=To (g a 11 C=To IR= a0 Lo 0L OO RP 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiriiiriiiitetetesietst st sesteteteseses e et sssesesesesesesessssssesesesesese s ssssasesesesesesessssssssesesess 5esesessseseasanaes 2,033,128

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOr YEAT .........ciiiiiiiiii ettt —eese e e e e e e e e e e e e e e e eneea
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e e aeeae s b e steebestesaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e st e e st e eaeeaae oeabeeabeeabeeabe et e et e saeesheeas eeetseasseaseenaeeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 T o e PP PPRRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbbt b et b bbb e b b e s oo b e 0o b e b b et e b sd e b b e s b e b e s aebe S8 HE SRS AR SR L AR oA L e b oAb e b e R e b e bt esesebeseseae e
P aXeTe (U= o) e Tt oTU o | O OO PS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... . e . R R B ¢t eeeeeaeeae e

5.2 Totals, Part 3, Column 8 ..... RN W Y T W W TN RSO

Total gain (loss) on disposals, Part 3, Column 18 NG . ... Y ! e OO R
Deduct amounts received on disposals, Part 3, CHmn ... \GR......... A ..... )

Deduct amortization of premium and mortgage i ] e e L e s
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 Totals, Part 1, COIUMN 11 L. b bbb e bt bbb b b h b e b b e e b e b e e e b o R e SR e R e e R e b e b et bbb b b

O e = R e Ty A o] [0 T T O OO
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......cc.couiiiiiiiiiiiiiiiiiieeeeeeies —eeeeee e
TOtal VAIUBLION @IIOWANCE ... .ottt e ettt e e e et et e e e e oS E e £ H e S H e £ Re e e e £ e e £ R e £ Ee £ e e £ R £ £ R e £ E oo R e SR e £ R e £ Ee e e e e R e e R e eR e e R e e e e eReeee e R e eeeeeeeeees SR e e e ettt
ST o] ol = I (g T= Y B o TU T S
Deduct total NONAAMIEA @MOUNLS ..o et e e e e oo e e E e e e e e e e e e e e e o R e £ E e £ R e SR e £ R e SR e £ R e £ e e e R e e e e e e e e R e e R e e e e eh e eeeseeebeeeeaae s S0eAs et e b e et et e et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ciiiiiiiiiiii bbbttt bbb e e e e e e nees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ............ceueuiriiiiiirieieieteteteee ettt ettt ettt s s st sesesese st ss s s s e s ebebesese e sessesesesesesese e e s s et besebesesenes <eeseseasnesaneas 3,545,421
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbt bbbt bbb R e saeereeresbesbesaeeaeeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ot eae eeeseessnesreeareeareeareereeas 0 e 0

Capitalized deferred interest and other:

3.1 TOtAIS, PAIt 1, COIUMN 16 .....cvviviiiiiiieieietetet ettt ettt bt ettt et et et et et e s ese s ee et et e seb et esess e es et et et et esesesess s es et e s et et esesess s eseseseseseses bbb ebee et et nesa bbbt nenae e 0
3.2 TOtAIS, PArt 3, COIUMN T2 ....uiuiuiuiiiiiiiieieietetetet ettt ettt ettt st s s e s b s e s ese e se e es s eb et e s es e e e 528 se b e s e s ee e e ee s a b e b e s ese st e se s s b besen s b essee s eese e nenenesninana 0 e 0
AACCTUAI OF QISCOUNT .......cvovoveeececeet et eeecae et ee et teteseessaeaeteseseessaesesesesesssssaesesesessssesesesesassesesesasasansssesesasesessss et sesesansssetesasaeesssesasasassnsesesesesessssssesesasassnsns b s tscheb et et st hetetennae 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo Y TP 0

5.2 TOLAIS, PArt 3, COIUMN 9 ....uttiiieieetetirice ittt te bt ee bbb te b b e E b8 £ ee e E b £t E b 2o bbbttt 2o s emsnsma et s en s na s en 0 0
Total gain (I0ss) on diSPOSAlS, Part 3, COIUMN T ... ..ottt ettt et e et e a et she e oheesh e e bt e bt e a bt ea bt ea et ea e e eh e e Ah e e b e e a b e e a bt em bt embeemeeaReeaheens oeneeseeseesee et e anseeanens 0
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........cccviuiiiiuiiitieiteteetete ettt et et e et et et et eae st esestesestesessete et ebesebessstessesessssessssese st ebe et ebeasesessasens et <oseseseeseseaseseaneaan 23,075
Deduct amortization of Premium ANd AEPIECIAtION ............cccueueueieeecceeeeeeeeeeeeeeeete s eeeseaeteeesessssesteses s s ssasseseses s sssssesessssssseesesasssssassesessssasssessesesssanansnsns <eesstsesesesasanas 3,494,036

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oivivitieieiieeeetetetet ettt ettt ettt a ettt et et et e s e se e se e s et et et e s esess e es e s et et e s et esesess s as et e s et et esesnss s eseseseseseses bbb ebee et st et s bbb ebsetae e 0

9.2 TOtAIS, Pt 3, COIUMN 14 ..ottt ettt te e bt e bbb te bbbt E b e E SR b h bt o bbbttt 2o s ensns et et es e na s en 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt bt ee b b E e E b £ £ et E e E b £ o bbbttt bbb nsna et et s ennsna e st es e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiiuitieieieie ettt ettt ettt ee et e s st et s e sese e s s et e s e s et eseseas s es s e s e s e s et e s ese s e s es s e s et et esess s es s sesa se e e b bbb e ee ettt aebebetie 0 e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .........cceeiriiiririririeieteieriie st stssste ettt esee e s s s sesesens <oeseseneseseesaenanans 28,310
[DI=o (011 o) =T W To o E=To (g aTT 1 C=To JR= a0 Lo T0 L PR OPSOP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiiiiieieteieiiise sttt ettt sttt st ese e se s s st besesesese s ssesesebesesesese e ss s sesesen oesesesesesesnnananinns 28,310

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN ............cccueveueieeeeececteteteeeescaete et esesssaesesesesessssesesesesessssssesesasesssassesesesensssesesasasnssentesassssnsssnsesans seessscscaesaes 444,313,740
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccvouiiiiuieiiteeiteeeteee st ete st ete et et et et et et ee et e se et ese st ess st ese st ese st ese s ebe s esessssenssaessetesesseseesebeesesesseseasassensesesesennane 92,714,037
ACCTUAL OF QISCOUNL <.......cvoce ettt et eee et eee e e e eea e ee e en e e ena e e enaeeen s e e en st ensesenseeensesenseeenseeensesenseeensesensesenseeansesanseeensesenseeanseaensnsanseeansnaenen 676,966

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

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

LT o= a2 Y=ot 1[0 1720 001U 1 Yo Wt < TSN

4.4, Part 4, COIUMN T1 oottt e b bbbt e e bbb bt £ e E b E bttt £ e e e h bbbttt et b bbbttt ne R a b .0
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.iuiuiieieeeeeceeteie e eeectete et ee et eaete e et eseescaetetesesesssaesetesesensssssesesasensseesesasesnsssesesasesensssesesesassssnsntesesasanas febesessssacsesns 1,304,601
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiieuiieieeeteeeteeete ettt ea et e s et e et e et e et eseesesesesenseseaseeesenesennans 140,879,787
DedUCt aMOTHZAtION OF PIEMIUM ........oiieeeeeeteeccececeete e eeeseeetetee s saete s et s s sssesesesesessssseesesessssssseses s s sssnseses s s sssnseses s s ssaseeses s s sssnseses s sssnseseses s ssnsnsnsasas sesstsesesesesanas 3,057,794
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt ettt ettt e b et s s e s et es e st e 4 e b et e s s eseses s a2 et e s e s e s ese s s e e e s et et et esesessesss s e s et et eseas st es s s e bbb ebee et et eeea ettt neeae e 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuiiieeecececeeece ettt ettt et a s a sttt sesesessas s s s s e s et e s sasasa s sttt esesessasas s st eseseseans febebebeett et nensesebebebsanaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbb b et h e E bt E bR E £ eh b4 £ oL b E b £ oL E e E b £ et b bttt h b eeeensnsna et es s s na et s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 ..ottt ettt bbbt e 8 b £ eo b4 te e E e E a8 £t E b E et EeE bttt bbbt nsna et s s ensnanaena 100,966

9.2. Part 2, SECHON 1, COIUMN 17 ....veieiiieeeeeeecece ettt et a sttt e s e s e s e s s s s s e s et e s s s s ss s s sttt eseseseas s s st eseseseans Hebebeseett st neeaeserebebnataeas 0

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

9.4, PArt 4, COIUMN 13 .....eoeceeeeeeececee ettt ettt et et esee s s saeteseses s s saeseseses e s seesesesesensssstesesesensesnsesesasensssesesasasaesnsetesesasensnssees s et etetEeb e bt ettt eb e e s 0 e 100,966
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooiiiiiiiiiiiiiiiiise s e 0
Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-T+8-0+10) ........c.eooruerruerceeeeeeeeeeeeeeseeeeseeeeseeeeeaesesaesereesessesenaesenassenassenassenas esesseeasseees 394,970,797
(DTt [ Let i (o) =TI g e g F=Te o Ty (=T o IR= T 4o USSR 0
Statement value at end of current period (LINE 11 MINUS LINE 12) ........o.ouireeuoreceeeeeeeeeeteeeeeeesceeesetesseeessseessseessseessseessseessseessseessseesssesssseessseessseessseesssasnanan serssessseesaces 394,970,797
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c.cccoveveveceeveeereeeecee e 31,596,508 |................. 29,359,685 |........coen. 31,454,680 |................ 31,970,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 31,596,508 29,359,685 31,454,680 31,970,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 12,401,616 11,985,319 13,782,465 10,900,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 14,394,444 14,009,589 15,572,874 12,980,000
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 150,687,258 142,936,063 156,969,911 145,051,813
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeeee oo 168,502,083 |................ 159,071,072 |................ 169,548,597 |............... 168,414,801
Identified Funds, Unaffiliated Bank 9. CANAGA ... s 2,493,843 |...coooin 2,329,962 |......coone.. 2,493,378 |..oerernn 2,495,000
Loans, Unafilated Cortiicates of 10._ Other Countries 14,895,051 14,091,616 14,917,764 14,880,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 185,890,977 175,492,650 186,959,739 185,789,801
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 394,970,803 373,783,306 404,739,669 386,691,614
PREFERRED STOCKS 14.  United States .......ccceeeeveveecieceee e [0 U 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eveeeeeeeeeee e [0 U [0 U 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ...cooooceeeeeeeeeeeeeeee e 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 394,970,803 373,783,306 404,739,669
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 2 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

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

............. 16,992,040

............. 13,766,314

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

7,780,930

4,620,686

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

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

............... 7,894,424

.............. 6,500,020

7,894,424

6,500,020

14 304,444 3.0

19,250, 346

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

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

55,039,778

46,841,387

152,179,467

169,803,432

9,644,864

55,039,778

46,841,387

28,930,668

11,722,770

152,179,467

169,803,432

152,179,466




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years

Through 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT L

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

............. 24,868,903

..9,901,533 |...

............. 66,939,291
...32,595,031 |....

............. 39,167,984
.. 17,947,740

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

130,976,178

.60,445,204 |.

159,253,962
...64,752,001 |....

........... 103,513,206
.58,030,516 |.

............. 27,462,972

. 2,414,688

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

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

BB NAICGE ...

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....106,375,596 |.......... 154,646,463 |........... 110,896,391 |.............28,930,668 |............ 11,722,770 [....cceoerrerereeeec. 0 | 412,571,888 385,108,914 27,462,974
12.2NAIC 2 ... ) e 9,901,533 |... ...32,595,931 |.... . 17,947,740 .60,445,204 |.. .58,030,516 |.. . 2,414,688
123 NAIC 3 e (D) i 0 [ O o O et O e O et O o O i 000 | XK [ XX e o (01 A 0
124 NAIC 4 o (D) s 0 [ O o O et O o O et O o O i 000 | XK e XXX i o (01 A 0
125 NAICS e (D) e 0 oo O et O e O e 0 [ 0 1(©) e O [ 000 | XXX e e XX [ (01 A 0
12.6 NAIC 6 ... 0 0 0
12.7 TOtalS .o 116,277,129 |........... 187,242,3% |........... 128,844,131 |.............28,930,668 |............ 11,722,770 |....cerrrerrrerrne 443,139,430 |............. 29,877,662
12.8 Line 12.7 as a % of Col. 7 24.6 39.6 27.2 6.1 2.5 0.0 100.0 93.7 6.3
13. Total Bonds Prior Year
13ANAIC T e 81,420,484 |........... 129,781,011 |........... 156,659,439 |............. 33,698,033 |............. 10,520,919 |.....ooooiriieieeen O [ XK oo e XX e .. 412,079,886 ... 86,4 [ 373,744,242 | 38,335,644
13 2NAIC 2 et 4,219,720 |.ovennene 26,049,208 |............. 30,730,655 |...coeevevne 3,752,513 | O [ O e XXX e e XK e 64,752,091 |l 1306 60,901,769 3,850,322

(
(b) ...476,831,977

14.2NAIC 2 ...

..9,570,500 |...

...30,987,148 |....

.. 17,472,867

.58,030,515 |..

...60,901,769 |....

137 TotalS ..o e 85,640,204 |.......... 155,830,214 |........... 187,390,094 |............. 37,450,546 |............. 10,520,919 |, 0 | XXX e XX | (D). 476,831,977 .. 1000 e 434,646,011

13.8 Line 13.7 as a % of Col. 9 18.0 32.7 39.3 7.9 100.0 XXX 91.2
14. Total Publicly Traded Bonds

T4 A NAIC T e e 98,479,666 |........... 138,204,718 |........... 107,771,094 |.............28,930,668 |............ 11,722,770 |....ooovrrrrnniecens 0 [ 385,108,916 [......cvevreecennne 81.4 |.......... 373,744,242 | 78.4 |........... 385,108,916

.58,030,515 |..

15.5NAICS ...
15.6 NAIC6 ...

T43NAIC 3 oo [V [V 0 [ O e O e 0 e O e 000 [ [0 O | Y | S 0.
144 NAIC4 ... 0. 0. .0 0. 0 0.
TAE5NAIC S oo [V [V 0 [ O e O e O e 0 [ 020 | 0 [ 020 | 0
T4B NAIC B ..o 0 0 0 0 0 0
14.7 TOtalS .o e 108,050,166 |........... 169,191,866 |........... 125,243,961 |.............28,930,668 |............ 11,722,770 [....coeverrierereeee. 0 | 443,139,431 434,646,011 443,139,431
14.8 Line 14.7asa % 0f CoL. 7 ..ucveveveeeeeeneforeic 284 | 38.2 | 28.3 |85 2.6 [ 000 | 100.0 | XX e X e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 22.8 35.8 26.5 6.1 2.5 0.0 93.7 XXX XXX XXX 93.7 XXX
15. Total Privately Placed Bonds
151 NAIC T oo 1,899,930 |0016,4471 740 | 3,120,207 [0 [ O e 0 27,462,972 27,462,972
15.2NAIC 2 ... . 2,414,689 |.. . 2,414,689
15.3NAIC 3 e
154 NAIC 4 oo

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

Section 12

1.7

3.8

0.8

(a) Includes $
(b) Includes $

............ 0 current year of bonds with Z designations and $

................. 29,775,748 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 currentyear,$ ..coccovivnininincene 0 prior year of bonds with 5G| designations and $ ............cccceveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 76,608,337 ; NAIC2 $ .cooovenee. 1,437,953 ; NAIC3 $.ooiviiciinn. 0; NAIC4 $ v 0; NAIC5 $ .o 0 ; NAICB $ e 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments
1.01 Issuer Obligations ..........c.cccceu.
1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

............. 16,992,040

101,918,491

N

. All Other Governments
2.01 Issuer Obligations .....................
2.02 Residential Mortgage-Backed Securities ...

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

701,692

.0

2.05 Totals 701,692 0 701,692 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........cccocevreerieerieeeeeeennes 12,401,616 [...ooovieii 2.6 | 12,755,019 o 2.7 e 12,401,616

3.02 Residential Mortgage-Backed Securities 0. . .0

3.03 Commercial Mortgage-Backed Securities 0 Joeereerreieienenn 000 oo 0 i 000 o 0

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

3.05 Totals 0 7,780,930 4,620,686 0 0 12,401,616 12,401,616
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccceeveveveveeereeeeeeeeeiees foeeeeeveeeeeeeeeene 0 foeeieie, 7,894,424 |............. 6,500,020

4.02 Residential Mortgage-Backed Securities ...

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

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

4.05 Totals 0 7,894,424 6,500,020 0 0 XXX 14,394,444 3.0 19,250,346 4.0 14,394,444 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. [ P 3,191,929 |............ 33,863,557 |.eoeeenne 27,480,900 |....ccvveee 3,532,360 ..o O i XX e [ 68,068,746 |.......ocoevrieenn 14.4 [ 98,474,006 |.......cervevenennnne 20.7 [ 68,068,747

5.02 Residential Mortgage-Backed Securities ... 6,452,935 |. .21,176,221 |.. .19,360,487 |.. 25,398,307 |... .84,110,720 |.. 71,329,426 |... ..84,110,720 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccevveereennnn. [0 T [0 [0 T 0 Jooeeeeeeeeeieieeeen O [ XK [ 0 e 000 oo 0 e 000 oo 0

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

5.05 Totals 9,644,864 55,039,778 46,841,387 28,930,667 11,722,770 XXX 152,179,466 32.2 169,803,432 35.6 152,179,467
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccoeioiiiiiiniiiniiieiee e, 21,607,539 |............. 80,380,982 |............. 53,935,389 |[...cooviiiiiiiine 0 [ [ S D.9, 0. NI RURN 155,923,910 |oveveviiiee 33.0 [ 182,067,484 |........cvovennee 38.2 | 144,536,426

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

6.03 Commercial Mortgage-Backed Securities .......... [.............. 2,901,377 |oeienne 3,607,990 |...cocoeve. 2,356,382 |...coiiiiiene 0 [ [ S D.9,0 NN RUR 8,865,749 |.cooeieie 1.9 [ 9,059,526 |...covveviirieniinne 1.9 [ 2,824,447 ..o 6,041,302

6.04 Other Loan-Backed and Structured Securities ... 10,261,521 15,546,250 823,953 0 0 XXX 26,631,724 5.6 32,879,043 6.9 14,182,849 12,448,875

6.05 Totals 34,770,437 99,535,222 57,115,724 0 0 XXX 191,421,383 40.5 224,006,053 47.0 161,543,722 29,877,661
7. Hybrid Securities

7.01 Issuer Obligations ...........ccccoveveveveueueeiieeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals 0

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 2023 OF THE Golden Rule Insurance Company
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 foerviniiniiniinicc0 o0 0 o0 0 [ XXX [ (V1 TR 0.0 e (V1 TR 0.0 e [V TR 0

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

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

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

12.01 Issuer Obligations ..........cccceoviiiineeiieeeeeeeees e 96,661,297 |............. 146,911,933 |............. 106,303,309 |-..ccvevveenns 3,532,360 ...353,408,899 |...ccviviiiiiinnnn YL D.9.0, NI RUN D,9.0 NI RURR 342,021,415 | 11,387,484

12.02 Residential Mortgage-Backed Securities .......... [..cccconenne 6,452,935 |.....ccoeee 21,176,221 |......cec.e 19,360,487 |.............. 25,398,307 84,110,720 [.o.ooveeiiciiienne 17.8 [ D.9,0 SN XXX ovvivee e 84,110,720 [ooeevveeeieieciee 0

12.03 Commercial Mortgage-Backed Securities ........ |...ccoennee. 2,901,377 oo 3,607,990 .2,356,382 o0 e 0 e U XK 8,865,749 |.oveveeeenenn 19 | XK i e XXX o 2,824 447 | 6,041,302

12.04 Other Loan-Backed and Structured Securities . |- 10,261,521 ..15,546,250 .823,953 .. 26,631,724 |. 014,182,849 |.............. 12,448,875

12.05 SVO Identified FUNAS .......cccooeoeriiineieienenens e XX e XXX e XXX e XXX o XXX o0 o, 0 fooeiiii 000 e XXX e XXX o 0 0

12.06 Affiliated Bank LO@ANS ..........ccccevevenenenenenenes foeeeneiencncieeeeeen 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V 0

12.07 Unaffiliated Bank LOANS .........ccccceveeiienenienccns foeviiiiiiiiiicis [V TR [V TR 0 o0 el 0 e XXX i e 0 e 000 [ XXX o XXX i o [ TR 0

12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 0 0

12.09 Totals I P 116,277,130 [ooeeeeeee 187,242,3% |............. 128,844,131 [oeienns 28,930,667 |...ocoveenee 11,722,770 o0 o 473,017,092 |..ooveveienenenn 10000 [ XXX [ XXX [ 443,139,431 |.............. 29,877,661

12.10 Line 12.09 as a % of Col. 7 24.6 39.6 27.2 6.1 100.0 XXX XXX XXX 93.7 6.3
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvriiininiininiiiiens foeeiecieeene 68,563,199 |............. 114,484,082 |............. 162,861,708 |.............. 17,655,043 ... 363,563,982 346,240,889

13.02 Residential Mortgage-Backed Securities .......... .6,689,954 |... . 19,524,632 |.. 15,714,462 18,879,459 |.. . 71,329,426 |. . 71,329,426 |..

13.03 Commercial Mortgage-Backed Securities ........ .3,064,854 |... . .4,040,471 . ...9,059,5% |. ...2,832,342 |..

13.04 Other Loan-Backed and Structured Securities . |. 7,322,197 4,773,453 . 32,879,043 |. . 14,243,354 |..

13.05 SVO Identified FUNAS ........c.coeverinininenenenens forenenenes XK foreeeees XX foreeiee e XX e XXX e XXX o0 et XXX o XXX s o0 o000 e 0 [.

13.06 Affiliated Bank Loans ... .0

13.07 Unaffiliated Bank LOANS ..........ccccuvirininininins foeeeeiciciciciccee 0 [0 [0 o0 [0 [ O XX e XX e XXX [0 0000 [ 0

13.08 Unaffiliated Certificates of Deposi . 0 0

13.09 Totals B 85,640,204 |............. 155,830,214 |...cceenee 187,390,094 |.............. 37,450,546 476,831,977 434,646,011

13.10 Line 13.09 as a % of Col. 9 18.0 32.7 39.3 7.9 100.0 91.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooviiieiieniieeeieeeees e 94,498,322 139,258,990 |...ccvenennen 104,731,743 |.oeeiee 3,532,360 [.eveveeeniiiinieienn 0 o ....342,021,415 ... 346,240,889 342,021,415

14.02 Residential Mortgage-Backed Securities .6,452,935 |... .21,176,221 |.. 19,360,487 25,398,307 |.. .. 84,110,720 |. . 71,329,426 |. . 84,110,720 |..

14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...oooeeeieeeeiceieeeeeees

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

................ 1,672,716
...... 7,083,940

................ 1,151,731

....... 2,824,447
14,182,849

....... 2,832,342
14,243,354

..2,824,447
14,182,849

11,722,770

Section 12 22.8 35.8 26.5 6.1 2.5 0.0 93.7 XXX XXX XXX 93.7 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccovvvervninininninnninns e 2,162,975 | 7,652,943 | 1,571,566 |0 o0 e XXX o 11,887,484 208 [ 17,328,003 86 o XXX s 11,387,484
15.02 Residential Mortgage-Backed Securities .......... [ocooiiiiiiiiinl0 s [V TR 0 oevereerreeneeireeieeend 0 0 e XXX e el O e 000 O [ 000 e XXX e 0
15.03 Commercial Mortgage-Backed Securities ........ |...ccc.........2,901,377 | 1,935,274 21,204,651 0 0 e XK o 6,041,302 oo 13 6,227,184 |oeeeeeeeeen 1.3 e XXX o 6,041,302
15.04 Other Loan-Backed and Structured Securities . |. 8,462,310 .823,953 .. 12,448,875 |. . 18,635,689 |. 12,448,875

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooevveieiiiicicciecies
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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........ccuiiiiiiiiiie ettt e e bbbt et e bt e et e b e n e a et e sneenesnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt e e st e e st e e a e e e ae e e ae e bt e a bt eabeea b e ea e e ee e e eh e e eh e e b e e b e e abeemteem s e enteeneeaaeenaeenbeebeenbeennenns
ACCTUAL OF ISCOUNL ... bbb bbb bbb e b bbb bbb e bbb e b bbb bbb
Unrealized valuation INCrEASE/(AECIEASE) ........ueiuiiiiiiiiie ettt ettt ettt ae e et e e ae e e bt e sh e e bt e bt eabeeae e eaeeea e e eaeeeh e e eb e e b e e et eas e embeeaeeeaeeebeeebe e b e e beenbeenteanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt e b e bbb et e e et e e e e e e e e e e e e e e e e b e e e et e e b e b e b e b e b e b e b et e b e s e s et et et et e e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiitiiiiiiiiti ettt e bttt s et eheesheeabe e bt e et easeea et ea e e eaeeeaeeebe e bt e bt emseembeamseemeeeaeeeheeabeenbeaseeneanne
[B=To [ Tor =Ta g Lol g 2= ileT g o] i o 4 =Taa 1 0T a o RO OO PORPPRRPPRPPR
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiii ettt b ettt et e ae e ehe e e b e e ebeeebe e bt enbeennesnneeneas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiii bbbttt b et b et b et b ettt et be e ees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........coiiiiiiiiiiiieieeteee ettt ettt e sbe e beebeebeenneaa
Deduct total nonadmitted amounts

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

......................... 30,022,140
......................... 47,220,262

........................... 1,438,456

29,292,632

......................... 30,022,140
......................... 47,220,262

........................... 1,438,456

29,292,632

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueueveras |oeecerererecens 76,863,291 |...ceve 2,496,089 |..cocorinne 3,227,166 |................ 71,140,036
2. Cost of cash equivalents aCqUIred ..............ccceueveveccucueueeeeeeeceeeeeeeeeeeaeeeeenas e 1,118,782,786 |.....covveeveee. 82,952,846 |................ 198,365,893 |............... 837,464,047
3. ACCIUAI Of AISCOUNL .....cevveieieiiiiieieie ettt [ressessesesesniees 149,722 | 149,722 | (N 0
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T 0
5. Total gain (I0SS) ON AISPOSAIS .......cveveveviririiiieieieieieeesesieie e sessesesesenes [oeseseseeneneesees s (O O (O T [0 0
6. Deduct consideration received on diSPOSalS ............c.ccoeeveveviveiiverereeiieeeneians oeeeeeeens 1,090,260,321 |.......cconvee. 36,845,000 |......cceuc.. 196,744,088 |.............. 856,671,233
7.  Deduct amortization Of PremMilm ...........cccceiiiueriiiereeiereeeeteeeeeestee et esaeres [oeeeereee et [0 [0 (01 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oeeeeeneinnnnseeens (L RN (U N (1 T 0
9. Deduct current year's other than temporary impairment recognized ............ |ooeecconicinnniccnns (O O (O T [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot [enesninins 105,535,478 |...ccoovvnnnen. 48,753,657 |.ooovveeerenee 4,848,971 |...ccoconve. 51,932,850
11.  Deduct total NONadmitted MOUNES ..........ooururureeeeiicieeeiees et [eereess e 0 [ 0 [ (U RN 0
12. Statement value at end of current period (Line 10 minus Line 11) 105,535,478 48,753,657 4,848,971 51,932,850

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Operations Center ... vieeeeeee. |Lawrenceville . 01/01/1980 .. |. 12/18/2017 .. 848,611 134,008 .. .0
Claims Building Lawrenceville .. .. |- 12/08/2009 .. .. 3,566,491 |. 1,795,481 |.. . (114,205)[.. L0 .. 147,188
Land - 1002 State Street .... coo oo [Lawrenceville .oooooeenn..s . 01/07/2011 .. .. ...0
0199999. Property occupied by the reporting entity - Health Care Delive 4,518,651 0 2,033,128 0 114,205 0 0 (114,205) 0 182,211 333,573
0399999. Total Property occupied by the reporting entity 4,518,651 0 2,033,128 0 114,205 0 0 (114,205) 0 182,211 333,573

(114,205) 0 182,211 333,573

4,518,651 0 2,033,128 0 114,205

0699999 - Totals



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO02, E03, E04, EO05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

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
000000-00-0 . [US Bancorp Gaur Fed LIHTC Fd 2012-5 Prv Plc . [....ccooee | coveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn foueinnes GA......... USB oo [, 1.0 ........ ....12/31/2019 ... |...... | I 23,487 134 |........... 28,310 |........... 28,310 |ooeeeiiiiiinennes 0]....(3,494,036)|............... [V [V [V [V 0|.... 56.866
3599999. Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 23,487,134 28,310 28,310 0] (3,494,036) 0 0 0 0 o] XXX
6099999. Total - Unaffiliated 23,487,134 28,310 28,310 0 (3,494,036)| 0 0 0 0 of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 23,487,134 28,310 28,310

(3,494,036) 0

o|:

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

$

$..
3B..5..

$

$

coocooo
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE BA - PART 2

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

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

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
US Bancorp Gaur Fed LIHTC Fd 2012-5 Prv Plc
000000-00-0 ..... | oeeeeuuiiiiiiiiiiiiie e ceeiiieeees | eeeeieeeeceiiee e eeeiieeeeeenes | GA........ Capital Distribution ....cccoooviiiiinnnnnnns . 12/31/2019 ..|. 10/26/2023 ..|........ PERVCT (U (U (U (U (U (U N 28,075 | 28,075 | [0 [0 [0 0
3599999. Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 23,075 0 0 0 0 0 0 23,075 23,075 0 0 0 0
6099999. Total - Unaffiliated 23,075 0 0 0 0 0 0 23,075 23,075 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FM-5 ..... US Treasury Note .. SD.. LA e 470,655 |. 113.1010 |.................480,679 |.....overrrnnnn 425,000 [...ooeeeennnnn . 442,460 |ooeennnnnniinnnl0 [ (2,284) |0 o000 6.250 SATT[MN oo v 3,430 ....10/31/2008 ...|....05/15/2030 ...
912810-FP-8 ..... US Treasury Bond . .. SD.. LA . 109.6600 |... 2.315,000 |oeeevnnieeeenn315,213 [0 e (A2) [0 k0 )l 5375 | 5.359 |FA oot foneeieeiieins 6,395 |... ....03/01/2005 ...|....02/15/2031 ...
912828-3I-8 ..... US Treasury Note . LA ...95.6130 |... .5,200,000 |..............5,167,662 [......cccoceeenn 0 Jovrinnennn 7,280 feeeiiiinnnnnn0 oniiiiinnnnnnnn0 0000 2.750 |- 2.911 ...04/30/2018 ...|....02/15/2028 ...
912828-G3-8 ..... US Treasury Note . LA ...97.7650 |... 55,000 |oeeernnieeeennnnn 55,944 0 e (1,081) [0 0]l 2,250 |- 0.275 ...02/16/2021 ...|....11/15/2024 ...
912828-V9-8 ..... US Treasury Note . LA ...94.9470 |... .1,650,000 |..ooeeneeennn 1,641,576 [ooeniiiniiin 0 3,982 [0 00000002250 . 4.530 ....11/16/2023 ...|....02/15/2027 ...
912828-2C-7 ..... US Treasury Note . LA ...96.0660 |... 1,200,000 |-eevenneeeeen. 1,159,435 [0 e 26,888 [0 o0 e 10125 | 4.137 ...08/13/2023 ...|....02/28/2025 ...
912820-BH-3 ... US Treasury Note . LA ...92.4040 |... ... 650,000 |...oeniiinnnn.. 601,682 [oiiiiiiiiiii 0 |t 19,475 [0 00000000375 | 4.140 ....02/09/2023 ...|....01/31/2026 ...
91282C-CL-3 ... US Treasury Note . LA ...97.5250 |... ... 800,000 |eeeuuiieeennnnn 782,210 foiiiiiiii 0 e 31,710 [0 eiel0 11100375 | 4.610 ....01/08/2023 ...|....07/15/2024 ...
912820-CS-8 . US Treasury Note . LA ...82.7790 |. .1,860,000 .1.303 ....08/31/72021 .. 08/15/2031
91282C-DJ-7 . US Treasury Bond . LA ...83.0580 |. .8,235,000 .1.489 ....12/21/2021 .. 11/15/2031
91282C-D0-1 US Treasury Note . LA ...92.3180 |. . 815,000 ......1.338 ....01/03/2022 .. 12/31/2026 ...
91282C-DY-4 ... US Treasury Bond . LA ...86.0030 |... .3,015,000 |.. ....2,990,487 e 2,688 |0 [0 ] 1875 1.982 ...02/17/2022 ... |....02/15/2032 ...
912820-DZ-1 ..... US Treasury Note . LA ...96.5190 |... .1,200,000 |.. ....1,164,538 223,038 |0 [0 ]l 10500 4.226 ....03/30/2023 ...|....02/15/2025 ...
91282C-GG-0 ..... US Treasury Note . LA ...99.3%0 |... 1 750,000 |eeeeniieeennn.. 745,704 [0 | 3,292 |eeeeiiiieeeee0 |0 [ 4125 [ 4.675 ....02/17/2023 ...|....01/31/2025 ...
912820-GN-5 ... US Treasury Note . LA ...99.9580 |... ... 750,000 |.. e (1,598) |0 [0 ]l 40625 L 4.334 ....03/14/2023 ...|....02/28/2025 ...
91282C-GR-6 ..... US Treasury Note . LA . 100.8800 |... .1,100,000 |.. e (B3712) |0 [0 ]l 40625 4.150 ....08/14/2023 ...|....03/15/2026 ...
912820-GU-9 ... US Treasury Note . LA ...99.1400 |... v 1671 0 03875 4.036 ....04/14/2023 ...|....03/31/2025 ...
91282C-GX-3 ..... US Treasury Note . LA ) L.99.1170 |ooeeeennennns 1,585,872 |.... . . .... 1,594,179 O e 2,617 o0 foeeiiel0 10020082875 |l 4.159 ...056/19/2023 ...|....04/30/2025 ...
912820-HD-6 ..... US Treasury Note LA 791,938 [...99.6480 |.........ceunnnns 797,184 v 800,000 [..eevvvunniinnns 794,023 |..ovunniiiinnnd (U 2,086 [....ccoeeennenn0 Jovvinnnnninnnnnn 0 flL.4.250 ... 4.804 ...06/28/2023 ... |....05/31/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 31,454,680 [ XXX 29,359,685 31,970,000 31,596,508 0 125,913 XXX XXX 205,131 547,183 XXX XXX
0109999999. Total - U.S. Government Bonds 31,454,680 | XXX 29,359,685 31,970,000 31,596,508 0 125,913 XXX XXX 205, 131 547,183 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
13063D-QR-2 ..... CALIFORNIA ST GO Cont Call .. oo |- 1.CFE ..)... . 114.4050 |.............. 2,288,100 |.... .2,000,000 |.. 2,374,430 o0 s (61,665) |. A0 ... .... 25,000 |... ..100,000 |....09/06/2019 ...|....10/01/2032 ...
13063D-ZM-3 ..... CALIFORNIA ST GO Non Call ... voo |- 1.CFE ... L 112.3310 |ooeeeennnnnnns 2,808,275 |.... .2,500,000 |.. 3,019,159 [0 e (105,382) |. N ... .... 20,833 |... ..125,000 |....11/24/2020 ...|....11/01/2028 ...
917542-XA-5 ..... UTAH ST GO Non Cal | e | TAFE Ll . 106.1210 |..ooeveeennnns 2,546,904 |.... 2,648,370 oeniiiiinnnnn0 s (97,951) o ....60,000 |... ..120,000 |....05/15/2020 ... |....07/01/2026 ...
93974D-UF-3 ..... WASHINGTON ST GO Cont Call .. |- 1.BFE ... . 104.5900 |......oennnnns 2,091,800 |.... . s . ....2,113,401 JU Y A (54,956) | o .. 50,000 |... ..100,000 |....02/17/2016 ...|....07/01/2027 ...
93974E-JE-7 ..... WASHINGTON ST GO Cont Call .ieeeveviivivennnniiiiinnnnns foun oee L ABFE i 2,293,520 |. 112.5120 |.............. 2,250,240 |...coevunnnnns 2,000,000 |..eevennnnnns 2,246,256 |....iiiiiinnnnd (U (33,448) FA s o 41,667 [.....oceenenns 100,000 |....07/27/2022 ...|....08/01/2038 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 13,782,465 [ XXX 11,985,319 10,900,000 12,401,616 0 (353,402) XXX 197,500 545,000 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 13,782,465 | XXX 11,985,319 10,900,000 12,401,616 0 (353,402) XXX 197,500 545,000 XXX XXX
167560-VT-5 ..... CHICAGO IL MET W GO Non Cal | .| 1.BFE ..|... ...1,966,155 |. 116.0230 |.....oennnnees 1,740,345 |.... ....1,863,657 |oooeiiiiinnnnnn0 [ (49,881) [ IV 6,250 |... ... 75,000 [....11/17/2021 ...|....12/01/2030 ...
592112-TL-0 ..... MET GOVT NASHVIL GO Cont Call .... |- 1.BFE ... .. 3,679,601 |. 104.3450 |.............. 3,683,379 |.... ... 3,653,463 |...oeeeeennnnn0 [ (25,150) | o .... 70,600 |... .. 141,200 |....12/14/2022 ...|....07/01/2034 ...
598223-T0-8 ..... MIDWAY TX INDEP GO Cont Call .. .. 1.AFE ..|... .. 1,605,780 |. 113.8610 |....euvnnnnens 1,366,332 |.... L 1,447,978 0 (42,403) |. .een 22,667 |... ....02/26/2020 ...|....08/15/2030 ...
64966L-12-3 ..... NEW YORK NY GO Cont Call .. .1.CFE .. . 103.4150 |. .. 3,102,450 |. .3,102,011 |.. .. (62,143) |. . 62,500 ....09/03/2015 .. 08/01/2027
649660-MB-3 ..... NEW YORK NY GO Non Call ... .. 1.CFE .. . 108.8540 |. ..1,088,540 |. 1,138,950 |.. .. (37,856) |. . 20,833 ....08/28/2020 .. 08/01/2027
79623P-DA-0 ..... SAN ANTONIO TX GO Bond Call . 1AFE . . 112.8630 |. .. 1,975,108 |. .2,052,299 |.. ..(51,116) | . 36,458 ....08/14/2019 .. 08/01/2033
833715-GM-1 ..... SOCORRO TX INDEP GO Cont Call C1AFE L. . 105.3440 |. 1,063,440 |. .1,000,000 .1,136,086 |.. .. (23,055) |. . 15,111 ...02/28/2020 .. 08/15/2034
0619999999. Subtotal - Bonds - U.S. Political Subdivis| tions 15,572,874 | XXX 14,009,589 12,980,000 14,394,444 (291,604) XXX 234,419 603,700 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 15,572,874 [ XXX 14,009,589 12,980,000 14,394,444 (291,604) XXX 234,419 603,700 XXX XXX
010609-FF-7 ..... ALABAMA ST PUBLIC SCH & CLG AU Rev Bond Non Call .. .. 1.BFE ..|... 2,573,200 |. 109.7110 |[..ccevrnennnns 2,194,220 |.... ....2,318,036 (81,366) |. N ... .... 16,667 |... ....10/23/2020 ...|....11/01/2027
010685-KV-6 ..... ALACHUA CNTY FL Rev Bond Cont Call ... .1.GFE .. . 108.6580 |. .. 3,259,740 |. . 3,483,367 |.. ..(75,970) |. . 12,500 ....10/03/2019 .. 12/01/2030
02765U-0L-1 ..... AMERICAN MUNI PWR-OHIO INC OH Rev Bond Cont Call 1FFE .. . 113.1200 |. ..1,131,200 |. 01,198,778 |.. ..(30,688) | . 18,889 ....10/21/2021 .. 02/15/2031
051595-BZ-8 ..... AURORA CO WTR REVENUE Rev Bond Non Call ............. foe. ... .|..1.BFE .. ...82.6210 |. .. 1,045,156 |. .1,019,558 |.. 8,950 ...07/07/2023 .. 08/01/2031 ...
091096-NF-0 ..... BIRMINGHAM AL WT Rev Bond Non Call ......ccvveveeeeenefoes o] ionnnnn] coininnins .. 1.CFE ..|... ...95.8410 |... 287,523 |.... ... 300,000 |.. 300,000 ...3,695 |... ...11/06/2019 ...|....01/01/2026 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE D - PART 1

