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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. QOVEIMMENES .....oovevvriieiecteteieieeseee st snsssese s e 8,067,793 |............. 0.596 |......... 8,067,793 |- 0fn. 8,067,793 |............. 0.59%
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [.-eeeeeereeeeenenreeens O e O ot 0 o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e [reneenenieaas 0.000 [eeeeeeereeeeeeenenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t es e s s s s nna| e 89,200 |............. 0.007 [.cocvevrnne 89,201 | [N A 89,201 | 0.007
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 658,038,796 |............ 48.614 |...... 658,038,796 |...cveveeecnennne 0]..... 658,038,796 |........... 48.614
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [.eeeeeeverriennee [OOSR [0 O [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .. L0 .
1.11 Unaffiliated certificates of depOSit ............cccvceeviveeiceeieieeeeeeieeeseeesee e oo 0.000 oo [OOSR [0 [0 I 0.000
1.12 Total 1ong-term DONAS ........c.evriiurireeerereeeieeeeeeeeeeeeeeeeeseseeeseeeeesseseenese e 666,195,789 |............ 49.216 |...... 666,195,790 |..ooveeeiecenne 0f..... 666,195,790 |........... 49.216
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiieiiciee e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccocerrriinnrnineeesseneseseeeeeseseeseseees e (57,314,841)............ (4.234)|......(57,314,841)..cocve 0f..... (57,314,841)........... (4.234)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 741,587,841 |............ 54.786 |...... 741,587,841 | 0f..... 741,587,841 1........... 54.786
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments ...................[...... 684,273,000 |............ 50.552 |...... 684,273,000 |....c.ccvvrnnnee 0]..... 684,273,000 |........... 50.552
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes (U R [OOSR [V 0.000
9. Other invested assets (Schedule BA) ...........cccccucieieeeiiieieeeeeeeeeeee e foeeenes 3,129,021 | 0.231 ... 3,129,021 | [ 3,129,021 |............ 0.231
10.  Receivables for SECUMHES .........cccovuriiiieiririiecieiee e o 5,786 .o 0.000 [..cocvverrane 5,786 [ovoeeiicieiine [N 5,786 [ 0.000
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 1,353,603,596 100.000 | 1,353,603,597 0| 1,353,603,597 100.000

SI01




© ® N o

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .......c.c.eiririeieieieeeieeeieie ettt <eeeeeeeesennas 78,920,021
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b bt bt s R e e s e s aeereebeebeebeeaesaesaeaan e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........oiiiiiieee ettt a e sa e sa e e sbeeae eebeebeaeeaasaeeabe e s beeabe e oeseeseeseeaeeseeenaeaanens 0

Capitalized deferred interest and other:

o B ] = S =T e TR o 10T o e OO
3.2 TOtAIS, PArt 3, COIUMN 17 L..iiiiuiiiiiiiiiieietetetet ettt sttt ettt s ettt s e b e bt e s ese e se s e ese b e b e b e s es et e s s s e s e s e s e s es e e es s s b besese st e se s s b b e s es s s eeeee s sesesesnenenesninana 0 e 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 .............. OO

5.2 TOLAIS, PArt 3, COIUMN 8 ......vviiieititeteieieetete sttt esete bttt es et et s s e s bbb s e es et b et s s e st b s s e e s s b e b e s bbb s s s bbb st s 45 e£ e s e b e es s eeaee s s 0 0
Total gain (108S) 0N diSPOSAIS, PArt 3, COIUMN 18 ..........c.cuiuiuiiiiiiiecteteteeeeeee et et ettt e st se e s ettt eaes s ese s esse et ese s et et esessesss s esesesesessas s sses et et esessssan et esasesesesesnns eeeenenes ... (6,661,588)

Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne . 72,258,433
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

10.1 Totals, Part 1, COIUMN 11 ... b e bbb bbb bt bbb e b e b e bbbt e b b e e L e R e e S e R e b e b e b e b es

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ccuiiiiiiiiiiiiiiiiiiicieeeeies —eeeeeee e 0
el €= Y= TV Lo IR [ o 1= T g Lo OO
ST o] ol = I (g T= Yy B o TU T BN T ) R 0
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE T4) ......cciiiiiiiiiiiii ittt bbb e e e e e e eaees 0

S102



© ® N o

10.

1.
12.
13.

-

> N

©® N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 2,159,746
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 3,134,220

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiuiiiieieeeeceeeeeee ettt seas seeeeaebebebeees et st e saeseneees 0 3,134,220
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

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

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 0
Total gain (105S) 0N diISPOSAIS, PArt 3, COIUMN 19 ........ocuiuieiieicececte e eeectcte et ee et caeaeteteseeseseaetesesesssseaesesesessessaesasesessesesesesasensssstesesesesssssessesesessnsssesesasenas febesetetsacsesesasassacaas (19)
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 2,159,728
Deduct amortization of PremMium ANA AEPIECIAtION ............ccoccueueieveceeeeeeeeeeeeeeteteteteesssaesesesessassesesesessssssssesesesssssssesesssssssesses s ssssssssas s s sssnsesesassanansns <5esesatstaeaesesassaeaas 5,198

Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 3,129,021
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 3,129,021

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN ............cccueueueieeeeececteteeeeeescaete et eeesssaeseses et esssaesesesssessssesesesesessssssesesesensssesesesasensssstesasessnsssnsesans seesesssaceesns 681,129,227
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiuieitete et et ettt et et et et et et e e et eae et ese st esessete st eseses e s esessetessesess st ese st esessebe s ebessesessabensssensassensesenneneneas 264,639,727
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 1,201,874

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

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

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

4.4, Part 4, COIUMN 11 .ottt ettt b et ee bt ee bbb ot E b2 tE b1 e o eE e E b e £ ot E b b e e ot E b b et bbbt et na et e s enen s eaetas 4,353,601

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (3,230,795)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiuiuiieieeeieee ettt et e s et es et e e et e et ese et eseeseseaseseaseeeseeesennenn 248,278,466

DedUct @MOMZAtON OF PFEIMIUM ............o.ioieeeceeeeee ettt et ea et ee e e e e e e e eeees e e s eees s e e s s e e s s e e e s e e s s e e s s e e s s e eens s e s s se s e e s s e s s e s eeenseeensneenseeanseeamaneana eestsessaesseesases 321,949

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

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

9.1. Pt 1, COIUMN M4 L.ttt b et b e 2o E e E b £ o E bR b £t E bt eh bbbttt en e et et 1,389,149

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

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

9.4, Part 4, COIUMN T3 ...ttt et e bbb b et e bt £ 8o b oo b e oo b £ o2k e £ e h e e e e h e st e b bt e b bt ee bt ne bt ee e b et b e e bt aa st ae e ne s 31,915,878 ..o 33,305,027
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiniiiniiinenise s e 7,603
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeeceetetesesercsetetesesesseaetesesesesssassesssesesseaesesesasas seesesscscaesns 666,195,795
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........cccueueieeeeececteteeeeeeeceete e eeeescaete e esessseete st esenssssaesesesensssssesesasensssstesasssessssssesssasenas cesesesesesann 666,195,795
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cocveevveviiriirnenee s 8,067,793 ..o 7,453,416 | 7,986,068 |................... 8,125,032
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 8,067,793 7,453,416 7,986,068 8,125,032
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
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 89,200 85,989 91,608 86,198
Industrial and Miscellaneous, SVO 8. United States .....c.coooveeeeeeeeeeeeeeeeee e 582,938,550 |............... 568,830,687 |................ 581,143,054 |............... 586,116,409
Identified Funfi& Unaffilia}ted Bank 9. Canada ...oooiee e 28,600,893 |................. 26,667,422 |................ 28,604,810 |................. 28,600,000
Loans, Unaffiliated Certificates of 10._ Other Countries 46,499,357 43,615,218 46,619,768 48,983,846
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 658,038,800 639,113,327 656,367,632 663,700,255
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 666,195,793 646,652,732 664,445,308 671,911,485
PREFERRED STOCKS 14.  United States .......ccooeeeveeeeinenrneeeeec e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 666,195,793 646,652,732 664,445,308
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e 50,668,206 |............... 5,764,513 |..ccco.... 1,717,164 | 5,751
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o
1.7 Totals