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

L'oL3

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
161036-RG-5 ..... CHARLOTTE NC ARPT REVENUE Rev Bond Non Call ........foee o] eeeees]| coeeeeeies LADFE e 1,753,545 [. 113.2470 |.............. 1,500,523 |oevvennnnnns 1,325,000 |.oevvvvnnnnnns 1,617,475 |0 [ (51,677) |0 [0 5.000 |...... 0.880 ....04/22/2021 ...|....07/01/2029 ...
196632-U9-2 ..... COLORADO SPRINGS Rev Bond Non Call .... |- 1.CFE ..|... . 104.3110 |ooeeeennnnnnns 1,356,043 |.... .1,300,000 |.. e 112,617 [0 e (59,853) [0 [0 e 5.000 |...... 0.350 ....07/29/2020 ...|....11/15/2025 ...
196711-TT-2 ..... COLORADO ST COPS Rev Bond Non Call .... .| 1.DFE ..|... . 115.8260 |.........on... 1,216,173 |.... .1,050,000 |.. e 1,319,399 [0 e (86,997) [0 [0 5.000 |...... 1.150 ....06/20/2021 ...|....12/15/2030 ...
207758-2N-6 ..... CONNECTICUT ST SPL TAX OBLIG R Rev Bond Non Call ..[... ... |- 1.CFE ..|... . 108.1920 |....cevnnnnnns 1,514,688 |.... .1,400,000 |.. 1,543,274 0 e (41,302) [0 [0 e 5.000 |...... 1.820 ....05/20/2020 ...|....05/01/2027 ...
207758-20-6 ..... CONNECTICUT ST SPL TAX OBLIG R Rev Bond Cont Call |... ... .. 1.CFE ..|... . 115.0190 |...covvnennnns 2,300,380 |.... .2,000,000 |.. D7 (8T I R R R c 1511 AR | B RPN | ) RN 5.000 |...... 2.620 ....08/04/2022 ...|....05/01/2034 ...
3130AT-U0-8 ..... FHLB Note BFE ..|.. ...99.8870 |... 699,209 |.... ... 700,000 |.. +..699,805 |eeviiiiieeennn0 e 1,029 |0 0 4.750 |...... 4.905 ...01/05/2023 ...|....03/08/2024 ...
3133EP-BF-1 ..... FEDERAL FARM CREDIT BANK Agency Note . BFE ..|.. ...99.8820 |... 998,820 |.... 999,913 |0 [ 118 0 0 4.875 |...... 4.889 ....02/13/2023 ...|....08/21/2024 ...
41422E-FP-3 ... HARRIS CNTY TX M Rev Bond Non Call .... BFE ..|.. . 104.0800 |....cceennnnn. 1,561,200 |.... .... 1,585,557 (45,477) |oveeeeeeeennnn0 o0 e 5.000 |...... 1.820 ....04/14/2016 ...|....11/01/2025 ...
41422E-J5-3 ..... [HARRIS CNTY TX M Rev Bond Cont Call A FE .. . 111.6970 |. 1,340,364 |. 1,418,252 |.. .. (35,262) |. .5.000 |......1.710 ....09/05/2019 .. 11/01/2035
45506D-5R-2 ..... [ INDIANA ST FIN A Rev Bond Cont Call A FE .. . 111.9970 |. .. 1,679,955 |. 1,746,430 |.. .. (46,137) | .5.000 |......1.621 ....10/04/2019 .. 02/01/2032
474176-KX-1 ..... [ JEFFERSON LA SAL Rev Bond Non Call .... . .. 1.EFE .. . 110.5450 |. ..2,680,716 |. . 2,804,558 |.. .. (73,465) |. ......5.000 |......1.670 ...09/11/2019 .. 12/01/2028 ...
47770V-BR-0 ..... JOBSOHIO BEVERAGE SYS STHD L1Q Rev Bond Non Call ..[... ... .. 1.DFE ..|... ...99.2590 |....covnunnnns 1,737,033 |.... e 1,712,358 [0 e 1,588 [0 [0 e 4.433 |...... 4.729 ....07/10/2023 ...|....01/01/2033 ...
544445-GL-7 ..... LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non Call ..[... ... .| 1.DFE ..|... . 107.99%0 |.........on... 1,868,331 |[.... 1,875,152 [0 el (30,669) [0 [0 5.000 |...... 2.940 ....11/28/2018 ...|....05/15/2028 ...
54627R-AS-9 ... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Non Call ..[... ... - TAFE L. . 102.4130 |..ceernnnnnnns 3,584,455 |.... .. 003,532,360 [o.nieeeeeninnnn0 e (365) [0 o0 e 5.048 |...... 4.937 ....06/27/2023 ...|....12/01/2034 ...
55123T-BC-5 ..... LYNCHBURG VA ECO Rev Bond Non Call .... ] 1L.GFE ... . 109.5550 |.........onnn. 1,068,161 |.... ..975,000 |.. 174,429 L0 e (81,61 [0 [0 5.000 |...... 1.430 ....11/056/2021 ...|....01/01/2030 ...
57563C-ES-7 ..... MASSACHUSETTS ST Rev Bond Cont Call .. |- LEFE L. . 111.2060 |...ccevnnnnnns 2,780,150 |.... .2,500,000 |.. 402,855,082 |..oeeeeennnennn0 e (66,873) [oeeeeeeenl0 [0 e 5.000 |...... 2.001 ....10/03/2019 ...|....01/01/2034 ...
592190-NX-6 ..... MET NASHVILLE TN ARPT AUTH ARP Rev Bond Cont Call |... ... | 1R FE L . 110.0180 |....cvvvennnns 2,200,360 |.... 02,338,766 |...oeeiiennnn0 e (47,991) |onnl0 o0 5.000 |...... 2.190 ....12/06/2019 ...|....07/01/2032 ...
64990E-Y4-3 ..... NEW YORK ST DORM Rev Bond Non Call ......c..eoveveennsfonn e .. 1.BFE ..|... . 102.6410 |..ccevnnnnnnns 3,079,230 |.... +...3,089,028 |.....ccevvnneeni0 foeeeeeea (71,982) [0 o0 e 5.000 |...... 2.480 ...09/02/2015 ...|....08/15/2025 ...
662850-PD-2 ..... N TX TOLLWAY AUT Rev Bond Non Call ........ccevuevreeecfonn e .. 1.DFE ..|... . 102.0760 |.........en... 2,041,520 |.... .... 2,043,072 O [ (41,891) |0 o0 e 5.000 |...... 2.801 ....09/11/2015 ...|....01/01/2025 ...
73358-2Y-3 ..... PORT AUTH OF NEW YORK & NEW JE Rev Bond Non Cal | .. 1.DFE .. . 103.1780 |. .. 3,765,997 |. . 3,840,374 |.. . .(105,893) | .5.000 |...... 1.951 ....05/06/2016 .. 10/01/2025
79467B-EG-6 ..... SALES TAX SECURITIZATION CORP Rev Bond Non Call . .. 1.DFE .. . 114.5360 |. ..2,428,163 |. .2,510,955 |.. . .. (51,756) |. .5.000 |......2.131 ....06/27/2022 .. 01/01/2031
795576-GX-9 ..... SALT LAKE CITY U Rev Bond Non Call ... .. 1.EFE .. . 106.0810 |. .. 3,182,430 |. . 3,174,403 |.. .5.000 |......3.230 ....10/18/2018 .. 07/01/2027
79625G-BH-5 . SAN ANTONIO TX E Rev Bond Non Call . .|..1.DFE .. . 106.1320 |. .. 2,653,300 |. .2,810,006 |.. .4.000 |......1.460 ....08/22/2019 .. 02/01/2029 ...
874476-LD-4 ..... | TALLAHASSEE FL E Rev Bond Non Cal | .. 1.DFE .. . 106.2550 |. ..2,125,100 |. .2,000,000 2,241,279 |.. ......5.000 |......0.570 ...07/15/2020 .. 10/01/2026 ...
914455-TL-4 ..... UNIV OF MICHIGAN Rev Bond Non Call .... .. 1.AFE ..|... . 108.1030 |....ccvvnnnnns 3,783,605 |.... .3,500,000 |.. 03,987,349 [0 e (147,733) [0 feil0 5.000 |...... 0.660 ....06/10/2020 ...|....04/01/2027 ...
915260-CX-9 ..... UNIV HOSPS & CLI Rev Bond Cont Call .. 1.DFE ..|... . 110.7300 |..eeevnnnnnnns 1,993,140 |.... .1,800,000 |.. e 1,964,028 [oeenieeiiie0 e (B31,710) [0 feeil0 e 5.000 |...... 2.930 ....05/25/2022 ...|....04/01/2030 ...
91802R-CL-1 ..... UTILITY DEBT SEC Rev Bond Cont Call .. v 2 L 1AFE ... . 105.9240 |.....coennnnns 1,694,784 |.... .1,600,000 |.. ....1,684,837 |0 i (32,975) |0 o0 5.000 |...... 2.750 ...10/30/2018 ... |....06/15/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 72,677,000 | XXX 64,751,669 60,590,000 66,576,537 XXX XXX XXX XXX
31287X-GH-3 ..... FHLMC Pool (70200 MBS TA s 192,990 |. 105.8950 187,711 | 191,221 [0 e 1415 [0 0 [ 6.500 |...... 5.664 ....09/02/2002 ...|....08/01/2032 ...
3128\18-RV-8 ..... FHLMC Pool G06500 MBS ... 1.A ... .. 462,916 |...97.6560 |... 432,222 |.. 458,469 |0 e (1,434) |0 [0 4.000 |...... 2.733 ...06/07/2017 ...|....04/01/2041 ...
3128\J-25-8 ..... FHLMC Pool G08784 MBS ... 1.A ... .. 148,612 |...93.6570 |... .. 144,634 |.. LG 148,279 0 [ (129) L0 [0 3.500 |...... 3.115 ....06/17/2019 ...|....10/01/2047 ...
3128\J-4A-5 ..... FHLMC Pool G08816 MBS ... 1.A ... .. 194,595 |...93.5680 |... ..193,116 |.. 194478 a0 e (B8) |0 [0 3.500 |...... 3.380 ....03/19/2019 ...|....06/01/2048 ...
3128J-6T-2 ..... FHLMC Pool G08881 MBS ... 1.A ... .. 127,858 |...93.3160 |... 127,649 0 [ (104) L0 [0 3.500 |...... 3.134 ....07/23/2019 ...|....06/01/2049 ...
3128J-VZ-0 ..... FHLMC Pool G08631 MBS ... 1.A ... .. 213,109 |...91.6820 |... .. 212,269 o0 e (289) |0 [0 | 3.000 |...... 2.741 ....04/07/2015 ...|....03/01/2045 ...
3128\1J-X0-8 ..... FHLMC Pool G08686 MBS 1.4 .. ...91.5900 |. ..174,003 174,800 |.. .3.000 |......2.929 ....06/29/2019 .. 01/01/2046 ...
3128\J-Y6-1 ..... FHLMC Pool G08732 MBS 1.A .. ...90.7950 |. ..209,120 .210,904 |.. .3.000 |......2.884 ...06/11/2019 .. 10/01/2046
3128PS-IIT-0 ..... FHLMC Pool J13358 MBS 1.4 .. . 100.6790 |. 3,177 3,206 .5.000 |......3.795 ...05/17/2011 .. 10/01/2025
3128PU-IIF-5 . FHLMC Pool J15146 MBS 1.A .. ...99.7070 |. 11,268 .4.500 |......3.574 ....05/16/2011 .. 04/01/2026
31292L-YA-7 ..... [FHLMC Pool C04305 MBS 1.4 .. ...92.2250 |. 43,197 .. ......3.000 |......2.534 ....12/18/2012 .. 11/01/2042 ...
312945-5K-5 ..... FHLMC Pool A96822 MBS ... 1.A ... .. 160,589 |...97.5740 |... 158,934 |0 e (94 |0 [0 4.000 |...... 3.213 ....04/27/2017 ...|....02/01/2041 ...
31307B-PH-7 ..... FHLMC Pool J23124 MBS ... 1.A ... .. 201,202 |...96.1800 |... 202,310 |0 [ 286 0 0 2.500 |...... 2.848 ....02/28/2019 ...|....04/01/2028 ...
3131XY-WF-2 ..... FHLMC Pool ZM5146 MBS ... 1.A ... .. 127,776 |...96.4450 |... 127,047 o0 e (B49) |0 [0 4.000 |...... 3.104 ....08/18/2020 ...|....12/01/2047 ...
3132AE-KN-5 ... FHLMC Pool ZT2101 MBS ... 1.A ... .. 142,464 ]...90.1880 |... 142,283 0 [ (BT) 0 0 3.000 |...... 2.836 ....07/23/2019 ...|....04/01/2048 ...
31320M-B9-5 ... FHLMC Pool SD0064 MBS ... 1A o) .. 315,841 ]...94.6190 |... .. LGB14.534 0 e (B1) 0 [0 3.500 |...... 2.759 ....08/23/2019 ...|....03/01/2046 ...
313200-CC-8 ..... FHLMC Pool SD2767 MBS TA i 575,055 . 100.7630 |.................572,289 |.........eeee.nn 567,956 |iiiiiinnnnnns 574,964 |..ooeeveennnnn0 oo (92) |0 0 5.000 |...... 4.837 ...04/25/2023 ... |....05/01/2053 ...
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313200-PP-5 ...... FHLMC Pool S$D3130 MBS 4 s e LA e 5,510,163 |. 100.9220 |.............. 5,540,391 |...ccvvnnnnnns 5,489,790 |..ooeeiinnnnn 5,509,891 |..eeuniiiiinnnnd (U RN -2 ) 1 AN | N AU | B KN 5.500 |...... 5.451 [MON ..... |oeeevenennnnn 25,162 |oeinennnnnnnee 150,969 |....06/26/2023 ...|....06/01/2053 ...
313200-RZ-1 ... FHLMC Pool SD3204 MBS ... N LA . 100.7980 |...ccvvnnnnnns 5,403,559 |.... ....5,383,927 O e (299) |0 o0 e 5.500 |...... 5.446 [MON ..... .. 147,421 |....06/26/2023 ... |....07/01/2053 ...
313200-TK-2 ... FHLMC Pool SD3254 MBS ... B LA ...99.0600 |........eennns 5,724,235 |.... .... 5,692,529 LU RN 157 A PO | RN | B A 5.000 |...... 5177 |MON ..... .. 144,464 |....06/27/2023 ...|....06/01/2053 ...
31320V-30-3 ... FHLMC Pool SD8013 MBS ... N LA . ...98.3770 |... ....335,386 JLO I U () ) FORRRRRRt | B IUUUPRPRRIN | ) FUU 4.500 |...... 3.451 [MON ..... . 14,329 |....10/01/2019 ...|....09/01/2049 ...
31320V-7D-1 ..... FHLMC Pool SD8092 MBS ... B LA .. 534,426 |...89.1670 |... ....533,168 O [ (884) |0 o0 3.000 |...... 2.331 [ MON ..... . 15,272 |....06/10/2021 ...|....09/01/2050 ...
31326V-JF-0 ..... FHLMC Pool Q09862 MBS ... N LA .. 108,225 |...94.9160 |... ...105,945 O e (A72) 0 o0 e 3.500 |...... 2.930 ....09/04/2012 ...|....08/01/2042 ...
3132H0-M4-1 ... FHLMC Pool Q13979 MBS ... B LA ... 81,270 |...91.6750 |... O 907 o0 [0 e 3.000 |...... 0.991 ... 12/17/2012 ...|....12/01/2042 ...
31320L-BR-3 ... FHLMC Pool Q30047 MBS ... N LA ... 27,440 |...93.9850 |... O e (I57) 0 o0 e 3.500 |...... 3.208 ....12/09/2015 ...|....11/01/2044 ...
31321G-VL-8 ..... FHLMC Pool 043318 MBS 4 1.4 .. 324,133 |...91.5280 |. .0 .3.000 |......2.515 ....09/08/2016 .. 09/01/2046
3132XV-DB-6 ..... FHLMC Pool 052797 MBS 4 1.A .. 428,902 |...93.5690 |. .0 .3.500 |......2.8% ...02/12/2020 .. 12/01/2047
3132Y1-Yv-4 ... FHLMC Pool 057923 MBS 4 1.4 .. . 90,827 |...96.4360 |. ..90,59 |.. .0 ......4.000 |......3.650 ....04/02/2019 .. 08/01/2048 ...
313358-4P-8 ..... FHLMC Pool G61730 MBS ... N LA .. 224,134 ]...92.1860 |... ....223,981 O e e B7) 0 o0 e 3.000 |...... 2.942 ....08/27/2019 ...|....09/01/2046 ...
3133AN-DA-9 ..... FHLMC Pool QC3697 MBS ... B LA .. 854,966 |...82.4830 |... ....854,021 O e (484) |0 0 2.000 |...... 1.873 ....07/09/2021 ...|....06/01/2051 ...
3133KG-TR-9 ..... FHLMC Pool RA1460 MBS ... N LA ..738,008 |...89.7200 |... ... 137,060 O [ (274) |0 [0 e 3.000 |...... 2.683 ....09/27/2019 ...|....10/01/2049 ...
3133KH-B5-4 ..... FHLMC Pool RA1860 MBS ... B LA .. 404,702 |...89.6270 |... ....403,012 JLOJ SRR ( R £ DN PO | RPN | ) A 3.000 |...... 2.500 ....06/24/2020 ...|....12/01/2049 ...
3133KH-CP-9 ..... FHLMC Pool RA1878 MBS ... N LA ...93.1880 |... ....400,406 0 e (708) |0 o0 e 3.500 |...... 2.9% ...02/11/2020 ...|....12/01/2049 ...
3133KH-XH-4 ..... FHLMC Pool RA2480 MBS ... B LA ...85.6820 |... ....308,240 JLUJ R (< 770 PO | I RPN | ) AN 2.500 |...... 1.964 ....06/24/2020 ...|....07/01/2050 ...
3133KK-AH-2 ..... FHLMC Pool RA3608 MBS ... N LA ...85.7140 |... ....654,784 JLO I U (') i APt | B IEUPRPRRPIN | ) AU 2.500 |...... 1.803 ...09/25/2020 ...|....09/01/2050 ...
3133KK-D6-3 ..... FHLMC Pool RA3725 MBS ... B LA ...82.2690 |... .... 1,456,448 JLOJ R (1172 N N | I RPN | ) A 2.000 |...... 1.685 ....09/21/2020 ...}|....10/01/2050 ...
3133KK-ZN-2 . FHLMC Pool RA4349 MBS 4 1.A .. ...86.0950 |. ..675,893 .0 .2.500 |......2.035 ....05/10/2021 .. 01/01/2051
3133KR-NH-3 ..... [FHLMC Pool RA9392 MBS ... 4 1.4 .. ...99.0320 |. .5,697,095 .0 .5.000 |......5.174 ...06/28/2023 .. 07/01/2053
3136AN-GF-8 ..... [FNMA FNR 2015-22 HT RMBS 4 1.A .. ...94.2840 |. L A77,192 .0 .3.000 |......2.655 ...04/09/2015 .. 04/25/2045
31374T-VR-7 ..... FNVA Pool 323824 MBS . |4 1.4 .. ...99.8980 |. .0 .8.000 |......7.737 ...10/26/1999 .. 05/01/2029 ...
31378X-RG-3 ..... FNVA Pool 411887 MBS . |4 1.A .. . 101.8690 |. .0 ......8.000 |......7.940 ....10/26/1999 .. 09/01/2027 ...
3138A2-B0-1 ..... FNVA Pool AH0946 MBS .... B LA ...97.6450 |... O i 88 |0 [0 4.000 |...... 3.063 ....06/11/2013 ...|....12/01/2040 ...
3138A6-Y2-0 ..... FNVA Pool AH5228 MBS ... N LA . 14,580 |...97.4590 |... O e (120) o0 o0 e 3.500 |...... 2.469 ....09/15/2011 ...|....01/01/2026 ...
3138AN-EN-9 ..... FNVA Pool AJ4640 MBS .... B LA . 62,283 ...97.6450 |... O e (744) |0 0 e 4.000 |...... 3.432 ....06/10/2013 ...|....10/01/2041 ...
3138E1-MQ-7 ..... FNVA Pool AJ8466 MBS .... N LA .. 271,192 |...99.8600 |... . 0 e (5,520) Jveeeeeeeeend0 o0 e 4.500 |...... 3.701 ...10/19/2015 ...|....12/01/2041 ...
3138EE-7J-2 ..... FNVA Pool AK9896 MBS .... B LA .. 161,722 |...94.8050 |... 143,690 |.... ....160,999 LU R <7 A N | N RPN | ) AN 3.500 |...... 0.335 ....09/04/2012 ...|....07/01/2042 ...
3138EM-Y3-9 ..... FNVA Pool AL5229 MBS ... N LA .. 118,226 |. 101.6050 |... 108,208 |.... . ... 115,276 O e (1,225) |0 o0 e 5.000 |...... 4.051 ....07/30/2015 ...|....01/01/2044 ...
3138EN-LE-7 ..... FNVA Pool AL5724 MBS . 4 1.4 .. ...99.3660 |. ..179,391 | ..180,537 194,363 |.. .0 .4.500 |......3.063 ....01/14/2016 .. 10/01/2044 ...
3138EN-0A-0 ..... FNVA Pool A15848 MBS . 4 1.A .. ...97.0350 |. ..217,781 | ..224,436 .229,638 |.. .0 .4.000 |......3.610 ....09/06/2018 .. 09/01/2044
3138EQ-K8-4 ..... FNVA Pool AL7518 MBS . 4 1.4 .. ...93.9000 |. ... 97,849 |. .. 104,206 110,132 .. .0 .3.500 |......2.654 ....07/21/2016 .. 10/01/2045
3138EQ-MU-3 . FNVA Pool AL7570 MBS . 4 1.A .. ...97.4380 |. ..391,170 |. ..401,456 425,789 |.. .0 .4.000 |......2.786 ....06/07/2017 .. 07/01/2042
3138ER-FX-3 ..... [FNMA Pool AL9181 MBS . 4 1.4 .. ...91.2150 |. ..581,819 |. .658,375 |.. .0 ......3.000 |......2.399 ...11/04/2016 .. 10/01/2046 ...
3138\14-E3-2 ..... FNVA Pool AP1053 MBS .... N LA .. 258,233 |...94.5980 |... 228,903 |.... ...252,636 O e BI7) 0 o0 e 3.500 |...... 2.965 ....09/04/2012 ...|....07/01/2042 ...
3138114-TC-6 ..... FNVA Pool AP1446 MBS .... B LA . 97,766 |...94.8250 |... JLUJ R YV I N | N RPN | ) AN 3.500 |...... 0.746 ....09/05/2012 ...|....08/01/2042 ...
3138M9-3C-3 ... FNVA Pool AP6194 MBS .... N LA . 70,089 |...94.5640 |... O e (121 0 o0 e 3.500 |...... 2.905 ....09/05/2012 ...|....08/01/2042 ...
3138MN-5P-1 ... FNMA Pool AQ7153 MBS .... B LA .. 318,683 |...92.3480 |... O [ (1,264) |0 e l0 e 3.000 |...... 2.714 ....05/16/2016 ...|....01/01/2043 ...
3138MS-A4-1 ..... FNVMA Pool AQ9926 MBS ... N LA ... 73,267 |...92.0580 |... JLO N U & /- ARt | B ISP | ) AU 3.000 |...... 2.609 . 12/17/2012 ... |....12/01/2042 ...
3138NI-XS-3 ... FNVA Pool AR0688 MBS .... B LA ... 12,662 |...93.5220 |... JLUJ R (s V0 N PO | I RPN | ) A 3.000 |...... 2.556 ... 12/17/2012 ...|....12/01/2042 ...
3138WB-EL-5 ..... FNVMA Pool AS1938 MBS .... 4 .. LA .. 222,541 |. 101.3600 |... . ....217,299 O [ (4,244) |0 [0 e 5.000 |...... 3.842 ....05/15/2015 ...|....03/01/2044 ...
3138WF-HS-8 ..... FNVA Pool AS5640 MBS .... 4 .. LA ...93.8310 |... 355,814 |.... .379, ....304,723 LU R (17N N | N RPN | ) AN 3.500 |...... 2.879 ....03/23/2016 ...|....08/01/2045 ...
31381WG-YP-3 ..... FNVA Pool AS7017 MBS . 4 1.A .. ...93.4440 |. ..328,587 |. 351,641 .366,792 |.. .0 ......3.500 |......3.043 ....05/02/2016 .. 04/01/2046 ...
3138WK-XE-O ..... FNMA Pool AS9676 MBS ... 4. LA ...96.5300 |... 241,804 |.... ..250,497 |. ...262,885 O e (8 |0 o0 4.000 |...... 3.121 ...07/30/2019 ...|....05/01/2047 ...
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3138WL-BN-2 ..... FNVA Pool AS9944 MBS 4 s LA ...93.9650 |........ooeeeenn 554,219 Ll 589,817 [.oeeviirnnnnnnn 617,238 [.oeeviennnnnnnn (U R (21¢) I AU | Y AU (B RN 3.500 |...... 2.805 ....08/21/2019 ...|....07/01/2047 ...
3138WV-RB-9 ..... FNVA Pool AT7681 MBS .... N LA ...92.0520 |... 1,029,853 |.. .... 1,059,189 O e (1,281 0 o0 e 3.000 |...... 2.574 ...09/27/2019 ...|....06/01/2043 ...
3138X9-WS-4 ..... FNVA Pool AU9656 MBS .... B LA ...99.3660 |... LU R () (1) N PO | N RPN | ) A 4.500 |...... 3.784 ....11/13/2015 ...|....09/01/2043 ...
3138YA-FD-2 ..... FNVA Pool AX8263 MBS .... N LA ...96.5310 |... . 0 e (280) |0 o0 e 4.000 |...... 3.483 ....07/28/2015 ...|....12/01/2044 ...
3138YK-M7-5 ..... FNMA Pool AY5781 MBS .... B LA ...96.5300 |... ....274,336 LU R (7Y N | I RPN | ) A 4.000 |...... 3.491 ....07/07/2015 ...|....05/01/2045 ...
3138YN-MS-3 ..... FNVA Pool AY8468 MBS .... N LA ...96.5290 |... 322,456 |.... ....350,924 O e (707) o0 o0 e 4.000 |...... 3.473 ...11/05/2015 ...|....08/01/2045 ...
3138YR-RI-O0 ..... FNVA Pool AZ0500 MBS .... B LA ...91.5530 |... 175,931 |[.... ....200,028 JLUJN SRR 170 N | I RPN | ) A 3.000 |...... 0.818 ....08/05/2016 ...|....06/01/2045 ...
3138YV-4G-1 ..... FNVA Pool AZ4422 MBS ... N LA ...96.4370 |... ....157,218 O e (294) |0 o0 e 4.000 |...... 3.540 ....07/13/2015 ...|....07/01/2045 ...
31406B-A8-3 ..... FNVA Pool 804731 MBS . 4 1.4 .. . 103.9890 |. L 74,459 .. .0 .6.000 |......5.635 ....01/21/2005 .. 01/01/2035
31406C-VA-3 ..... FNVA Pool 806209 MBS . 4 1.A .. . 103.6290 |. .. 43,367 |.. .0 .6.000 |......5.658 ....01/24/2005 .. 01/01/2035
31406F-S8-5 ..... FNVA Pool 808843 MBS . 4 1.4 .. . 103.9910 |. ..43,183 |.. .0 ......6.000 |......5.666 ....01/21/2005 .. 01/01/2035 ...
31407H-2C-9 ... FNVA Pool 831571 MBS .... N LA . 104.5250 |... O e 12 0 0 6.000 |...... 6.207 ....07/11/2006 ...|....07/01/2036 ...
3140E4-JU-2 ..... FNVA Pool BA0274 MBS .... B LA .. 161,641 ]...93.4430 |... ....159,790 O e (1,398) |0 [0 e 3.500 |...... 3.148 ....10/06/2015 ...|....10/01/2045 ...
3140F5-DT-7 ..... FNVA Pool BC9113 MBS .... N LA .. 222,159 |...94.2510 |... ....218,873 O e (A77) |0 o0 e 3.500 |...... 2.952 ....08/12/2016 ...|....05/01/2046 ...
3140F9-RX-5 ..... FNVA Pool BD2301 MBS .... B LA .. 419,299 |...91.5600 |... ....415,397 JLU N RN 74 )N MO | I RPN | ) A 3.000 |...... 2.668 ....08/05/2016 ...|....06/01/2046 ...
3140FM-U4-6 ..... FNVA Pool BE2402 MBS .... N LA ...93.8550 |... ....844 436 O e (1,189) |0 o0 e 3.500 |...... 3.181 ....06/07/2017 ...|....11/01/2046 ...
3140FP-6R-5 ..... FNVA Pool BE4479 MBS .... B LA ...93.4380 |... ....369,620 O e (434) |0 [0 e 3.500 |...... 3.167 ....06/07/2017 ...|....12/01/2046 ...
3140FU-YU-6 ..... FNVA Pool BE8822 MBS .... N LA ...94.2570 |... 570,212 |.... ....624,553 0 e (185) |0 o0 e 3.500 |...... 2.651 ...07/14/2017 ...|....07/01/2047 ...
3140GU-MN-4 FNMA Pool BH5764 MBS .... B LA ...98.9020 |... 239,839 |.... ....259,801 LU R (51 N AU | I RPN | ) AN 4.500 |...... 3.482 ...08/14/2019 ...|....11/01/2047 ...
3140H1-WJ-5 . FNVA Pool BJ0648 MBS . 4 1.A .. ...93.4420 |. ..183,463 |. .196,567 |.. .0 .3.500 |......3.468 ....04/06/2018 .. 03/01/2048
3140J5-FG-9 . FNVMA Pool BM1066 MBS . 4 1.4 .. ...96.5300 |. ..402,169 |. .426,006 |.. .0 .4.000 |......3.668 ....02/13/2019 .. 02/01/2047
3140J8-V0-3 . FNVA Pool BM4222 MBS . 4 1.A .. ...92.0610 |. ..597,283 |. .665,534 |.. .0 .3.000 |......2.616 ....09/23/2019 .. 01/01/2044
3140J9-LL-3 ..... [FNMA Pool BM4830 MBS . |4 1.4 .. ...93.7550 |. 346,059 .384,452 |.. .0 .3.500 |......2.845 ...08/26/2019 .. 02/01/2047 ...
3140J9-QR-5 ..... [FNMA Pool BM4963 MBS . |4 1.A .. ...90.8300 |. ..238,498 ..262,576 .268,261 |.. .0 ......3.000 |......2.730 ....10/11/2019 .. 05/01/2048 ...
3140J9-SN-2 ... FNVA Pool BM5024 MBS .... B LA ...90.2000 |... 217,846 |.... .241,515 .. ....246,731 LU RN ( (1) N AU | RPN | ) A 3.000 |...... 2.687 ....01/07/2020 ...|....11/01/2048 ...
3140J9-U8-2 ... FNVA Pool BM5106 MBS .... N LA ...98.7370 |... 181,377 |.... ..183,697 |.. ....196,442 JLO N U (& [1[:) N ARt | B IEUPRRPRRIN | ) AT 4.500 |...... 3.041 ....07/30/2019 ...|....12/01/2048 ...
3140JA-FG-8 ..... FNVA Pool BM5566 MBS .... B LA ...98.8710 |... 172,871 .. ....181,3% O e (94) |0 [0 e 4.500 |...... 3.648 ....04/24/2019 ...|....02/01/2049 ...
3140JA-PG-7 ..... FNVA Pool BM5822 MBS .... N LA . ...90.8300 |... ..256,313 |.. ...258,574 O e (85) |0 o0 e 3.000 |...... 2.874 ....06/19/2019 ...|....11/01/2048 ...
31400H-88-5 ..... FNMA Pool BN0962 MBS .... B LA .. 76,985 ...96.2610 |... . ... 73,946 |.. LU R ([0 N N | I RPN | ) FO 4.000 |...... 3.667 ....08/22/2019 ...|....12/01/2048 ...
31400A-AJ-9 FNVA Pool CA2708 MBS .... N LA ...96.0340 |... 170,944 |.... . 178,004 |.. ... 181,732 O [ (18 0 o0 e 4.000 |...... 3.647 ....02/12/2019 ...|....05/01/2048 ...
31400C-48-9 . FNVMA Pool FM2963 MBS . 4 1.4 .. ...89.4640 |. ..581,168 |. ..649,608 683,607 |.. .0 .3.000 |......2.222 ....06/20/2020 .. 02/01/2080 ...
31400E-LU-4 ..... [FNMA Pool CA6638 MBS . 4 1.A .. ...85.690 |. ..957,707 |. 1,117,566 L1,175,244 .. .0 .2.500 |......1.715 ....12/01/2020 .. 08/01/2050
31400E-XQ-0 ..... FNVA Pool CA6986 MBS . 4 1.4 .. ...82.6280 |. .. 1,167,655 |. . 1,413,150 . 1,462,570 |.. .0 .2.000 |......1.627 ....10/16/2020 .. 09/01/2050
31400E-YX-4 ..... FNVA Pool CA7025 MBS . 4 1.A .. ...87.0820 |. .. 4,606,042 |. . 4,576,565 |.. .0 .2.500 |......4.662 ....06/22/2023 .. 09/01/2050
31400F-5E-5 ..... [FNMA Pool CA8044 MBS . 4 1.4 .. ...85.6950 |. 1,141,128 | . 1,399,006 |.. .0 ......2.500 |......2.006 ....01/20/2021 .. 12/01/2050 ...
31400F-A2-5 ..... FNVA Pool CA7224 MBS ... N LA ...82.4120 |... 1,191,713 |.... ,496,789 O e (1,789) |0 o0 e 2.000 |...... 1.600 ...10/15/2020 ...|....10/01/2050 ...
31400F-A3-3 ..... FNVA Pool CA7225 MBS ... B LA ...82.2620 |... ,495,074 O e (109) el o0 e 2.000 |...... 1.448 ....10/14/2020 ...|....10/01/2050 ...
31400F-S2-6 ..... FNVMA Pool CA7725 MBS .... N LA ...85.6%0 |... ,218,932 JLO I U (& 1451 DN ARt | B IR | ) IO 2.500 |...... 1.919 ....12/01/2020 ...|....11/01/2050 ...
31400G-PK-7 ..... FNMA Pool CA8525 MBS ... B LA ...85.6950 |... ,333,803 O e (1,843) |0 o0 e 2.500 |...... 1.856 ....01/21/2021 ...|....12/01/2050 ...
314006-PL-5 ..... FNVA Pool CA8526 MBS .... N LA ...85.6950 |... . .. ,308,373 JLO I U X AR | B IUUUPURRRRIN | B FOU 2.500 |...... 1.531 ....02/18/2021 ...|....01/01/2051 ...
31400K-GB-8 ..... FNVA Pool CBO193 MBS ... B LA ...89.3610 |... 1,375,876 |.. 457,447 JLUJ R ( < s V0N PO | I RPN | ) A 3.000 |...... 2.108 ....06/10/2021 ...|....04/01/2051 ...
31400K-NE-4 ..... FNVA Pool CB0388 MBS .... 4 .. LA ...85.6950 |... 668,919 |.... ..780,582 |.. 808,123 O [ (476) |0 o0 e 2.500 |...... 2.078 ...05/13/2021 ...|....05/01/2051 ...
31400L-D2-9 ..... FNVA Pool CB1020 MBS .... 4 .. LA ...81.9460 |... ..1,388,276 |.... 1,694,141 |.. ,719,487 LU R (< V£ ) N AU | N RPN | ) A 2.000 |...... 1.807 ...07/09/2021 ...|....07/01/2051 ...
3140X4-D8-6 ..... FNVA Pool FM1026 MBS . 4 1.A .. 198,738 |...93.4440 |. ..179,919 |. ..192,541 .198,158 |.. .0 ......3.500 |......3.083 ....06/13/2019 .. 02/01/2048 ...
3140X4-DF-0 ..... FNMA Pool FM1001 MBS .... 4. LA .. 152,252 |...93.4420 |... 138,228 |.... .. 147,930 |. .. 151,870 O e (A7) |0 o0 3.500 |...... 3.129 ...06/25/2019 ...|....11/01/2048 ...
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3140X4-L9-5 ..... FNVA Pool FM1251 MBS LA e 477,890 |...92.0620 |.................431,063 [..ccooiirnnnnnnns 468,232 |..euunniiiinnnn 476,712 [coeeeeiiinnnnnnn (O R (122 AN | Y AU | B KN 3.000 |...... 2.739 ...07/22/2019 ...|....04/01/2045 ...
3140X4-PB-6 ..... FNVA Pool FM1317 MBS .... LA .. 191,148 |...96.4780 |... . 180,728 |.. ....190,145 JLO I O (:151:) N APt | B ISP | B AU 4.000 |...... 3.361 ....10/11/2019 ...|....10/01/2048 ...
3140X4-10-9 ..... FNMA Pool FM1458 MBS .... LA .. 351,256 |...98.6240 |... ..333,389 |.. ....349,832 LU R (1723 N N I RPN | ) AN 4.500 |...... 3.830 ....09/18/2019 ...|....04/01/2049 ...
3140X6-JH-5 ..... FNVA Pool FM2963 MBS .... LA ...90.2580 |... ....851,156 O e (1,261) |0 o0 e 3.000 |...... 2.243 ....05/20/2020 ...|....02/01/2050 ...
3140X8-3G-0 ..... FNMA Pool FM5298 MBS .... LA ...92.9580 |... ....966,009 O e (889) |0 o0 e 3.500 |...... 2.635 ....06/20/2021 ...}|....10/01/2050 ...
3140XC-WV-6 ..... FNVA Pool FM8759 MBS .... LA ...86.2820 |... . . ... 4,233,931 O e 6,921 |0 o0 e 2.500 |...... 4.127 ...06/27/2023 ...|....09/01/2051 ...
3140XJ-D9-1 ... FNVA Pool FS2827 MBS .... LA ...95.0920 |... 833,027 |.... ... 876,020 |.. 854,426 O 291 0 [0 4.000 |...... 4.324 ....09/08/2022 ...|....09/01/2052 ...
3140XJ-KH-5 ..... FNVA Pool FS2995 MBS ... LA . 100.7990 |... ..3,151,787 |.... .3,126,816 |.. .... 3,158,276 JLO I U (N[0 N ARt | B IR | ) AU 5.500 |...... 5.435 ....10/05/2022 ...|....10/01/2052 ...
3140XK-UN-8 ..... [FNMA Pool FS4196 MBS . 1.4 .. ...98.5180 |. ..533,702 |. ..541,732 .538,201 |.. .0 .4.500 |......4.602 ....04/25/2023 .. 10/01/2050
3140XL-JH-2 . FNVA Pool FS4763 MBS . 1.A .. ...86.6470 |. .. 1,867,135 |. .2,154,886 1,872,649 |.. .0 .2.500 |......4.049 ...06/28/2023 .. 06/01/2051
31416X-GJ-3 ..... FNVA Pool AB2000 MBS . 1.4 .. . 100.0020 |. ..98,689 |.. .0 ......4.500 |......3.630 ....10/19/2015 .. 01/01/2041 ...
31417G-TY-2 ..... FNVA Pool AB9566 MBS .... LA .. 497,256 |...92.0570 |... ....493,573 0 [ (2,843) |0 o0 e 3.000 |...... 2.803 ...01/07/2015 ...|....06/01/2043 ...
31418C-4G-6 ..... FNVA Pool MA3522 MBS ... LA .. 106,208 |...98.4940 |... ....105,982 LU SRR £+ N AR I RPN | ) A 4.500 |...... 3.752 ....03/19/2019 ...|....11/01/2048 ...
31418C-2J-6 ..... FNVA Pool MA3444 MBS ... LA .. 104,643 |...98.3120 |... ... 104,362 O e (M) 0 o0 e 4.500 |...... 3.897 ....03/18/2019 ...|....08/01/2048 ...
31418D-C7-5 ..... FNVA Pool MA3693 MBS .... LA ... 88,458 |...95.9890 |... JLUJ R £°1 N MO | I RPN | ) A 4.000 |...... 3.340 ....08/19/2019 ...|....07/01/2049 ...
31418D-CY-6 ..... FNVA Pool MA3686 MBS .... LA ..217,697 |...93.1230 |... . O e (182) |0 o0 e 3.500 |...... 3.144 ....09/27/2019 ...|....06/01/2049 ...
31418D-FT-4 ..... FNMA Pool MA3777 MBS .... LA .. 236,908 |...98.4380 |... ....236,485 O e (94) |0 [0 e 4.500 |...... 3.078 ...09/23/2019 ...|....09/01/2049 ...
31418D-J0-6 ..... FNMA Pool MA3870 MBS ... LA .. 492,912 |...85.8830 |... ....493,706 O e 794 |0 0 e 2.500 |...... 4.434 ....06/29/2023 ...|....11/01/2049 ...
31418D-N7-3 ..... FNVA Pool MA4013 MBS B LA 1,464,875 |...92.9460 |... .. .... 1,469,265 LU R~ 8 (- 5 N | I RN | ) AN 2.500 |...... 3.247 ...05/17/2022 ...|....05/01/2035 ...
99652M-BL-7 ..... Home Mac Mortgage Series 85-6 CMO (Written Off) ...|...... 4 e | 1AL ....0.0000 |... 111,401 .. 0. .. 10.300 |...... 0.000 ...01/06/2005 ... |[....01/01/2016 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 84,292 821 [ XXX 78,184,394 84,461,813 84,110,721 0 (38,785) 0 0 XXX XXX XXX 255,704 2,302,071 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 156,969,911 [ XXX 142,936,063 145,051,813 150,687,258 0 (1,494,018) 0 0 XXX XXX XXX 1,086, 103 5,070,171 XXX XXX
00108W-AH-3 ..... AEP TEXAS Corp Note Call MW ....ccovvmeneeiiiieeeeefos e | s 2 e .. 2.AFE .. ...96.3570 |..eeerriinnns 741,949 | 770,000 |oeeevrnnneaaeens 768,780 |eevvveieeeeennn0 [ 288 [0 |eeieennnl0[0003.950 o 3.989 (D coeeees e 2,535 |oeeiiiies 30,415 |....01/24/2019 ...|....06/01/2028 ...
00138C-AS-7 ..... AlG GLOBAL FUNDI Corp Note Non Call 144A . I .. 1.F FE ..|... ...97.6540 |... 321,282 |.... 321,851 |0 [ 9,130 0 [0 ] 00650 . 5.514 ....06/23/2023 ...|....06/17/2024 ...
00206R-KG-6 ..... AT&T INC Corp Note MW Call ..... 1 .2.BFE .. ...89.0780 |. ..579,007 |. .649,541 |.. .1.668 ...07/27/2020 .. 02/01/2028
00206R-KH-4 ..... AT&T INC Corp Note Call MV .. 1 .2.BFE .. ...82.7360 |. ..165,472 |. .201,625 |.. .2.136 ....09/01/2020 .. 02/01/2032
00206R-MM-1 ... AT&T INC Corp Note Call MV .. 2 .2.BFE .. ...81.5540 |. 719,734 .. .2.522 ....09/03/2021 .. 12/01/2033
002824-BF-6 ..... ABBOTT LABS Corp Note Call MW .......covvnvvriinnnnnnsfenn oee -2 .1.DFE .. ...98.5850 |. .489,849 |.. .2.529 ....07/26/2019 .. 11/30/2026 ...
00287Y-BV-0 ..... ABBVIE INC Corp Note Call MW .. .2 . 1.GFE .. ...95.9200 |. . 775,000 780,247 |.. ......2.691 ...11/19/2020 .. 11/21/2026 ...
00287Y-BX-6 ..... ABBVIE INC Corp Note Call MW .. 2 e [ TG FE L ...93.5250 |... ..635,000 |.. 581,932 |0 [ 3917 0 01000032200 4.849 ...06/28/2023 ...|....11/21/2029 ...
010392-FU-7 ..... ALABAMA POWER CO Corp Note Call MW e [ LEFE L ...80.8290 |... ..375,000 |.. 373,832 |0 e 164 0 [0 ]l 10450 1.499 ....08/24/2020 ...|....09/15/2030 ...
015271-AR-0 ..... ALEXANDRIA REAL ESTATE E Corp Note Call MW . 2 e [ 2AFE L ...90.1830 |... . 850,000 |.. 857,015 |0 [ (828) |0 0 ]08L375 3.248 ....07/24/2019 ...|....08/15/2031 ...
023135-BC-9 ... AMAZON.COM INC Corp Note Call MW N2 e | LEFE L ...96.0640 |... . 1,525,000 |.. ,569,689 |....oveveennnnn0 o (12,598) |0 o0 030150 2.245 ....09/27/2019 ...|....08/22/2027 ...
023608-AK-8 ..... AMEREN CORP Corp Note Cal MW A1 [ 2B FE L ...88.4190 |... .1,015,000 |.. 014,429 |0 [t 130 [0 0 [ 10750 1.764 ...02/24/2021 ...|....03/15/2028 ...
025816-CV-9 ..... AMERICAN EXPRESS CO Corp Note Non Call . B .. 1.F FE ..|... ...99.2550 |... 136,972 |.... . 138,000 |.. 187,998 0 el 0 0 ]08L375 3.380 ....04/28/2022 ...|....05/03/2024 ...
026650-EJ-6 ..... AMERICAN HONDA FINANCE Corp Note MW ..... 1 .1.GFE .. . 100.3530 |. ..802,824 |. . 800,000 .799,607 |.. .5.037 ...06/23/2023 .. 05/23/2025 ...
026874-D0-7 ..... AMERICAN INTERNATIONAL Corp Note Call MV . 2 .2.BFE .. ...96.4670 |. ..256,602 |. . 266,000 .268,259 |.. (1,563) |- .1.888 ....05/27/2020 .. 06/30/2025
026874-DR-5 ..... AMERICAN INTERNATIONAL Corp Note Call MW . 1 .2.BFE .. ...92.1870 |. ..368,748 |. . 400,000 .430,351 |.. (4,506) |. .2.007 ....09/01/2020 .. 06/30/2030
03073E-AP-0 ..... AMER I SOURCEBERGE Corp Note Call MW ... 2 L2.AFE .. ...96.4070 |. ..530,239 |. ..550,000 .560,727 |.. (2,702) |- .2.891 ....10/10/2019 .. 12/15/2027
031162-C0-1 ..... AMGEN INC Corp Note Call MV .... 2 L2.AFE .. ...95.5900 |. ..454,053 |. ..475,000 .480,463 |.. ......2.861 ...07/30/2019 .. 11/02/2027 ...
031162-DM-9 ..... AMGEN INC Corp Note MW e [ 2.AFE L . 100.2660 |... 187,497 |.... . 187,000 |.. 186,926 |oeeeiieeeeen0 e 50 |0 [0 ]l 50250 5.285 ....02/15/2023 ...|....08/02/2025 ...
037833-BY-5 ..... APPLE INC Corp Note Call MW .... 2 e [ 1B FE L ...97.6050 |... 775,960 |.... +...832,052 |oeeiiiiiinnnn0 o (19,385) |0 0000030200 0.766 ....11/06/2020 ...|....02/23/2026 ...
037833-BZ-2 ..... APPLE INC Corp Note Call MW .... N2 e 1B FE L ...95.3630 |... L 814,370 |0 o288 0 0 ]l 2,450 2.481 ...07/28/2016 ...|....08/04/2026 ...
037833-DK-3 ... APPLE INC Corp Note Call M .....ooovvvvvvnnninnivnnnnnnifone e | nnnnns 2 e .. 1.BFE .. ...96.0410 333,029 |...oooveeeeennnn0 oo (2,108) ceieieennnl0 fonnnennll0 140023000 2.285 ...08/13/2019 ...[....11/13/2027 ...
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037833-DN-7 ..... APPLE INC Corp Note Call MU .....coovvivvneniiiiiinnn oo e | s 2 i L ABFE s 568,497 |...94.2520 |.................541,949 |................. 575,000 [.oeeiiirnnnnnnns 572,362 |oeevunniiiinnnnnd (VI RN < ¢ RN | Y AU (B RN 2.050 |...... 2.221 ....09/27/2019 ...}|....09/11/2026 ...
039482-AD-6 ..... ARCHER-DANIELS-MIDLAND C Corp Note Call MW .. |- 1LFFE L .. 464,037 |...88.9450 |... ..465,000 |.. ....464,132 O e 83 |0 o0 e 2.900 |...... 2.926 ....02/23/2022 ...|....03/01/2032 ...
039483-BL-5 ..... ARCHER-DANIELS Corp Note Call MW | 1R FE L .. 783,192 ]...95.2960 |... . 775,000 |.. ... 778,082 O o (1,249) |0 o0 e 2.500 |...... 2.321 ...09/27/2019 ...|....08/11/2026 ...
04685A-28-9 ..... ATHENE GLOBAL FUNDING Corp Note Non Call 144A .... |- L.EFE ... .. 274,904 |...99.9270 |... ..275,000 |.. ....274,999 O e 32 o0 o0 e 0.950 |...... 0.962 ....01/04/2021 ...|....01/08/2024 ...
053332-AX-0 ..... AUTOZONE INC Corp Note Call MW |- 2.BFE ... .. 822,616 |...99.2070 |... ..825,000 |.. ....824,849 O 802 o0 [0 e 3125 |...... 3.188 ....04/04/2019 ...|....04/18/2024 ...
053332-8D-3 ..... AUTOZONE INC Corp Note Call MW c|--2.BFE ... ..711,816 |...98.4860 |... . 713,000 |.. ... 711,908 O e 92 o0 [0 e 4.750 |...... 4.1M ...01/23/2023 ...|....02/01/2033 ...
05348E-BF-5 ..... AVALONBAY COMMUN Corp Note Call MW . | TG FE L 1,013,071 ...93.3670 |... ..950,000 |.. ....986,026 O e (6,447) |0 o0 e 3.300 |...... 2.513 ....08/14/2019 ...|....06/01/2029 ...
05565E-CD-5 ... BMW US CAPITAL LLC Corp Note Non Call 144A .. |- L.FFE ... B . 100.3020 |... ..739,000 |.. ....139,000 JO N N | [ AP | B ISP | ) AU 6.010 |...... 5.963 ....08/08/2023 ...|....08/11/2025 ...
06051G-FM-6 ..... BANK OF AMER CRP Corp Note Non Call .. . .. 2.AFE .. 505,575 |...98.7270 |. . 500,000 .500,702 |.. .0 .4.000 |......3.863 ....02/23/2015 .. 01/22/2025
06051G-GR-4 ..... BANK OF AMER CRP Corp Note Call MW . 2 . 1.GFE .. 785,021 |...94.9090 |. . 775,000 779,010 |.. .0 .3.593 |......3.437 ....09/01/2017 .. 07/21/2028
06051G-HV-4 ..... BANK OF AMER CRP Corp Note Call MW . 2 1.6 FE .. ,569,338 |...90.7560 |. . 1,545,000 .1,559,450 |.. .0 ......3.194 |......3.009 ...08/09/2019 .. 07/23/2030 ...
06051G-JF-7 ..... BANK OF AMER CRP Corp Note Call MW ... e [ G FE L .. 202,494 |...81.8580 |... ... 200,000 |.. 201,703 O [ (283) |0 o0 e 1.8% |...... 1.760 ....09/01/2020 ...|....07/23/2031 ...
06051G-JL-4 ..... BANK OF AMER CRP Corp Note Call MW ... 2. .. 1.G FE ..|... ..614,898 |...81.2370 |... . 610,000 |.. ....613,474 L R 2. N PO | N RPN | ) AN 1.922 |...... 1.833 ....12/03/2020 ...|....10/24/2031 ...
06051G-KK-4 ..... BANK OF AMER CRP Corp Note Call MW ... 2 .. 1.6 FE ..|... .. 389,440 |...85.1220 |... ....392,926 O e 2,012 0 o0 e 2.972 |...... 3.665 ...08/29/2022 ... |....02/04/2033 ...
06051G-KS-7 ..... BANK OF AMER CRP Corp Note Call MV . 2 e [ TG FE L .. 250,000 |...99.3730 |... ....250,000 LI RN | N | RPN | ) FON 3.841 [...... 3.055 ....04/21/2022 ...|....04/25/2025 ...
097023-BX-2 ..... BOEING CO Corp Note Call MW 2 .. .. 2.CFE ..|... ...93.9860 |... ....925,656 O e 2,046 v o0 e 3.250 |...... 3.510 ....02/21/2018 ...|....03/01/2028 ...
10373Q-AE-0 ..... BP CAP MKTS AMER Corp Note Call .. 2 e LR FE L ...99.4880 |... ....318,163 0 [ (3,851) |0 o0 e 4.234 |...... 2.819 ....07/24/2019 ...|....11/06/2028 ...
110122-CP-1 ..... BRISTOL-MYERS Corp Note Call MW .. e [ LFFE L ...94.9000 |... 450,775 |.... . . ....487,347 O e (2,118) |0 o0 e 3.400 |...... 2.870 ...07/17/2020 ...|....07/26/2029 ...
110122-DN-5 ..... BRISTOL-MYERS Corp Note MW Call .... B L .. 1.F FE ..|... ...93.3570 |... 793,53 |.... . 850,000 |.. ....849,797 O 107 o0 [0 0.750 |...... 0.763 ....11/16/2020 ...|....11/13/2025 ...
126650-CX-6 ..... CVS HEALTH CORP Corp Note Call MW 2 .2.BFE .. ...98.3660 |. ..904,967 |. ..920,000 913,857 |.. .0 .4.300 |......4.475 ...03/06/2018 .. 03/25/2028
126650-DR-8 ..... CVS HEALTH CORP Corp Note Call MW .. 2 .2.BFE .. ...82.8350 |. ..343,765 |. ..415,000 412,950 |.. .0 .2.125 |......2.195 ...08/09/2021 .. 09/15/2031
126650-DX-5 ..... CVS HEALTH CORP Corp Note Call MW ..... 1 .2.BFE .. . 102.6210 |. ..338,649 |. ..330,000 .328,930 |.. .0 .5.250 |......5.305 ....05/30/2023 .. 01/30/2031
133131-AX-0 ..... CAVMDEN PROPERTY TRUST Corp Note Call MV ............. [oe. ... -2 1.6 FE .. ...92.2100 |. 461,050 . 500,000 506,181 |.. .0 (1,079) | .3.150 |......2.893 ....07/30/2019 .. 07/01/2029 ...
14040H-BJ-3 ..... CAPITAL ONE FINANCIAL CO Corp Note Call ...coeeueeees feun oue .2 .2.BFE .. ...98.1220 |. ..883,098 . 900,000 921,315 |.. .0 ..(11,760) | ......4.200 |......2.798 ...12/09/2019 .. 10/29/2025 ...
15189T-AX-5 ..... CENTERPOINT ENER Corp Note Call MW 2 e [ 2B FE L ...88.5470 |... 398,462 |.... ....448,892 O e 161 |0 [0 2.950 |...... 2.9% ....08/12/2019 ...|....03/01/2030 ...
17275R-BL-5 ..... CISCO SYSTEMS Corp Note Call MW .. 2 e | 1D FE L ...95.3930 |... 930,082 |.... ....987,367 O e (4,875) |0 o0 e 2.500 |...... 1.967 ....08/14/2019 ...|....09/20/2026 ...
172967-L0-1 ..... CITIGROUP INC Corp Note Call MW .. 2 e [ TG FE L ...96.7540 |... 483,770 |.... ... 500,000 0. IR | N AR | B RN 3.887 |...... 3.887 ....01/04/2017 ...|....01/10/2028 ...
172967-ME-8 ... CITIGROUP INC Corp Note Call MW .. N2 e TG FE L ...94.9830 |... 878,593 |.... ....963,588 O e (8,721) |0 o0 e 3.980 |...... 3.107 ....08/06/2019 ...|....03/20/2030 ...
172967-MS-7 ... CITIGROUP INC Corp Note Call MW .. A1 [ TG FE L ...85.4720 |... 653,861 |.... ....798,404 O [ (4888) [0 [0 2.572 |...... 1.848 ....12/03/2020 ...|....06/03/2031 ...
172967-NE-7 ... CITIGROUP INC Corp Note Call MW .. 2 .. .. 1.G FE ..|... ...82.4810 |... 334,048 |.... . ...407,406 0. e (276) [0 0 [ 2.520 |...... 2.340 1271772021 ..., 11/08/2032 ...
174610-AR-6 ..... CITIZENS FIN GRP Corp Note MW .... 1 L2.AFE .. ...93.2920 |. ..466,460 |. . 500,000 .499,606 |.. .0 .2.850 |......2.882 ...07/22/2019 .. 07/27/2026 ...
19828T-AB-2 ..... COLUMBIA PIPELINES OPCO Corp Note Call MW 144A 1 L2.AFE .. . 104.7760 |. ..497,686 |. ..475,000 474,873 |.. .0 .44 . .6.036 |......6.036 ....08/02/2023 .. 11/15/2033
20030N-CS-8 . COMCAST CORP Corp Note Call MW ... 2 .1.GFE .. ...98.6800 |. ..1,598,616 |. . 1,620,000 1,648,116 |.. .0 ..(16,816) |. .3.960 |......2.843 ....09/26/2019 .. 10/15/2025
20030N-DN-8 ..... [COMCAST CORP Corp Note Call MW 1 . 1.GFE .. ...81.9900 |. ..684,617 |. ..835,000 .829,318 |.. .0 .1.500 |......1.601 ....11/16/2020 .. 02/15/2031
20825C-BA-1 ..... [ CONOCOPHILLIPS Corp Note Call MV . 2 1FFE .. ...84.9130 |. 1,023,202 |. .1,211,734 |.. .0 ......2.400 |......2.310 ...05/06/2022 .. 02/15/2031 ...
224044-C6-0 ... COX COMMUNICATIONS INC Corp Note Call MW 144A ......|.. ... 2 e 2B FE L .. 154,738 |...96.0280 |... . . 154,920 O i e 28 o0 [0 e 3.350 |...... 3.370 ....09/08/2016 ...|....09/15/2026 ...
224044-CJ-4 ...... COX COMMUNICATIONS INC Corp Note Call MW 144A ......[|... ... 2 e [ 2B FE L .. 467,753 |...95.2190 |... . 470,000 |.. ....469,097 JLU I Y2 1 I N N RPN | ) AN 3.500 |...... 3.557 ....07/24/2017 ...|....08/15/2027 ...
22966R-AJ-5 ... CUBESMART LP Corp Note Call M ...eeeeeeeeneeeeeeens feen e 2 e 2B FE L .. 843,362 |...83.2940 |... . 850,000 |.. ....844,613 O o889 |0 o0 e 2.500 |...... 2.587 ....11/18/2021 ...|....02/15/2032 ...
244199-BJ-3 ..... DEERE & CO Corp Note Call MW A LR FE L .. 406,819 |...92.79%0 |... ....389,818 O e (5,483) |0 o0 e 3.100 |...... 1.400 ....11/06/2020 ...|....04/15/2030 ...
24422E-\B-2 ... JOHN DEERE CAPITAL CORP Corp Note Non Call .. |- L.FFE ... .. 948,224 |...94.4520 |... ....949,279 O o255 |0 o0 e 2.250 |...... 2.219 ...09/27/2019 ...|....09/14/2026 ...
28422605 ... JOHN DEERE CAPITAL CORP Corp Note Non Call .. e [ LFFE L .. 156,912 |. 100.5030 |... ....156,936 O e 28 o0 [0 4.950 |...... 4.980 ....06/05/2023 ...|....06/06/2025 ...
25389J-AU-0 ... DIGITAL REALTY Corp Note Call MW 2 e |- 2.BFE ..f... .. 330,346 |...93.8740 |... 305,091 |.... . . ....328,116 JLO I O (1) N APt | B IUUUPRPRRIN | B AU 3.600 |...... 3.398 ...07/23/2019 ...|....07/01/2029 ...
254687-FX-9 ..... WALT DISNEY COMPANY/THE Corp Note MV . 1. .. 1.G FE ..|... 1,030,760 |...89.0100 |... 863,397 |.... . 970,000 |.. ....1,015,329 JLU U (TR 70 N | N RPN | ) FN 2.650 |...... 1.935 ... 12/17/2021 ...|....01/13/2031 ...
25468P-DM-5 . WALT DISNEY CO Corp Note M ....... 2 1.G FE .. 660,805 |...93.5760 |. ..631,638 |. . 675,000 671,073 |.. .0 ......1.850 |......2.083 ....07/07/2016 .. 07/30/2026 ...
257375-AN-5 ... DOMINION ENERGY Corp Note Call MW .........ccevvvennnns 2 e | 2AFE L 544,646 |...97.4320 |... 531,004 |.... ..545,000 |. ....544,935 O W 0 0 2.500 |...... 2.514 ...11/18/2019 ...|....11/15/2024 ...
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25746U-DL-0 ..... DOMINION ENERGY INC Corp Note Call M ........covvvvisfor von] nnnnns 2 i L 2BFE | 454,349 |...82.8910 |....eeniiiiinnnnn EC T 7 FO 455,000 |[..oeevivnnnnnnns 454,492 |...oovvninns (O R | RPN | N AU | B RN 2.250 |...... 2.266 ....08/10/2021 ...|....08/15/2031 ...
26442C-AY-0 ..... DUKE ENERGY CAROLINAS Corp Note Call MW ... N2 e | LFFE L .. 823,985 |...88.9930 |... ....824,399 O i e 98 |0 0 e 2.450 |...... 2.464 ...08/12/2019 ...|....08/15/2029 ...
26442E-AJ-9 ... DUKE ENERGY OHIO INC Corp Note Call MW .... A LR FE L .. 328,816 |. 103.0990 |... ....328,832 O i 17 o0 [0 e 5.250 |...... 5.257 ....03/20/2023 ...|....04/01/2033 ...
26875P-AP-6 ..... EOG RESOURCES IN Corp Note Call MW . N2 e TG FE L .. 136,399 |...99.1180 |... ....128,474 O e (1,873) |0 o0 e 4.150 |...... 2.552 ....07/30/2019 ...|....01/15/2026 ...
26884A-BG-7 ..... ERP OPERATING LP Corp Note Call MW . 2 e [ TG FE L .. 409,270 |...95.1340 |... ...409,711 L Y £ T N | RN | B SN 3.250 |...... 3.271 ....07/31/2017 ...|....08/01/2027 ...
26884A-BJ-1 ..... ERP OPERATING LP Corp Note Call MW ... N2 e TG FE L .. 472,160 |...95.6180 |... . . 473,706 JLO I U < I IRt | B IEUPRRPRRRRIN | B AU 3.500 |...... 3.571 ...02/01/2018 ...|....03/01/2028 ...
20278N-AQ-6 ..... ENERGY TRANSFER LP Corp Note Call MW . 2 e [ 2.0 FE L 1,561,911 [...92.9090 |... .1,590,000 |.. ,561,952 LU R 10161 T N | N RPN | ) AN 3.750 |...... 4.027 ....06/06/2022 ...|....05/15/2030 ...
29364G-AL-7 ..... ENTERGY CORP Corp Note Call MW N L .. 2.BFE ..|... ...88.0650 |... . 800,000 |.. ....795,790 0 o885 |0 o0 e 2.800 |...... 2.890 ....05/13/2020 ...|....06/15/2030 ...
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW 1 .1.GFE .. ...98.4500 |. .458,297 |.. .0 (2,722) | .3.960 |......3.270 ....09/05/2017 .. 02/15/2027
29379V-BV-4 . ENTERPRISE PRODUCTS OPER Corp Note Call MW 2 . 1.GFE .. ...93.5810 |. 501,334 |.. .0 (225) | .3.125 |......3.071 ....07/24/2019 .. 07/31/2029
29444U-BK-1 EQUINIX INC Corp Note Call MV ..........ccevnnnns 2 .2.BFE .. ...93.3310 |. ,499,468 |.. .0 ......1.000 |......1.021 ...09/23/2020 .. 09/15/2025 ...
204494-AJ-6 ..... EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . |... ... i .. 1.EFE ..|... ...97.1070 |... 257,995 O 8 0 0 0.800 |...... 0.803 ....08/09/2021 ...|....08/12/2024 ...
20717P-AP-2 ..... ESSEX PORTFOLI0 Corp Note Call MW 2 e [ 2AFE L ...97.7380 |... ,374,501 O 384 |0 [0 3.500 |...... 3.530 ...03/10/2015 ...|....04/01/2025 ...
29736R-AN-0 ..... ESTEE LAUDER CO INC Corp Note Call MW .. N2 e | LFFE L ...97.1950 |... 339,626 0 [ 400 |0 o0 e 2.000 |...... 2122 ....11/19/2019 ...|....12/01/2024 ...
30161N-AU-5 ..... EXELON CORP Corp Note Call MW 2 e [ 2B FE L ...96.8650 |... ... 812,186 JLO I R - 4< ) N N | N RPN | ) SN 3.400 |...... 2.628 ....08/02/2019 ...|....04/15/2026 ...
30225V-AG-2 ..... EXTRA SPACE STORAGE LP Corp Note Call MW . 2 e 2B FE L ...81.5850 |... .. .. ....824,024 JLO N O [1[+ I FORRPRRt | B APPSR | B AU 2.350 |...... 2.366 ....09/14/2021 ...|....03/15/2032 ...
31428X-BV-7 ..... FEDEX CORP Corp Note Call 2 e [ 2B FE L ...92.5800 |... . 675,000 |.. ....673,659 O 216 o0 [0 e 3.100 |...... 3.139 ...07/22/2019 ...|....08/05/2029 ...
31620M-BQ-8 ..... FIDELITY NATL IN Corp Note MW . e 2B FE L ...99.1330 |... 832,717 |.... . 840,000 |.. ....839,973 O [ 166 |0 [0 0.600 |...... 0.620 ....02/23/2021 ...|....03/01/2024 ...
337738-BD-9 ..... FISERV INC Corp Note Call MW B L .. 2.BFE ..|... . 103.0600 |... 497,780 |.... s ....482,465 LU R - N NN | N RN | B FON 5.450 |...... 5.480 ....02/27/2023 ...|....03/02/2028 ...
37045X-DL-7 ..... [GENERAL MOTORS FINL CO Corp Note Call MW . 2 .2.BFE .. ...83.8990 |[. ..683,777 |. 815,000 .816,953 |.. .0 .2.700 |......2.663 ... 12/17/2021 .. 06/10/2031
373334-KQ-3 ..... [GEORGIA POWER CO Corp Note Call MW . 1 L2.AFE .. ...99.6630 |. ..522,234 |. 524,000 .522,566 |.. .0 .4.700 |......4.740 ....06/02/2022 .. 05/15/2032
375558-All-3 . GILEAD SCIENCES INC Corp Note Call MW 2 L2.AFE .. ...99.5350 |. ..945,583 |. 950,000 .950,000 |.. .0 .3.700 |......2.365 ....08/13/2019 .. 04/01/2024
38141G-WB-6 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW -2 L2.AFE .. ...97.2950 |. 442 692 ..455,000 .456,869 |.. .0 .3.850 |......3.642 ....06/02/2017 .. 01/26/2027 ...
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW .2 L2.AFE .. ...96.8000 |. ..750,200 . 775,000 .804,637 |.. .0 ... 4223 |......3.269 ...07/22/2019 .. 05/01/2029 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... 2 e LR FE L ...87.9110 |... 501,093 |.... . 570,000 |.. ....599,023 O [ (4,682) |0 o0 2.600 |...... 1.683 ....12/03/2020 ...|....02/07/2030 ...
38141G-YN-8 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... N2 e | LFFE L ...83.3660 |... 671,096 |.... . 805,000 |.. ....813,592 0 e (985) |0 o0 e 2.650 |...... 2.499 ....12/17/2021 ...|....10/21/2032 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... 2 e LR FE L ...85.8710 |... 772,839 |.... . 900,000 |.. ....759,314 O e 11,716 |0 [0 e 3.102 |...... 5.279 ....00/19/2022 ...|....02/24/2033 ...
38143U-8H-7 ..... GOLDMAN SACHS GP Corp Note Call N2 e [ 2.AFE L ...97.7290 |... 635,239 |.... . 650,000 |.. ....658,353 O e (4198) |0 o0 e 3.750 |...... 3.050 ....08/04/2016 ...|....02/25/2026 ...
38145G-AN-0 ..... GOLDMAN SACHS GROUP INC Corp Note Call . 2 e [ LFFE L . . 100.0240 |... 657,158 |.... . 657,000 |.. .. 657,000 I RN | I N RPN | B A 6.415 |...... 6.405 ....08/07/2023 ...|....08/10/2026 ...
404119-CK-3 HCA INC Corp Note Call MW N L .. 2.CFE ..|... .. 592,161 |...89.4570 |... 541,215 |.... ... 605,000 |.. 592,689 O o528 el o0 e 3.625 |...... 3.917 ...08/07/2023 ...|....03/15/2032 ...
42250P-AC-7 . HEALTHPEAK PROP Corp Note Call MW 1 L2.AFE .. ,053,702 |...89.7860 |. .. 947,242 | . 1,055,000 . 1,054,269 |.. .0 .1.350 |......1.373 ...06/30/2021 .. 02/01/2027 ...
42824C-BL-2 ..... [HP ENTERPRISE CO Corp Note Non Call 1 .2.BFE .. 149,901 |. 100.2790 |. ..150,419 |. . 150,000 149,952 |.. .0 .5.900 |......5.944 ....08/07/2023 .. 10/01/2024
437076-BN-1 ..... [HOME DEPOT INC Corp Note Call MW ... 2 1FFE .. 939,670 |...94.0790 |. ..898,454 |. ..955,000 .950,501 |.. .0 .2.125 |...... 2.306 ....09/12/2016 .. 09/15/2026
437076-CJ-9 . HOME DEPOT INC Corp Note Call MW 2 1FFE .. 816,140 |...83.7170 |. ..690,665 |. ..825,000 817,856 |.. .0 .1.875 |......1.997 ... 12/17/2021 .. 09/15/2031
438516-BU-9 . HONEYWELL INTERNATIONAL Corp Note Call MW 2 1FFE .. 846,966 |...92.5070 |. ..786,310 |. . 850,000 .848,198 |.. .0 ......2.700 |......2.741 ...07/30/2019 .. 08/15/2029 ...
440452-AG-5 ... HORMEL FOODS CRP Corp Note Call MV .. 1.G FE ..|... .. 102,981 |...98.0270 |... 100,968 |.... . 103,000 |.. ....102,997 JLO N N - ) FOPRRY | B IR | B ST 0.650 |...... 0.656 ....05/25/2021 ...|....06/03/2024 ...
44891A-CF-2 ..... HYUNDAI CAPITAL AMERICA Corp Note Non Call .. e [ 2AFE L .. 101,884 |. 100.5700 |... 102,581 |.... . 102,000 |.. ....101,912 JLUJ Y I N | N RN | ) AN 5.800 |...... 5.861 ....06/21/2023 ...|....06/26/2025 ...
46625H-RV-4 ... JPMORGAN CHASE Corp Note MW Cal | N L .. 1.F FE ..|... .. 786,952 |...95.2990 |... 762,392 |.... . 800,000 |.. ...795,651 O e 1,490 |0 o0 e 2.950 |...... 3.158 ....09/05/2017 ...|....10/01/2026 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO Corp Note Cal | 2. .. 1.F FE ..|... ..640,800 |...98.0710 |... 588,426 |.... ... 600,000 |.. 622,531 JLU N R 70 (170N N | I RPN | ) AN 4.452 |...... 3.613 ....08/27/2019 ...|....12/05/2029 ...
46647P-BD-7 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 .. .. 1.F FE ..|... ,165,358 |...94.1720 |... ,035,892 |.... .1,100,000 |.. ,138,105 O [ (B477) |0 [0 e 3.702 |...... 2.9% ...08/05/2019 ...|....05/06/2030 ...
46647P-BF-2 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 .. .. 1.EFE ..|... .. 378,275 |...97.4610 |... 365,479 |.... ..375,000 |.. ....374,466 O 289 o0 [0 2.301 |...... 2.383 ....09/26/2019 ...|....10/15/2025 ...
46647P-BK-1 ..... JPMORGAN CHASE & CO Corp Note Cal | 2. .. 1.F FE ..|... .. 818,454 |...95.8180 |... 747,380 |.... . 780,000 |.. ...791,452 JO I O €28 151:) N ARt | B IUUUPRPRRIN | ) AU 2.083 |...... 0.949 ...11/06/2020 ...|....04/22/2026 ...
46647P-CB-0 ..... JPMORGAN CHASE & CO Corp Note Cal | 2. .. 1.EFE ..|... ,024,886 |...92.3210 |... 941,674 |.... .1,020,000 |.. ,022,313 0 | o (978) [0 |0 e 1.578 |...... 1.478 ....04/30/2021 ...|....04/22/2027 ...
46647P-CR-5 . JPMORGAN CHASE & CO Corp Note Cal | 2 1EFE .. ...83.4680 |. ..504,981 |. . 605,000 611,812 |.. .0 (779) . ......2.545 |......2.387 ... 12/17/2021 .. 11/08/2032 ...
46647P-DC-7 ... JPMORGAN CHASE & CO Corp Note Cal | 1... L 1.EFE ..|.. ...96.6470 |... 913,314 |.... ..945,000 |. ...942,734 0. L9 0 0 4.586 |...... 4.618 ...06/02/2022 ... |....04/26/2033 ...
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49327M-3C-6 ... KEY BANK NA Corp Note Call MW .......oovnvvviiinnnnnis o e | s 2 i L 2AFE L 267,000 |...98.8970 |................. 264,055 |oeeeeniiiinnnn 267,000 |ooeevunnniennnns 267,000 |.oeevvnnnninnnns (O R N R | I AR | B SO - I RN 0.433 ....06/08/2021 ...|....06/14/2024 ...
49456B-AF-8 ..... KINDER MORGAN INC Corp Note Call MW N2 e 2B FE L ..219,881]...98.8300 |... . 210,000 |.. ....211,653 O e (1,8392) [0 feeeiiieeeeel0 040300 |- 3.591 ....06/26/2017 ...|....06/01/2025 ...
49456B-AP-6 ..... KINDER MORGAN INC Corp Note Call MW 2 e [ 2B FE L ...98.6920 |... . 610,000 |.. .. 608,918 O 282 o0 000000040300 |- 4.347 ....02/22/2018 ...|....03/01/2028 ...
49456B-AR-2 ... KINDER MORGAN INC Corp Note Call MW .. e 2B FE L ...83.0610 |... ... 875,000 |.. 824,685 O e 6,094 |0 e l0J002222.000 |- 2.881 ....08/29/2022 ...|....02/15/2031 ...
534187-BE-8 ..... LINCOLN NATL CRP Corp Note MW 2 e [ 2B FE L ...97.7030 |... .1,070,000 |.. ,069,766 O 190 0 000000032350 | 3.369 ....03/04/2015 ...}|....03/09/2025 ...
539830-BH-1 ..... LOCKHEED MARTIN CORP Corp Note Call MW e [ G FE L ...98.2300 |... 769,141 |.... . 783,000 |.. ....802,969 0 feeeennn(10,838) [0 o0 0l 80550 | 2.091 ...10/04/2019 ...|....01/15/2026 ...
55279H-AV-2 ... MANUF & TRADERS TRUST CO Corp Note Call MW .. A1 [ TG FE L ...97.9600 |... 553,474 |.... ...564,307 JLU I Yo ) I N N RPN | I R Y <4 I AN 4.713 ....01/24/2023 ...|....01/27/2026 ...
55336V-AG-5 ..... MPLX LP Corp Note Call MW 2 e 2B FE L ...99.4850 |... 810,078 0 [ (14,836) [oeeeeeeeeeen0 o0 el 40875 | 2.941 ....07/25/2019 ...|....12/01/2024 ...
55903V-BG-7 ..... WARNERVEDIA HOLDINGS INC Corp Note Call MW 1 .2.CFE .. . 100.0730 |. .. 1,615,105 |. 1,514,000 |.. .0 .6.412 ....03/06/2023 .. 03/15/2026
56585A-AG-7 ..... MARATHON PETRO Corp Note Call MW 2 .2.BFE .. ...98.4820 |. ..915,883 |. .928,442 |.. .0 .3.869 ....07/23/2015 .. 09/15/2024
56585A-BH-4 ..... MARATHON PETRO Corp Note Call MW ... 1 .2.BFE .. ...99.4040 |. ..546,722 |. 572,372 |.. .0 ......1.403 ....08/05/2020 .. 05/01/2025 ...
576291I-ClI-8 ..... MASSMUTUAL GLOBAL FUNDIN Corp Note Non Call 144A ..|... ... e 1B FE L ...80.7990 |... 888,789 |.... ,096,693 O e 488 |0 0 el 10550 | 1.597 ...10/06/2020 ...|....10/09/2030 ...
58013\-FF-6 ..... MCDONALD'S CORP Corp Note Call MW .. 2 e [ 2AFE L ...97.5980 |... 463,591 |.... ....482,693 O e (1,781 0 0022232800 |- 3.360 ....03/26/2019 ...|....04/01/2028 ...
58942H-AC-5 ..... MERCY HEALTH Corp Note MW 2 .. ...97.8020 |... 361,867 |.... ... 370,000 0. eeeereeeeeeenn0 o0 ]0040802 . 4.302 ....12/10/2018 ...|....07/01/2028 ...
59156R-BQ-0 ..... METLIFE INC Corp Note Call MW 2. ...98.2510 |... 579,681 |.... ....594,068 O [ (2,402) el [0 flll003.600 . 3.161 ....06/02/2017 ...|....11/13/2025 ...
594918-BX-1 ..... MICROSOFT CORP Corp Note Call MW ... N L ...99.7570 |... 688,323 |.... ....688,744 0. 12,632 [0 |0 2,875 4.780 ...12/20/2022 ...|....02/06/2024 ...
609207-BA-2 ..... MONDELEZ INT INC Corp Note Call MV . 2. ...94.3790 |... 248,217 |.... . .. ....262,558 O e 130 0 [0 00002.625 |l 2.680 ....03/03/2022 ...|....08/17/2027 ...
617446-8G-7 ..... MORGAN STANLEY Corp Note Call MW ... 2 .. ...97.4700 |... 731,025 |.... . 750,000 |.. ....794,148 O e (7,927) [0 o0 e 40431 | 3.163 ...07/23/2019 ...|....01/23/2030 ...
617446-8P-7 ..... MORGAN STANLEY Corp Note Call MW ... 2. ...92.1630 |... 368,652 |.... . 400,000 |.. ....444 537 0 | .. (6,683) [ceueniiiiiinnnn0 0 000003.622 1.734 ....09/01/2020 ...|....04/01/2031 ...
61747Y-EH-4 ..... MORGAN STANLEY Corp Note Call MW 2 ...82.8410 |. ..662,728 |. . 800,000 .804,983 |.. .0 .2.423 ... 12/17/2021 .. 10/20/2032
61747Y-EL-5 ..... MORGAN STANLEY Corp Note Call MW 2 ...85.0990 |[. ..919,069 |. .1,080,000 .957,302 |.. .0 . 4.444 ....06/02/2022 .. 01/21/2033
61761J-3R-8 ..... MORGAN STANLEY Corp Note M ....... 2 ...95.7850 |. ..766,280 |. . 800,000 798,434 |.. .0 .3.205 ....07/20/2016 .. 07/27/2026
649520-EE-9 ..... [NEW YORK LIFE GL Corp Note Non Call ........ccccoveersfonn e ...99.3550 |. 809,743 815,000 815,000 |.. .0 .0.490 ....06/02/2021 .. 06/09/2026 ...
651639-AY-2 ..... [NEWMONT GOLDCORP Corp Note Call MW .........ccceeeveeenfens e ...86.3890 |. ..496,737 ..575,000 .596,619 |.. .0 ......1.638 ...08/12/2020 .. 10/01/2030 ...
6533%K-BP-4 ... NEXTERA ENERGY CAPITAL Corp Note Non-Call ... I . 100.9520 |... 201,904 |.... . 200,000 |.. ....200,298 LU R (123 N N N RPN | I RN o Y1) ) AN 5.917 ....02/22/2023 ...|....03/01/2025 ...
65473P-AN-5 ... NISOURCE INC Corp Note Call MW N L . 102.0130 |... 106,094 |.... . 104,000 |.. ....103,848 O e 26 o0 [0 1000050250 |- 5.289 ....08/21/2023 ...|....03/30/2028 ...
654730-BE-2 ..... NI-CALLO7/18 Corp Note Call .... 2. ...96.3550 |... 472,140 |.... ..490,000 |.. ....489,042 JLU I (o1 N NN N RPN | I RN <1 I AN 3.552 ....04/05/2019 ...|....05/15/2027 ...
655844-B7-0 ..... NORFOLK SOUTHERN CORP Corp Note Call MW ... 2 .. ...97.4770 |... 755,447 |.... ....789,248 0 e (3,008) v o0 0022232800 |- 3.341 ....05/01/2019 ...|....08/01/2028 ...
67103H-AH-0 ..... O'REILLY AUTOMOT Corp Note Call MW 2. ...96.5%0 |... 796,917 |.... ....824,962 O b o0 000002232900 |- 3.901 ....05/09/2019 ...|....06/01/2029 ...
68389X-BS-3 ..... ORACLE CORP Corp Note Call MW 2 .. ...97.8040 |... 464,569 |.... . ....474,899 O e 13 0 0002950 |- 2.975 ...11/07/2017 ...|....11/15/2024 ...
693475-AP-0 ..... PNC FINANCIAL SERVICES Corp Note Call 2 ...99.4410 |. ..522,065 |. ..525,000 .525,588 |.. .0 .3.434 ....02/23/2015 .. 04/29/2024 ...
693475-AV-T7 ..... PNC FINANCIAL SERVICES Corp Note Call 2 ...99.8580 |. ..624,113 |. ..625,000 .624,982 |.. .0 . 3.550 ...01/17/2019 .. 01/23/2024
693475-AX-3 . PNC FINANCIAL SERVICES Corp Note Call 2 ...94.7390 |. ..293,691 |. . 310,000 .309,771 |.. .0 .2.630 ....07/18/2019 .. 07/23/2026
693475-BA-2 . PNC FINANCIAL SERVICES Corp Note Call 2 ...83.6720 |. ..707,028 |. .783,464 |.. .0 .3.317 ....08/29/2022 .. 04/23/2032
6944PL-2E-8 . PACIFIC LIFE GF |1 Corp Note Non Call 144A ...92.4530 |. ..1,118,681 |. .1,209,702 |.. .0 ......1.386 ....04/07/2021 .. 04/14/2026 ...
6944PL-2G-3 ... PACIFIC LIFE GF |1 Corp Note Floating B ...99.1700 |... 560,311 |.... 565,000 O 0 0 [0 0000050970 |- 0.630 ...05/27/2021 ...|....06/04/2026 ...
695114-CR-7 ..... PACIFICORP Corp Note Call MW ... 2. ...99.4670 |... 952,894 |.... ....958,000 O (4,291 0 [0 002.3.600 |- 3.143 ....06/08/2022 ...|....04/01/2024 ...
713448-EL-8 ..... PEPSICO INC Corp Note Call MW . N L ...92.2100 |... 783,785 |.... ....848,751 O i 205 [0 feeiil0 2625 | 2.654 ....07/25/2019 ...|....07/29/2029 ...
TA7081-EA-7 ..... PFIZER INC Corp Note MW ... 2. ...96.5240 |... 627,406 |.... ....658,545 O e (2,782) e feiiiiinnl00 022232000 |- 2.535 ....07/30/2019 ...|....12/15/2026 ...
718546-AR-5 ..... PHILLIPS 66 Note Call N L ...97.3090 |... 793,068 |.... ....814,626 O e 80 o0 k00022232900 |- 3.912 ....02/26/2018 ...|....03/15/2028 ...
718547-AH-5 ..... PHILLIPS 66 Corp Note Call M ........ccovvvevivrinnnnsfoun oee B L ...96.2810 |... 601,756 |.... . .. O 301 0 [0 0000032750 |l 3.830 ....06/03/2023 ...|....03/01/2028 ...
T4256L-EE-5 ..... PRINCIPAL LFE GLB FND Il Corp Note Non Call 144A .. ...94.6880 |... 1,278,288 |.... .1,350,000 |.. .... 1,349,666 O 228 o0 0 e 12250 |- 1.267 ...06/16/2020 ...|....06/23/2025 ...
743315-AZ-6 ..... PROGRESSIVE CORP Corp Note Call MV . 2. ...89.2720 |... 293,705 |.... ..329,000 |.. ....328,33 L R (VI R N RPN o I A 1[40 I AN 3.028 ....03/02/2022 ...|....03/15/2032 ...
74340X-BH-3 ..... [PROLOGIS LP Corp Note Call MW .... 2 ...96.7000 |. ..701,075 | ..725,000 122,472 .. .0 een. 3.957 ....06/11/2018 .. 09/15/2028 ...
74340X-BU-4 ..... PROLOGIS LP Corp Note Call MW .... 2. ...96.7110 |... 967,110 |.... .1,000,000 |. ....983,818 0 ... 6,088 |0 000003250 .l 3.937 ...10/04/2022 ... |....06/30/2026 ...
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744560-BY-1 ..... PUBLIC SERVICE ELECTRIC Corp Note Call MV ...........feee ] eeennns 2 i LFFE L 672,361 ]...93.4160 |........00vvnnenn 630,558 |ouevuniiiiiinnnn 675,000 |.oeevvnnnniinnns (TR 7 (VI Y I FRPON | I AR | R RO 11 0 I FN 3.246 [MN ..o ooviiiiieens 2,760 ....056/06/2019 ...|....05/15/2029 ...
744600-AD-9 ..... PUBLIC STORAGE Corp Note Call MW ... N2 e | LFFE L ...89.8820 |....coeunnnnns 1,285,313 |.... . 1,430,000 |.. ... 1,429,351 O e 142 0 0l 10850 | 1861 |MN oees [ 4,409 |... ....04/14/2021 ...|....05/01/2028 ...
75524K-PG-3 ... CITIZENS BANK NA/RI Corp Note Call . 2 e [ 2AFE L ...94.9950 |.......onnnns 2,564,865 |.... .... 2,639,895 O e 11345 0 [0l 40575 | 5.124 ....09/19/2022 ...|....08/09/2028 ...
756109-AW-4 ..... REALTY INCOME CORP Corp Note Call MW .... N2 e TG FE L ...93.5460 |... ....658,846 O e (U547 [0 feeieel0 1002032250 |- 2.966 ...07/24/2019 ...|....06/15/2029 ...
756109-BJ-2 ..... REALTY INCOME CORP Corp Note Call MW .... 2 e [ TG FE L ...89.6710 |... ....322,790 O e 465 [0 [0 000022.200 |- 2.362 ....11/09/2021 ...|....06/15/2028 ...
756109-B0-6 ..... REALTY INCOME CORP Corp Note Call MW . e [ G FE L ...99.9890 |... ....281,252 JLO I ORI < 1 I FORRUPPPRRRY | R FEUUPPPRRPIN | N AU Y 1 <0 N AU 5.189 ....01/09/2023 ...|....01/13/2026 ...
75884R-AV-5 ..... REGENCY CENTERS Corp Note Call MW . 2 e [ 2AFE L ...96.2340 |... ....482,518 O v (2514) 0 [0 002.3.600 |- 3.011 ...07/23/2019 ...|....02/01/2027 ...
75951A-CY-2 ..... RELIANCE STAND LIFE Il Corp Note Non Call 144A ....[..... B .. 1.EFE ..|... ...99.1950 |... ... 378,000 O 0 0 [0 el 52243 | 5.243 ....01/26/2023 ...|....02/02/2026 ...
760759-AT-7 ..... REPUBLIC SERVICES INC Corp Note Call MW ......... 2 L2.AFE .. ...98.1320 |. .635,123 |.. .0 .3.312 ...04/10/2019 .. 05/15/2028 ...
806851-AG-6 ..... SCHLUMBERGER HLDGS CORP Corp Note Call MW 144A 2 L2.AFE .. ...98.5580 |. ..94,606 |.. .0 .4.781 ....01/20/2023 .. 12/21/2025 ...
808513-BN-4 ..... CHARLES SCHWAB CORP Corp Note Call MW ... 1 1FFE .. ...98.9840 |. . A .199,993 |.. .0 ......0.767 ....03/16/2021 .. 03/18/2024 ...
817826-AC-4 ..... 7-ELEVEN INC Corp Note Call MW 144A e 2B FE L .. 463,893 |...92.4630 |... 429,953 |.... . ....464,527 O 221 o0 [0 10022202950 |- 0.999 ....01/27/2021 ...|....02/10/2026 ...
828807-DT-1 ..... SIMON PROP GP LP Corp Note Call MW .... 2 e [ TG FE L ,017,042 |...85.4770 |... 871,865 |.... A, ,017,570 LU (1 I N N RPN | I RN <1 I AN 2.683 ....01/04/2022 ...|....02/01/2032 ...
857477-AW-3 ..... STATE STREET CORP Corp Note Non Call . o | LEFE L .. 823,845 |...95.5300 |... 788,123 |.... 824,697 O e 122 0 [0 0000 2.650 |- 2.666 ...05/16/2016 ...|....05/19/2026 ...
857477-BZ-5 ..... STATE STREET CORP Corp Note Call ... 2 e [ LEFE L .. 98,000 |...99.5750 |... ...97,584 |.... O 0 0 [0l 40857 | 4.850 ....01/23/2023 ...|....01/26/2026 ...
86765B-AN-9 ..... ENERGY TRANSFER Corp Note Call MW .. 2 e |- 2.CFE L. ...99.6360 |... ..313,853 |.... O e 827 o0 [0 el 40250 |- 4.458 ...06/12/2018 ...|....04/01/2024 ...
86944B-AK-9 ..... SUTTER HEALTH Corp Note Call MV .... A [ LEFE L . 101.3850 |... 429,872 |.... . .. . O 0 0 [0l 50164 | 5.164 ....06/02/2023 ...|....08/15/2033 ...
87264A-BB-0 ..... T-MOBILE USA INC Corp Note Call MW 2 e 2B FE L ...97.9450 |... 734,588 |.... . 750,000 |.. ... 171,697 0 e (17,833) [0 o0 0022282500 |- 1.069 ...06/25/2021 ...|....04/15/2025 ...
87264A-BF-1 ..... T-MOBILE USA INC Corp Note Call MW 2. .. 2.BFE ..|... ...94.8560 |... 948,560 |.... .1,000,000 |.. ....962,052 O e 5,097 L0 [0 0000.3.875 | 4.577 ....06/06/2022 ...|....04/15/2030 ...
874054-AE-9 ..... TAKE-TWO INTERACTIVE SOF Corp Note MW 2 .2.BFE .. ...99.3860 |. ..372,698 |. ..375,000 374,777 |.. .0 .3.553 ....06/03/2022 .. 03/28/2024
87612E-BH-8 ..... TARGET CORP Corp Note Call MV .... 2 1FFE .. ...96.2940 |. ..308,141 |. ..320,000 321,79 |.. .0 .3.254 ...04/02/2019 .. 04/15/2029
882508-BJ-2 ..... TEXAS INSTRUVENTS INC Corp Note Call MW 2 1EFE .. ...86.3650 |. ..341,142 ). ..395,000 .404,861 |.. .0 .1.322 ....11/06/2020 .. 05/04/2030
89788M-AA-O ..... TRUIST FINANCIAL CORP Corp Note Call .........cceeevrsfounone -2 .1.GFE .. ...93.9000 |. ..746,505 |. ..795,000 .801,330 |.. .0 .0.670 ....11/06/2020 .. 08/05/2025 ...
89788N-AA-8 ..... TRUIST FINANCIAL Corp Note Call .... .2 . 1.GFE .. ...93.1770 |. .. 1,863,540 |. .2,000,000 1,884,635 |.. .0 ......5.706 ...09/21/2022 .. 07/28/2033 ...
898813-AU-4 ..... TUCSON ELEC PWR Corp Note Call MW .. 2. .. 1.G FE ..|... ...89.1170 |... 360,924 |.... 403,735 O 129 0 [0 000003250 | 3.293 ....02/15/2022 ...|....05/15/2032 ...
907818-FA-1 ..... UNION PACIFIC CORP Corp Note Call MW .... 2 .. .. 1.G FE ..|... ...99.5630 |... 672,050 |.... ....674,980 O e 118 0 k011080150 | 3.168 ....02/11/2019 ...|....03/01/2024 ...
907818-FX-1 ..... UNION PACIFIC CORP Corp Note Call MW .... 2. .. 1.G FE ..|... .. 88.7660 |... 423,414 |.... ....475,383 O e 175 0 [0 00222.800 |- 2.847 ....02/09/2022 ...|....02/14/2032 ...
91159H-HN-3 ... US BANCORP Corp Note Call .... 2 .. .. 1.G FE ..|... ...93.9170 |... 967,345 |.... A, .. ,027,894 O e 789 o0 k02,375 | 2.458 ....07/19/2016 ...|....07/22/2026 ...
9115H-JF-8 ..... US BANCORP Corp Note Call MW 2. .. 1.G FE ..|... ...98.5730 |... ..1,138,518 |.... .1,155,000 |.. ,155,000 O 0 0 [0l 4548 | 4.548 ....07/19/2022 ...|....07/22/2028 ...
91159H-JG-6 US BANCORP Corp Note Call MW 2 .. .. 1.G FE ..|... ...94.8510 |... .. 1,327,914 |.... ,362,076 O 2,994 |0 0l 40967 | 5.332 ...09/19/2022 ...|....07/22/2033 ...
913017-CR-8 ..... [UNITED TECH CORP Corp Note Call MW . 1 L2.AFE .. ...95.1320 |. .. 756,299 |. .795,000 |.. .0 .3.125 ....05/01/2017 .. 05/04/2027 ...
92343V-DD-3 .| VERIZON COMMUNICATIONS Corp Note Call MW 2 L2.AFE .. ...95.2950 |. .. 476,475 |. .501,189 |.. .0 .2.522 ....08/06/2019 .. 08/15/2026
92343V-ER-1 VERIZON COMMUNICATIONS Corp Note MW ..... 2 L2.AFE .. ...98.9870 |. ,233,378 |. .1,246,000 |.. .0 .4.329 ....10/22/2018 .. 09/21/2028
927804-GE-8 ..... VIRGINIA ELEC & POWER CO Corp Note Call MW 2 1.F FE .. ...84.1040 |. ..517,240 |. .613,901 |.. .0 .2.3%5 ....11/15/2021 .. 11/15/2031 ...
92826C-AD-4 . VISA INC Corp Note Call MW .............. 2 .1.DFE .. ...97.6220 |. ..927,409 |. . 966,110 |.. .0 o 2.127 ....08/14/2019 .. 12/14/2025 ...
92936U-AH-2 ..... WP CAREY INC Corp Note Call MW REIT .. e [ 2.AFE L ...77.9280 |... 693,559 |.... . 890,000 |.. ....881,033 O 856 [0 0002250 |- 2.3712 ...02/16/2021 ...|....04/01/2033 ...
931142-DP-5 ... WALMART INC Corp Note Call MV .... 2 e [ 1.CFE L ...99.3600 |... 298,080 |.... . 300,000 |.. ....300,072 O e (1,216) 0 o0 000223.300 |- 2.886 ....01/19/2017 ...|....04/22/2024 ...
931142-EN-1 ... WALMART INC Corp Note Call MW .... 2 .. .. 1.CFE ..|... ...97.0830 |... 703,852 |.... ....164,185 0 [ (16,454) |0 eeeeieeel0 0020080050 |- 0.729 ....11/06/2020 ...|....07/08/2026 ...
94106L-BE-8 ..... WASTE MANAGEMENT INC Corp Note Call MW .... 2 e [ TG FE L ...95.8200 |... 627,621 |.... ....653,401 O 382 o0 [0 0000030150 | 3.218 ....04/09/2019 ...|....11/15/2027 ...
95000U-25-1 ..... WELLS FARGO & COMPANY Corp Note Call MW ... e [ 2.AFE L ...91.6360 |... 778,906 |.... . ... 850,000 O 0 0 k0100022393 | 2.393 ....05/26/2020 ...|....06/02/2028 ...
95000U-2U-6 ..... WELLS FARGO & COMPANY Corp Note Call MW ... 2 e [ 2AFE L ...87.3750 |... .1,083,450 |.... 1, ,166,029 JLUJ R - 1810 T N N RPN | I SR < <1 I AN 4.139 ....04/13/2022 ...|....03/02/2033 ...
969457-BII-9 ..... WILLIAMS COMPANIES INC Corp Note Call MW . 2 e |- 2.BFE ..f... ...99.4810 |... 721,237 |.... 728,247 O e (W4,115) [0 e l0 el 40550 |l 2.553 ...10/04/2019 ...|....06/24/2024 ...
970648-AJ-0 ..... WILLIS NORTH AMERICA INC Corp Note Call MW 2. .. 2.BFE ..|... ...89.5520 |... 335,820 |.... ....381,314 O [ (1,061) [0 foiiil0 000002950 | 2.617 ...05/21/2020 ... |....09/15/2029 ...
064159-3X-2 ..... BANK OF NOVA SCOTIA Corp Note MW ... A2 1.F FE .. ...98.6620 |. ..370,969 |. .375,991 |.. .0 ......0.708 ....04/14/2021 .. 04/15/2024 ...
13645R-BF-0 ..... CANADIAN PACIFIC Corp Note Call M ......oooevvvvnnnnns A 2 .ceeeen .. 2.BFE ... ...92.7890 |... 287,646 |.... . 310,000 |. ...309,912 Ol 10 0 00002450 ). 2.454 LG 1/1772021 ... 12/02/2031 ..
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78016E-ZT-7 ..... ROYAL BANK OF CANADA Corp Note MN ...........coooevrriifonn e A 2 i L EFE o 1,269,568 |...91.5260 |.............. 1,162,380 [.oeeeeennnnn 1,270,000 |...oeevennnn 1,269,778 |.oovvvviees (U R | FUPRUON | Y AU (B RN 1.150 |...... 1.157 ....07/07/2021 ...|....07/14/2026 ...
78016F-20-0 ..... ROYAL BANK OF CANADA Corp Note MW .. A..... 2 oo |- 1LEFE ). ...94.4280 |... 508,967 |.... ..539,000 |.. O e 83 |0 o0 e 3.875 |...... 3.897 ....04/07/2022 ...|....05/04/2032 ...
01609W-AT-9 ..... ALIBABA GROUP Corp Note Call MW .... D...... 2 oo |- 1.EFE ... ...94.8830 |... ,375,804 |.... .1,450,000 |.. O [ (4,030) [0 [0 3.400 |...... 3.083 ...09/27/2019 ...|....12/06/2027 ...
22550L-2G-5 ... CREDIT SUISSE NEW YORK Corp Note Non Call ... D...... v |- LEFE ... s ...90.7560 |... 707,897 |.... ... 780,000 |.. 0. e 352 feeeiiii 0 0 [ 1.250 |...... 1.297 ....08/02/2021 ...|....08/07/2026 ...
404280-CL-1 ..... HSBC HOLDINGS PLC Corp Note Call MW D...... 2 voo |- 1.GFE ... 1,230,000 |...89.0680 |... ,095,536 |.... .1,230,000 |.. O o0 o0 [0 e 2.013 |...... 2.013 ....09/15/2020 ...|....09/22/2028 ...
456837-AP-8 ..... ING GROEP NV Corp Note Non Call D...... v |- LG FE ... . ...99.4590 |... 646,484 |.... . 650,000 |.. ....649,943 O o207 0 o0 e 3.550 |...... 3.583 ...04/02/2019 ...|....04/09/2024 ...
456873-AD-0 ..... INGERSOLL-RAND Corp Note Call MW ... D...... 2 |- 2.AFE L .. 502,541 ]...96.8550 |... 460,061 |.... ..475,000 |.. ....490,5% JLO R 3 51:) N N I RPN | ) A 3.800 |...... 3.083 ....07/29/2019 ...|....03/21/2029 ...
606822-AU-8 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call ...........|o.. ... .. 1.G FE ..|... .. 975,000 |...98.3540 |... 958,952 |.... ..975,000 |.. ....975,000 JLO N N | [ AP | B ISP | B AU 3.777 ... 3.771 ...02/26/2018 ...|....08/02/2025 ...
63859U-BG-7 ..... NATIONWIDE BLDG SOCIETY Corp Note Non Call 144A . .. 1.EFE .. 229,823 |...99.7420 |. ..229,407 |. ..230,000 .229,997 |.. .0 .0.550 |......0.576 ....01/14/2021 .. 01/22/2024
65559C-AB-7 . NORDEA BANK ABP Corp Note Non Call 144A ... .. 1.DFE .. ,218,483 |...93.3050 |. .. 1,142,986 |. . 1,225,000 1,222,809 |.. .0 .0.750 |......0.859 ....08/24/2020 .. 08/28/2025
86959L-AG-8 ..... SVENSKA HANDELSBANKEN AB Corp Note Non Call 144A .. 1.CFE .. 399,692 |...97.7660 |. ..391,064 |. . 400,000 .399,954 |.. .0 ......0.550 |......0.576 ....06/07/2021 .. 06/11/2024 ...
880320-AT-3 ..... TENCENT HOLD Corp Note Call MW 144A ...........ccoent foun oe .. 1.EFE ..|... .. 399,952 |...93.6990 |... 374,79 |.... . 400,000 |.. ....399,984 JLO N Y A AR | B ISP | B FOT 1.810 |...... 1.812 ....05/27/2020 ...|....01/26/2026 ...
89153V-AS-8 ..... TOTALENERGIES CAP INTL Corp Note Call MW .... D...... 2 .. 1.EFE ..|... .. 827,665 |...97.6250 |... 805,406 |.... .825, 825,431 LU R (2 N N | I RPN | ) AN 2.434 |...... 2.368 ....07/24/2019 ...|....01/10/2025 ...
902133-AY-3 ..... TYCO ELECTRONICS Corp Note Call MW D...... 2 |- 1.GFE ... 1,179,730 |...86.5590 |... ..1,038,708 |.... 1,200,000 ....1,183,191 0 e 1,836 |0 o0 e 2.500 |...... 2.694 ....02/02/2022 ...|....02/04/2032 ...
902613-AH-1 ..... UBS GROUP AG Corp Note Call 144A ... D...... 2 voo |- 1.GFE ... .. 745,000 |...90.4020 |... ..673,495 |.... . .. ....745,000 O o0 o0 [0 e 1.494 |...... 1.494 ....08/03/2021 ...|....08/10/2027 ...
928571-BN-9 ..... VODAFONE GROUP Corp Note Non Call .. D...... . |--2.BFE ..|... ..730,000 |. 100.0160 |... 730,117 |.... . 730,000 |.. ... 730,000 JLO N N | I AP | B IR | B AU 6.645 |...... 3.322 ....05/23/2018 ...|....01/16/2024 ...
980236-A0-6 ..... WOODSIDE FINANCE Corp Note Call MW 144A .............|... ... D...... 2 iiiiinnns L2AFE L 326,630 [...96.1700 [.......cceuunnnns 307,744 |ovvennninnnnd 320,000 f.....oeevunnnnnns 323,720 |.eevunniiiinnnnd JO I O (<1 D e o I AUt (N RN 4.500 |...... 4.237 ...03/26/2019 ... |....03/04/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 151,444,060 [ XXX 140,967,020 150,322,000 150,393,503 0 XXX XXX XXX
BSREP Commercial Mortgage BSREP 2021-DC A CMBS
05591U-AA-5 ... T4A e [ e AR e 1,630,054 |...94.1680 |.............. 1,634,990 |..oovennnnnnns 1,630,054 |...covvnnnnnns 1,630,054 |..coovvnnnnnns (O S | N RPN | I AR | B RN 6.426 ....08/03/2021 ...|....08/15/2038 ...
05609J-AA-0 ..... BXHPP Trust BXHPP 2021-FILM A CMBS 144A L TAFRM ... .. 200,219 |...94.5220 |... 189,044 |.... . 200,000 |.. ....202,603 O 2,882 |0 o0 6.126 ....09/01/2021 ...|....08/15/2036 ...
05609X-AA-9 ..... BX Trust BX 2022-CLS A CMBS 144A L TARN L. .. 783,036 |. 100.2090 |... 786,641 |.... ....783,131 O e 81 o0 [0 5.760 ....10/06/2022 ...|....10/13/2027 ...
06540M-BH-7 ..... Bank BANK 2022-BNK41 A4 CMBS L TAFRM ... ...1,153,139 |...91.9140 |... ,052,415 |.... ....1,151,731 JLO I U €151 ) i FOSRPRRt | B ISP | B FOU 3.790 ...04/25/2022 ...|....03/15/2032 ...
08163G-AS-9 ..... BENCHVARK Mortga BMARK 2021-B28 A3 CMBS ... C1ARN L 1,689,191 |...87.5880 |. ,436,443 |. 1,672,716 |.. .0 .2.073 |.. ....08/03/2021 .. 08/15/2054 ...
12625X-AA-5 ... COMM 2013-300P A COMM 2013-300P A1 CMBS 144A CLARN L 1,026,563 |...93.0290 |. ,046,576 |. 1,068,719 |.. .0 ......4.353 ....02/25/2021 .. 08/10/2030 ...
90187L-AA-7 ..... PRKAV 2017-245P PRKAV 2017-245P A CMBS 144A ........[... ... L TARN L. 1,205,452 |...91.9500 |... 997,658 |.... 1,152,143 JLOJ R (110107 N | I RPN | B SN 3.508 ...02/24/2021 ...|....06/05/2037 ...
VLS COMMERICIAL MRTG TRUST VLS 2020-LAB A CMBS
92858T-AA-4 ..... 144A .. i S e [4 o | LAFE L 1,215,371 ...81.2530 |... 958,785 |.... 1,204,651 L (3.478) [0 0 2.130 ...10/21/2020 ...|....10/10/2042 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 8,903,025 | XXX 8,002,552 8,790,054 8,865,748 0 (2,865) 100,966 0| XXX XXX XXX
02008M-AC-3 ..... Ally Auto Receiv ALLYA 2022-2 A3 ABS .. 1.AFE ..|... ...99.6090 |... .2,389,000 |.. 2,388,892 JO N R (51} N APt | B ISP | B FOU 4.760 ...10/04/2022 ...|....05/17/2027 ...
05593A-AC-3 . BMW Vehicle Lease Trust BMILT 2023-1 A3 ABS 1AFE .. ...99.9020 |. ..201,802 |. ..202,000 .0 .5.160 |.. ....02/07/2028 .. 11/25/2025 ...
06763H-AA-4 ..... Babson CLO Ltd BABSN 2022-4A A CLO 144A ... 1AFE . . 100.7970 |. .. 1,310,365 |. .1,300,000 .0 ee...7.406 |.. ...10/03/2022 .. 10/20/2034 ...
140430-AB-8 ..... Capital One Prim COPAR 2022-1 A2 ABS .... .. 1.AFE ..|... ...99.6490 |... ...82,064 |.. O e o0 [0 2.710 ...04/26/2022 ...|....06/16/2025 ...