............... 6,382,579

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o
4.7 Totals

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 , , , , , . 117,853
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
2

1 4 5 7 8 9 10 11 12
Over 10 Years 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 Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 4,056,582 |.............80,972,223 |.............74,031,915 | .............. 4,072,363 | 163,133,083 |...ccoiivieeen 228 o 121,121,312 | 17,8 [ 44,312,893 |........... 118,820,190
6.2NAIC 2 .. ...5,387,838 |.. ... 478,193,440 |.. .402,206,295 |.... . ... 375,936,267 |.. 102,257,173
B.3NAIC 3 ..o 4,066,452 |............... 9,319,783 | e O s 0 e O [ XK e o 13,386,235 ..o 1.9 | 49,956,171 oo 13 1,239,335
B.ANAIC A e O e O e O e O e O OO e e 0 O 93,997,665 |....covoveerrren 1308 e 0
B.5NAICS .o e 1,004 620,034 O e O O OO K e e 677,188 [ 0.1 oo 4,729,304 | 0.7 [ 677,188
6.6 NAIC 6 2,648,853 2,648,853 0.4 2,530,950 0 2,648,853
6.7 Totals 2,648,853 658,038,799 91.9 674,541,697 422,165,683 235,873,116

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

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICE ...

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12ANAICT e (D) e 04,742,664 ). 86,778,768 |............. 75,773,443 |............... 4,083,043 221,377,918 | 3009 [ XK e XK e fo 102,557,729 |........... 118,820,189
122 NAIC 2 ... N .182,698,771 |.... 254,671,327 ...5,387,838 |.. e, 478,193,440 |.. ... 375,936,267 |.. 102,257,173
123 NAIC 3 e (D) 4,066,492 | 9,319,783 | 0 [ O e 0 e 0 e 13,386,235 |...oveeeeeeeeeee 129 [ XX e XXX e o 1,239,335
124 NAIC 4 i (D) s (1 [V 0 [ 0 e O e 0 e 0 [ 000 | XXX e e XX o 0
125 NAICS e (D) s 51,654 |......coovnnene 625,534 [..ocvviiei 0 [ 0 e O e 0 | () e 677,188 | 001 [ XX et XXX e o 677,188
12.6 NAIC 6 ... N 0 0 0 2,648,853 0](c) 2,648,853 0 2,648,853
12.7 TOtalS .o 94,296,274 |........... 279,422,856 |.......... 330,444,770 |.............. 9,470,881 |............... 2,648,853 | 0 [(b) ....716,283,634 |....cocvcreceeees 1000 [ XXX [ XK [ 480,410,519 |........... 235,873,115
12.8 Line 12.7 as a % of Col. 7 13.2 39.0 46.1 1.3 0.4 0.0 100.0 67.1 32.9
13. Total Bonds Prior Year
13ANAIC T e 13,702,498 |............. 81,415,052 |............ 29,577,414 |....oeee. 2,926,785 | 0 [ 0 e XXX e e XK e 127,621,744 ... 18.7 [ 56,665,311 |............. 70,956,433
13.2NAIC 2 et 24,956,708 |........... 235,067,687 |........... 124,253,024 |......c.c.. 17,928,876 [ O o O O XK e e XK [ 402,206,295 |.....cocooveverernen 59.1 | 277,692,572 |........... 124,513,723
13.3NAIC 3 e 2,227,558 |... 12,726,575 ...49,956,171 |.... ...3,638,912 |.. ...46,317,259
134 NAIC4 ... 1,408,494 216,487 475 | O e O e O [ XK o XK e e ...93,997,665 |.....oooovereeeeee 1308 o 0. ...93,997,665
135 NAIC S e 965,000 ....3,764,304 [(c R 4,729,304 |.... 0 [ 4,729,304
13.6 NAIC6 ... 2,530,950 0 (c) 2,530,950 . 0 2,530,950
13.7 TOtalS .o 45,791,203 |........... 427,586,473 |........... 186,808,792 (b) ....681,042,129 |........ccrvcinee 100.0 |........... 337,996,795 |.......... 343,045,334
13.8 Line 13.7 as a % of Col. 9 6.7 62.8 27.4 100.0 XXX 49.6 50.4
14. Total Publicly Traded Bonds
T4ANAIC T e 54,385,088 |............. 27,894,125 |............ 20,267,835 |..oecererrneeenn 10,680 [ 0 o 0 [ 102,557,728 |...cocvvevveee 4.3 56,665,311 102,557,728
14.2NAIC 2 ... ....31,931,345 |... . 143,305,294 |.... 196,021,470 ... 375,936,267 |.. .277,692,572 |....
T43NAIC 3 e (V) 1,239,335 | 0 1,239,335 | 022 | 3,638,912 |....
144 NAIC4 ... e 0 e 0. 0 e O [ O e O e 0 [ 020 | 0f..
TAE5NAIC S oo 51,654 |....cocoee... 625,534 ..o 0 [ O e O e 0 e 677,188 |.ooeveeeeeeee 001 | 0
T4B NAIC B ..o 0 0 0 0 0
14.7 TOtalS .o e 86,368,087 |........... 173,064,288 |........... 216,289,305 |............... 4,688,838 |......cocooverereenn (V1 A [V 480,410,518 |..coovovevereee 671 o 337,996,795
14.8 Line 14.7asa % of COL 7 ....cveveveeereeeeeforreeccc 18.0 [ 36.0 [ 5.0 [ 1.0 oo 0.0 [ 0.0 | 100.0 [ XX o XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 12.1 24.2 30.2 0.7 0.0 0.0 67.1 XXX XXX XXX 67.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 357,576 |...oceven 58,884,643 |............. 55,505,608 |............... ,072,363 | (V1 A [V 118,820,190 |.....ccccveeeer . 16.6 | 70,956,433 | 10.4 |.......... D90, OV 118,820,190
15.2NAIC 2 ... ...39,393,477 |.... ..58,649,857 |..... . ...102,257,173 |.. 124,513,723 |.... 102,257,173
15.3NAIC 3 e 4,000,492 8,080,448 | O e 0 e O L 0 e 12,146,900 |o.oovveeceeen 1.7 46,317,259
154 NAIC 4 oo O 0 |oeeeeeeeerrmrreeeeen O e 0 e O e 0 o 0 O 93,997,665
155 NAIC S et O 0 [ O e O e 0 e O e [0 0.0 |oerereienns 4,729,304
15.6 NAIC 6 ... 0 2,648,853 2,530,950

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

..2,648,853 |...

343,045,334

Section 12 1.1 14.8 15.9 0.7 0.4 0.0 32.9 XXX XXX XXX XXX 2.9
(@) Includes $ e 134,990,224 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)Includes $  correreeee 0 current year of bonds with Z designations and $ ................. 29,367,294 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 current year, $

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

0 current year, $

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

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

.......... 50,087,841 ; NAIC2 $

0; NAIC3 $

0 NAICA $ oo

0; NAIC5 $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations .............cccereineennennenncenns oo, 50,662,206 |.............. 5,745,860 |.............. 1,706,423 oo O e 0 e O XK o 58,114,489 |[.....cooiiee 81 | 6,334,863 |.......ocoeeeeeen. 0.9 [ 58,114,489 ..o

1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

...... 6,000 |.

... 18,652 |..

.. 10,742 |..