Capital One Prime Auto Receiva COPAR 2023-2 A2A ABS
14044E-AB-4 ..... .. 1.AFE ..|... . 100.5080 |... . 768,000 |.. ....767,930 LU R 23 AR | N RN | ) AN 5.910 ....10/04/2023 ...|....10/15/2026 ...
14318D-AB-5 ..... CarMax Auto Owner Trust CARMX 2023-1 A2A ABS 1AFE . ...99.8360 |. N 88,611 ..88,605 |.. .0 .5.230 |.. ....01/19/2023 .. 01/15/2026
23202H-AB-7 ... DLLAA LLC DLLAA 2023-1A A2 ABS 144A 1AFE .. . 100.4730 |. ..212,282 | . 271,000 .270,987 |.. .0 .5.930 |.. ....07/25/2023 .. 07/20/2026 ...
236057-AA-3 ..... Danby Park CLO, Ltd DANBY 2022-1A A1A CLO 144A .. 1AFE . 1,300,000 |. 100.6830 |. ..1,308,876 |. .1,300,000 .1,300,000 |.. .0 .7.512 |.. ...10/13/2022 .. 10/21/2035 ...
Dell Equipment Finance Trust DEFT 2023-3 A2 ABS
24702E-AB-6 ..... T4BA e [ e .. 1.AFE ..|... .. 133,993 |. 100.6580 |... ..134,000 |.. ....133,991 O e () o0 o0 6.100 ....10/10/2023 ...|....04/23/2029 ...
345287-AD-8 ..... Ford Credit Auto Lease Trust FORDL 2023-A A3 ABS . |... ... .. 1.AFE ..|... .. 469,994 1...99.7150 |... . 470,000 |.. ....469,975 LU SR ( ()N N | N RN | B AN 4.940 ...01/18/2023 ...|....03/15/2026 ...
34532N-AD-7 ... Ford Credit Auto Ouwner Trust FORDO 2021-A A4 ABS . |... ... .. 1.AFE ..|... .. 217,459 |...95.5320 |... ....220,842 0 3,382 |0 o0 e 0.490 ....09/27/2023 ...|....09/15/2026 ...
34532R-AA-4 ... FORD CREDIT AUTO FORDR 2018-1 A ABS 144A ............|ee. ... .. 1.AFE ..|... s ...97.9670 |... ....799,884 LU SR - I N | N RN | ) AN 3.190 ...01/23/2018 ...|....07/15/2031 ...
34535A-AB-6 ... Ford Credit Auto Owner Trust FORDO 2022-C A2A ABS |... ... L AFE s 67,540 {...99.8500 f................. 67,442 |l 67,548 [ 67,543 |ouuiieeeennnn 0 fooeeiieeeeeeed o0 0 s 4.520 ...09/20/2022 ...|....04/15/2025 ...
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34535A-AD-2 ..... Ford Credit Auto Owner Trust FORDO 2022-C A3 ABS ..[......|....... 4 s L AFE e 1,420,918 |...99.3450 |.............. 1,411,692 [ 1,421,000 |.ooovvvnnnnnns 1,420,913 [oooviiiiiiinnnn0 v o0 [0 e 4.480 |...... 4.522 | NON ... ...09/20/2022 ...|....12/15/2026 ...
362554-AC-1 ... GM Financial Securitized Term GMCAR 2021-4 A3 ABS |... ... |- TAFE L .. 207,584 |...96.6700 |... 216,851 |ooeeiniieeeeenn209,333 [0 e 1,749 |0 0 0.680 |...... 5.893 [MON ..... ....08/21/2023 ...|....09/16/2026 ...
362650-AD-8 ..... GM Financial Securitized Term GMCAR 2022-4 A3 ABS |... ... .. 1.AFE ..|... 2,395,607 |...99.6580 |... .2,396,000 |.. 02,395,783 [0 106 [0 0 4.820 |...... 4.873 [MON ..... ...10/04/2022 ...|....08/16/2027 ...
GREAT AMERICA LEASING RECEIVAB GALC 2022-1 A3 ABS
39154T-BI-7 ..... RN R N 4 s LLAFE L 674,884 1...99.5480 |.................671,949 |..ccooiiiiinninn 675,000 |.oevevunnninnnnns 674,908 |........ceunnnnn (U O 4 I PO (0 0 | 5.080 |...... 5.138 [MON ..... ...10/04/2022 ...|....09/15/2026 ...
Honda Auto Receivables Owner T HAROT 2023-1 A2 ABS
43815J-AB-9 ..... .. 1.AFE ..|... .. 174,970 |...99.8470 |... ..174,981 |.. AT 967 0 [ (B) 0 0 5.220 |...... 5.276 [MON ..... ...02/16/2023 ...|....10/21/2025 ...
A3B15d-AC-7 v [ eeereieeeee e [ e 4 s LLAFE L 649,879 [. 100.1730 [..oevvvvvnnnnnns 651,125 |oovveniiiiinnnn 650,000 |.oeevvrnnninnnnns 649,900 [....cceevnnnnnnn (U O 4 I PO (0 [V P 5.040 |...... 5.098 [MON ..... ...02/16/2023 ...|....04/21/2027 ...
438150-AB-3 ..... B .. 1.AFE ..|... 518,951 . 100.3170 |... ..520,645 |.... ..519,000 |.. ....518,955 O i o0 [0 5.710 |...... 5.782 [MON ..... ....08/15/2023 ...|....03/18/2026 ...
448978-AB-2 ..... Hyundai Auto Lea HALST 2022-C A2A ABS 144A .. N .. 1.AFE ..|... ..59,792 |...99.7990 |... ...59,673 |.... ...59,793 |.. O e 0 [0 e 4.340 |...... 4.380 [MON ..... ....09/12/2022 ...|....01/15/2025 ...
44918M-AB-6 ..... Hyundai Auto Rec HART 2022-B A2A B .. 1.AFE ..|... ..94,320 |...99.7150 |... O i o0 [0 3.640 |...... 3.671 |MON ..... ....07/12/2022 ...|....05/15/2025 ...
44933D-AB-7 ... Hyundai Auto Rec HART 2022-C A2A ABS . N .. 1.AFE ..|... 221,254 |...99.9350 |... ....221,258 O e o0 [0 e 5.350 |...... 5.412 [MON ..... ... 11/01/2022 ...|....11/17/2025 ...
Kubota Credit Owner Trust KCOT 2023-2A A2 ABS 144A
500945-AB=6 ..... [.eevvuuiiiiiiiiii e [ 4 i |- TAFE |t 291,985 [. 100.3480 |......ccvvvunnnns 293,016 |-evveeeeeeennnnn 292,000 [.eeeeeennnnnnns 291,982 |oeeeeieeeeennd (VI SRR (<) FEUUPRPRINN | I ORI | B IO 5.610 |...... 5.675 [MON ..... ...07/18/2023 ...|....07/15/2026 ...
50117K-AC-4 ..... N .. 1.AFE ..|... . 100.5510 |... 670,675 |.... ... 667,000 |.. 666,911 O e 15 0 [0 e 5.020 |...... 5.077 . 23,717 |....08/28/2023 ...|....06/15/2027 ...
58768P-AC-8 ..... 4 1AFE .. . 100.1790 |. .. 1,498,678 |. . 1,496,000 1,495,784 |.. .0 .5.210 |......5.273 L 77,942 |....11/15/2022 .. 08/16/2027
606940-AC-8 ..... MMAF Equipment F MMAF 2022-B A3 ABS 144A ............ 4 1AFE . . 100.6820 |. .. 1,842,481 |. .1,830,000 1,829,891 |.. .0 ......5.610 |......5.676 102,663 |....11/01/2022 .. 07/10/2028 ...
65480J-AC-4 ..... Nissan Auto Receivables Owner NAROT 2022-B A3 ABS |... ... B .. 1.AFE ..|... ...99.3000 |.....covnnnnns 1,403,109 |.... 1,413,000 |.. .... 1,412,802 LU RS (1 I N | N RN | B SO 4.460 |...... 4.508 .. 63,020 |....09/20/2022 ...|....05/17/2027 ...
Santander Drive Auto Receivabl SDART 2023-1 A2 ABS
80287G-AB-6 ..... B .. 1.AFE ..|... ...99.9300 |... ...29,478 |.... ...29,498 |.. L R N RN | B SN 5.360 |...... 5.424 ....01/18/2023 ...|....05/15/2026 ...
89231C-AB-3 ..... Toyota Auto Rece TAOT 2022-C A2A ABS . N .. 1.AFE ..|... ...99.6000 |... ... 48,274 |.... ...48,468 |.. JLO N Y FORPRRR | N IEUPRRRRRTRPIN | B AT 3.830 |...... 3.865 ...08/08/2022 ...|....08/15/2025 ...
89238F-AB-9 ..... Toyota Auto Rece TAOT 2022-B A2A ABS .... B .. 1.AFE ..|... ...99.8630 |... ....5,842 |.... ....5,850 |.. O o0 o0 [0 2.350 |...... 2.364 ....04/07/2022 ...|....01/15/2025 ...
8923%K-AC-5 . Toyota Auto Rece TAOT 2022-A A3 ABS 4 1AFE . ...97.3220 |. ..642,651 |. ..660,335 . .0 .1.230 |......5.384 ...08/23/2023 .. 06/15/2026 ...
89240B-AC-2 . TAOT 2021-A A3 TAOT 2021-A A3 ABS .. 4 1AFE .. ...98.8990 |. .. 134,110 |. .. 135,603 .135,243 |.. .0 .0.260 |......1.831 ....08/10/2022 .. 05/15/2025 ...
90291U-AC-6 . USAA Auto Owner USAOT 2022-A A3 ABS 144A . 4 1AFE . ...99.6470 |. .. 1,793,646 |. .1,800,000 01,799,888 |.. .0 .4.860 |......4.908 ...10/04/2022 .. 11/16/2026
92868K-AC-7 ..... Volkswagen Auto Loan Enhanced VALET 2021-1 A3 ABS |... ... |4 1AFE .. ...97.3610 |. 216,777 |.. .0 .1.020 |......5.634 ....00/26/2023 .. 06/22/2026
96042V-AB-5 ..... Westlake Automob WLAKE 2022-2A A2A ABS 144A ... |4 1AFE . ...99.8660 |. .. 75,808 |.. .0 ......3.360 |......3.385 ....06/08/2022 .. 08/15/2025 ...
98163T-AB-9 ..... World Omni Auto WOART 2022-C A2 ABS B .. 1.AFE ..|... .. 162,481 ]...99.4580 |... ....162,492 O o8 o0 [0 3.730 |...... 3.764 ...08/02/2022 ...|....03/16/2026 ...
Dryden Senior Loan Fund DRSLF 2022-113A A1R CLO
26253E-AP-3 ... T4A o [ e D...... 4 e | LAFE L .. 1,195,000 |. 100.1590 |.....euvnnnnnn 1,196,906 |.... e 1,195,000 foeeniiiiiiinnn0 il 0 0 0 7.046 |...... 7.107 ....00/14/2023 ...|....10/20/2035 ...
. 1.LAFE ..|... ...2,049,466 |...95.4270 |.....eeeens 1,956,255 |.... ....2,049,836 ... eiiiiiee 128 |0 0 1.000 |...... 1.009 ...02/18/2021 ...|....04/10/2028 ...
Other
Loan-Backed and Structured Securities 26,612,662 | XXX 26,523,090 26,677,746 26,631,725 0 17,603 0 0 XXX XXX XXX 99,282 1,036,603 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 186,959,747 [ XXX 175,492,662 185,789,800 185,890,976 0 (190,587) 100, 966 0 XXX XXX XXX 1,416,667 5,812,359 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 284,931,169 | XXX 261,073,282 266,762,000 275,362,608 0 (2,179,651) 0 0 XXX XXX XXX 2,759,744 8,893,940 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 84,292 821 [ XXX 78,184,394 84,461,813 84,110,721 0 (38,785) 0 0 XXX XXX XXX 255,704 2,302,071 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 8,903,025 | XXX 8,002,552 8,790,054 8,865,748 0 (2,865) 100,966 0 [ XXX XXX XXX 25,090 345,799 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 26,612,662 [ XXX 26,523,090 26,677,746 26,631,725 0 17,603 0 o[ XXX XXX XXX 99,282 1,036,603 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
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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 404,739,677 | XXX 373,783,318 386,691,613 394,970,802 0 (2,203,698) 100,966 0 XXX XXX XXX 3,139,820 12,578,413 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 172,362,407 1B ..$............ 23,237,180 1C.$............ 16,630,702 1D ..$............ 27,374,925 1E.$............ 25,849,925 1F . $ . ... 27,011,851 1G.$........... 43,496,564
1B 2A..$.. .25,202,013 2B ..$ .. .28,896,007 2C ..$ .. ..4,909, 138
1C ....0 3B.. 3C..$..
1D .0 4B.. 4C ..$
1E .0 5B 5C..$
1F .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

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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912828-V9-8 ......... US Treasury Note  2.250% 02/15/27 .. .|-...11/16/2023 ... |Bank of New York ... 1,537,504 [.. .... 1,650,000 [..
912828-2C-7 ......... US Treasury Note  1.125% 02/28/25 .. ....03/13/2023 ... [Deutsche Bank ... ... 1,132,547 |.. ... 1,200,000 [..
91282C-BH-3 ......... US Treasury Note  0.375% 01/31/26 .. ...02/09/2023 ... [Morgan Stanley . ....582,207 |.. ....650,000 |..
912820-CL-3 ......... US Treasury Note  0.375% 07/15/24 .. .|Vells Fargo ....750,500 |.. ....800,000 |..
91282C-DZ-1 ......... US Treasury Note 1.500% 02/15/25 .. . |Morgan Stanley veen 1,141,500 |.. ..... 1,200,000 |..
91282C-G6-0 . .|US Treasury Note  4.125% 01/31/25 .|Harris Nesbitt Corp . 742,412 .750,000

.|US Treasury Note  4.625% 02/28/25 ..

91282C-GN-5 . . . | Deutsche Bank ... . 754,043 .750,000
91282C-GR-6 . ..|US Treasury Note  4.625% 03/15/26 03/14/2023 ... | Scotiallcleod Corporation . 1,114,609 .1,100,000
91282C-GU-9 ......... US Treasury Note  3.875% 03/31/25 .. ....04/14/2023 ... | Various . 1,545,338 .. .... 1,550,000 [..
912820-GX-3 ......... US Treasury Note  3.875% 04/30/25 .. ...06/19/2023 ... |Deutsche Bank ... .... 1,501,563 [.. .... 1,600,000 [..

.|....06/28/2023 ... |Vells Fargo

€13

912820-HD-6 ......... US Treasury Note  4.250% 05/31/25 .. e e . . 791,938 |.. 800,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 11,684,251 12,050,000

051595-BZ-8 ......... AURORA CO IITR REVENUE Rev Bond Non Call — 1.698% 08/01/31 ..veuevevieereeeeeiereeeeeeeieesieesneeniens [ eereeenneennene 2 07/07/2023 ... [ JP MOTGAN CHASE ..v.vvuvsereesiatesisieseeeseeeteseeteseeteseetes e stesessesessesesneseseeseeesenseseneesenessenessenenne |roesensesensesensssenessenesnenenne [ooeeseesneenneennens 1,008,978 |vevenerenerereinne 1,265,000

3130AT-UQ-8 .........[FHLB Note  4.750% 03/08/24 +|--..01/05/2023 ... | Var ious ....698,776 |.. .700,000 |..
3132D0-CC-8 ........ [FHLMC Pool SD2767 MBS ~ 5.000% 05/01/53 . . |-..04/25/2023 ... | Stonex Financial Corp .... ....575,085 |.. ... 567,956 |..
313200-PP-5 ......... [FHLMC Pool SD3130 MBS ~ 5.500% 06/01/53 ... +|---.06/26/2023 ... | Toronto Dominion Sec 5,510,163 |.. 5,489,790 |..
3132D0-RZ-1 ......... [FHLMC Pool SD3204 MBS ~ 5.500% 07/01/53 ... . |-..06/26/2023 ... |Stonex Financial Corp .... .. 5,384,226 |.. ....5,360,772 |..
313200-TK-2 ......... FHLNMC Pool SD3254 MBS~ 5.000% 06/01/53 wr|---.06/27/2023 ... |Pierpont Securities LLC .... 5,691,871 |.. 5,778,549 |..
3133EP-BF-1 ......... FEDERAL FARM CREDIT BANK Agency Note  4.875% 08/21/24 .. .+ |---.02/13/2023 ... | Cantor Fitzgerald 999,800 |.. 1,000,000 |..

...06/28/2023 ... |Stonex Financial Corp ....

3133KR-NH-3 ........ | FHLMC Pool RA9392 MBS ~ 5.000% 07/01/53 .... 5,618,983 |.. 5,697,005 |..
31400E-YX~4 .........|FNMA Pool CA7025 MBS ~ 2.500% 09/01/50 .. .| Stonex Financial Corp . . 4,570,293 .5,289,308
3140XC-WV-6 .........|FNMA Pool FM8750 MBS ~ 2.500% 09/01/51 .. .| citiGroup .. . 4,227,010 . 4,902,658
3140XK-UN-8 .........|FNMA Pool FS4196 MBS  4.500% 10/01/50 .. .|CitiGroup .. .538,177 .541,732
3140KL-H-2 ........ FNUA Pool FS4763 MBS~ 2.500% 06/01/51 ....06/28/2023 ... [Merrill Lynch 1,869,700 |.. ... 2,154,886 |..
31418D-0-6 ......... FNVA Pool MA3870 MBS ~ 2.500% 11/01/49 ....06/29/2023 ... [Pierpont Securities LLC .... 492,912 |.. 574,615 |..
47770V-BR0 ......... JOBSOHI0 BEVERAGE SYS STWD L1Q Rev Bond Non Call  4.433% 01/01/33 . . woer |----07/10/2023 ... | CitiGroup - 1,710,765 |.. ... 1,750,000 |..
54627R-AS-9 ......... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Non Call  5.048% 12/01/34 ..iveeieeerisesesinisinnissnisennnes |uvnreesnaennans 12.08/27/2023 ... [WET 1S FATGO ..veriusetitsteseatentsteststese st ettt et et stese et e st enesben e st eb e st eb et eb et ebanesbenesbenesnenesnenennene |oessenensesensanenessenenrenennenes |orenesseesssensasennas 3,582,725 [oeviiiiiiiiiiienae 3,500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 42,427,434 44,572,361
00138C-AS-7 ......... AIG GLOBAL FUNDI Corp Note Non Call 144A  0.650% 06/17/24 .. ....05/23/2023 ... | Toronto Dominion Sec ...312,721 ).

00287Y-BX-6 ......... ABBVIE INC Corp Note Call MW 3.200% 11/21/29 . |-...08/28/2023 ... |CitiGroup ....578,015 |..

02665H-EJ-6 ......... AVERICAN HONDA FINANCE Corp Note MW 5.000% 05/23/25 ... . |-..05/23/2023 ... |Mizuho Investor Sec Co ... ... 799,448 |..

031162-DM-9 ......... AVGEN INC Corp Note Ml 5.250% 03/02/25 +|-..02/15/2023 ... |Merrill Lynch ....186,877 |.. . ..
053332-BD-3 ......... | AUTOZONE INC Corp Note Call MW 4.750% 02/01/33 .+ |-..01723/2023 ... | JP Morgan Chase ... .. 711,816 ). ....713,000 |..
05565E-CD-5 . . BMW US CAPITAL LLC Corp Note Non Call 144A  6.010% 08/11/25 ... ....08/08/2023 ... [Merrill Lynch ....739,000 |.. ....739,000 |..
05593A-AC-3 BMIl Vehicle Lease Trust BMHLT 2023-1 A3 ABS  5.160% 11/25/25 . ...02/07/2023 ... |Merrill Lynch .. ... 201,995 |.. ++..202,000 |..
126650-DX-5 .........| CVS HEALTH CORP Corp Note Call MW 5.250% 01/30/31 ....ceceveve. 05/30/2023 ... |Wel Is Fargo .. .328,822 .330,000
14044E-AB4 .........|Capital One Prime Auto Receiva COPAR 2023-2 A2A ABS  5.910% 10/15/26 10/04/2023 ... |Merrill Lynch 767,932 768,000
14318D-AB-5 .........|CarMax Auto Owner Trust CARMX 2023-1 A2A ABS  5.230% 01/15/26 ... L Merritn Lynch .. .. 88,602 ..88,611
19828T-AB-2 .........| COLUMBIA PIPELINES OPCO Corp Note Call M 144A  6.036% 11/15/33 .| Toronto Dominion Sec .474,829 475,000
23092H-AB-7 . .[DLLAA LLC DLLAA 2023-1A A2 ABS 144A  5.930% 07/20/26 ......... 07/25/2023 .. |Barclays Group Inc .270,993 271,000

24422E-W-5 ......... JOHN DEERE CAPITAL CORP Corp Note Non Call ~ 4.950% 06/06/25 ... 157,000 |..

....06/05/2023 ... Goldman Sachs .... 156,912 |.. .
24702E-AB-6 ......... Dell Equipment Finance Trust DEFT 2023-3 A2 ABS 144A  6.100% 04/23/29 . .|----10/10/2023 ... |SG Cowen and Company .... 133,993 |.. .... 134,000 |..
264426-AJ-9 ......... DUKE ENERGY OHIO INC Corp Note Call MW 5.250% 04/01/33 -|----03/20/2023 ... |CitiGroup ....328,816 |.. ....329,000 |..
337738-BD-9 ......... FISERV INC Corp Note Call MW 5.450% 03/02/28 ...02/27/2023 ... Merrill Lynch ... 482,372 |.. ...483,000 |..

...470,000 |..

... 469,994 |.. .
...232,000 |..

...01/18/2023 ... RBC Capital Markets . .
... 217,459 |..

345287-AD-8 ......... Ford Credit Auto Lease Trust FORDL 2023-A A3 ABS ~ 4.940% 03/15/26 . .|
...09/27/2023 ... |Toronto Dominion Sec ..

34532N-AD-7 .........|Ford Credit Auto Ouwner Trust FORDO 2021-A A4 ABS  0.490% 09/15/26 ... .

362554-AC-1 ..|GM Financial Securitized Term GNMCAR 2021-4 A3 ABS  0.680% 09/16/26 08/21/2023 ... | Toronto Dominion Sec .207,584 .216,851
381456-AN-0 . .. | GOLDMAN SACHS GROUP INC Corp Note Call  6.415% 08/10/26 08/07/2023 ... |Various .. .657,000 .657,000
404119-CK-3 . ..|HCA INC Corp Note Call MW 3.625% 03/15/32 ............. 08/07/2023 ... | Tax Free Exchange .592,161 .605,000
42824C-BL-2 . .. | HP ENTERPRISE CO Corp Note Non Call ~ 5.900% 10/01/24 . 03/07/2023 ... |HSBC Securities Inc . . 149,901 .150,000
43815J-AB-9 . .|Honda Auto Receivables Owner T HAROT 2023-1 A2 ABS ~ 5.220% 10/21/25 . 02/16/2023 ... | CitiGroup ..... . 174,970 . 174,981

43815J-AC-7 ......... Honda Auto Receivables Owner T HAROT 2023-1 A3 ABS ~ 5.040% 04/21/27 ....

....02/16/2023 ... [CitiGroup ....649,879 |.. ....650,000 |..
43815Q-AB-3 ......... Honda Auto Receivables Owner T HAROT 2023-3 A2 ABS ~ 5.710% 03/18/26 .... ....08/15/2023 ... (Merrill Lynch .. ....518,951 |.. ....519,000 |..
44891A-CF-2 ......... HYUNDAI CAPITAL AMERICA Corp Note Non Call ~ 5.800% 06/26/25 ...06/21/2023 ... [CitiGroup ...101,884 |.. ...102,000 |..