41,145

LA7,715 |

... 41,145 [

N

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

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

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations .....................
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

Possessions, Guaranteed

4.01 Issuer Obligations ...........cccce..e.
4.02 Residential Mortgage-Backed Securities ...

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

4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

etc., Non-Guaranteed

5.01 Issuer Obligations ............c.........
5.02 Residential Mortgage-Backed Securities ...

. U.S. Special Revenue & Special Assessment Obligations

5.03 Commercial Mortgage-Backed Securities ..........

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

5.05 Totals 17,876 42,032 24,364 4,929 0 XXX 89,201 0.0 117,853 0.0 89,201 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccveeereirecineineienees [oeiiieeinens 43,558,538 |........... 271,690,778 |........... 327,240,242 |............... 9,460,201 |....cocneee. 2,648,853 |............ D.9,0 SR R 654,598,612 |...ocivieieis 91.4 | 654,871,619 |..ooveveirieee 96.2 [ 421,488,495 |........... 233,110,117

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

6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. [0 [V [V [V (V1 O D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [0 R 0

6.04 Other Loan-Backed and Structured Securities ... 51,654 1,925,534 1,463,000 0 0 XXX 3,440,188 0.5 19,670,078 2.9 677,188 2,763,000

6.05 Totals 43,610,192 273,616,312 328,703,242 9,460,201 2,648,853 XXX 658,038,800 91.9 674,541,697 99.0 422,165,683 235,873,117
7. Hybrid Securities

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

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals 0

oo

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

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

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

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

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

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

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

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

12.01 Issuer Obligations ...712,713,101 XXX [ D.9.%, CHNRTIN RPN 479,602,984 |............. 233,110,117

12.02 Residential Mortgage-Backed Securities .......... 130,346 [ 0.0 [ XXX oo XXX o 130,346 ..o

12.03 Commercial Mortgage-Backed Securities

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals

P R 94,206,274

279,422,856

............. 330,444,771

............. 480,410,518

............. 235,873,117

12.10 Line 12.09 as a % of Col. 7 13.2 39.0 46.1 1.3 0.4 0.0 100.0 XXX XXX XXX 67.1 32.9
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 45,491,073 422,632,283 178,066,320

13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans
13.08 Unaffiliated Certificates of Deposi
13.09 Totals
13.10 Line 13.09 as a % of Col. 9

..32,025 |...

............. 427,586,472

62.8

............. 186,808,793
27.4

............... 20,855,661
3.1

............. 681,042, 128
100.0

............. 337,996,796
49.6

14. Total Publicly Traded Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

172,378,069

... 60,684 |.

216,254,200

................ 4,678,158

.. 10,680 |..

...479,602,984

...130,345 |.

...337,229,251

... 165,570 |.

479,602,984

..130,345 |..

................ 4,688,838
......................... 1.0

0.7

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

................ 4,782,043

................ 7,928,187

......................... 3.4

1.1

................ 4,782,043
......................... 2.0

0.7




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 of prior year ...........cccccevevevens foereninniniieicic (O T (O T [0
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 7,795,436,924 |............ 1,445,511,924 |............ 6,349,925,000 |.....cooovevereriiiiienine
3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 3,462,917 | 3,462,917 [ocoicicccee (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 7,067,312,000 |............ 1,398,887,000 |............ 5,658,425,000 |......coovovvevrerereiriiiinne
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) . [rnee e 741,587,841 |................ 50,087,841 |.....ccconuee 691,500,000 |..eoveorereereereieieieines
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 741,587,841 50,087,841 691,500,000

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

EO1, EO2, EO3, E04, E0S



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
180058000 ....eveveverereeeennns AVONGAIE +vvrererreveeeeeececesnenenenenes foorerenenensees AZereseeeenas [oereees ceevenes [oeens 12/21/2021 ... |...... 10/01/2024 ... |.e..... 10,500,000 |-v.vevvererreneieres ferererereeeeees feereeeeenenenenes oeeerererereeieies Joreeeieeieeneeens 0 oo [ 10,500,000 [.......... 9,512,052 |-voveeeevererriinns foeveinens (987,948)|............ (987,948)
180047000 ... oo [San Jose .eeiiiiiiiiiiiiiiiiieeeeeeeees e CAe [ s [ 04/28/2020 .....|[...... 10/01/2024 .....J........ 10,600,000 [....evveeememnnnnnnnn fooveeiiiiiiiiiiiiiins Joeeviiiiiiiiii e e 0 e e 10,600,000 |........ 10,151,634 [, | (448,366)|........... (448,366)
180048000 ... . [San Diego . ...10/01/2024 . .. 12,000,000 |. . 12,000,000 |... (1,104,616))........ (1,104,616)

...10/01/2024 .....|.......... 8,500,000 |.

...10/01/2024 .

180057000 ... . |Berkeley ...... ...8,500,000 |... .. (1,147 197))........ (1,147,197)

180059000 ... South San Francisco . . ... 17,100,000 |. . 17,100,000 |... (1,267,045)f........ (1,267,045)
180060000 ... Austin ........ ...10/01/2024 .....|.......... 8,250,000 |. ...8,260,000 |... . . ... (223,423)|........... (223,423)|
180056000 ... 10/01/2024 .....J........ 11,970,021 |.... . .. PP PPPPI IPPTPTN 11,970,021 487,028 [ooeeeeeiiiiiii foie (1,482,993)|........ (1,482,993)
0199999. Mo 78,920,021 0 0 0 0 0 0 78,920,021 72,258,433 0 (6,661,588) (6,661,588)

0599999 - Totals 78,920,021 0 0 0 0 0 0 78,920,02 72,258,433 0 (6,661,588) (6,661,588),

903
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
NEW YORK LIFE INSURANCE SERIES 144A 5.875%
64952G-AE-8 .. [05/15/33 ... iiiiuiiiiiiiiiiiiniiiiiiiinniniriiinnes | eeeeeeeen | eeeieiieeecii i eeeees [ WELLS FARGO BANK N A ..vevvivvivnnnniniinns fonns 1.CFE ...... ... 07/25/2024 .. |ooeeien i | 3,134,220 |........ 3,097,971 ........ 3,129,022 [...vvvvvininininnnn foonnnnnn [ O O PP PP PP PPPPPN TTTTTTTN 48,167 |.ooeeeeeeeeeeeees v,
2799999. Surplus Debentures, etc - Unaffiliated 3,134,220 3,007,971 3,129,022 0 (5,198) 0 0 0 48,167 0] XXX
6099999. Total - Unaffiliated 3,134,220 3,097,971 3,129,022 0 (5,198)] 0 0 0 48,167 of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 3,134,220 3,097,971 3,129,022 0 (5,198) 0 0 0 48,167 o] XXX

1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A .0 1B.. WS 3,129,022 1D 8 0 TE.$ e 0 TF .8 e 0 1G98 e, 0
1B 0 2B.. .$ .0
1C 0 3B.. .$ .0
1D 0 4B.. .$ .0
1E 0 5B.. L5 0
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

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

64952G-AE-8 ......... NEW YORK LIFE INSURANCE SERIES 144A 5.875% 05/15/33 ......eevuueuuuuuuueuusuuuuuuuuuiununuues | uvussssssssssssssssssssssssssssssssssssssssssssnsss |orrerrrreesseeeeeeees WELLS FARGO BANK N A ...vuveuiiuisiesisiissiissiiiisisssississsisssissssssssssssnnnnnnnnnnns ....07/25/2024 .. |oeiiin e i 3,134,220 [....unuiiiiiiiiiiiiiiiiiii feviiiiiiiiiiiiiiiiiiiiiiiiiies |

2799999. Surplus Debentures, etc - Unaffiliated 3,134,220 0 0 XXX

6099999. Total - Unaffiliated 3,134,220 0 0 XXX

6199999. Total - Affiliated 0 0 0 XXX

3,134,220
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

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
120969-RZ-5 ... RIESEL HOLDCO, LLC UNITS .| Internal Transfer . 12/07/2023 ..[. 12/04/2024 ..|.... 2,116,888 .0 P R 2,116,908 |........ 2,116,889 (9] (19)].
120969-RZ-5 ..... RIESEL HOLDCO, LLC UNITS .| Capital Distribution . 12/07/2023 ..|. 05/06/2024 .. .. 42,839
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,159,727 2,159,747 2,159,728 0 (19)
6099999. Total - Unaffiliated 2,159,727 2,159,747 2,159,728 0 (19)
6199999. Total - Affiliated 0 0 0 0 0

6299999 - Totals

2,159,727 0

0

2,159,747

2,159,728 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-AL-5 ... US TREASLRY N/B .. SD.. A 2,797,037 |...89.9840 |.............. 2,614,946 |......ouennnns 2,906,000 |......cvunnnn. 2,857,075 [ooveiiininns (VI ORI /| RN | [ AU | B RN 0.375 |...... 0.998 [MS ... |oevrrnnnnniiinnns 2,784 o 10,898 |....07/09/2021 ... |[....09/30/2027 ...
91282C-CV-1 ..... US TREASURY N/B .. SD.. A ...89.2030 |... ....2,789,086 0 e 6,589 |0 o0 e 1.125 |...... 1.373 |FA ...... .. 10,757 |... ...10/20/2021 ...|....08/31/2028 ...
91282C-EH-0 ..... US TREASLRY N/B .. SD.. A ...99.5310 |... O i o0 [0 2.625 |...... 2.633 ....04/14/2022 ...|....04/15/2025 ...
91282C-FE-6 ..... US TREASURY N/B A ...99.2970 |... 0 e d 967 0 o0 e 3125 |...... 3.327 ...08/22/2022 ...|....08/15/2025 ...
912820-GT-2 ..... US TREASLRY N/B A ...97.9690 |... LU R - < T N | I RN | ) AN 3.625 |...... 3.723 ...04/19/2023 ...|....03/31/2028 ...
91282C-LD-1 ..... US TREASURY N/B .. SD.. A . ...98.0470 |... O [ (46) |0 o0 e 4125 |...... 3.735 ....08/13/2024 ...|....07/31/2031 ...
912820-LJ-8 ..... US TREASLRY N/B .. .. ]..SD.. AL 1,666,120 |...95.8440 |... .... 1,665,520 O e (599) |0 o0 3.750 |...... 3.589 ...09/20/2024 ...|....08/31/2031 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer 7,944,190 | XXX 8,026,647 0 XXX XXX XXX XXX
36230R-V7-8 ..... GNMA POOL 756938 ......ccevvveniieiiiniineeeeiniineeecens foan e A 27,969 [...94.4700 |.......ooeeennn 25,444 | 26,934 [, 27,682 [.ooeiiiiins (U R (3 1 AU | N AU | B RN 4.000 |...... 3.442 ...11/01/2010 ...|....11/15/2040 ...
362950-1B-4 ... GNMA POOL 677222 .....ceeeeeeeeeeeeene e e eeene e eeeen fen e At 1,178 [. 101.0520 [eeeeeeeeeeneeeeee 1,148 e 1136 [ 1,161 | 0 [t 0 0 e 5.500 |...... 5.089 ...08/24/2009 ... |....08/15/2038 ...
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-17 CLASS
38374M-X5-3 ..... L PP PP TUPPTRTPUTTPPTY PPN TTTeeey 4 s | TA s 12,7311...99.9790 |.oevvveniiennnnnn 11,960 [ooeeeiennnnnnnns 11,962 |ovvenieieeennnnn 12,308 [ [V (44) |oevnneeeeennnn (U [ 5.750 |...... 4573 [MON ..ooo oevrmnmnnneennnnnns LY PP 688 |....04/23/2010 ...|....04/20/2036 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 41,878 [ XXX 38,552 40,032 41,146 0 XXX XXX
0109999999. Total - U.S. Government Bonds 7,986,068 | XXX 7,453,416 8,125,032 8,067,793 0 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 XXX XXX
3128CU-WV-5 ... FHLMC POOL G30372 I L A ...97.8460 |... 0. ....10/01/2010 ...|....09/01/2027 ...
3128\l6-M8-8 ..... FHLMC POOL G04583 N A . 102.4700 |... 0 . ...04/29/2010 ...|....08/01/2038 ...
3137IN-SN-6 ... FNMA POOL 257125 I L A . 100.8850 |... 0. ....07/13/2010 ...|....03/01/2028 ...
3137A1-DM-2 ..... FREDDIE MAC SERIES 3707 CLASS CA ... . N A ...99.7360 |... 0 . ...10/08/2010 ...|....07/15/2040 ...
FREDDIE MAC STRUC PASS THROUGH SERIES T-59 CLASS
31394P-PQ-0 ..... 1M N A . 100.6560 |... 0 . ...08/06/2007 ...|....10/25/2043 ...
313950-NJ-2 ... FREDDIE MAC SERIES 3002 CLASS YD ... I L A ...99.7190 |... 0. ...04/27/2010 ...|....07/15/2025 ...
31397B-6R-7 ..... FREDDIE MAC SERIES 3211 CLASS MH ... N A ...99.5790 |... 0 . ....07/07/2010 ...|....09/15/2026 ...
31402R-AN-1 ... FNVMA POOL 735893 ... 4 1.4 .. ...99.7320 |. .0 ....06/29/2011 .. 10/01/2035 ...
31417Y-DV-6 ..... FNVA POOL MAO115 . 4 1.A .. ...97.9880 |. .0 ...08/04/2010 .. 07/01/2029 ...
31417Y-RC-3 ..... FNMA POOL MA0482 . 4 e | 1AL ...99.5820 |... 0. ...11/05/2010 ... |....08/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities XXX 85,989 89,200 0 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX 85,989 89,200 0 XXX XXX
00206R-MT-6 ..... AT&T INC .. 2.BFE ..|... . 100.4470 |.....coennnnns 3,314,758 |.... ... 3,241,139 0. ...07/10/2023 ...|....02/15/2034 ...
00846U-AR-2 ..... AGILENT TECHNOLOGIES INC L2.AFE .. ...95.1600 |. ..2,378,990 |. . 2,493,697 |.. .0 ....09/05/2024 .. 09/09/2034
00912X-AV-6 ..... AIR LEASE CORP ... .2.BFE .. ...97.3340 |. ..2,968,672 |. . 3,003,457 |.. .0 ....03/23/2018 .. 04/01/2027
00912X-AY-0 ..... AIR LEASE CORP . .2.BFE .. ...96.4780 |. ..964,780 |. .989,311 |.. .0 ...02/06/2018 .. 12/01/2027
00914A-AG-7 ..... AIR LEASE CORP SERIES MTN . .2.BFE .. ...90.1610 |. ..180,322 |. 174,381 |.. .0 ....06/17/2022 .. 02/01/2030 ...
01748N-AE-4 ..... ALLEGION US HOLDING CO |--2.BFE ... . 10,398,220 |...96.3250 |... ....10,114,146 |.... 10,500,000 |.. ...10,467,236 0 . ...01/25/2018 ...|....10/01/2027 ...
02344B-AA-4 ..... AMCOR GROUP FINANCE ... |- 2.BFE ... .. 499,330 |. 100.9360 |... 504,681 |.... . 500,000 |.. 499,371 0. ....06/21/2024 ...|....05/23/2029 ...
025816-DT-3 ..... AMERICAN EXPRESS CO ... |- LFFE L . 101.0400 |... ..3,031,206 |.... .3,000,000 |.. ... 3,045,291 0 . ....10/16/2024 ...|....04/23/2027 ...
026650-ER-8 ..... AMERICAN HONDA FINANCE SERIES GMTN . | TG FE L . 104.0360 |.............. 2,600,910 |.... .2,500,000 |.. ... 2,497,382 0. ...10/02/2023 ... |....10/04/2030 ...
03027X-CD-0 ..... AMERICAN TOWER CORP |--2.BFE ... . 100.9080 |....cevvnnnnns 3,036,313 |.... .3,009,000 |.. ... 3,148,529 0 [ (4,211) | ....09/05/2024 ...|....07/15/2033 ...
03040W-AQ-8 ..... AMERICAN WATER CAPITAL C .. P A S S ...95.4860 |.............. 2,864,565 |.... .... 2,950,075 0. L 17,497 . ...03/19/2018 ...|....09/01/2027 ...
03073E-AW-5 ..... CENCORA INC c|--2.BFE ... ...99.3160 |...cevnnennnns 1,241,454 |.... . s . .... 1,249,565 0 . ....12/02/2024 ...|....12/15/2029 ...
03073E-AY-1 ..... CENCORA INC ..evvvnniiiiininniiiiiinnniniiinnnnnnnennnnns foee vee | eeeees [T aiiiiis L2BFE i 1,735,790 |...97.3890 |.........ennn. 1,704,306 |......oceneen 1,750,000 |.............. 1,735,794 |...oooiiinnnnnnn 0 ...12/13/2024 ... |....02/15/2035 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