500945-AB-6 ......... Kubota Credit Owner Trust KCOT 2023-2A A2 ABS 144A  5.610% 07/15/26 ....oooviivvveeeeeiiiiiiiiiiiiiiiiiees [eeeeeiiiiiienn ....07/18/2023 ... [Mitsubishi Bank LTD .......ccuveeiieiiiiuiiiiiiiiiiiiietiiiiei ittt i ettt et ettt e e e e sttt eeessiieeeeesssiiees freeee it e e e e o 291,985 [..oviiiiiiiiiiiiiiis 292,000
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50117K-AC-4 ......... Kubota Credit Owner Trust KCOT 2023-1A A3 ABS 144A  5.020% 06/15/27 . .|-...03/28/2023 ... [Mizuho Investor Sec Co ... ....0666,8% |.. ....667,000 |..
55279H-AV-2 ......... MANUF & TRADERS TRUST CO Corp Note Call MW 4.650% 01/27/26 . |--..01/24/2023 ... |Merrill Lynch ....564,017 |.. ....565,000 |..
55903V-BG-7 ......... WARNERMEDIA HOLDINGS INC Corp Note Call MW 6.412% 03/15/26 ... ...03/06/2023 ... |JP Morgan Chase ... .... 1,514,000 |.. .... 1,514,000 |..
6533K-BP-4 ......... NEXTERA ENERGY CAPITAL Corp Note Non-Call 6.051% 03/01/25 .... 02/22/2023 ... [Merrill Lynch
65473P-AN-5 ......... NISOURCE INC Corp Note Call MW 5.250% 03/30/28 .... .| JP Morgan Chase s
718547-AH-5 . .| PHILLIPS 66 Corp Note Call MW 3.750% 03/01/28 ..... .| Tax Free Exchange 622,797
756109-B0-6 . ..| REALTY INCOME CORP Corp Note Call MW 5.050% 01/13/26 .. 01/09/2023 ... |Wells Fargo .. . 280,923
75951A-CY-2 . ..|RELIANCE STAND LIFE Il Corp Note Non Call 144A  5.243% 02/02/26 . 01/26/2023 ... |Credit Suisse .378,000
80287G-AB-6 ......... Santander Drive Auto Receivabl SDART 2023-1 A2 ABS ~ 5.360% 05/15/26 .... .|....01/18/2023 ... [Wells Fargo
806851-AG6 ......... SCHLUMBERGER HLDGS CORP Corp Note Call MW 144A  4.000% 12/21/25 . veer|....01/20/2023 ... |Various
857477-BZ-5 ......... STATE STREET CORP Corp Note Call 4.857% 01/26/26 ..|....01/23/2023 ... [Goldman Sachs
86944B-AK-9 ......... SUTTER HEALTH Corp Note Call MW 5.164% 08/15/33 .|--..06/02/2023 ... [CitiGroup . .. . ..
8923%K-AC-5 ......... Toyota Auto Rece TAOT 2022-A A3 ABS 1.230% 06/15/26 ... .|....08/23/2023 ... | Toronto Dominion Sec ....634,953 |.. ....660,335 |..
92868K-AC-7 ......... Volkswagen Auto Loan Enhanced VALET 2021-1 A3 ABS 1.020% 06/22/26 . |--..09/26/2023 ... | Toronto Dominion Sec 274,163 |.. 284,256 |..
26253E-AP-3 .........[Dryden Senior Loan Fund DRSLF 2022-113A A1R CLO 144A  7.046% 10/20/35 .. ...09/14/2023 ... [BNP Paribar Securities Corp .. .... 1,195,000 |.. .... 1,195,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 17,675,462 17,831,532
2509999997. Total - Bonds - Part 3 71,787,147 74,453,893 220,437
2509999998. Total - Bonds - Part 5 20,926,890 22,188,111 131,475
2509999999. Total - Bonds 92,714,037 96,642,004 351,912
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 92,714,037 XXX 351,912
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912828-4D-9 ...|US Treasury Note  2.500% 03/31/23 .. ..03/31/2023 . [Maturity ... ..1,400,000 |.......... 1,400,000 |......... 1,448,617 |......... 1,407,889 |.. 0 L0 ..03/31/2023 .
912828-R6-9 .. |US Treasury Note  1.625% 05/31/23 ..05/31/2023 . [Maturity 1,100,000 . 1,100,000 |.. . 1,004,156 |.. . 1,097,650 0 K 0 ..05/31/2023 .
912828-T2-6 .. |US Treasury Note  1.375% 09/30/23 ..09/30/2023 . [Maturity 1,500,000 . 1,500,000 |.. . 1,458,457 |.. . 1,468,960 0 ..1,500,000 |. 0 ..09/30/2023 .
912828-T9-1 .. |US Treasury Note  1.625% 10/31/23 ..10/31/2023 . [Maturity 1,500,000 . 1,500,000 |.. . 1,487,695 |.. 1,492,762 L0 ..1,500,000 |. 0 ..10/31/2023 .
912828-WE-6 .. |US Treasury Note  2.750% 11/15/23 .. ..11/15/2023 . | Maturity ... ...1,525,000 |........... 1,625,000 |......... 1,658,438 ..1,668,226 |.. () ..1,525,000 |.... L0 ..11/15/2023 .
912828-2U-7 .. |US Treasury Note  0.250% 06/15/23 .. ..06/15/2023 . [Maturity ... ...1,500,000 |.......... 1,500,000 |......... 1,470,000 |......... 1,486,758 |.. 0 ..1,500,000 |.... L0 ..06/15/2023 .
91282C-BD-2 ...|US Treasury Note  0.125% 12/31/22 ..........|....... ..01/03/2023 . [ Maturity ... ...1,500,000 |.......... 1,500,000 |......... 1,500,059 |[......... 1,500,000 |.. 0 ..1,500,000 |.... L0 .. 12/31/2022 .
91282C-CD-1 ...|US Treasury Note  0.125% 05/31/23 ..........|....... ..05/31/2023 . [Maturity ... ...700,000 |... .... 700,000 . . 699,590 |.. 0 .... 700,000 |.... L0 ..05/31/2023 .
91282C-DA-6 .. |US Treasury Note  0.250% 09/30/23 ..........|..cccc |.. 09/30/2023 . [Maturity ... ...600,000 |... ....600,000 .... 599,484 .599,808 |.. 0. . ..0[......... 600,000 |[.... L0 ..09/30/2023 .
91282C-DD-0 ...|US Treasury Note  0.375% 10/31/23 ..........|....... ..10/31/2023 . [Maturity ..cocoooeiiiiiiss e | 1,100,000 |.......... 1,100,000 ......... 1,069,020 |......... 1,081,698 |................. 0]....... 18,302 [........eee [V P 18,302 |...evvvennnnnnes [ 1,100,000 |................ 0 ..10/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 12,425,000 12,425,000 12,483,985 12,393, 341 0 31,659 0 31,659 0 12,425,000 0 0 0 122,252 XXX
64966Q-YP-9 .. |NEW YORK NY GO Non Call 5.000% 08/01/31 .|....... ..12/18/2023 . |UBS Financial Services |........cccccverns |oeeenns 2,348,580 |.......... 2,000,000 |......... 2,381,480 |.......... 2,360,332 [..ovveninnnnnnnee [V A (36,677)|..cevnnnnnnnnnnen [V F (36,677) |-ceeeeeeeeeens 0 ... 2,323,655 | (VN F, 24,925 |........... 24,925 |t 138,611 |..08/01/2031 .
WASHOE CNTY NV S GO Cal | 4.000% 10/01/35
940859-Hii-4 . .. ..06/14/2023 . [Piper Jaffray . .. 2,227,430 )........... 2,155,000 |......... 2,204,436 ..2,203,967 |.. 0. ..(2,658)]... .. ....(2,658))... ..2,201,309 |.... 0. , , ....61,058 [..10/01/2035 .
0709999999 Subtotal Bonds - U.S. Political Subdivisions of States, Temtorles and Po ns 4,576,010 4,155,000 4,585,916 4,564,299 0 (39,335) 0 (39,335) 4,524,964 0 51,046 51,046 199,669 XXX
31287X-GH-3 .. | FHLMC Pool C70200 MBS ~ 6.500% 08/01/32 .. ..12/01/2023 . [Paydown . . 31,504 31,946 L0 . (353) 0. .(353) 31,504 |. 0 1,302 |..08/01/2032 .
3128M8-RV-8 .. |FHLMC Pool GO6500 MBS ~ 4.000% 04/01/41 . ..12/01/2023 . [Paydown . . 56,406 60,019 L0 ..(3,612) 0. .(3,612) 0 1,342 [..04/01/2041 .
3128MJ-25-8 .. |FHLMC Pool GO8784 MBS ~ 3.500% 10/01/47 . ..12/01/2023 . [Paydown . 14,771 15,156 L0 0. (385) 0 ..10/01/2047 .
3128MJ-4A-5 .. |FHLMC Pool GO8816 MBS ~ 3.500% 06/01/48 . ..12/01/2023 . [Paydown . . 18,892 19,029 L0 0. (137) 0 ..06/01/2048 .
3128MJ-6T-2 .. | FHLMC Pool GO8881 MBS ~ 3.500% 06/01/49 ... |....... ..12/01/2023 . [Paydown ... ... 14,963 |... .. 15,324 |.. 0. .. (361) ... L0 ..06/01/2049 .
3128WJ-VZ-0 .. |FHLMC Pool GO8631 MBS ~ 3.000% 03/01/45 ... |....... ..12/01/2023 . [Paydown ... ....19,228 |... .. 19,590 |[.. L0 .. (362) ... L0 ..03/01/2045 .
3128MJ-XQ-8 .. | FHLMC Pool GO8686 MBS ~ 3.000% 01/01/46 ... |....... ..12/01/2023 . [Paydown ... ..18,302 ... 0. L0 ..01/01/2046 .
3128MJ-Y6-1 .. | FHLMC Pool GO8732 MBS ~ 3.000% 10/01/46 ... |....... ..12/01/2023 . [Paydown ... L0 L0 ..10/01/2046 .
3128PS-WT-0 .. | FHLMC Pool J13358 MBS ~ 5.000% 10/01/25 ... |....... ..12/01/2023 . [Paydown ... 0. L0 ..10/01/2025 .
3128PU-WF-5 .. |FHLMC Pool J15146 MBS ~ 4.500% 04/01/26 ... |....... ..12/01/2023 . [Paydown ... L0 L0 ..04/01/2026 .
31202L-YA-7 .. |FHLMC Pool C04305 MBS ~ 3.000% 11/01/42 ... ..12/01/2023 . [Paydown ... 0. L0 ..11/01/2042 .
312045-8K-5 ...|FHLMC Pool A96822 MBS ~ 4.000% 02/01/41 ... ..12/01/2023 . [Paydown ... L0 L0 ..02/01/2041 .
31307B-PH-7 .. |FHLMC Pool J23124 MBS ~ 2.500% 04/01/28 .. ..12/01/2023 . [Paydown . L0 0 ..04/01/2028 .
3131XY-WF-2 .. |FHLMC Pool ZM5146 MBS ~ 4.000% 12/01/47 .. ..12/01/2023 . [Paydown . L0 0 ..12/01/2047 .
3132AE-KN-5 .. | FHLMC Pool ZT2101 MBS ~ 3.000% 04/01/48 . ..12/01/2023 . [Paydown . L0 0 ..04/01/2048 .
31320M-B9-5 ...|FHLMC Pool SD0064 MBS ~ 3.500% 03/01/46 ... |....... ..12/01/2023 . [Paydown ... L0 L0 ..03/01/2046 .
31320N-2F-9 ...|FHLMC Pool SD1674 MBS ~ 4.500% 10/01/52 ... |....... ..06/13/2023 . [Merrill Lynch .. 0. L0 ..10/01/2052 .
31320N-2F-9 ...|FHLMC Pool SD1674 MBS ~ 4.500% 10/01/52 ... |....... ..06/01/2023 . [ Paydown 0. L0 ..10/01/2062 .
Pierpont Securities LLC
3132DN-YW-7 .. |FHLMC Pool SD1625 MBS ~ 5.000% 09/01/52 ... ..06/13/2023 . ...4,013,841 ... ..4,030,056 |......... 3,935,601 L0 ..3,936,211 |.... L0 ..09/01/2052 .
3132DN-YW-7 .. | FHLMC Pool $D1625 MBS ~ 5.000% 09/01/52 .. ..06/01/2023 . [Paydown . 152,723 152,723 |.. . 149,143 |.. L0 0 ..09/01/2052 .
31320V-3W-3 ...|FHLMC Pool SDBO13 MBS ~ 4.500% 09/01/49 .. ..12/01/2023 . [Paydown . .62,268 L0 0 ..09/01/2049 .
31320V-7D-1 .. | FHLMC Pool SDB092 MBS ~ 3.000% 09/01/50 ... |....... ..12/01/2023 . [Paydown ... ....50,774 ... 0. L0 ..09/01/2050 .
31326V-JF-0 .. |FHLMC Pool Q09862 MBS ~ 3.500% 08/01/42 ... |....... ..12/01/2023 . [Paydown ... ....18,408 |... L0 L0 ..08/01/2042 .
3132H0-M4-1 ... | FHLMC Pool Q13979 MBS ~ 3.000% 12/01/42 ... |....... ..12/01/2023 . [Paydown ... 11,509 |... 0. L0 ..12/01/2042 .
31320L-BR-3 ...|FHLMC Pool 030047 MBS ~ 3.500% 11/01/44 ... |....... ..12/01/2023 . [Paydown ... L0 L0 ..11/01/2044 .
3132G-VL-8 .. |FHLMC Pool 043318 MBS ~ 3.000% 09/01/46 ... |....... ..12/01/2023 . [Paydown ... 0. L0 ..09/01/2046 .
3132XV-DB-6 .. |FHLMC Pool 052797 MBS ~ 3.500% 12/01/47 ... |....... ..12/01/2023 . [Paydown ... L0 L0 ..12/01/2047 .
3132Y1-YV-4 .. |FHLMC Pool 057923 MBS  4.000% 08/01/48 ... ..12/01/2023 . [Paydown ... 0. L0 ..08/01/2048 .
31336B-4P-8 ...|FHLMC Pool G61730 MBS ~ 3.000% 09/01/46 ... ..12/01/2023 . [Paydown ... L0 L0 ..09/01/2046 .
3133AN-DA-9 ...|FHLMC Pool QC3697 MBS ~ 2.000% 06/01/51 .. ..12/01/2023 . [Paydown . . . L0 N 0 ..06/01/2051 .
3133BJ-NU-2 ...|FHLMC Pool QE8503 MBS ~ 5.000% 08/01/52 .. 06/13/2023 . | Toronto Dominion Sec 1, 413 552 1 426 873 .. 1 383 844 |.. L0 1 384 126 |. 0 ..08/01/2062 .
3133BJ-NU-2 ...|FHLMC Pool QE8503 MBS ~ 5.000% 08/01/52 .. ..06/01/2023 . [Paydown ... ...84,398 |.. .. 81,853 |.. L0 ...84,398 |. 0 ..08/01/2052 .
3133EN-2T-6 .. | FFC Agency Note Non Call 4.750% 11/21/23 ....... .. 11/21/2023 . | Maturity ... ... 318,000 ...317,738 0. . 318,000 |.... 0. .. 11/21/2023 .
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3133KG-TR-9 .. |FHLMC Pool RA1460 MBS ~ 3.000% 10/01/49 ... ..12/01/2023 . [Paydown ... ... 79,382 ... ...79,382 .. 80,936 |.. L0 ....(1,554))... L0 UV ...1,244 (..10/01/2049 .
3133KH-B5-4 ...|FHLMC Pool RA1860 MBS ~ 3.000% 12/01/49 .. ..12/01/2023 . [Paydown . . 32,883 L0 .(1,632) 0 .0 ..12/01/2049 .
3133KH-CP-9 ...|FHLMC Pool RA1878 MBS ~ 3.500% 12/01/49 .. ..12/01/2023 . [Paydown . . 48,433 L0 .(1,929) 0 .0 ..12/01/2049 .
3133KH-XH-4 ...|FHLMC Pool RA2480 MBS ~ 2.500% 07/01/50 .. ..12/01/2023 . [Paydown . .20,672 L0 ... (834) 0 .0 ..07/01/2050 .
3133KK-AH-2 .. | FHLMC Pool RA3608 MBS ~ 2.500% 09/01/50 ... |....... .12/01/2023 . [Paydown ... ....56,240 |... L0 ....(3 002) |... L0 .0 . ..09/01/2050 .
3133KK-D6-3 .. | FHLMC Pool RA3725 MBS ~ 2.000% 10/01/50 ... |....... ..12/01/2023 . [Paydown ... ...87,360 |... 0. ....(2,890))... L0 .0 . ..10/01/2050 .
3133KK-ZN-2 .. |FHLMC Pool RA4349 MBS ~ 2.500% 01/01/51 ... [....... ..12/01/2023 . [Paydown ... L0 ..(2,049) ... L0 .0 . ..01/01/2051 .
3136AN-GF-8 .. | FNMA FNR 2015-22 HT RWBS ~ 3.000% 04/25/45 ....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..04/25/2045 .
31374T-VR-7 .. |FNMA Pool 323824 MBS ~ 8.000% 05/01/29 .....|....... |.. 12/01/2023 . | Paydown .... L0 L0 .0 . ..05/01/2029 .
31378X-RG-3 .. | FNMA Pool 411887 MBS ~ 8.000% 09/01/27 .... |....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..09/01/2027 .
3137AK-PN-5 .. |FHLMC FHR 3983 CH RMBS ~ 3.000% 11/15/30 .. |....... ..08/01/2023 . [Paydown .. L0 L0 .0 . ..11/15/2030 .
3137EA-EW-5 .. | FHLMC Note Non Cal | 0.250% 09/08/23 ...... |[....... ..09/08/2023 . Maturlty 0. L0 .0 . ..09/08/2023 .
3137EA-EY-1 .. | FHLMC Note Non Cal | 0.125% 10/16/23 . ..10/16/2023 . [Maturity L0 0 .0 ..10/16/2023 .
3138A2-BQ-1 .. | FNMA Pool AH0946 MBS ~ 4.000% 12/01/40 ... ..12/01/2023 . [ Paydown . L0 0 .0 ..12/01/2040 .
3138A6-Y2-0 .. |FNMA Pool AH5228 MBS ~ 3.500% 01/01/26 ... ..12/01/2023 . [Paydown . L0 0 .0 ..01/01/2026 .
313BAN-EN-9 .. |FNMA Pool AJ4640 MBS ~ 4.000% 10/01/41 .....[....... |.. 12/01/2023 . | Paydown .... 0. L0 .0 . ..10/01/2041 .
3138E1-MQ-7 .. |FNMA Pool AJB466 MBS  4.500% 12/01/41 .....[....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..12/01/2041 .
3138EE-7J-2 .. |FNMA Pool AK9896 MBS  3.500% 07/01/42 .....|....... .12/01/2023 . [Paydown ... 0. L0 .0 . ..07/01/2042 .
3138EM-Y3-9 .. |FNMA Pool AL5229 MBS ~ 5.000% 01/01/44 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..01/01/2044 .
3138EN-LE-7 .. |FNMA Pool AL5724 MBS ~ 4.500% 10/01/44 .....|.......|.. 12/01/2023 . | Paydown .... 0. L0 .0 . ..10/01/2044 .
3138EN-QA-0 .. |FNMA Pool AI5848 MBS ~ 4.000% 09/01/44 .....|....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..09/01/2044 .
3138EQ-K8-4 .. |FNMA Pool AL7518 MBS ~ 3.500% 10/01/45 .....{....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..10/01/2045 .
3138EQ-MU-3 .. |FNMA Pool AL7570 MBS ~ 4.000% 07/01/42 .... |....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..07/01/2042 .
3138ER-FX-3 .. |FNMA Pool AL9181 MBS  3.000% 10/01/46 ... ..12/01/2023 . [Paydown . L0 0 .0 ..10/01/2046 .
3138M4-E3-2 .. |FNMA Pool AP1053 MBS ~ 3.500% 07/01/42 ... ..12/01/2023 . [Paydown . L0 0 .0 ..07/01/2042 .
3138M4-TC-6 .. |FNMA Pool AP1446 MBS ~ 3.500% 08/01/42 ... ..12/01/2023 . [Paydown . L0 0 .0 ..08/01/2042 .
3138M9-3C-3 ...|FNMA Pool AP6194 MBS ~ 3.500% 08/01/42 ... ..12/01/2023 . [Paydown . L0 0 .0 ..08/01/2042 .
3138MN-5P-1 .. | FNMA Pool AQ7153 MBS ~ 3.000% 01/01/43 ... ..12/01/2023 . [Paydown . L0 0 .0 ..01/01/2043 .
3138MS-A4-1 .. | FNMA Pool AQ9926 MBS ~ 3.000% 12/01/42 .....{....... .12/01/2023 . [Paydown ... L0 L0 .0 . ..12/01/2042 .
3138NI-XS-3 .. | FNMA Pool AR0688 MBS ~ 3.000% 12/01/42 .....|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..12/01/2042 .
3138IB-EL-5 .. |FNMA Pool AS1938 MBS ~ 5.000% 03/01/44 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..03/01/2044 .
3138IIF-HS-8 .. | FNMA Pool AS5640 MBS ~ 3.500% 08/01/45 .....|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..08/01/2045 .
3138G-YP-3 .. |FNMA Pool AS7017 MBS ~ 3.500% 04/01/46 .....|....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..04/01/2046 .
3138IK-XE-0 .. | FNMA Pool AS9676 MBS ~ 4.000% 05/01/47 .....|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..05/01/2047 .
3138NL-BN-2 .. | FNMA Pool AS9944 MBS ~ 3.500% 07/01/47 ... ..12/01/2023 . [Paydown . L0 0 .0 ..07/01/2047 .
3138MIV-RB-9 .. | FNMA Pool AT7681 MBS ~ 3.000% 06/01/43 ... ..12/01/2023 . [Paydown . L0 0 .0 ..06/01/2043 .
3138X0-WS-4 .. |FNMA Pool AU9B56 MBS ~ 4.500% 09/01/43 ... ..12/01/2023 . [Paydown . L0 0 .0 ..09/01/2043 .
3138YA-FD-2 .. | FNMA Pool AX8263 MBS ~ 4.000% 12/01/44 ... ..12/01/2023 . [Paydown . L0 0 .0 ..12/01/2044 .
3138YK-M7-5 .. | FNMA Pool AY5781 MBS ~ 4.000% 05/01/45 ... ..12/01/2023 . [Paydown . L0 0 .0 ..05/01/2045 .
3138YN-MS-3 .. | FNMA Pool AY8468 MBS ~ 4.000% 08/01/45 .... |.......|.. 12/01/2023 . | Paydown .... 0. L0 .0 . ..08/01/2045 .
3138YR-RW-0 .. | FNMA Pool AZ0500 MBS ~ 3.000% 06/01/45 .... |....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..06/01/2045 .
3138YV-4G-1 .. |FNMA Pool AZ4422 MBS ~ 4.000% 07/01/45 .....|....... .12/01/2023 . [Paydown ... 0. L0 .0 . ..07/01/2045 .
31406B-A8-3 .. |FNMA Pool 804731 MBS ~ 6.000% 01/01/35 .... |....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..01/01/2035 .
31406C-VA-3 .. |FNMA Pool 806209 MBS ~ 6.000% 01/01/35 ... |....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..01/01/2035 .
31406F-88-5 .. |FNMA Pool 808843 MBS ~ 6.000% 01/01/35 .... |....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..01/01/2035 .
31407H-2C-9 ...|FNMA Pool 831571 MBS ~ 6.000% 07/01/36 .... ..12/01/2023 . [Paydown ... 0. . L0 .0 . ..07/01/2036 .
3140E4-JU-2 ...|FNMA Pool BAO274 MBS ~ 3.500% 10/01/45 ..12/01/2023 . [Paydown ... L0 ....(2,536) ... L0 .0 . ..10/01/2045 .
3140F5-DT-7 .. |FNMA Pool BCO113 MBS ~ 3.500% 05/01/46 ... ..12/01/2023 . [ Paydown . L0 .(3,165) 0 .0 ..05/01/2046 .
3140F9-RX-5 .. | FNMA Pool BD2301 MBS  3.000% 06/01/46 ..12/01/2023 . | Paydown ... 0. .. (570))... 0. .0, ..06/01/2046 .




¢vid

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE D - PART 4

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

1 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
3140FM-U4-6 .. |FNMA Pool BE2402 MBS ~ 3.500% 11/01/46 ..12/01/2023 . [Paydown ... ...164,631 |... .. 164,631 171,474 L0 ....(5,666) ... L0 ..11/01/2046 .
3140FP-6R-5 .. |FNMA Pool BE4479 MBS ~ 3.500% 12/01/46 ... ..12/01/2023 . [Paydown . . 52,744 L0 .(1,79%8) 0 ..12/01/2046 .
3140FU-YU-6 .. |FNMA Pool BE8822 MBS  3.500% 07/01/47 ... ..12/01/2023 . [Paydown . . 47,916 L0 .(1,567) 0 ..07/01/2047 .
3140GU-MN-4 .. | FNMA Pool BH5764 MBS ~ 4.500% 11/01/47 ... ..12/01/2023 . [Paydown . . 22,555 L0 .(1,707) 0 ..11/01/2047 .
3140H1-WJ-5 .. |FNMA Pool BJ0648 MBS ~ 3.500% 03/01/48 .....|....... .12/01/2023 . [Paydown ... ... 22,280 |... L0 L0 ..03/01/2048 .
3140J5-FG-9 .. | FNMA Pool BM1066 MBS ~ 4.000% 02/01/47 .... |....... ..12/01/2023 . [Paydown ... ... 44,796 ... 0. L0 ..02/01/2047 .
3140J8-VQ-3 .. |FNMA Pool BM4222 MBS ~ 3.000% 01/01/44 .....|.......|.. 12/01/2023 . | Paydown .... ....61,034 ... L0 L0 ..01/01/2044 .
3140J9-LL-3 .. |FNMA Pool BM4830 MBS  3.500% 02/01/47 .....|....... ..12/01/2023 . [Paydown ... ... 35,753 |... 0. L0 ..02/01/2047 .
3140J9-0R-5 ...|FNMA Pool BM4963 MBS ~ 3.000% 05/01/48 .....|[....... |.. 12/01/2023 . | Paydown .... ....20,82%6 |... L0 L0 ..05/01/2048 .
3140J9-SN-2 ...| FNMA Pool BM5024 MBS ~ 3.000% 11/01/48 .....{....... ..12/01/2023 . [Paydown ... ... 22,926 |... 0. L0 ..11/01/2048 .
3140J9-UB-2 ...|FNMA Pool BM5106 MBS ~ 4.500% 12/01/48 .....|....... ..12/01/2023 . [Paydown ... ....28,037 |... L0 L0 ..12/01/2048 .
3140JA-FG-8 .. | FNMA Pool BM5566 MBS ~ 4.500% 02/01/49 .....|....... ..12/01/2023 . [Paydown ... .... 18,666 |... 0. L0 ..02/01/2049 .
3140JA-PG-7 .. | FNMA Pool BM5822 MBS ~ 3.000% 11/01/48 ... ..12/01/2023 . [Paydown . . 22,212 L0 0 ..11/01/2048 .
3140JH-B8-5 .. | FNMA Pool BNO962 MBS ~ 4.000% 12/01/48 ... ..12/01/2023 . [ Paydown . 6,575 L0 0 ..12/01/2048 .
3140MR-BM-8 .. | FNMA Pool BWO0O043 MBS ~ 5.000% 07/01/52 ... ..06/13/2023 . | Toronto Dominion Sec ,576,928 L0 0 ..07/01/2062 .
3140MR-BM-8 .. | FNMA Pool BWO0043 MBS ~ 5.000% 07/01/52 .....|....... ..06/01/2023 . [ Paydown 0. L0 ..07/01/2082 .
31400A-AJ-9 .. |FNMA Pool CA2708 MBS ~ 4.000% 05/01/48 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..05/01/2048 .
31400C-4B-9 ...|FNMA Pool FM2963 MBS ~ 3.000% 02/01/50 .....{....... .12/01/2023 . [Paydown ... 0. L0 ..02/01/2050 .
31400E-LU-4 .. |FNMA Pool CA6638 MBS  2.500% 08/01/50 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..08/01/2050 .
31400E-XQ-0 .. | FNMA Pool CA6986 MBS ~ 2.000% 09/01/50 .....[....... .. 12/01/2023 . | Paydown .... 0. L0 ..09/01/2050 .
31400F-5E-5 .. | FNMA Pool CA8044 MBS ~ 2.500% 12/01/50 .....{....... ..12/01/2023 . [Paydown ... . L0 L0 ..12/01/2050 .
31400F-A2-5 .. |FNMA Pool CA7224 MBS ~ 2.000% 10/01/50 .....{....... ..12/01/2023 . [Paydown ... ... 103,443 .... 107,355 0. L0 ..10/01/2050 .
31400F-A3-3 .. |FNMA Pool CA7225 MBS ~ 2.000% 10/01/50 .....{....... ..12/01/2023 . [Paydown ... ... 142,814 .... 148,304 L0 L0 ..10/01/2050 .
31400F-S2-6 .. | FNMA Pool CA7725 MBS ~ 2.500% 11/01/50 ... ..12/01/2023 . [Paydown . . 115,350 |.. 121,857 |.. L0 0 ..11/01/2050 .
31400G-PK-7 .. | FNMA Pool CA8525 MBS ~ 2.500% 12/01/50 ... ..12/01/2023 . [Paydown . 99,209 . 104,914 |.. L0 0 ..12/01/2050 .
31400G-PL-5 .. | FNMA Pool CA8526 MBS ~ 2.500% 01/01/51 ... ..12/01/2023 . [Paydown . 130,563 . 137,050 |.. L0 0 ..01/01/2051 .
31400K-GB-8 .. | FNMA Pool CBO193 MBS ~ 3.000% 04/01/51 ... ..12/01/2023 . [Paydown . 123,306 L0 0 ..04/01/2051 .
31400K-NE-4 .. | FNMA Pool CB0388 MBS ~ 2.500% 05/01/51 ... ..12/01/2023 . [Paydown . ...72,438 .. L0 0 ..05/01/2051 .
31400L-D2-9 ...|FNMA Pool CB1020 MBS ~ 2.000% 07/01/51 .... |....... .12/01/2023 . [Paydown ... .. 109,173 L0 L0 ..07/01/2051 .
3140X4-D8-6 .. |FNMA Pool FM1026 MBS ~ 3.500% 02/01/48 .....|....... ..12/01/2023 . [Paydown ... 19,672 0. L0 ..02/01/2048 .
3140X4-DF-0 .. |FNMA Pool FM1001 MBS ~ 3.500% 11/01/48 .... |....... ..12/01/2023 . [Paydown ... 15,126 L0 L0 ..11/01/2048 .
3140X4-L9-5 .. |FNMA Pool FM1251 MBS ~ 3.000% 04/01/45 .....{....... ..12/01/2023 . [Paydown ... 0. L0 ..04/01/2045 .
3140X4-PB-6 .. |FNMA Pool FM1317 MBS ~ 4.000% 10/01/48 .... |....... ..12/01/2023 . [Paydown ... L0 L0 ..10/01/2048 .
3140X4-TQ-9 .. | FNMA Pool FM1458 MBS ~ 4.500% 04/01/49 .....{....... ..12/01/2023 . [Paydown ... 0. L0 ..04/01/2049 .
3140X6-JH-5 .. | FNMA Pool FM2963 MBS ~ 3.000% 02/01/50 ... ..12/01/2023 . [Paydown . L0 0 ..02/01/2050 .
3140X8-3G-0 .. | FNMA Pool FM5298 MBS ~ 3.500% 10/01/50 ... ..12/01/2023 . [Paydown . L0 0 ..10/01/2050 .
3140XJ-D9-1 .. | FNMA Pool FS2827 MBS ~ 4.000% 09/01/52 ... ..12/01/2023 . [Paydown . L0 0 ..09/01/2052 .
3140XJ-J4-6 .. |FNMA Pool FS2982 MBS ~ 5.000% 09/01/52 ... 06/13/2023 . | Stonex Financial Corp . L0 0 ..09/01/2052 .
3140XJ-J4-6 .. |FNMA Pool FS2982 MBS ~ 5.000% 09/01/52 ... ..06/01/2023 . [Paydown ... L0 0 ..09/01/2052 .
3140XJ-KH-5 .. |FNMA Pool FS2095 MBS ~ 5.500% 10/01/52 .....|....... |.. 12/01/2023 . | Paydown . .. 58,008 |[.. 0. L0 ..10/01/2052 .
3140XJ-SJ-3 ...|FNMA Pool FS3220 MBS ~ 5.500% 11/01/52 .....{....... ..06/13/2023 . [ Stonex Financial Corp . .3, 447,713 |.. L0 L0 ..11/01/2062 .
3140XJ-SJ-3 ...|FNMA Pool FS3220 MBS ~ 5.500% 11/01/52 .....{....... ..06/01/2023 . [ Paydown . 133,113 |.. 0. L0 ..11/01/2082 .
31416X-GJ-3 .. | FNMA Pool AB2000 MBS ~ 4.500% 01/01/41 .... [....... ..12/01/2023 . [Paydown ... L0 L0 ..01/01/2041 .
31417G-TY-2 .. | FNMA Pool AB9566 MBS ~ 3.000% 06/01/43 .....|....... ..12/01/2023 . [Paydown ... 0. L0 ..06/01/2043 .
31418C-4G-6 .. |FNMA Pool MA3522 MBS ~ 4.500% 11/01/48 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..11/01/2048 .
31418C-2J-6 .. |FNMA Pool MA3444 MBS ~ 4.500% 08/01/48 ..12/01/2023 . [Paydown ... 0. L0 ..08/01/2048 .
31418D-C7-5 .. | FNMA Pool MA3693 MBS ~ 4.000% 07/01/49 ..12/01/2023 . [Paydown ... L0 L0 ..07/01/2049 .
31418D-CY-6 .. | FNMA Pool MA3686 MBS ~ 3.500% 06/01/49 ... ..12/01/2023 . [ Paydown . L0 0 ..06/01/2049 .
31418D-FT-4 .. |FNMA Pool MA3777 MBS  4.500% 09/01/49 ..12/01/2023 . | Paydown ... 0. 0. ..09/01/2049 .
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31418D-N7-3 .. |FNMA Pool MA4013 MBS  2.500% 05/01/35 .....|....... ..12/01/2023 .| Paydown .....oevvvvviinnnnnsfoeriniineeiiiins e 235,415 |ouveenes 235,415 [..ooeeen 227,267 |.........eee 227,520 |ouuveniiiinnnnns (U 7,895 [ceiiiiiiiinnnns [N N 7,895 | [V PO 235,415 [ooeiiiiiiinnnns [V O [V [N 3,135 ]..05/01/2035 .
LOUISIANA ST LOC Rev Bond Cont Cal |
546275-AK-4 .. 15.000% 08/15/34 .....oivviiiiniiiiiiiniiiieiiiiia | s ..06/14/2023 . |Bank of America Sec ... |..ccvovriiiiiinnins founnnnns 2,308,481 |........... 2,205,000 |.......... 2,299,595 |.......... 2,207,984 |.ooovniine (U N (8,264)...ccccvnnnnnnnns (U (8,264) |..cevvnnnnnns [V PO 2,289,680 |.......eeunnnnne [V 18,801 [ouvvennnnns 18,801 |oovvennnnnnns 60,025 |..08/15/2034 .
MASSACHUSETTS ST Rev Bond Non Cal | 5.000%
57584Y-2Y=4 .. | 11/15/32 weveeiiiiiiiiiiiiiiiiecceeceann [ s ..06/13/2023 . | Pershing ... ... 3,848,005 |........... 3,175,000 |......... 3,819,144 |......... 3,785,748 |.. .. (24,631)[... ...(24,631) ... ..3,761,118 |.... .. 92,604 [..11/15/2032 .
MINNESOTA ST
60416T-UN-6 .. |5.000% 08/01/38 ......cevvvnviiiinnnniiiiiininnnns | eeeees ..12/18/2023 .| Mesirow Cap INC ....cccvw |ovvvvvnnnninrinnnnnns Jovnnnnnns 1,909,835 |.......... 1,675,000 |......... 1,868,446 |.......... 1,863,524 [....ccovvnnnnnnns (U (16,259)[.evvviiiinnnnns (U (16,259) |.eevvvnnnnens [V PO 1,847,265 |ooovvvennninnne [V 62,570 |........... 62,570 |............ 106,083 |..08/01/2038 .
NEW JERSEY ST ECON DEV AUTH RE Rev Bond Cont
64577B-KT-0 .. |Cal | 5.000% 06/15/26 ....evvvvvvvvvvnnnnineens [ eeeeee ..06/14/2023 .| JP Morgan Chase ... .. 2,392,267 |........... 2,305,000 |.......... 2,395,264 ..2,331,382 |.. ..(4,685)[... ..(4,685)|... ..2,326,697 |.... .. 57,945 (..06/15/2026 .
NEW YORK CITY NY TRANSITION
64971X-2K-3 .. |Cal | 5.250% 11/01/36 ...oevvvveniiiiiiiinnns [ oo ..06/15/2023 . |Bank of America Sec ... |....cvevriiiiiiiiins founnnnns 2,642,445 1........... 2,250,000 |......... 2,583,833 [.......... 2,574,914 | (U (13,064)|.....ccvvvnnnnnns (U (13,064) |vvveneeeennnnn [V PO 2,561,850 |.......ooeeeeenn 0 fnnennt.. 80,595 |........... 80,595 |......... 75,141 ..11/01/2036 .
NEW YORK CITY NY TRANSITIONAL Rev Bond Cont
64971X-ZE-1 .. | Cal | 5.000% 11/01/31 wovvveiiiiiiiiieiieeens [ oo ..06/13/2023 . |Bank of America Sec ... ...2,365,861 |........... 2,045,000 |......... 2,334,961 ..2,331,540 |.. L0 .. (13,770)f... (13,770) |... ..2,317,770 |.... .. 63,622 [..11/01/2031 .
NEW YORK CITY NY Rev Bond Con
64972H-7C-0 .. |5.000% 07/15/35 ...euviiviiirnniiiiiiiniinieeiinnns | e ..06/13/2023 . |Merrill Lynch ..occovveii]ovrimnnnnniniiiiiinns Jovnnnnnns 3,478,320 |.......... 3,000,000 |......... 3,465,870 |.......... 3,448,755 |..cvvvieine (U (18,508)|.....ccvvvnnnnnns (U S (18,508) |.vvveneeeennnnn [V PO 3,430,247 |oeiiiiiinnnnns [V 48,073 |........... 48,073 |............ 132,083 |..07/15/2035 .
NEW YORK ST URBAN DEV CORP REV Rev Bond Non
650036-FA-9 .. |Call 5.000% 09/15/28 ......evvvnviiiiiinnnnns [ eeeees ..06/14/2023 . |Bank of America Sec ... |...cvveriiiiiiinins founnnnns 3,307,530 |.......... 3,000,000 |......... 3,247,050 |.......... 3,238,641 [oeuuiiiiiinnnns (U (17,402)|....ccvvvnnnnnnns (U (17,402) |vvveneeeeiinnnn [V PO 3,221,240 |oeeeiiiiinnnnns [V 86,290 |........... 86,290 |............ 101,250 |..09/15/2028 .
OREGON ST DEPT 0 Rev Bond Non Cal | 1.946%
68607D-TU-9 .. | 11/15/23 .eeniiiiiiiiiiiiiiiiececceieeeceian [ s ..11/16/2023 . IMaturity .....coovevrinins |oovnnninnniiiiins e 425,000 |............. 425,000 |....ounnnnnn 425,000 |............ 425,000 |ovvveniiiinnnnns (U O [V [ [V [V PO 425,000 |.....ccevnnnnnns [V O [V (U 8,271 |..11/15/2023 .
SALT RIVER AZ PR Rev Bond Non Call 5.000%
T9574C-ED-1 .. |01/01/30 ..ovvvviiiiiiiiiie e | s ..06/13/2023 . |Bank of America Sec ... |....veeriiiiiiiiins founnnnns 2,278,080 |.......... 2,000,000 |......... 2,265,560 |.......... 2,246,099 |....ovvnnninnnnne (U (14,503).0eeeiiiiinnnnns (U (14,503) |..covvvnnnnnns [V PO 2,231,595 [ioeiiiiiiinnnns [V 46,485 |........... 46,485 |............. 95,556 |..01/01/2030 .
SAN ANTONIO TX E Rev Bond Non Cal | 5.000%
T9625G-AG-8 .. |02/01/28 ....oiviiiiiiiiiiiiiie e | s ..12/18/2023 .| UBS Financial Services |.........ooovevvvnins fovunnnnns 2,746,525 |........... 2,500,000 |.......... 2,939,275 |.......... 2,756,315 [oveeiiiiinnnnns (U (46,011)[...cccvvnnnnnnnns (U S (46,011) |oevveninninnnnn [V PO 2,710,304 |....covvnnnnnnne [V 36,221 [cveennnnns 36,221 [ 173,264 (..02/01/2028 .
S MIAMI FL HLTH Rev Bond Non Cal 5.000%
838810-DL-0 .. |08/15/23 ...evviiiiiiiiiiiiiiiiieeecceiieeeeceian [ e ..08/156/2023 . |Maturity ......coooevrrnins foorinnnininiiiiins e 1,150,000 |.......... 1,150,000 |......... 1,316,992 |.......... 1,169,492 [...oovvvvennnnnns (U R (19,492).eeeviiiiiinnnns (U (19,492) |.ocevvvnnnnnns [V PO 1,150,000 [oevivviinnnnns [V O [V (U A 57,500 |..08/15/2023 .
UNIV OF TEXAS TX Rev Bond Cont Call Janney Montgomery,
91514A-IN-6 .. |5.000% 08/15/34 ....oiiivivnnnniiiiiiiiiiiiiiinins | e ..06/14/2023 .| Scott ....oiiiiiiiiiiiiiinn foeviiiiiniiiis et 1,228,887 |.......... 1,100,000 ......... 1,221,044 |.......... 1,219,354 |ovveniiiinnnnns (U (7,435)[ et [V (7,435) | eevvnnnnnnns [ IO 1,211,919 | [/ 16,968 |........... 16,968 |...ooennnnnns 45,986 |..08/15/2034 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 53,030,415 49,915,878 53,088,927 52,579,206 0 (355,737) 0 (355,737) 0 52,223,471 0 806,944 806,944 1,623,885 XXX
AlG GLOBAL FUNDI Corp Note Non Call 144A
00138C-AQ-1 .. | 0.450% 12/08/23 .....ceeeeeeeeeeeeeeenieeeeeeennn e ..12/08/2023 .| Maturity .....cooeeeeeeenn foermmmieeeeennes e 434,000 |............. 434,000 |............ 433,523 |..oeuunnnnns 433,851 |ooeeeeeeeiennnns [ PR 149 [t [ PR 149 | [V PO 434,000 |.....ceevnnnnnns [V [V [V A 1,953 |..12/08/2023 .
ABBVIE INC Corp Note Call MW 3.200%
00287Y-BX-6 .. | 11/21/29 oo e ..06/20/2023 .| US Bank .....oeeeeeemenneeeefoeeemnieeeeeennes s 1,000,450 |.......... 1,100,000 |............ 962,885 |............ 966,880 [.....ccvvvnunnnns (V) N 7,698 [ (1) 7,698 |eeeeiiieeens [V PO 974,574 |..coevvnnnnnnnes [V 25,876 |........... 25,876 |..ceeeeennn 20,631 |..11/21/2029 .
Ally Auto Receiv ALLYA 2022-1 A2 ABS
02008J-AB-2 .. | 2.670% 04/15/25 .....eceeeeeeeiieeeeeeeeeeeeeennn e .. 12/15/2023 .| Paydown ....eeeveeennnnies foeeennie s e 253,145 |..eeeeneees 253,145 |............ 253,120 |............ 253,125 [.ooeeeiiiies (U1 PR 20 [oeeeeeeeennans (U PV [V PO 253,145 |oeiiieeinnnnns [V [V [V O 3,302 |..04/15/2025 .
AMAZON.COM INC Corp Note MW 0.400%
023135-BP-0 .. |08/03/23 .....ceeeeeeeeieeeeeenieeeeeeenne e eeenns | e ..06/03/2023 .| Maturity .....coeeeeveeenn foevmmmnineeeennees e 201,000 [+eeevnnnnnnns 201,000 ... 200,719 |oeeeeennnnns 200,960 [..eeeeereennnnnns (U1 PR 40 [oeeeieiiiiennns (U 40 |ooeeeiiees [V PO 201,000 |eeveuneeaenns [V [V (U AP 402 |..06/03/2023 .
AMAZON.COM INC Corp Note MW 0.250%
023135-BV=7 .. |05/12/23 .eereeeeeeeeeee e eeeen | s ..05/12/2023 . IMaturity ....oooveeieeeeenn foevmmnieeeeeenes e 187,000 |-.eeennneeees 187,000 |............ 186,974 |.coeeeenneen 186,995 |...eeeeeeieennns [ ) [ L3 PP [V PO 187,000 |....cevvvnnnnnes [V [V (U AP 234 |..05/12/2023 .
AMERICAN EXPRESS CO Corp Note Call 4.420% BNP Paribar Securities
025816-DA-4 .. | 08/03/33 .....eeeeeeeeeeeeeenee e e eeenn e eeeennn | s .. 12/18/2023 .| COIP weveeeeeeennieeeeeenn foeeemnneeeeeenniees Jorieeeeens 954,750 |.......... 1,000,000 |............ 940,590 |............ 941,755 |eeeeeeeeennnns (V) N 4134 o (1) 4134 | [V PO 945,889 |[........eunnnnns [V 8,861 |..cccennnnnn 8,861 |oevveneees 61,021 |..08/03/2033 .
AMERICAN HONDA FINANCE Corp Note MW
026650-DM-0 .. | 0.650% 09/08/23 .....cceeereeeeeeeeennnaeeeeenenas | ceeees ..09/08/2023 . | Maturity .....coeveieeeeenn foevmmmnineeeennees o 184,000 |-.eeeenneeees 184,000 |............ 183,919 |.....ceeeeet 183,981 [.ooeeeiiiies (U1 PR 1N (U 19 | [V PO 184,000 [oeeeeeeeeennnnns [V [V [V A 1,196 ..09/08/2023 .
AMER I SOURCEBERGE Corp Note Call MW 0.737%
03073E-AS-4 .. |03/15/23 .eeeeeeeeeeeiee e eeees | e ..03/15/2023 .| Maturity ....cooeeeieeeeenn foermmmineeeennes e 137,000 |-.vveenneeees 137,000 ............ 137,060 |.eevennnnnnn 137,000 [-ooeeeeennnnnes [ [V [ [V O [V PO 137,000 [oeeeeeeeeennnnns [V [V (U AP 505 |..03/15/2023 .
ATMOS ENERGY CORP Corp Note Cal | 0.625%
049560-AU-9 .. |03/09/23 .....eneiieeieniaeeeeeenne e eeenee e eees | e ..03/09/2023 . | Maturity ....ccoeeueeeeeeen Joermmmnieeeeennees o 480,000 |-eevvvnnnnnns 480,000 [............ 479,981 |............ 479,998 |..eeeiieeinnnnns [ 2 [ [ 2 | [V PO 480,000 |eeveunnieeenne [V [V [V A 1,500 |..03/09/2023 .
BSREP Commercial Mortgage BSREP 2021-DC A
05591U-AA-5 .. |CMBS 144A  6.426% 08/15/38 ....oeeeveveeeeeee | s ..08/15/2023 .| Paydown ....eeereeemnnnesfoeeeeniieeeeeens e 89,946 |.......ccennnnn 89,946 |............. 89,946 |............. 89,946 |....iieeeennnnnn [ [V [ [V O [ PP 89,946 |.....oovuunnnnns [V [V [V O 3,509 |..08/15/2038 .
BMW Vehicle Lease Trust BMILT 2022-1 A2 ABS
05601X-AB-5 .. | 0.670% 05/28/24 .....cceveveeieeeeeennneeeeeeeen e ..04/25/2023 . | Paydown ......oeeeeemnnnesfoeeeennieeeeeeies e 81,765 [..ccevnnennnns 81,765 |ceveennnnnes 81,764 |covenennneee 81,764 [.ooeeeeeeennnees [ T s [ ) N PO [ PP 81,765 |oeeeeeeennnnns [V [V (U AP 116 |..05/28/2024 .
BANK OF AMER CRP Corp Note Call 5.997%
060516-JX-8 .. |05/28/24 .....eeeieeeiiieeeeeeeee e eeeen | e ..05/30/2023 .| Cal | 100.0000 ..... |eeeeeeeeeeniiieeee fereeeeennens 399,000 |.....ccvnnenn 399,000 |.eevvnnnnnnn 399,000 |............ 399,000 [-vvvuneeeernnnnns (U [V [ [V O [V PO 399,000 |[...ccevvnnnnnnnn [V [V (U U 10,261 |..05/28/2024 .
BANK OF AMER CRP Corp Note Call MW 5.015%
06051G-KY=4 .. |07/22/33 .o eeeeneeeeeeen | s ..06/22/2023 .| Merrill Lynch ..ocooveeei]oemmmmmineeeeennes s 2,321,544 |........... 2,400,000 |......... 2,316,506 |.......... 2,318,247 |oeeeeeeeieinnnns (V) N 2,863 [.oeeieeieinnnnn (1) 2,863 |.oeevrniaeens [V PO 2,321,110 |ooeeeeiiies [V PR 434 | 434 e 111,667 |..07/22/2033 .
BANK OF NY MELLON CORP Corp Note Non Call
06406R-AG-2 .. | 3.500% 04/28/23 . .ervvueiieiriiianeieeinnnnaeaeee | eeeees ..04/28/2023 . | Maturity ....ocoooeiiiiins foorrmnninnineciniies Joeeeees 110,000 |....eneeeeees 110,000 |............ 11,328 |oooeeeeenees 110,430 f..oovviiiinnes (O AT [CX00)] N [U T (430) [ oeeemnnnaaes [V PP 110,000 f....covvnnnnnnns [ T [ (O AP 1,925 |..04/28/2023 .
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BMW Vehicle Owner Trust BMWOT 2020-A A3 ABS
09661R-AD-3 .. |0.480% 10/25/24 ......ceeeeeeeieeeeeeneeeeeennn e .08/25/2023 .| Paydown ...eeeueeeeennn feeeeeene e e 63,316 [..ccevnnnnnnns 63,316 |.cevvnnnnnnns 63,519 [...ceeennnnnn 63,349 |..ooiiiieeee [ PR (73] R [ PR (<73 FETTT [ PP 63,316 |..ccevrnnnnnnnns [V [V (U AP 105 .. 10/25/2024 .
BRIGHTHS FIN GLB Corp Note Non Call 144A
10021U-2G-2 .. | 1.200% 12/15/23 ...ooieeeereeeeeeeeee e [ e .. 12/15/2023 . IMaturity ...oooovenieeeeens foermmneeeeeenes e 207,000 .. 12/15/2023 .
BRISTOL-MYERS Corp Note Call MV 2.750%
110122-CY-2 .. | 02/15/23 ... [ e .02/15/2023 . |Maturity ... ...48,000 ... ..02/15/2023 .
BRISTOL-MYERS Corp Note Call 0.537%
110122-0T-2 .. | 11/13/28 oo [ e .. 11/13/2023 . IMaturity ...ocoovenieeieens foeeemneeeeeeenes e 350,000 .. 11/13/2023 .
CCG Receivables CCG 2019-2 A2 ABS 144A
12510F-AB-0 .. | 2.110% 03/15/27 ..02/14/2023 . | Paydown ... L4477 . ..03/15/2027 .
CNH Equipment Tr CNH
12657W-AB-6 .. | 08/15/24 .....ceeeeeeieeeee e [ e ..02/15/2023 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeenes e 43,281 |oeeeeeennnn 43,281 ..cceeenennnn 43,279 e 43,280 [ceeeneeeeennnnns [ [V [ [V O [ PP 43,281 |ooeeeiiinns [V [V (U 12 (..08/15/2024 .
Capital One Prim COPAR 2019-1 A4 ABS
140420-AD-2 .. | 2.560% 10/15/24 ....coeeeeeeeeeeeeee e [ e ..01/15/2023 . | Paydown ... . 115,113 .. 116,966 ..10/15/2024 .
Capital One Prim COPAI
14043M-AC-5 .. | 1.600% 11/15/24 .ooovveeieeiiieeeeeeeeeeeeee [ e ..08/15/2023 .| Paydown .....eeeeeeeennnes foeeennee s e 164,046 |............. 164,046 |............ 165,584 |............ 164,384 |...oeeeeennnnnnn (1) [(51:)] [ R (338) [+ eeeevnnnaeaees [V PO 164,046 |...oeeeeennnnnn [V [V (U AP 910 [..11/15/2024 .
Capital One Prim COPAR 2022-1 A2 ABS
140430-AB-8 .. | 2.710% 06/16/25 ...covvveeeeeeenneeeeeeeeneeeeee [ eeveee 12/15/2023 .| Paydown eeeveeneieeeini e e 386,499 |....ennnnnenn 386,499 ............ 386,463 |............ 386,472 |oeeuueeeeennnnns (U1 PR P2 (U 27 e [V PO 386,499 [.....ooennnnnnns [V [V [V 5,503 |..06/16/2025 .
CARGILL INC Note Non Call Prv Plc  3.250%
141781-BG-8 .. | 03/01/23 ....eeeeeeee e [ e ..03/01/2023 .| Maturity ....coovveeeeeeens foevmmmiieeeeenniees o 665,000 [-eevvnnnnnnns 665,000 [......ccc... 664,175 |....ceeeennn 664,971 [...ooveennnnnnees (U1 PR 29 [ (U 29 | [V PO 665,000 |eeveunieeennns [V [V [V AU 10,806 |..03/01/2023 .
CarMax Auto Owne CARMX 2019-2 A4 ABS
14316L-AD-5 .. | 2.770% 12/16/24 ....covveeieeeeeieeeeeeeeeeeeee [ e .05/15/2023 .| Paydown ..eeeuneeeeemnnnes foeeenneeeeeenes e 178,629 |.ccvvenennnns 178,629 |.ceveennneee 184,742 |............ 179,860 [...eevvvennnnnnes (U (1,280) [ (V) (1,230) |+ eeeemmneeeens [V PO 178,629 |oveeeeeeeennnnns [V [V [V A 1,522 |..12/16/2024 .
CarMax Auto Owne CARMX 2022-1 A2 ABS
14317C-AB-8 .. | 0.910% 02/18/25 ....ceeereeieieeiieiieeeeeeeeeee [ e ..09/15/2023 .| Paydown .....ueeeeeennnies foeeenniie s e 143,329 | 143,329 ..o 143,321 |.oeeeeeenees 143,324 oo [ L3 [ 4 | [V PO 143,329 [ocooieiiiinnnns [V [V (U AP 500 [..02/18/2025 .
Carvana Auto Rec CRVNA 2021-P4 A2 ABS
14687K-AB-2 .. | 0.820% 04/10/25 ....ceevvveneeeeeieneeeeeeeeeees [ e ..08/10/2023 .| Paydown ....eeeeeeeemnnnes |oeeennie s e 128,970 |.eeeennennnns 128,970 |.evveennnnee 128,958 |............ 128,967 [.ooeeeeeieees [ K| [ KT IR [V PO 128,970 [oveeeieeeennnnns [V [V (U AP 358 |..04/10/2025 .
Carvana Auto Rec CRVNA 2022-P1 A2 ABS
14688D-AB-7 .. | 2.570% 05/12/25 ....eeeeeeieieeeeeeneee e [ e ..12/11/2023 .| Paydown ....eeeveeemnnes foeeennie e e 184,380 |.oeevvnennnns 184,380 |.cvvvnnnnnes 183,935 [..ceeennnnns 184,238 |..eeeeieeeennnnns [ PR 142 [ [ PR 142 | [V PO 184,380 [oveeeieeennnnns [V [V [V O 2,333 |..05/12/2025 .
Centerpoint Energy Corp Note Call 0.700%
15189H-AM-2 .. | 03/02/23 .....ceeeeeeeieeeeeeeeeeeeeeene e eeeeneen [ e .03/02/2023 . |Maturity ....cooeeeeereeen foeremmieeeeeenes e 252,000 |.....ccennnn 252,000 |.eevennnnnes 251,796 |............ 251,980 |ovvvueeeeennnnns (U1 PR 20 [oeeeeeeeennans (U PV [V PO 252,000 [...ccevnnnnnnnnn [V [V (U AP 882 [..03/02/2023 .
CITIGROUP INC Corp Note Non Call 3.375%
172967-6GL-9 .. |03/01/23 ... [ e ..03/01/2023 .| Maturity ....coovvnieeeeens Joemmmmnineeeennees o 510,000 [+eeevvnnnnnns 510,000 [....eeeeeee 508,791 |.oeeeennnnnn 509,977 |oveeeeeeeiennnns (U1 PR LT (U LT IO [V PO 510,000 |oeeveunieeenns [V [V [V A 8,606 |..03/01/2023 .
CITIGROUP INC Corp Note Call MW 4.910% Goldman Sachs Asset
172967-NU-1 .. | 05/24/33 .o e ..06/26/2023 . | Managment .........ccceeeen foeremmninrneennnins Jonns 1,934,000 |.......... 2,000,000 |......... 1,913,461 |......... 1,915,308 [..coeeeeinnnnnnes (V) N 3,020 [oeeeiieeiiinnnns (1) 3,020 |eeeeeiians [V PO 1,918,328 |oevveeieeeenee [V 15,672 |.eeeeennnn 15,672 [oeeeeennnnnns 58,374 |..05/24/2033 .
COLGATE-PALM CO Corp Note MW 2.100%
19416Q-EC-0 .. | 05/01/23 ...eeeeeeeeeeeeeeee e [ e ..05/01/2023 .| Maturity ....cooeeeieeeeens foevmmmnieeeeenniees o 197,000 |-.vveenneeees 197,000 |............ 204,480 |............ 198,193 [oeeeeiieeiinnnns (U (1,193) [ (V) (1,193) |+ eeeevneeeeees [V PO 197,000 [oeeeeereeennnnns [V [V [V A 2,069 |..05/01/2023 .
COMCAST CORP Corp Note Call MW 1.950%
20030N-DM=0 .. J01/15/31 oo | s ..06/20/2023 .| CitiGroup ....eeeeeevmunees foeeemmmineeeemniees fornineeeens 902,154 |.......... 1,100,000 |............ 854,073 |............ 859,956 |.euueeeeennnnns (U 11,551 | (V) 11,551 | [V PO 871,507 |oeeveeeeeeenns [V 30,647 |........... 30,647 |...oceeenn 20,080 |..01/15/2031 .
JOHN DEERE CAPITAL CORP Corp Note Non Call
24422E-UA-5 ...12.700% 01/06/23 ....ceevvreeeeeeenieeeeeeniees e ..01/06/2023 . |Maturity ....ccovveeeveeeen foevmmmnineeeeeniees o 244,000 |............. 244,000 |............ 251,964 |............ 244,080 |eenueeeeennnnns [ PR (G100 PO [ PR (80) |-vvmneeeeennnnn [V PO 244,000 |.....cevvnnnnnns [V [V [V O 3,294 ..01/06/2023 .
JOHN DEERE CAPITAL CORP Corp Note Non Call
24422E-\1J-5 ...10.400% 10/10/23 ...eeeeeneeeeeeee e e ..10/10/2023 . IMaturity ....cooveeeeeeeens Joevmmmeeeeeeenees o 256,000 |.......c..... 256,000 |............ 255,708 |............ 255,923 [..ooeeiiiins (U1 PR TT e (U A4 PP [V PO 256,000 |eeveuneeeennns [V [V [V A 1,024 [..10/10/2023 .
ENTERGY LOUISIANA LLC Corp Note Call
293641-BF-4 .. |0.620% 11/17/23 ...oeeeeeeieeeeeeeeeeeeeeees e L 11/17/2023 . IMaturity oooeeeeeneieeeees oo e 141,000 |-.evennneeees 141,000 |............ 140,975 |..........e. 140,992 |ooeeiiieiiinnnns [ - [ 8 | [V PO 141,000 [oeeeeeeeeennnnns [V [V (U AP 874 |..11/17/2023 .
Enterprise Fleet EFF 2020-1 A2 ABS 144A
29373K-AB-9 .. | 1.780% 12/22/25 .....oeeeeeeeeeeeeeeeeeeeeeenn e ..06/20/2023 .| Paydown .......oeeeeemnnniesfoeeennee s e 168,757 |evveeees 168,757 [..eeeennnnnn 168,729 |..eeeennnenn 168,753 [.ooeeeeeenees [ L3 [ 4 | [V PO 168,757 |ceeeeeeeeennnnns [V [V (U AP 788 |..12/22/2025 .
EXXON MOBIL CORP Corp Note MW 1.571%
30231G-BL-5 .. |04/15/23 .oeeeeiieeeeeee e | e .04/15/2023 . IMaturity ....ccoveeeeeeees foeremmnineeeeenes e 400,000 [-eeevnnnnnnns 400,000 [....ceeeenee 412,420 |............ 401,370 [ooeeeeeiinnees (U (1,370) e (V) (1,370) |vveeeeeeeenns [V PO 400,000 |eeveunneeaenns [V [V [V O 3,142 ..04/15/2023 .
FIDELITY NATL IN Corp Note MV 0.375%
31620M-BP-0 .. | 03/01/23 ...eeeeeeeeeeeeeeeee e eeeen e eeeeenn | s ..03/01/2023 .| Maturity ....ccovveeeeeeens foemmmmnineeeenniees o 154,000 |..eevvnennnns 154,000 |.evvennnnnns 153,878 |oeeveennnees 153,990 [oeeeiieeeinnnnns (U1 PR 10 |eeeeeeeeeeee (U 10 foeeeeeeeiiinns [V PO 154,000 [oeeeeeeeeennnnns [V [V (U AP 289 [..03/01/2023 .
FLORIDA PONER & LIGHT CO Corp Note Call
341081-GD-3 .. |5.310% 05/10/23 . ..05/10/2023 . |Maturity ... ...378,000 |... ... 378,000 ...378,000 . 378,000 .. .. 378,000 |.... ..05/10/2023 .
Ford Credit Auto Owner Trust FORDO 2022-C
34535A-AB-6 .. |A2A ABS  4.520% 04/15/25 ......evivvernnaeeee] s .. 12/15/2023 .| Paydown ....eeereeennnies foeeenne s e 214,457 |..oeeeeen 214,457 |............ 214,449 |............ 214,847 e O e 10 | O e 10 el 0 e 214,457 ..04/15/2025 .
GEN ELEC CAP CRP Corp Note Non Call
36962G-65-8 .. |3.100% 01/09/23 ......eeeervmuariermrnnnareernenns | eanees ..01/09/2023 . | Maturity ... .. 1,150,000 ......... 1,175,461 |......... 1,150,184 |.. ..1,150,000 |.... ..01/09/2023 .
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GEORGIA-PACIFIC Corp Note Call MN 144A
37331IN-AD-3 ...|3.734% 07/15/23 ...ooooviiiiiiiiii ..07/15/2023 . [Maturity ..ccooooeveiiiiiis e e 601,000 |............. 601,000 |............ 605,674 |............ 602,556 |................. [V F, (1,556) [.evvnnnnnnnnnnne (VN F (1,556) |-ooeeeeeeeeennn (VN 601,000 |.....cevvvnnnnns (VN (1 PO (1 O 22,441..07/15/2023 .
GM Financial Automobile Leasin GMALT 2022-3
380130-AB-0 .. |A2A ABS  4.010% 10/21/24 .....covvvvvvveieeans oo ..12/20/2023 . [Paydown ........ccoevvviiiisfeniiiiiiniiiiis e 109,000 |............. 109,000 |............ 108,992 |............ 108,993 |..evvvviiiiinnnns (VN [ PP [V [ (VN 109,000 [..ovvvvvveennnns (VN (1 PO [V O 2,603 [..10/21/2024 .
GoldenTree Loan Management GLM 2022-16A A
38138V-AC-0 .. |CLO 144A  7.716% 01/20/35 .... . ..12/22/2023 . [Paydown ... ..1,050,000 |.......... 1,050,000 |......... 1,050,000 |......... 1,050,000 |.. ..1,050,000 |.... ..01/20/2035 .
GOLDMAN SACHS GROUP INC Corp Note Non Call
38141G-WU-4 .. |5.672% 02/23/23 .ccooveeeeiiiiieiiiiieeeeeeeeee [ e ..02/23/2023 . [Maturity ...ccoooeieiiiiiis o e 775,000 |..cooennnnnn 775,000 |..ccvveeenns T417 |l VAL T(UN [V LU (VN [ LU I (VN 775,000 ..02/23/2023 .
GOLDMAN SACHS GROUP INC Corp Note Call MW
38141G-XY-5 .. |0.523% 03/08/23 ........cooeeeiiiiiiniinnn [ ..03/08/2023 . [Maturity ... ...517,000 |... ...517,000 ...517,000 .517,000 |[.. .. 517,000 |.... ..03/08/2023 .