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
04685A-3L-3 ..... ATHENE GLOBAL FUNDING SERIES 144A ......ccvvevvvvvnnnsfoee ] ooeeein | s L EFE o 3,169,985 [...95.4370 |.........ennn. 3,340,281 |...ccvvnnnnnns 3,500,000 |.....ccvunnnns 3,335,648 |..euunniiiinnnnnd 0 feerennn 68,835 |oeeiiiniiiinnnn0 [0 000030206 |l S.512(MS oooeen [ 35,210 |eeevennnnnnns 112,175 |....06/27/2022 ...|....03/08/2027 ...
05330K-AA-3 ..... AUTO METRO PUERTO RICO SERIES 144A . A1 [ 2.CFE Ll . 100.1990 |... ..168,443 |.. JLO I FORY[:xc I FORRRPPRRRY | N FEUPPPPPRRPIN | ) SO - i £< 1 I AU 7.311 |WJSD ... |... . 11,870 |....01/05/2022 ...|....06/30/2035 ...
053332-BK-7 ..... AUTOZONE INC A1 [ 2B FE L ...99.2530 |... ..2,977,584 |.... .3,000,000 |.. LU Y 771 ) N AR N RPN | SN 20141 I AN 4.933 | ....... ....00/05/2024 ...|....07/15/2034 ...
05369A-AA-9 ..... AVIATION CAPITAL GROUP SERIES 144A A1 [ 2.CFE Ll ...95.5920 |....covnunnnns 4,301,645 |.... .4,500,000 |.. 0 e 14,018 [0 e l0 0022082500 |- 3.857 [MN ...... .. 157,500 |....01/17/2018 ...|....11/01/2027 ...
05565E-CF-0 ..... BMW US CAPITAL LLC SERIES 144A e [T | LFFE L ...98.5490 |.......ounnnns 4,434,710 |.... .4,500,000 |.. O e 12,281 L0 [0 0000050150 | 5.606 |FA ...... .. 231,750 |....09/22/2023 ...|....08/11/2033 ...
06406R-AF-4 ..... BANK OF NY MELLON CORP SERIES MTN .....ceeermemeieeeene o ven | s 2 e L FFE e 3,998,000 |...96.3150 |[....ccvvunnnns 3,852,584 |...covvunnnnns 4,000,000 |eeveunnnenn 3,999,236 |..eevvruniaeens 0 fooeereeeennnn 209 Joeeeiiiiieeennn0 [0 ]0.023.400 ... 3.406 [JJ ....... 136,000 |....01/22/2018 ...|....01/29/2028 ...
BARRY-WEHWILLER COMPANIES INC SERIES A SENIOR
06887#-AG-6 ..... NOTES ..t e e e e e L2.0PL e 2,600,000 |...79.9340 |....eennnnnenn 2,078,285 |o.eueeeennnn 2,600,000 |eeveunnnens 2,600,000 |-eeveuneeeeennnnn 0 foeeereeeeiieeend0 el o0 00003.050 . 3.050 ...01/20/2021 ...|....01/20/2033 ...
071813-CS-6 ..... BAXTER INTERNATIONAL INC .. |- 2.BFE ... ...83.1280 |....covvnnnnns 2,493,837 |.... .... 2,564,872 O 3,592 L0 [0 000002539 |l 4.9% ....12/05/2024 ...|....02/01/2032 ...
081437-AS-4 ..... AMCOR FLEXIBLES NORTH AM .. .2.BFE .. ...96.9340 |. 1,454,009 |. . 1,476,508 |.. .0 .4.057 ....04/21/2020 .. 09/15/2026
081437-AT-2 ..... AMCOR FLEXIBLES NORTH AM .2.BFE .. ...87.5%0 |. .. 1,313,940 |. 1,318,902 |.. .0 .5.19%5 ....07/20/2024 .. 06/19/2030
092113-AL-3 ..... BLACK HILLS CORP . L2.AFE .. ...98.9690 |. ..2,969,073 |. .2,998,839 |.. .0 .3.987 ....01/08/2016 .. 01/15/2026
097023-CY-9 . BOEING CO .... .2.CFE .. ...98.4110 |. .39,364,200 |. 40,000,000 |.. .0 .5.150 ...04/30/2020 .. 05/01/2030 ...
100743-AM-5 ... BOSTON GAS COMPANY SERIES 144A L2.AFE .. ...88.8830 |. 1,733,219 |. .1,950,000 1,761,086 |.. .0 ......5.396 ....10/23/2024 .. 03/16/2032 ...
101137-AS-6 ..... BOSTON SCIENTIFIC CORP veo |- 2.AFE L) ...97.2050 |.....covnnnnns 4,860,250 |.... .5,000,000 |.. .... 4,996,690 O 897 L0 [0 00004.000 |- 4.021 ...02/22/2018 ...|....03/01/2028 ...
11135F-CD-1 ... BROADCOM INC oo |--2.BFE ... ...96.8740 |...ccvnnnnnnns 2,906,232 |.... .3,000,000 |.. .... 2,993,693 O e (O 0 e l0 02224800 |- 4.826 ....00/26/2024 ...|....10/15/2034 ...
114259-AX-2 ..... BROOKLYN UNION GAS CO SERIES 144A .. veo |- 2.AFE L) . 104.6240 |.............. 3,452,602 |.... .3,300,000 |.. .... 3,287,980 LU R+ - TN N N RPN | SN o < << N AN 6.442 ....09/21/2023 ...|....09/15/2033 ...
115637-AS-9 ..... BROWN-FORMAN CORP vee |- 1.GFE ... ...99.6130 |..eeernnnnnnns 1,693,419 |.... .1,700,000 |.. .... 1,699,522 O e 1114 L0 k0 ]0022080500 |- 3.572 ...03/22/2018 ...|....04/15/2025 ...
120568-BF-6 ..... BUNGE LTD FINANCE CORP .. veo |- 2.AFE L) ...93.9660 |.............. 2,818,983 |.... ....2,911,267 O 397 L0 [0 00040650 |l 5.038 ....12/10/2024 ...|....09/17/2034 ...
124857-AT-0 ..... PARAMOUNT GLOBAL ... |- 2.CFE ..|... ...93.8670 |...cevvnnnnnns 3,754,692 |.... . .... 3,966,190 JL I U 0 [V APt | R AU | ) SO <74 TN AU 3.663 ...10/17/2017 ...|....02/15/2028 ...
12505B-AD-2 ..... CBRE SERVICES INC L2.AFE .. ...99.9380 |. ..1,998,768 |. .2,000,000 1,997,783 |.. .0 .4.968 ...08/06/2015 .. 03/01/2026 ...
12505B-AG-5 ..... CBRE SERVICES INC .. L2.AFE .. . 103.1460 |. ..2,062,924 |. .2,000,000 .2,085,870 |.. .0 .5.360 ....11/01/2024 .. 08/15/2034
126117-AY-6 ..... CNA FINANCIAL CORP .... L2.AFE .. ...98.2060 |. ..5,106,733 |. .5,200,000 .5,040,969 |.. .0 .5.556 ....06/11/2024 .. 02/15/2034
12636Y-AA-0 ... CRH AMERICA FINANCE INC SERIES 144A L2.AFE .. ...96.6820 |. .. 4,834,105 |. .5,000,000 . 4,943,421 |.. .0 .3.906 ...03/09/2018 .. 05/09/2027
12661P-AG4 ..... CSL FINANCE PLC SERIES 144A .... .1.GFE .. ...98.2800 |. ..2,948,397 |. . 3,029,459 |.. .0 .....4.969 ... 12/11/2024 .. 04/03/2034 ...
127055-AK-7 ... CABOT CORP oo |--2.BFE ... ...97.0850 |... 1,941,698 |.... . . .... 1,999,340 O 330 [0 00022032400 |- 3.418 ...09/06/2016 ... |....09/15/2026 ...