HCA INC Corp Note Ca .

404119-CF-4 .. | 03/15/32 ..eeeiiiiieiiiiieie e | e ..08/07/2023 .| Tax Free Exchange .......foccccoooiiiiciinins e 592,161 [c.eeeeeennnee 605,000 |............ 590,492 |.......eeee. 591,421 | [N T 740 foeeeeiiiies [N LU R 0 foeeeannne 592,161 ..03/15/2032 .
Hyundai Auto Lea HALST 2022-C A2A ABS 144A

448978-AB-2 .. | 4.340% 01/15/25 ..o e ..12/15/2023 . |Paydoun .... ...120,207 |... .. 120,207 ..120,205 120,204 |.. ORR ..120,207 |.... ..01/15/2025 .

Hyundai Auto Rec H .

44918M-AB-6 .. | 05/15/25 ......eeeiiiiiiiiiiiie e [ e .. 12/15/2023 . |Paydown ........cccoueeeeee fornenniii e 290,675 |..ooeeennnnee 290,675 |....evvenens 290,660 |............ 290,661 [..eeeeieiiaannns [N L3N R (U AL F 0 foeeeannne 290,675 |..oeeeiiunnnnns (L R (1 (18 IR 6,242 [..05/15/2025 .
Hyundai Auto Rec HART 2022-C A2A ABS

44933D-AB-7 ...|5.350% 11/17/25 ..ooeeiiiiiiiieieeeeeees | e .. 12/15/2023 . |Paydown ........cccoueeveres fornenniini e 197,783 | 197,783 ... 197,720 |....eeeeees 197,720 |eoeeeeeeee [N 12 [ (U 12 | 0 foeeeannne 197,783 | (L R (1 (110 PO 7,890 |..11/17/2025 .
JACKSON NATL LIFE GLOBAL Corp Note Non Call

46849L-TN-1 .. |PRV PLC  4.900% 01/06/23 .......eoevervvunnns | eennnne ..01/06/2023 . [Maturity .......ooooovecns forneenniii e 387,000 |....oovennnn 387,000 |............ 387,000 |............ 387,000 ..oceeieiaannns (U [\ (O TR [\ O 0 foeeannne 387,000 [..eevrerinnen (L R (1 (118 PO 4,203 [..01/06/2023 .
EVERGY METRO Corp Note Call MW 3.150%

485134-BN-9 ...| 03/15/23 . ..euiiiiiiiiiiiiie e [ e ..03/15/2023 . [Maturity .....oooooiiiins forneniii e 133,000 |....ccv..ne 133,000 |............ 134,569 |............ 133,000 [...ovveeeinnnnen (U [\ (O TR [\ O 0 foeeeannne 133,000 |..oeeeiieennne (L R (1 (U8 PO 2,095 [..08/15/2023 .
MASSMUTUAL GLOBAL FUNDIN Corp Note Non Cal |

576200-CU-2 ...| 144A  0.850% 06/09/23 ......coeeriiuummenannas | eennne ..06/09/2023 . [Maturity .......oooooveins fornenniniii e 220,000 |............. 220,000 |.....ovvnnns 219,870 |............ 219,981 | [N 19 e (U 19 | 0 foeeeannne 220,000 [.eeeeeeeinnnes (L R (1 [0 PO 935 |..06/09/2023 .
MASSMUTUAL GLOBAL FUNDIN Corp Note Non Cal |

576201-CV-0 .. | 144A  0.480% 08/28/23 ......ooeerivuueneaaaeas | eennne ..08/28/2023 . [Maturity .......oooorveiins fornennii e 750,000 |...evvennnn 750,000 |............ 750,000 |............ 750,000 [..oeeeieiiinnnns (U [\ (O TR [\ O 0 foeeennne 750,000 [..evveeerannen (L R (1 (110 PO 3,600 |..08/28/2023 .
MERCEDES-BENZ AU MBART 2020-1 A3 ABS

58769V-AC-4 .. | 0.550% 02/18/25 .......coeeeeeeeiiiiiiieeeeeies | e .. 12/15/2023 . [Paydown .......ccoeveeerii fooniiiiiii [ 83,195 [ 83,195 |....oeeeee 83,552 [..oceeunnen 83,269 [...occiiiiinnnns [N T (T4)feeeeeeiies [N (T4) [ (I IO 83,195 |....oeeirnnns (L R (1 [0 PO 214 ]..02/18/2025 .
MERCEDES-BENZ AU MBART 2021-1 A2 ABS

587720-AB-9 .. | 0.210% 07/15/24 ....ooeiiiiiiiiiiiiieieeeeees | e ..04/15/2023 . [Paydown .......ccceeeeerii fooniiiiiiiii [ 94,160 |....oeennnnne 94,160 |............. 94,150 |....ooeeen. [T 15: 1 O (U 2 | (O TR 2 IO (I IO 94,160 |.eeveeeeinnes (L R (1 (18 PO 38 [..07/15/2024 .
MET LIFE GLOB FUNDING | Corp Note Non Call

59217G-EK-1 .. | 144A  0.450% 09/01/23 .....coeiiiiumriiiaaiiais | e ..09/01/2023 . [Maturity .....oooevvecuns founeenii e 488,000 |......oeeunnn 488,000 |............ 487,434 |............ 487,874 | [N T 126 [ [N 126 | 0 foeeannne 488,000 |....oeeeernnnen (L R (1 (110 PO 2,196 |..09/01/2023 .
MICROSOFT CORP Corp Note Call MW 2.000%

594918-BQ-6 .. |08/08/23 .....eevvviiiiiiiiiiiiiiiiiiiiiiiieieeeeenans [ eeeees ..08/08/2023 . [Maturity ...cccooeveiiiiics onrininiiis e 450,000 ..evvvennnnes 450,000 |t 445,078 |.....eeeeee 447,304 ..o (VN F 2,6% [.ovveeininnnnnne [V F, 2,696 |..ccoveeeennne 0 foeeeannne 450,000 |..oeveeeinnen (L R (1 (110 PO 9,000 |..08/08/2023 .
MORGAN STANLEY Corp Note Call MW 4.889%

B1747Y-EU-5 .. |07/20/33 .o | e .. 12/18/2028 . [CitiGroup ..oooeeeeveeeeees foreeeiiiiiiecciiis e 1,653,152 |.......... 1,600,000 |......... 1,547,280 |.......... 1,548,392 [...oocoinnnnnns [N 7,401 | (I 7,401 foeeeeiiins 0f....... 1,555,793 | (I (2,641)|........... (2,641)]eeeeeens 110,817 |..07/20/2033 .
NATIONAL RURAL UTIL COOP Corp Note  5.700%

63743H-FB-3 .. | 08/07/23 ..o | e ..08/07/2023 . [Maturity .....cooooriiiuns forneenii e 238,000 |............. 238,000 |.....ovnnnns 238,000 |............ 238,000 ..oceereiinnnns (U [\ (O TR [\ O 0 foeeeannne 238,000 [..eevreeinnnen (L R (1 (110 PO 9,083 |..08/07/2023 .
NATIONAL SECS CLEARING Corp Note MW 144A

637639-AA-3 .. | 1.200% 04/23/23 ......eevvieieiiiiiiieee e | e ..04/23/2023 . [Maturity ....oooooiiiins i e 500,000 |.....oveennns 500,000 |............ 509,775 |...ccnneee 501,205 ... [N F (R0 | F [N (1,205) |- 0 foeeannne 500,000 |-..evveeriannnen (L R (1 (110 PO 3,000 |..04/23/2023 .
Nissan Auto Rece NAROT 2018-C A4 ABS

65478N-AE-5 .. | 3.270% 06/16/25 .......ccecuumeeeeeiiiiiieeeeees | s ..02/15/2023 . |Paydonn ........cccoueereens fornenniiii e 11,195 | 11,195 ... 111,585 |....oeeeee 11,284 [ [N T (1)) TP [N (39) [eeveeeeeeiins 0 foeeeannne 11,195 | (L R (1 [0 PO 330 |..06/16/2025 .
NVIDIA CORP Corp Note Call MW 0.309%

67066G-AK-0 .. | 06/15/23 ... | e ..06/15/2023 . [Maturity ......ooooiviins fornennnii e 441,000 |............. 441,000 |.......c... 438,544 |............ 440,244 |........ceee [N T 796 [oeeeeeiiiiiens [N 756 |oeeeeeeeeene 0 foeeeannne 441,000 |...oeveeeinnnen (L R (1 [0 PO 681 [..06/15/2023 .
OHIO EDISON CO Corp Note Call MW 144A

677347-CH-7 .. |5.500% 01/15/33 ...ooviiiiiiiiiiiiiiieee e | e ..06/13/2023 . | CitiGroup ..ooeovvueeeeenes founeeeiiiis e 996,532 |- 995,000 |.....vvvenns 992,920 |..eeveenns 992,920 [.evveeeeeiies [N 1) O (U K I R 0 foeeeannne 992,954 | 0 foreeeeene 3,578 |.eeeennne 3,578 | 39,220 |..01/15/2033 .
OKLAHOMA GAS & E Corp Note Call ~ 0.553%

678858-Bl-0 .. | 05/26/23 .......eeeiiiiiiiiiiiee e | e ..05/26/2023 . |Maturity .....oooooieins fornenniii e 208,000 |....c....... 208,000 |.....vvenns 203,000 |............ 203,000 [..oceeieiiinnnns (U [\ (O TR [\ O 0 foeeeannne 203,000 [..eeveeeiannnes (L R (1 [0 PO 561 |..05/26/2023 .
ORACLE CORP Corp Note Call MW 2.400%

68389X-BL-8 .. | 09/15/23 .....euiiiiiiiiiiiiie e [ e ..00/15/2023 . [Maturity .....cooooiiiins fornennii e 950,000 [....c..n..ee 950,000 |.....ovvenns 960,982 [.......eee 951,518 | [N F (1,518)].cciie [N (1,518) [oeeeeiiienns [\ O 950,000 [..evveeeinnnes (L R (1 [0 PO 22,800 |..09/15/2023 .
ORACLE CORP Corp Note Call M 2.625%

68389X-BR-5 .. | 02/15/23 .....eeeiiiiiiiiiiiie e [ e ..02/15/2023 . |Maturity ... ...331,000 |... .. 331,000 .. 343,293 . 331,262 |.. .. (262)[... .. (262)|... ..331,000 |.... ..02/15/2023 .
PNC FINANCIAL SERVICES Corp Note Call

693475-BE-4 .. | 4.626% 06/06/33 ......ccoiiueiriiiiiiiiiiieeeees | e .. 12/18/2023 . |Various ......ccceeeveveins founeeiinii e 927,650 |.......... 1,000,000 |............ 920,210 f.ocenneeee 921,799 | [N 5,498 |...oveieeiinnns (I 5,498 |..ccciieennne 0 foeeeannne 927,297 ..06/06/2033 .
PPL ELECTRIC UTILITIES Corp Note Call

69351U-AY-9 .. | 5.680% 06/24/24 .......oouvveeeeeiiiiiieeeeeiiis [ ..03/30/2023 . |Call 100.0000 ... ...279,000 |... .. 279,000 ...279,000 .279,000 |.. .0 .0 ... ..279,000 |.... ..06/24/2024 .
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PACCAR FINANCIAL CORP Corp Note Non Call
69371R-09-0 .. |0.350% 08/11/23 ....evvvvvviiiiiiiiiiiiiiiiiiiiiiins [ eeeeees ..08/11/2023 . [Maturity ..ccoooovviiiiiias o s 80,000 |....cceeennns 80,000 |............. 79,89 [....oennneee 79,979 [oeveviiiiiiiinnns [V 21 | (VN P4 I PO [V F 80,000 |...oovvvrrnnnns (VN (1 PO [V O 280 |..08/11/2023 .
PHILLIPS 66 Corp Note Call MW 144A  3.750%
T18547-AG-7 .. | 03/01/28 ..o [ eeeees ..05/03/2023 . | Tax Free Exchange .......|occoooovniiiiniiiins |, 622,797 |..evvvennnnnn 625,000 |............ 622,364 |............ 622,659 |.........ceeel [V LG PO, [V LI [N . 622,797 |..eevennnnnnnnne (VN (1 PO (1 O 15,755 [..03/01/2028 .

PRINCIPAL LFE GLB FND |1 Corp Note Non Call
T4256L-ED-7 .. | 144A  1.250% 05/11/23 ... .
PROTECTIVE LIFE GLOBAL Corp Note Non Call

..06/11/2023 . |Maturity ... ...425,000 |... .. 425,000 ...424.618 . 424,953 |.. ..05/11/2023 .

..425,000 |....

74368C-AZ-7 .. | 144A  0.631% 10/13/23 ..oovviiiiiiiiei e .. 10/13/2023 . [Maturity .....cooooooeeiiis o e 231,000 |............. 231,000 |......oeeen 231,000 |............ 231,000 f.oeeeeennnnnenns (VN R [\ R, [V R [\ U [\ T 231,000 ..10/13/2023 .
PUBLIC SERV COLO Corp Note Call MW 2.500%
TA4448-CH-2 ...| 03/15/23 oeeeeiiiiieii e e ..03/15/2023 . |Maturity ... ...150,000 |... .. 150,000 .. 150,806 . 150,000 |.. .. 150,000 |.... ..03/15/2023 .

ROCHE HOLDIN
771196-BZ-4 .. | 5.630% 09/11/23

ROCKNELL AUTOMAT Corp Note Call MW 0.350%
773903-AK-5 .. | 08/15/23 ... .
Santander Retai

....... ..00/11/72023 . [Maturity ....oooooooeeiiiis e [ 1000707,000 |................ 707,000 |............707,000 |............ 707,000 [....coeereeennnn O foereeeiiiiieen O e 0 e 0 0 ol 707,000 ..00/11/2023 .

..08/15/2023 .

..08/15/2023 . |Maturity ... ...131,000 |... .. 131,000 .. 130,987 . 130,980 |.. .. 131,000 |....

80286D-AC-2 .. | 0.510% 08/20/24 .......coiceueeeiaiiiiiiieeeeeis | e .. 12/20/2023 . [Paydown .......ccceeeeeriifooniiiiiiinis e 1,805,000 |.......... 1,805,000 |......... 1,804,772 |.......... 1,804,924 |....ooeeennnnnns [N 76 | (U 76 |oeeeiiiieeens 0f....... 1,805,000 ..08/20/2024 .
Santander Drive Auto Receivabl SDART 2022-4

80286F-AB-9 .. | A2 ABS  4.050% 07/15/25 ....cvvevveeeeeecns | e ..00/15/2023 . |Paydown ........cccoueereres forneiniiii e 280,431 ..o 280,431 ... 280,420 |............ 280,413 | [N 18 | (U 18 foeeeeiiiiis 0 foeeeannne 280,431 ..07/15/2025 .
Santander Drive SDART 2022-6 A2 ABS

802918-AB-8 .. | 4.370% 05/15/25 .......evveeieeiiiiiiieee e | e ..10/15/2023 . |Paydown ........cccueeveees forneiiiiii e 179,000 |- 179,000 |............ 178,997 |....eeeeees 178,992 oo (U 120 F (O TR L2 PO 0 foeeannne 179,000 ..05/15/2025 .
SIERRA PAC POWER Corp Note Call MW 3.375%

826418-BJ-3 .. | 08/15/23 ... | e ..08/15/2023 . [Maturity .....ooooiiiiins forneenii e 113,000 oo 113,000 |............ 119,790 |.....oeeeee 114,259 | [N F [QI:51)| F [N (1,259) |- 0 foeeannne 113,000 ..08/15/2023 .
Symphony CLO Ltd SYMP 2022-37A A1A CLO 144A

87169V-AA-3 .. | 7.716% 10/20/34 .....ooeriiiiiiiiieei e ..12/18/2023 . |Paydown .... ..1,300,000 |.......... 1,300,000 |......... 1,300,000 . 1,300,000 |.. 0. ..1,300,000 |.... ..10/20/2034 .

88579Y-AX-9 .. | 3M CO Corp Note Call MW 2.250% 03/15/23 . |....... ..03/15/2023 . |Maturity ... 700,000 |... 700,000 |............ 732,186 ..701,593 |.. 0. .. 700,000 |.... ..03/15/2023 .
Toyota Auto Rece TAOT 2022-C A2A ABS

80231C-AB-3 .. | 3.830% 08/15/25 ...ooveeiiiiiiiiiiiiiiieieeeiis e .. 12/15/2023 . [Paydown ......cccouveeieeisforniinniiiiin [ 75,532 [cuveeieniinns 75,532 |.cuiiinnnnn 75,525 oooveeennnns 75,526 [ovvveeiiiiiinnns (U S (3N FO [V AR LS IO [V O 75,532 [oevvieiiiinnnns (U S (VN E [V AU 1,864 ..08/15/2025 .
Toyota Auto Rece TOAT 2020-A A3 ABS

80232H-AC-9 ...| 1.660% 05/15/24 ....ooviiiiiiiiiiiiiiiiiiiecein | e ..06/15/2023 . [Paydown ......cccouveereeisforniinniiiinis [ 59,643 [..eeiieennnns 59,643 |....vveennn. 60,346 |............. 59,731 [ovreeiiiiins (VN R (1)) PR (U S [C:1)) A [V O 59,643 [oeiiiiiiiinns (U S (VN E [V O 246 |..05/15/2024 .
TOYOTA MOTOR CREDIT CORP Corp Note Non Call

80236T-HF-5 .. | 0.500% 08/14/23 .....ooeviiiiiiiiiiiiiiiiiieeees [ e ..08/14/2023 . [Maturity ....coooeeennins fornennnn e 200,000 |....ovveeennn 200,000 |............ 199,846 |............ 199,968 [....ocvveeennn. (U S 32 [eiiiiiiiinns [V ST K72 R 0 foeenenn. 200,000 |...vvvrreiannns (U S (VN E [V AU 1,000 [..08/14/2023 .
TOYOTA MOTOR CREDIT CORP Corp Note Non Call

80236T-JD-8 .. | 0.400% 04/06/23 ......eevviurrriieeiiniiiiieeeais | e ..04/06/2023 . [Maturity .....oooeeeniins fornennnnn 613,000 |......oeennn 613,000 |............ 613,055 |............ 613,017 [oeeeiiiiiiins (VN R [(L10] ER (U S (A7) e 0 foeenenn. 613,000 |...ovvvreiinnnns (U S (VN E [V AU 1,226 |..04/06/2023 .
Toyota Auto Rece TAOT 2022-B A2A ABS

80238F-AB-9 .. | 2.350% 01/15/25 ..eeooeeiiiiiieiiiiiiiieeeiie e .. 12/15/2023 . |Paydown .......cccoveeenensfornennenniin 128,241 | 128,241 ... 128,236 |............ 128,235 [coeeeiiiieenn (U S (3N FOR [V AR LS IO 0 foeeinnnn. 128,241 |..oveiiiens (U S (VN E [V AU 1,580 |..01/15/2025 .
TAQT 2021-A A3 TAOT 2021-A A3 ABS ~ 0.260%

80240B-AC-2 .. | 05/15/25 .ouuviiiiieiiiiiiiee e [ e .. 12/15/2023 . |Paydown .......cccoveeenensfornennenniin 407,054 |............. 407,054 ... 397,641 ..o 400,871 [ooeeeeiiiiines 0 frienaanns 6,183 |.eeeiiiiine 0 fiienaanns 6,183 [ooeeeeeeinins 0 foeeinnnn. 407,054 |..ooeeennnnnns (U S (VN E [V O 539 |..05/15/2025 .
Verizon Owner Tr VZOT 2020-A A1A ABS

92348T-AA-2 .. | 1.850% 07/22/24 ...ooveiniiiiiiieiiiiiieeeeeiis | e ..04/20/2023 . |Paydown .......ocoouveereenfornenninn 109,595 [...oonnnns 109,59 |............ 110,798 |............ 109,759 [coeeiiiiiinnn. 0 fiienaanns (164)[eereeiiiinns (VN F (164) [ovvveeeeeins 0 foeeinnnn. 109,595 |...oevveennnns (U S (VN E [V O 387 |..07/22/2024 .
VIRGINIA ELEC & PONER CO Corp Note Call Mi

927804-FN-9 .. | 2.750% 03/15/23 ...eooeeviiiiieiiiiiiiieeeeiiins [ e ..03/15/2023 . [Maturity ....coooeeeniins fornennnn e 303,000 [..vvveennnne 303,000 |....vvveenns 314,823 |............ 303,000 f..eveeriniinnnns (U S (VN F [V AR (V) IO [\ T 303,000 [..evvviiiiinnns (U S (VN E [V AU 4,166 |..03/15/2023 .
Westlake Automob WLAKE 2022-2A A2A ABS 144A

96042V-AB-5 .. | 3.360% 08/15/25 ....oeeviuiiiiiiiiiiiiiiieeeeiis e .. 12/15/2023 . |Paydown .......ccccuveernenfornenninnin [ 745,636 |............. 745,636 |.......e. 745,615 .o 745,601 [oooeeeeiiiinnns (U S ) PRI [V S K3 R 0 foeennnnns 745,636 [oooeeeeininnnns (U S (VN E [V FPRTION 12,996 |..08/15/2025 .
Wor Id OMNI Selec WOSAT 2021-A A2 ABS

98163H-AB-5 .. | 0.200% 02/18/25 ....cceovuiriiiiieiiiiiiiiieeiiis | e ..02/15/2023 . [Paydown .......cccvvireeiiforniinniiiiiins [ 11,014 |l 11,014 oo 1,013 [ 1,014 |, (U S (VN F [V AR (V) IO [V O 1,014 [, (U S (VN E O 4 ..02/18/2025 .
World Omni Auto WOART 2022-C A2 ABS

98163T-AB-9 .. | 3.730% 03/16/26 .....eevvuvriiiieiiiiiiiiieeins . .. 12/15/2023 . |Paydown .......ccccuveernenfornenninnin [ 224,502 |.oeeeninnes 224,502 |............ 224 478 |............ 224,482 |...oveiieennns (U S 19 s [V S 19 | 0 foeeinnnn. 224,502 | (U S (VN E [V AU 5,190 |..03/16/2026 .
BANK OF MONTREAL Corp Note M 0.400%

06368F-AA-7 .. | 09/15/23 .eeviiiiiiiiiiiiiie e A ..00/15/2023 . [Maturity ...coooevvniiins foeniiniiiis e 1,082,000 |.......... 1,082,000 |......... 1,081,001 |......... 1,081,680 [....cceveennnne (VN AR 320 | (U S F IV 0f....... 1,082,000 ..09/15/2023 .

CANADIAN IMPERIAL BANK Corp Note Non Cal |
13607G-RK-2 .. [0.950% 06/23/23 ..
TORONTO-DOMINION B, .
891140-CG-1 .. | 06/12/23 oo A ..06/12/2023 . [Maturity ....ooooeeennins fornennnn e 323,000 [..vveeeennnen 323,000 |..evvveenns 322,761 ooveennnns 322,964
TORONTO-DOMINION BANK Corp Note MW 0.300%
89114T-ZA-3 .. | 06/02/23 ... .
TORONTO-DOM .
89115A-2H-4 .. | 09/15/27 woveviiviiiiieiiiiiiiiieiiiiiiieeee .. 12/18/2023 . [Various ......ccccevviins foveeeiiiiiiiiiiiiin e 2,981,365 |.......... 3,000,000].......... 2,954,302 |.......... 2,956,582 |....ocvvennnnn Ofieeaannns 8122 | Ofcrieeanns 8,122 | 0f..... 2,964,704 |......ooe.. Ofnennnn 16,662 |........... 16,662 |............ 177,943 |[..09/15/2027 .

.. 197,000 |.... ..06/23/2023 .

..06/23/2023 . |Maturity ... ...197,000 |... .. 197,000 ..196,890 .196,982 |..

323,000 ..06/12/2023 .

..06/02/2023 . |Maturity ... ...399,000 |... .. 399,000 ...398,785 . 398,955 |.. ..399,000 |.... ..06/02/2023 .
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ARES CLO Ltd ARES 2022-63A A1A CLO 144A
039937-AA-5 .. |6.796% 04/20/35 ......oooeevviiiiinininnnnnnnnn [ Dees ..12/13/2023 . [Natixis Bank ........cccc|ooeeeeiiiinnniininins Joeeennns 1,167,976 |.......... 1,170,000 |......... 1,141,803 |......... 1,143,021 |oovvviiiieiines (VN F 3,614 [ [V F, 3,614 | 0 ... 1,146,635 |.........eeee (VN F, 21,341 | 21,341 [oeeennnees 85,014 |..04/20/2035 .
CIFC Funding Ltd CIFC 2022-3A A CLO 144A
12571K-AA-7 .. |6.822% 04/21/35 ....oovvvvviiiiiiiiiiiiiiiieneee | Dol ..12/13/2023 . [Natixis Bank ........ccccloeeeeeiiiinnniinnnins Joeeinens 1,199,724 |.......... 1,200,000 |......... 1,172,400 |......... 1,173,574 | (VN F 3,751 [ [V F, 3,751 | 0 ... 1,177,326 |l (VN F, 2 22,398 |.oooeeeeenns 87,493 |..04/21/2035 .
CREDIT SUISSE NEW YORK Corp Note Non Call
22550L-2F-7 .. |0.520% 08/09/23 ..08/09/2023 . [Maturity ... ...607,000 |... ...607,000 ...607,000 .607,000 |[.. .. 607,000 |.... ..08/09/2023 .
Dryden Senior Loan Fund DRSLF 2022-113A A1
26253E-AA-6 .. |CLO 144A  7.416% 10/20/35 ................eeen [ Csee ..10/20/2023 . [Paydown ........cceevvvviiis|orinniiiiiininiinnns o, 1,195,000 [........... 1,195,000 |......... 1,195,000 |......... 1,195,000 [...ovvvvnnnnnnnee (VN (1 PO [V [V 0 ... 1,195,000 ..10/20/2035 .
NTT FINANCE Corp Note MW Prv Plc ~ 0.373%
62054-AA-3 .. 103/03/23 ... ..03/03/2023 . [Maturity ... ...471,000 |... ... 471,000 ...471,000 .471,000 |[.. .. 471,000 |.... ..03/03/2023 .
SHELL INTERN
822582-CJ-9 ...10.375% 09/15/23 ........ooeeeiiiiiiiii [ Des ..09/15/2023 . [Maturity ...ccooooveiiiiiss onnininii e 218,000 |.....ccennnn 218,000 |....ceveunen 217,468 |............ 217,875 218,000 ..09/15/2023 .
UBS AG LONDON Corp Note Non Call 144A
902674-YF-1 .. ] 0.375% 06/01/23 ..06/01/2023 . | Maturity ... ...200,000 |... .... 200,000 .... 199,786 . 199,955 |.. 0. .. .0 ... 200,000 |.... 0. .0 ... ..06/01/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 49,488,478 50,129,223 49,396,786 49,288,574 0 56,719 0 56,719 0 49,345,298 0 143, 181 143, 181 1,439,969 XXX
2509999997. Total - Bonds - Part 4 119,519,903 116,625, 101 119,555,614 118,825,420 0 (306,694) 0 (306,694) 0 118,518,733 0 1,001,171 1,001,171 3,385,775 XXX
2509999998. Total - Bonds - Part 5 21,359,884 22,188,111 20,926,890 0 0 129,564 0 129,564 0 21,056,456 0 303,430 303,430 571,508 XXX
2509999999. Total - Bonds 140,879,787 138,813,212 140,482,504 118,825,420 0 (177,130) 0 (177,130) 0 139,575, 189 0 1,304,601 1,304,601 3,957,283 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 140,879,787 XXX 140,482,504 118,825,420 0 (177,130) 0 (177,130) 0 139,575, 189 0 1,304,601 1,304,601 3,957,283 XXX
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Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
FHLMC Pool S$D2767 MBS ~ 5.000% 05/01/53
B132DQ-CC-8 ..of vovevvnnniiiiiiie e [ ..04/25/2023 .| Stonex Financial Corp ........... ..12/01/2023 . |Paydomn .cceveeneeeeennnies foeeennieees 27,044 |.ooeeeenens 27,382 [ 27,044 oo 27,044 |.ocovnnies (U PO ()] I (U PO (513 I [V PO [ [ PO (VN P L7 9
FHLMC Pool S$D3130 MBS ~ 5.500% 06/01/53
B1B2DA-PP-5 ..of ceeiiiiiei e [ ..06/26/2023 .| Toronto Dominion Sec .... ..12/01/2023 .|Paydoun .... ... (1,008)]....
B1B2DA-RZ-1 o[ e [ ..06/26/2023 .|Stonex Financial Corp ........... ..12/01/2023 . |Paydonn .cevveeeeeeeenniees Joeeenieees 239,228 |.......... 240,274 |.......... 239,228 |............ 239,228 |..ceevininns [V PO (1,047)] s [V PO (1,047)]eeeeeeeeennnn [V PO [ [ PO [N PR 3727 | 987
B132D0-TK-2 ...f ceveveiiiiiiii i [ ..06/27/2023 .|Pierpont Securities LLC ........ .. 12/01/2023 . |Paydomn .ccvveeeeeeeennnins foeeennieees 86,451 |.....een.n. 85,154 |........... 86,451 |.ocovennnnnns 86,451 |oeveeiieeeennnn (U PP 1,297 |eeeeeeeeeennn (U PP 1,297 |oveeieeeeennns [V PO [ [ PO [N PR 1,254 |ooeeeins 336
FHLMC Pool RA9392 MBS ~ 5.000% 07/01/53
BIBBKR-NH-3 o[ e [ ..06/28/2023 .|Stonex Financial Corp ........... .. 12/01/2023 . |Paydomn .cevveeveeeeenniens Joeeenieees 137,905 |.......... 136,014 |.......... 137,905 |.eevennnnnes 137,905 [oeeneeeeeniinnnns (U PP 1,891 [ (U PP 1,891 [ooeeeeeiiinns [V PO [ [ PO [N PR 1,663 |oeeeeeeeeenee 555
FNVA Pool CA7025 MBS ~ 2.500% 09/01/50
B1400E-YX-4 .. [ ooeeeeneiiiiiiii e [ ..06/22/2023 .|Stonex Financial Corp ........... .. 12/01/2023 . |Paydomn .cevveeveeeeenniens Joeeenieees 304,681 |.......... 263,264 |.......... 304,681 |............ 304,681 |..eeeeeeeeennn [V PO 4,418 | [V PO 4,418 | [V PO [ [ PO [N PR 2,116 |oeeeeeeee 529
FNVA Pool FM8759 MBS ~ 2.500% 09/01/51
B140XCMV-6 .. [ .eeevereeiiiiiiieeecri e [ ..06/27/2023 .| CitiGroup w.eeeeeeeeennnnaeeeeennnnns ..12/01/2023 . |Paydomn .cevveeveeeeennens Jeeennieees 142,204 |.......... 122,606 |.......... 142,204 | 142,204 |ooveeeeeennn [V PO 19,597 |ovveeeeeeeenas [V PO 19,597 |oeeeeieeeees [V PO [ [ PO (VN P 983 |eeeiiiiees 217
FNVA Pool FS4196 MBS  4.500% 10/01/50
B140XK-UN-8 . [ ooeeeeneiiiiiiieeci e [ ..04/25/2023 .| CitiGroup weeeeeeeeeennnnaeeeeennnnns ..12/01/2023 . |Paydomn .cceveeneeeeennnies foeeennieees 38,614 |........... 38,361 |.eeveennnns 38,614 |...ooeueenenn 38,614 |ooeeeiieeeennn (U1 PO X (U PO 258 [ [V PO [ [ PO (VN P 510 |oeeeeeeeeeene 48
FNVA Pool FS4763 MBS ~ 2.500% 06/01/51
B140XL-JH-2 .. [ ceeeeeiiieiii e [ ..06/28/2023 .|Merrill Lynch ....coovuuiieennnnns ..12/01/2023 . |Paydomn .ccvveeneeeeennnns foeeeneieees 66,777 |........... 57,939 ....cce 66,777 [ceneeeenee 66,777 [oeeeeeeeeiieeeee 0 e 8,838 [ 0 e 8,838 [ O el O e 0 e (VN P L1 134
FNVA Pool MA3870 MBS ~ 2.500% 11/01/49
31418D-J0-6 .. [..eevrrnniiiiiii e [ ..06/29/2023 .|Pierpont Securities LLC ........ .. 12/01/2023 . |Paydomn .ccvveeeeeeennnins foeeennieees 21,181 |........... 18,170 |........... 21,181 [ 21,181 | O o0 3,012 | O e 3,012 e O 0 e O e (VN P 146 | 43
SALES TAX SECURITIZATION CORP Rev Bond
79467B-GB-5 .. MW 4.867% 01/01/32 ...oeeveeeeeeeeenns | e ..07/12/2023 .|Stifel Nicolaus & Co. ... ..12/18/2023 .|VWells Fargo .......ccceceee |oeeeennn.. 2,500,000 |....... 2,477,725 |....... 2,478,500 |......... 2,479,706 |.... ... (1,206)].
UNIV OF CALIFORNIA CA REVENUES Rev Bond
91412H-JU-8 ...[Call MW 2.147% 05/15/33 ...ccvvuueeeee [ornnnnn ..07/07/2023 .| JP Morgan Chase ................... .. 12/19/2023 .| Sun Trust ...ooooevvvinnnee fovvnnnnnns 5,000,000 |....... 3,915,400 |....... 4,101,750 |......... 3,954,049 [....oeoviininnnns (O PO 38,649 [...covvninnns (U PO 38,649 [...covvunnnns [ PP (U 147,701 |.......... 147,701
0909999999. Subtotal - Bonds - U.S. Special Revenues 8,834,295 7,653,501 7,914,545 7,768,050 0 114,548 0 114,548 0 0 146,49 146,495
BANK OF AMER CRP Corp Note Call MW
06051G-LH-0 .. [5.288% 04/25/34 .......ccevvvevivviiininnnes | eennnnn ..06/28/2023 . |Merrill Lynch ....ccovvuniiiinnnnn ..12/18/2023 .|Merrill Lynch ....coovvees |ovvinnnnns 1,350,000 |....... 1,342,872 |....... 1,348,515 |......... 1,343,211 | (U FO 339 [ (U FO 339 [ [V (U RN 5,304 [....ccovnnnn 5,304 |........... 46,601 |..ouunnnnn. 12,890
CarMax Auto Owner Trust CARMX 2023-1 A2A
14318D-AB-5 .. [ABS  5.230% 01/15/26 ....ovvvvvvvnnneeees | nnnnns ..01/19/2023 .|Merrill Lynch ....ccovvuniiiiinnnnn .. 12/15/2023 . |Paydoun .....oevveiiiiininns foeviiniinns 51,389 |oeeennnnns 51,384 |........... 51,389 |.oovvnnnnnnns 51,389 |..coviiiniens [ L PR [ P [ FP [V [ R [ P [V FP 1,970 |oveiiiiiininnns 0
CENTERPOINT ENERGY RES Corp Note Call MW
15189Y-AG-1 .. [5.250% 03/01/28 ...ovvvvriiiiiininiiiiiiiins | nennns ..02/21/2023 .|Bank of Nova Scotia .............. ..06/13/2023 . |Deutsche Bank ............. |oeeeeennns 1,112,000 |....... 1,108,442 |....... 1,116,381 |......... 1,108,640 |...ccvvvennnnnnns (U FO 198 [ (U FO 198 [ [V (U RN 7742 | VAL . 18,163 [ 0
JOHN DEERE CAPITAL CORP Corp Note Non
24422E-1Z-8 .. [Call 4.700% 06/10/30 vevvvvnnviviinnnnns [eeeeens ..06/28/2023 . |Morgan Stanley ........c.cceevunnnn ..12/18/2023 .|Barclays Group Inc. ..... |oceeveunnnns 770,000 |.......... 770,755 |oevveennn 778,062 |.oevvennnnnn 770,734 |ooeeeeeieinnens [ FOOUUR (2] IO (U FO [Z4)] F [V (U RN 7,328 |oeeennnnnn 7,38 |.cccevnnnnn 19,301 |oevvennnnnns 2,212
DOLLAR GENERAL CORP Corp Note Call MW
256677-AP-0 .. [5.450% 07/05/33 ......ccevvvnviiiiiinnnininnns [ eennnnn ..06/28/2023 .|BNP Paribar Securities Corp ... |..12/18/2023 .|Wells Fargo ......ccccoovves |ovvvnnnnnnns 580,000 [.......... 577,523 |.......... 583,967 |......cennnn 577,666 |..ooeevvvvnnnnnns (U FO LT FN (U FO 43 s [V (U RN 6,301 |.evennnnnns 6,301 [ouennnnnns 16,946 |..ovvvnnnnnn 2,020
META PLATFORMS INC Corp Note Call MW
30303M-8M-7 .. [4.800% 05/15/30 ...eevvvnnvriviinnnniieniinnnn [ eennnnn ..06/01/2023 . |Merrill Lynch . ..12/18/2023 .|Bank of Montreal .... ...500,000 ... ..509,945 |....

GM Financial Securitized Term

362554-AC-1 ...| 2021-4 A3 ABS ~ 0.680% 09/16/26 ....... |....... ..08/21/2023 . [ Toronto Dominion Sec ............. ..12/16/2023 . [Paydown ......cceeeeiiiiins foeiniinnnnns 58,474 |........... 85,976 | 58,474
GENERAL MOTORS FINL CO Corp Note Call MW

37045X-EB-8 .. |6.000% 01/09/28 U TR ..01/04/2023 . [ Deutsche Bank .. ..06/13/2023 .[UBS Financial Services .. |.......... 1,350,000 |....... 1,349,879 |....... 1,367,523 |......... 1,349,888 |....
HOME DEPOT INC Corp Note Ca

437076-CS-9 .. |4.500% 09/15/32 ....vvvvveeiiiiriiiieeiiiiins | eeeens ..06/28/2023 . [HSBC Securities Inc .............. ..12/18/2023 . [Bank of Nova Scotia ......|........... 575,000 |.......... 571,429 |.......... 583,194 |............ 571,613
Honda Auto Receivables Owner T HAROT

43815J-AB-9 .. | 2023-1 A2 ABS ~ 5.220% 10/21/25 ........ | .eeeeen ..02/16/2023 . [CitiGroup .... ..12/21/2023 . |Paydoun ... ....47,019 |...........47,016 ...47,019 |.... ... 47,019 |....
LOCKHEED MARTIN CORP Corp Note Cal |

539830-BZ-1 .. | 4.450% 05/15/28 ......evvviviiiriiiieniiiiins | eeeens ..06/28/2023 . [HSBC Securities Inc .............. .. 12/18/2023 . [CitiGroup ...oooovvvvevereas foerinnnns 1,160,000 |....... 1,152,715 |....... 1,159,803 |......... 1,153,380
LOWE'S COS INC Corp Note Call M

548661-EQ-6 .. |5.150% 07/01/33 ...ooovvriiiniiiiiiiiieenins [ eeeens ..06/28/2023 . [RBC Capital Markets .............. .. 12/18/2023 . [Sun Trust ......ccccvvennes |oeriinnnnnns 765,000 |.......... 765,436 |.......... 779,397 [ovvnnnnnnnn 765,420
MERCEDES-BENZ FIN NA Corp Note Non Call SG Americas Securities

58769J-AN-9 .. | 144A  5.050% 08/03/33 ......ccvvverreees | aueeenn ..07/31/2023 . [CitiGroup ...ccvvvvveeeiinnnnnnnne .. 12/18/2023 L [LLC .evvvieeeiiiiiiinieein | 873,000 |.......... 869,141 |.......... 893,935 |...cevvenns 869,255
NASDAQ INC Corp Note Call MW 5.550%

B3111X-AJ-0 .. |02/15/34 ..ooveiiiiiiiiiiiiiieieccciies [ eeeees ..06/22/2023 . [Goldman Sachs Asset Managment . |..12/18/2023 .|RBC Capital Markets ......|............. 221,000 |.......... 220,938 |.......... 227,436 [....vnnnnne 220,958

REALTY INCOME CORP Corp Note Call M
756109-BT-0 .. |4.900% 07/15/33 ..ooovvveeieeiiiiiiiiiiiiis | eeeeen ..04/05/2023 . [Wells Fargo .........cccceevuveeen.s .. 12/18/2023 .[Sun Trust .....ooooovveeees Joueennns 1,170,000 |....... 1,146,834 |....... 1,155,340 |......... 1,148,234
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Santander Drive Auto Receivabl SDART
80287G-AB-6 .. [2023-1 A2 ABS  5.360% 05/15/26 ........ |....... ..01/18/2023 .| Wells Fargo .......ccceceveeeeennnnn .. 12/15/2023 . |Paydomn .ceeveeneeeeinnies foeeennieees 57,502 |oeeeunnnnns 57,49 |........... 57,502 |oeeeennnnns 57,502 |.eeevrniaeaens (U PO /2 PR (U PO 2 | [V PO [ [ PO [N PR 1,978 | 0
Toyota Auto Rece TAOT 2022-A A3 ABS
8923%K-AC-5 ...[1.230% 06/15/26 ...covvnnereeeneneeeeeeennnn | eevnnnn ..08/23/2023 .| Toronto Dominion Sec ............. .. 12/15/2023 . |Paydomn .ceeveeveeeeenniees Jeeenniees 141,665 |.......... 136,220 |.eeeeennns 141,665 |............ 141,665
UPNC Corp Note Call MW 5.035%
903201-AG-8 .. [05/15/33 ...oeeeeeeeeeeeeeee e eeees [ eeenenn ..06/29/2023 .|RBC Capital Markets .... .. |--12/19/2023 .{JP Morgan Chase ........... [-.ccccee. 1,544,000 |....... 1,527,682 |....... 1,556,614 |......... 1,528,379
Volkswagen Auto Loan Enhanced VAL
92868K-AC-7 .. [2021-1 A3 ABS  1.020% 06/22/26 ........ |....... ..09/26/2023 .| Toronto Dominion Sec ............. .. 12/20/2023 . |Paydomn .ccevueeeeeeniins feeeeneieees 67,767 |........... 65,361 |.cevnennnnn 67,767 e 67,767
WELLS FARGO & COMPANY Corp Note Call MW
95000U-30-3 ...[5.389% 04/24/34 .....oiiiiiiiiiiiieiiiiiees [ eeenenn ..06/28/2023 .|Goldman Sachs Asset Managment . |..12/18/2023 .|Sun Trust ......ccccooieeeee Jovvnnnnanas 960,000 |.......... 957,418 |.......... 961,411 |..oeeeennees 958,246 |...ocvvuuniianns [U PP 828 |veviiieeeennnn [U PP 828 |oeeuiiieeeanne [ PP (U RO 3,166 |.oeeuunnnnes 3,166 |....oneeees 33,915 [ 9,485
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 13,353,816 13,273,389 13,445,339 13,288,406 0 15,016 0 15,016 0 0 156,935 156,935 384,754 55,900
2509999998. Total - Bonds 22,188,111 20,926,890 21,359,884 21,056,456 0 129,564 0 129,564 0 0 303,430 303,430 571,508 131,475
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 20,926,890 21,359,884 21,056,456 0 129,564 0 129,564 0 0 303,430 303,430 571,508 131,475
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Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CcusIP
Identification

Description,
Name of Subsidiary,
Controlled
or Affiliated Company

3

Foreign

4

NAIC
Company
Code

5

6

NAIC
Valuation
Method

Book/Adjusted
Carrying Value

Total Amount of
Goodwill Included in
Book/Adjusted
Carrying Value

Nonadmitted
Amount

Stock of Such
Company Owned by
Insurer on Statement Date

10

Number
of Shares

11

% of
Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

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

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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Soci?t? G?n?rale Soci?t? anony Disc Comm Paper . |. ... |D.. ..07/24/2023 .|Barclays Group Inc. ...

05/13/2024 . |....

.701,623

.683,620

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

105,466

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
US Treasury Bill ... ..|- 06/30/2023 . [RBS Securities 05/16/2024 . |.... ....980,261 L0 .. 26,137 ... L0 ..1,000,000 |.... ... 954,124
US Treasury Bill ... ..12/20/2023 . [Nomura Securities ... 06/13/2024 . |.... 0 s 2,281).... 0.
US Treasury Bill ... . 07/12/2023 . |Nomura Securities ... 01/04/2024 . |.... L0 .. 50,058 |.... 0.
US Treasury Bill . . 08/10/2023 . [Nomura Securities ... 01/04/2024 . |. 0 21,031 . 0
US Treasury Bill . . 07/14/2023 . |Harris Nesbitt Corp 01/11/2024 . |. 0 .29,331 . 0
US Treasury Bill . . 08/10/2023 . [Morgan Stanley .... 02/01/2024 . |. 0 20,891 |. 0
US Treasury Bill ... ..|. 10/02/2023 . [Nomura Securities ... 09/05/2024 . |.... L0 227,022 ... 0.
US Treasury Bill ... .. |- 10/12/2023 . [Morgan Stanley .... 04/04/2024 . |.... 0. .. 14,1821 0.
US Treasury Bill ... ..|..12/20/2023 . [Morgan Stanley .... 04/16/2024 . |.... PV 2,350 |.... L0
US Treasury Bill ... ..|.08/28/2023 . |Harris Nesbitt Corp 03/21/2024 . |.... 0. ....39,316 |.... 0.
US Treasury Bill ... .. |- 04/07/2023 .| Jefferies and Company .... 03/21/2024 . |.... . L0 ... 25,780 |.... 0. .-
US Treasury Bill ... .. |.04/28/2023 . |Harris Nesbitt Corp ... 03/21/2024 . |........... 1,979,173 0. ....61,994 ... 0. 1,917,179
US Treasury Bill ... ..|..05/31/2023 . |Harris Nesbitt Corp ... 03/21/2024 . |........... 1,582,096 0. 46,79 |.... 0. .... 1,635,299
US Treasury Note . .. |.04/13/2023 . |HSBC Securities Inc ... 01/31/2024 . |.... .998,232 0. ... 15,459 ... 0. .982,773
US Treasury Note . ..03/20/2023 .| Goldman Sachs ... . | 02/29/2024 . |. .767,203 |.. 0 13,325 |. 0 .753,878 |..
US Treasury Note . A ..05/30/2023 . | VarioUS eveveussreermnnnnaereernnnnaeeeenennnns 02/29/2024 . |........... 1,939,465 0. ....43,637|.... ..0].. .... 1,895,828
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 21,568,325 0 439,590 0 0 21,820,000 21,128,735
0109999999. Total - U.S. Government Bonds 21,568,325 0 439,590 0 0 21,820,000 21,128,735
National Bank of Canada Disc Comm Paper ........... | .......... |A ........... 07/24/2023 .|HBC Capital Markets .........cccccinninnns 02/26/2024 . |.............. 701,692 [..oivvvnnniiins 0 [V IO 708,000 J.............. 684,169
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 701,692 0 0 708,000 684,169
0309999999. Total - All Other Government Bonds 701,692 0 0 708,000 684,169
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0
FHLB Disc Note .....eeeuunnnns . 02/06/2023 . | Castleoak Securities 02/06/2024 . |.... 0. 0.
FNMA Agency Note Non Call . ..02/28/2023 .| Mizuho Investor Sec Co .. 02/05/2024 . |.... . 0. .0, ...698, .
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 1,492,210 0 0 1,498,000 1,442,030
0909999999. Total - U.S. Special Revenues Bonds 1,492,210 0 0 1,498,000 1,442,030
Bank of America Disc Comm Paper .| 07/21/2023 . |Merrill Lynch .. 07/19/2024 . |.... 0. .0
Citigroup Global Markets Inc. Disc Comm Paper ... .. |..09/22/2023 . [ CitiGroup 09/19/2024 . |.... L0 0.
DAIMLER FINANCE Corp Note Call MW 144A .... .. |..08/24/2023 . | Jefferies and Company .... 03/01/2024 . |.... 0. 0.
The Walt Disney Company Disc Comm Paper ... ..|..08/25/2023 . |RBC Capital Markets 02/20/2024 . |.... L0 L0
ENTERPRISE PRODUCTS OPER Corp Note Call MW .. |..02/28/2023 . | Deutsche Bank 02/15/2024 . |.... 0. 0.
7-ELEVEN INC Corp Note Call MW 144A ..|. 10/06/2023 . | Toronto Dominion Sec .. 02/10/2024 . |.... 0. L0
Westpac Banking Corp Disc Comm Paper .... .. |..09/20/2023 . [Merrill Lynch 09/13/2024 . |.... 0. .0
WILLIAMS PARTNER Corp Note Call MW .. |- 04/06/2023 . | Toronto Dominion Sec .. 03/04/2024 . |.... 0. L0
TELUS CORPORATION Disc Comm Paper .. A.. . |- 07/13/2023 .| RBC Capital Markets 01/09/2024 . |.... . 0. 0. .
Com Bank Aust Disc Comm Paper ....... D.. ..09/20/2023 . |Pershing ............ 09/16/2024 . |. 746,446 |.. 0 0 734,588 |..
0. ..0]..
0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0

5,530,405 0 5,424,939
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 5,530,405 105,466 0 5,665,000 5,424,939
1309999999. Total - Hybrid Securities 0 0 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0
2419999999. Total - Issuer Obligations 29,292,632 612,759 0 29,691,000 28,679,873
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0




L2134

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2509999999. Total Bonds 29,292,632 0 612,759 0 0 29,691,000 28,679,873 42,106 0of XXX XXX XXX 55,4% 14,845
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 of XXX XXX XXX 0 0
7709999999 - Totals 29,292,632 0 612,759 0 0 XXX 28,679,873 42,106 of XXX XXX XXX 55,4% 14,845
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A TALS 15,859,306 1B..$............. 7,201,229 1C.. 0 1D.$..e. 2,182,470 1E.$............. 1,955,134 1F .8 e 347,145 1G.$ ... 309,394
1B 2A.S$ . 916,267 2B .. ..521,687 2C ..
1C 3A...% .. ....0 3B..
1D 4A .S .. .0 4B..
1E 5A...$ .. .0 5B
1F 6..... $.. .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Golden Rule Insurance Company

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Central Bank ... Jefferson City, MO .ooooooiiiniiiiiii | e foeeees 0.000
HSBC BANK USA NA
DEPOSTE ettt 4.01% Due 8/10/2023 At Mat ......ocoooveis | e[ 4.010
CITIBANK NA Cert of
DEPOSTE ettt 5.63% Due 3/1/2024 At Mat ......ocooovcevee [ e forrriis 5.630 |- 0 [ 21,463 | 621,000 |..XXX.
WELLS FARGO BANK NA Cert of
Deposit FIt % Due 8/2/2024 Mo-2 ............c........ 553,000 |..XXX.
JP Morgan Chase . . New York, New York ... 387,149 [..XXX.
Fifth Third ... Cincinnati, Ohio ... 9,747,645 [..XXX.
Key Bank . Cleveland, Ohio .... .1,209,906 [..XXX.
PNC Bank ........ Pittsburgh, Pennsylvania . . (19,483,224)|.. XXX.
OptumHeal th Bank ... Salt Lake City, Utah ..ooooeevieeeineiiies | e i 10010 o 204 e O e 20,024 [..XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0 | XXX
0199999. Totals - Open Depositories XXX XXX 482,534 24,015 (6,618,320)| XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0 | XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 482,534 24,015 (6,618,320)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

XXX

482,534

(6,618,

20

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. (5,909, 240) 4. (4,245,011) 7o U e 1,428,253 10.  October.......[.cccccoireenne. (12,063,369)
2. (4,642,037) 5. (4,091,569) 8. August.. (11,303,381)]  11. November... (10,667,702)
3. (6,556,954) 6. 2,832,133 9. September (14,708,545)] 12. December (6,618,320)

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
12/27/2028 oo [, 5.274 |........... 02/01/2024 .......... ..
US Treasury Bill 12/28/2023 . .... 01/09/2024 . 11,986,187 |..
US Treasury Bill .. [OPPPPPPPOY R 12/28/2028 .ovvvvveen [ 5,250 | 01/16/2024 .......... 35,971,106 |..
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 48,753,657

US Treasury Bill 912797GE1

5.178 |.

0109999999. Total - U.S. Government Bonds 48,753,657
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 48,753,657
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 48,753,657
31846V-41-9 ....... First American Treas Ob1igations = INST TNV .eiueiiuniiiiiei e et e e e et et e et e e e e e ea s e ea s e eaeeanaeeennseennsesnnsennnnes | eeessnnees [oaeereneens 12/04/2023 ..........
665279-87-3 ....... Northern Inst Ins-Treasury Port [ 12/28/2028 ..........

olo|lo|o|o|o|o|e

olo|lo|o|o|o

94975H-29-6 ........ Allspring (fmr Wells Fargo) Treasury Plus MMKT Fund - Inst ....

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO
31846V-56-7 ....... First American Government Obligations Fund Z ....

38141W-27-3 ....... [Goldman Sachs Government Fund .......

665278-70-1 ....... [Northern Inst Govt Select Port
94975P-40-5 ........ Allspring (fmr Wells Fargo) Government MMKT FUNO=INSE IS ...iiiiiuuuueieeimnnuseeereneu s seerenniaseeerenisseeernenasseernessaseeennnsaaeeernnnnaaseeennnnnnsseennns
8309999999. Subtotal - All Other Money Market Mutual Funds

|UHC Liquidity Pool Pro Rata SNare POrtion ..iie...iiiieissssioiseiesseseserneneseeeernnneaseernnseaseeenessasseennns s seennnnaeseernns s e seesnnnnaasseennnnaaseennnnnnnsees 51,982,851 |..uuuiiiiiiiiie e [O I PPN 773,868
Subtotal - Qualified Cash Pools Under SSAP No. 2R 51,932,851 0 773,868

8609999999 - Total Cash Equivalents 105,535,478 0 927,535

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

....796,364 1B ..

coocoo
~
w
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DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

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

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

............... 100,068 |............... 109,660
......................... (O O |
......................... (U R |
......................... (O O |

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

1. Alabama ...

2. Alaska ......cccceiiiiiiiiee

3. ArZONa ....oooiiieieeee

4. Arkansas ...,

5. California ......ccccevviiviiiiiiieen,

6. Colorado .....

7. Connecticut

8. Delaware ........cccocevieveiiecicnnene

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiciiciecie
11, GEe0rgia ..cooeeeeeeeeeeeieeieeesees
12, Hawaii oo
13, 1daho .o
14, lNOIS ..o
15, Indiana .......cccooeviiiiiiii e,
16, 1OWA .o,
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvenneene MA
23.  Michigan .......ccccooiniiiinienienee Ml
24. MiIinNesota .......cccccvevveeieniinies MN
25, MiSSISSIPPI «ouveevveeiieniieeeeeieeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooevieniiieieeeen,
30. New Hampshire .......cccccevvvveennnne NH
31, New JEersey ......cooeveeveenieseenienns
32. New Mexico
33, New YOrK ..cccocviiiiienienieeiceies
34. North Carolina
35. North Dakota
36.  ORNIO .oovviiiiiiiciic
37. Oklahoma ...
38, Oregon ....ccovriiiiiiiiine e
39. Pennsylvania .........cccoocevoenienene PA
40. Rhode Island .........c.ccceeiiiiennens RI
41. South Carolina .......ccccceevveneennenne SC
42.  South Dakota .........cccccevevieiencnnne SD
43.  TenneSSEe ......cccvvereeneeneenennns TN
44, TeXaS ..oooviviieiiieieeeeeeees
45, Utah ..o
46. Vermont ..
47, Virginia ....ccoooeeeeeeeieeeeeee
48.  Washington ..........ccceevvvinnennnn.
49. West Virginia
50.  WISCONSIN ....ocuviiiiiiiiiiiceieeee
51. Wyoming .....cccceeeeveeieeeienienienne
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiieeeeee e GU
54. Puerto RiCO ......ccccovvviiiiiiiiiieen, PR
55. U.S.VirginlIslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0 0

XXX XXX 1,597,520 1,620,397 757,673 826,108

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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