127055-AM-3 ..... CABOT CORP voo |- 2.BFE ... ...97.2890 |... 194,578 |.... . 200,000 |.. 194,760 O 888 o0 [0 000225.000 |- 5.430 ...06/16/2022 ...|....06/30/2032 ...
14040H-DG-7 ..... CAPITAL ONE FINANCIAL CO .. oo |- 2.AFE )., . 100.0720 |... ..3,102,220 |.... .3,100,000 |.. ....3,100,000 O 0 0 [0 .. 50463 |l 5.463 ....07/24/2024 ...|....07/26/2030 ...
14149Y-BS-6 ..... CARDINAL HEALTH INC voo |- 2.BFE ... ...98.3940 |... 2,951,817 |.... .3,000,000 |.. .... 3,033,970 LU R (1) N N N RPN | ) SR T <1 I AN 5.199 ....12/05/2024 ...|....11/15/2034 ...
142339-AH-3 ..... CARLISLE COS INC ... oo |--2.BFE ... ...97.0370 |... 3,396,306 |.... .3,500,000 |.. .... 3,501,324 O e (545) [0 eeiil0 1000080750 |- 3.782 ....01/29/2018 ...|....12/01/2027 ...
151895-F@-3 ..... CENTERPOINT PPTYS TR COM SERIES L SENIOR NOTES .... [... ... e | TG FE ... ...97.2990 |... 3,502,750 |.... ....3,600,000 O 0 0 [0 000040690 |-l 4.690 ....07/14/2022 ...|....07/14/2027 ...
151890-AL-4 ..... CENTERPOINT ENERGY RES ......oeeeeeeeeieeeeemnniaeeeeens foen o |- 2.AFE L. ...96.6280 |... 4,348,274 |.... .... 4,498,819 O e 271 0 [0 002224000 |- 4.007 ...03/26/2018 ...|....04/01/2028 ...
CENTRAL HUDSON GAS & ELECTRIC SERIES T SENIOR
153609-H#-2 ..... NOTES .eeeeeeeeee e e eeeree e e eeeeee e e eeeeneeeeernnneas frn eee [ vnnes | vvviineens foue 2A s 1,200,000 |...81.2580 |..eeenreeeennnn 975,096 |eevuunnnns 1,200,000 |...eoeeeennnnn 1,200,000 |-eveeneeeeennnnn 0 foeeereeeeiieeend0 Jeeeiiiiiieen0 o0 02222.030 .. 2.030 1171772020 ... 11/17/2030 ...
CENTRAL HUDSON GAS & ELECTRIC SERIES S SENIOR
153609-Ha-4 ..... NOTES e 2.8 ] .. 1,500,000 |...81.6460 |... 1,224,688 |.... .1,500,000 |.. o 1,500,000 [..eeeeeeenieeni0 o0 0 0 000222.080 . 2.030 ...09/28/2020 ...|....09/28/2030 ...
191098-AK-8 ..... COCA COLA BOTTLING CONSOL . L2.AFE .. ...99.2060 |. .. 1,984,128 |. .2,000,000 1,999,890 |.. ......3.803 ...11/20/2015 .. 11/25/2025 ...
191098-AP-7 ..... COCA COLA CONSOL IDATED |- 2.AFE L. . 100.6080 |... 1,006,082 |.... .1,000,000 |.. e 1,028,475 o0 e (165) [0 feeeiiieel0 nnl.5.450 ). 5.058 ...12/10/2024 ...|....06/01/2034 ...
CONNECTICUT NATURAL GAS CORP SERIES F SENIOR NOTES
207651-F@-4 ..... o e TF ] .. 81.8760 |... ... 800,000 |.. 800,000 O 0 0 [0 000222.020 |- 2.020 ...12/15/2020 ...|....12/15/2030 ...
21036P-AY-4 ..... CONSTELLATION BRANDS INC .. A1 [ 2B FE L ...96.0500 |... .2,000,000 |.. .... 1,998,591 O 401 0 [0 000.3.600 |- 3.623 ...01/29/2018 ...|....02/15/2028 ...
21871X-AS-8 ..... COREBRIDGE FINANCIAL INC N A |- 2.AFE L. . 101.2900 |... .2,600,000 |.. .... 2,649,578 O e (1,954) [0 feeiiiel0 1050750 |- 5.471 ....07/23/2024 ...|....01/15/2034 ...
224044-CU-9 .| COX COMMUNICATIONS INC SERIES 144A . 1 .2.BFE .. ...96.5940 |. .3,000,000 .2,989,479 |.. .0 .5.4% ....08/15/2024 .. 09/01/2034
22822V-AR-2 . CROWN CASTLE INC . 1 .2.BFE .. ...90.8200 |. .3,300,000 .2,913,073 |.. .0 .5.822 ...09/15/2023 .. 07/01/2030
22822V-8G-5 . CROWN CASTLE INC ... 1 .2.BFE .. ...97.2440 |. . 500,000 496,728 |.. .0 ......5.286 ....08/01/2024 .. 09/01/2034 ...
233853-AH-3 ..... DAIMLER TRUCKS FINAN NA SERIES 144A .. 1. |- 1.GFE ... ...83.8450 |... .5,000,000 |.. ....4,184,392 0 e 58,692 |0 01002 2.500 ). 5.339 ...05/16/2024 ...|....12/14/2031 ...
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237194-A0-8 ..... DARDEN RESTAURANTS INC ...eevvveniiiiiniiniircinnineens foee vee | s T L 2BFE | 2,626,197 |...97.5250 |.............. 2,597,093 |....oovnnnnnns 2,663,000 |.......oennnn. 2,626,542 |..eeuniiiiinnnnd 0 fooveriiinnnnn 344 |0 0 40550 Ll 4.872 ....12/11/2024 ...|....10/15/2029 ...
247030-B0-3 ... DELL INT LLC / EMC CORP ... A 2B FE L ...95.1010 |... .3,000,000 |.. ... 2,942,364 O e 774 0 0 40850 |- 5.096 ....10/08/2024 ...|....02/01/2035 ...
25470D-AK-5 ... DISCOVERY COMMUNICATIONS .. A1 [ 2.0 FE L ...99.4940 |... O e 1421 0 000000030450 |l 3.601 ....08/11/2015 ...|....03/15/2025 ...
25470D-BE-8 ..... DISCOVERY COMMUNICATIONS .. A1 [ 2.CFE Ll ...99.5430 |... O 7,925 [0 feel0 1002030950 |- 4.160 ...04/02/2019 ...|....06/15/2025 ...
256746-AJ-T7 ..... DOLLAR TREE INC A1 [ 2B FE L ...84.3980 |... 2,531,940 |.... O 2,89 [0 [0 000002.650 |- 5.202 ....12/10/2024 ...|....12/01/2031 ...
266233-AG-0 ..... DUQUESNE LIGHT HOLDINGS SERIES 144A .........oceevveen foun e A1 [ 2.CFE Ll ...96.3560 |... 1,927,116 |.... ... 1,992,341 O 2,755 [0 feeeiiiieel0 0000 30616 | 3.772 ...01/29/2018 ...|....08/01/2027 ...
277432-AY-6 ..... EASTMAN CHEMICAL CO N |- 2.BFE ... ...99.7870 |... 2,993,616 |.... ... 3,020,366 O e (124) 0 [0 0000050625 |l 5.525 ... 11/22/2024 ...|....02/20/2034 ...
29364N-AU-2 ..... ENTERGY MISSISSIPPI INC ... N A .. 1.F FE ..|... ...95.9800 |... 3,359,283 |.... ... 3,496,075 O e 1240 0 01002032250 |- 3.290 ...11/09/2017 ...|....12/01/2027 ...
293641I-BP-2 . ENTERGY LOUISIANA LLC ... 1 1FFE .. ...98.7290 |. .. 3,258,044 |. .3,287,611 |.. .0 .5.198 ....08/06/2024 .. 09/15/2034
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPER ..... 1 . 1.GFE .. ...98.5080 |. ..1,970,158 |. 1,998,801 |.. .0 .3.978 ...04/04/2016 .. 02/15/2027
20449V-AR-8 . EQUITABLE FINANCIAL LIFE SERIES 144A . . .. 1.EFE .. . 100.0180 |. .. 3,000,534 |. .2,998,975 |.. .0 ......4.886 ... 11/12/2024 .. 11/19/2027 ...
20452E-AC-5 ... EQUITABLE HOLDINGS INC N A |- 2.AFE L. .101.1010 |... 3,336,336 |.... .... 3,208,799 0 e 8,600 [oeeeiieieiinn0 e l0 -nnl 5,594 | 6.033 ...09/20/2023 ...|....01/11/2033 ...
30037E-AB-9 ..... EVERGY MISSOURI WEST INC SERIES 144A . N | 1.GFE L. . 101.3190 |..ocevvnnnnnns 6,687,041 |.... ....6,825,252 LU R TR 1[0 DN N N RPN | ) A Y <1 I AN 5.174 ...09/27/2024 ...|....06/01/2034 ...
31488V-AA-5 ... FERGUSON ENTERPRISES INC N A |- 2.AFE L. ...95.6800 |... 2,870,385 |.... ....2,922,881 O e 2482 o0 [0 002225000 |- 5.340 ....12/13/2024 ...|....10/03/2034 ...
316773-CV-0 ..... FIFTH THIRD BANCORP 2 .. |- 2.AFE L ...96.3940 |... ... 7,494,735 O v 1,412 0 [0 000003.950 |l 3.972 ...03/12/2018 ...|....03/14/2028 ...
316770-BR-9 ..... FIFTH THIRD BANK SERIES BKNT .. N A |- 1.GFE L. ...95.0730 |... ....2,880,661 O e 14251 0 k002250 |- 4.265 ....00/26/2024 ...|....02/01/2027 ...
320844-PD-9 ..... HUNTINGTON NATIONAL BANK .. e [ 2AFE L ...98.5240 |... ....1,001,231 LU R (270 AR N RPN | I R 30 (1 ) AN 4.200 ... 11/23/2015 ... |....11/25/2026 ...
337738-BN-7 ..... FISERV INC N A |--2.BFE ... ...97.7520 |... .... 2,994,413 O e (D o0 o0 el 50150 | 5.174 ....08/01/2024 ...|....08/12/2034 ...
33830G-AA-9 ..... FIVE CORNERS FND TR |11 SERIES 144A N .. 1.G FE ..|... . 102.3790 |... ... 2,492,536 O e (2,324) o0 000050791 | 5.515 ....06/11/2024 ...|....02/15/2033 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION SERIES 144A . 1 .2.BFE .. ...99.5450 |. 994,846 |.. .0 .5.329 ...02/09/2016 .. 07/15/2025
340711-AY-6 ..... FLORIDA GAS TRANSMISSION SERIES 144A . 1 .2.BFE .. .. 86.8860 |. . 1,770,982 |.. .0 .4.954 ... 12/11/2024 .. 07/01/2030
343498-AB-7 . FLOWERS FOODS INC ..evvveneeevnnnnnns 1 .2.BFE .. ...97.490 |. ..974,958 |. .998,901 |.. .0 .3.563 ....09/23/2016 .. 10/01/2026
34964C-AE-6 . FORTUNE BRANDS INNOVATIONS INC ...ovvvvvvnnniiivinnnnns fenn e mi .2.BFE .. ...92.4500 |. ..1,016,947 |. 1,031,101 |.. .0 . 4.750 ...08/13/2024 .. 09/15/2029 ...
34964C-AH-9 ..... [FORTUNE BRANDS INNOVATIO ..eevueveeeinnneeeeeennieeeeeee o e N .2.BFE .. . 102.4570 |. ..3,073,701 |. .3,156,216 |.. .0 ......5.088 ....12/10/2024 .. 06/01/2033 ...
35137L-AN-5 ... FOX CORP A1 [ 2B FE L .. 5,768,180 |. 105.3540 |... 5,794,459 |.... ....5,754,187 JLOR SRR < Jcicic N NN N RPN | I SN o 1844 I AN 5.805 ....06/20/2024 ...|....10/13/2033 ...
361448-BA-0 ..... GATX CORP ... A 2B FE L 6,898,390 |...95.4480 |... ....6,963,407 0 e 10,454 |0 e l0 0022080500 |- 3.673 ....02/15/2018 ...|....03/15/2028 ...
361448-BF-9 ..... GATX CORP ... A1 [ 2B FE L ...94.4940 |... O 3,356 [0 feiiiinl000004.000 |- 5.108 ...06/30/2022 ...|....06/30/2030 ...
370334-DB-7 ..... GENERAL MILLS INC .. A 2B FE L ...98.4780 |... O e (7)) 0 o0 00252250 |- 5.138 ....12/11/2024 ...|....01/30/2035 ...
3795%E-AC-6 ..... GLOBE LIFE INC N |- 2.AFE L . 100.7390 |... 1,813,307 |.... ....1,796,315 LU R (-0 PO N RPN | ) AR 28 : <1 I AN 5.876 ...08/20/2024 ...|....09/15/2034 ...
GOODMAN NORTH AMERICAN PARTNER SERIES D GTD SR
38242#-AD-6 ..... NOTES ... e [ 2B PL L ...80.0650 |... 1,621,226 |.... .... 1,900,000 O 0 0 [0 0002.660 . 2.660 | AO ...... .. 50,540 |....10/28/2021 ...|....10/09/2031 ...
40434L-AN-5 ... HPINC .. 1o |- 2B FE ... .101.0100 |... 2,929,302 |.... ....2,854,844 O 4304 |0 00022050500 |- 5.744 ...07/12/2023 ...|....01/15/2033 ...
412822-AD-0 ..... HARLEY-DAVIDSON INC 1. |- 2.CFE ... ...99.0300 |... 3,961,180 |.... ... 3,998,432 O 2,519 L0 [0 0000232500 |- 3.566 ...07/23/2015 ...|....07/28/2025 ...
42824C-BU-2 ..... [HP ENTERPRISE CO .... 1 .2.BFE .. ...97.6270 |. .. 3,651,239 |. .3,736,391 |.. .0 .4.865 ....00/12/2024 .. 10/15/2031 ...
439428-AA-T7 . HOPE GAS HOLDINGS, LLC SERIES A SENIOR NOTES .. ..2.CPL .. ...89.4520 |. .. 447,258 |. 500,000 |.. .0 .4.943 ....08/31/2022 .. 12/31/2032 ...
43942@-AB-5 . HOPE GAS HOLDINGS, LLC SERIES B SENIOR NOTES . ...2.CPL .. ...87.5460 |. ..612,820 |. 700,000 |.. .0 ......5.004 ....08/31/2022 .. 12/31/2034 ...
443510-AG-7 ..... HUBBELL INC A1 [ 2AFE L ...98.0480 |... .. 1,960,964 |.... .... 1,996,398 JLUJ R 2() I N N RPN | I RN < <1 I AN 3.506 ....02/05/2018 ...|....03/01/2026 ...
443510-Ad-1 ... HUBBELL INC e [ 2.AFE L ...95.6260 |....coeunnnnns 2,868,771 |.... ....2,991,775 O 2,420 o0 e l0 0022082500 |- 3.593 . ...02/02/2018 ...|....02/15/2028 ...
45687V-AF-3 ..... INGERSOLL RAND INC .... A1 [ 2B FE L . 100.4700 |... 5,019,501 |.... .... 5,293,451 JLUJ R (1<) AR N RPN | SR <1 I AN 4.648 (D ....... .. 162,613 |....09/11/2024 ...|....06/15/2034 ...
457187-AB-8 ..... INGREDION INC .. A 2B FE L ...97.2770 |... O i 46 o0 [0 0022032200 |- 3.205 (A0 ...... . 32,000 |....09/15/2016 ...|....10/01/2026 ...
457187-AC-6 ..... INGREDION INC .. A1 [ 2B FE L ...89.8360 |... . 0 ] 40,788 o0 0 000022.900 |- 5.031 (D ....... . 75,400 |....06/28/2022 ...|....06/01/2030 ...
465685-AP-0 ..... ITC HOLDINGS CORP SERIES W1 A1 2B FE L ...96.2230 |..ccovnnnnnnns 3,848,928 |.... O e 16,292 [0 010002080350 | 3.817 |IN ...... .. 134,000 |....06/18/2018 ...|....11/15/2027 ...
46849L-S0-5 ... JACKSON NATL LIFE GLOBAL SERIES 144A . e | LFFE Ll ...97.6870 |.....covnnnnns 2,930,622 |.... LU RN - v 1IN N N RPN o A< Y 1 <10 I AN 6.460 | AO ...... ...09/25/2023 ... |....04/29/2026 ...
476556-DE-2 ..... JERSEY CENTRAL PR & LT SERIES 144A vee |- 1.GFE ... . ...97.5880 |...ccennnnnnns 2,244,515 |.... ....2,283,747 JOJ AU () 1 FORRRUURRRRR | R FEUUUPRRRRIN | ) AR T (1[4 1) AU 5.190 (W ....... ....12/13/2024 ...|....01/15/2035 ...
481216-AG-6 ..... JRD HOLDINGS LLC SERIES 2020A SENIOR NOTE ... .]..2.BPL ..|... .. 3,200,000 )...91.7850 |........cc.... 2,937,123 |.... .... 3,200,000 Ol o0 o 000..2.300 . 2.300 [MN ...... ...11/18/2020 ...|....11/18/2027 ...
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481218-AH-4 ..... JRD HOLDINGS LLC SERIES 2020B SENIOR NOTE ........ouufers e oeenns| eeeeenes L 2BPL e 500,000 |...85.1100 |.................425,548 |...coooeeiennn 500,000 |.eevvrnenenenns 500,000 |.eeevveereeeennd feiiiiiiiinnnn0 o0 0 [0 2.630 o 2.630 ....11/18/2020 ...|....11/18/2030 ...
49327M-2€-9 ... KEY BANK NA .... v |- 2.AFE ... 2,992,890 |...99.3980 |... .3,000,000 |.. e 2,999,541 [0 e 88 [0 k01022082300 - 3.328 ....05/27/2015 ...|....06/01/2025 ...
49327V-2A-1 ... KEY BANK NA ... e [ 2B FE L .. 997,560 |...97.7920 |.................977,922 [..............1,000,000 |.................999,585 |.....ccrrrnnnnn0 fooviinnennnn 270 foiiiiiinnnnnnl0 o0 0000032400 .o 3.429 ....05/17/2016 ...|....05/20/2026 ...
49338C-AB-9 ..... KEYSPAN GAS EAST CORP SERIES 144A .. e [ 2.AFE L ...96.4630 |.................964,633 |.............. 1,000,000 |.....cc0eeeeeenn986,698 |eeennieeeennnnnn0 foeiieenn 7,812 |0 [0 2,742 3.592 ...03/07/2018 ...|....08/15/2026 ...
501044-DV-0 ..... KROGER CO A1 [ 2B FE L ...96.6500 |... . e 3,000,000 [oannnnnnnnnn 2,992,408 |0 e () [0 |eennll0 1110050000 . 5.0382 ....08/20/2024 ...|....09/15/2034 ...
502431-AU-3 ... L3HARRIS TECH INC A 2B FE L ...99.8620 |... 3,894,622 |.... e 3,928,416 |oooeeeeenneen0 e (93) [0 eeel0 11150350 e 5.249 ...07/29/2024 ...|....06/01/2034 ...
50540R-BB-7 ..... LABORATORY CORP OF AMER ... A1 [ 2B FE L ...94.1210 |... 2,823,630 |.... 02,992,502 [0 i (88) [0 010040800 . 4.831 ....09/16/2024 ...|....10/01/2034 ...
524660-AY-3 ..... LEGGETT & PLATT INC .. N A |- 2.CFE ..|... ...94.3480 |... 8,491,302 |.... ....8,980,490 |..ooeeeeennninnn0 e 6,258 o0 eeeeenl0 0022080500 - 3.579 ....11/14/2017 ...|....11/15/2027 ...
570535-AR-5 . MARKEL GROUP INC ...... 1 .2.BFE .. ...96.3140 |. .. 1,926,288 |. .2,000,885 |.. .3.478 ....11/07/2017 .. 11/01/2027
571903-AS-2 . MARRIOTT INTERNATIONAL SERIES R . 1 .2.BFE .. ...97.7180 |. L977 177 ). .999,439 |.. .3.164 ....06/07/2016 .. 06/15/2026
571903-BF-9 ..... [MARRIOTT INTERNATIONAL SERIES GG 1 .2.BFE .. ...88.1460 |. ..2,203,660 |. .2,169,228 |.. ......5.616 ....08/27/2024 .. 10/15/2032 ...
573284-A0-9 ..... MARTIN MARIETTA MATERIALS INC A 2B FE L ...96.9210 |... 929,334 |.oeeeveiieeeeen0 e 1,806 [0 |0 [0 30450 o 3.667 ...12/20/2017 ...|....06/01/2027 ...
573284-AT-3 ..... MARTIN MARIETTA MATERIAL .. A1 [ 2B FE L ...96.5050 |... 2000 2,985,358 [oiiiiiiiiinnnn0 i 4,596 [0 0000030500 . 3.675 ....01/12/2018 ...|....12/15/2027 ...
579780-AN-7 ..... MCCORMICK & CO INC A 2B FE L ...96.6790 |.................966,793 |.............. 1,000,000 |.................994,836 |....coeeeeennnnnn0 foeeiiennnn. 1,835 |0 [0 0023400 .. 3.607 ...02/02/2018 ...|....08/15/2027 ...
579780-AU-1 ..... MCCORMICK & CO ... A1 [ 2B FE L ...94.1400 |.............. 1,882,798 |..............2,000,000 |.............. 1,906,453 |.........cc00eeea0 [oeriiiinnnnn 893 |oeennnnniiiinnnnl0 0 ]l 42700 . 5.318 ... 11/22/2024 ...|....10/15/2034 ...
58013\-EU-4 ..... MCDONALD'S CORP .. N A |- 2.AFE L. . ...99.4100 |... e eeernnenneee 3,000,000 [o..niiiennnnn 2,999,652 |oiiiiiiiiiieennn0 feeeee 454 [0 |0 [ 8L375 3.393 ...05/18/2015 ...|....05/26/2025 ...
581557-BV-6 ..... MCKESSON CORP N | 1.GFE L. .. 3,017,370 |...97.7290 |... 2,931,858 |..............3,000,000 |.............. 3,016,405 |.......cooeeeennn0 Journnnnnennnn (965) [oonriiinininnn0 Jveiniinnnnnnnl0 [l 42250 ... 4118 ....00/24/2024 ...|....09/15/2029 ...
58769J-Al-7 ..... MERCEDES-BENZ FIN NA SERIES 144A ... N A |- LFFE L ...98.4640 |... 1,575,421 |.... 1,597,789 o0 109 [0 0 1140800 - 4.833 ....07/29/2024 ...|....08/01/2029 ...
58769J-AX-5 ..... MERCEDES-BENZ FIN NA SERIES 144A N | LR FE L ...97.5680 |... .. 1,463,525 |.... e 1,523,660 [o.nneiiiiniennn0 v (715) [0 0l 50125 | 4.916 ....08/20/2024 ...|....08/01/2034 ...
58989V-2J-2 . MET TOWER GLOBAL FUNDING SERIES 144A . .. 1.DFE .. ...98.3970 |. ..491,983 |. .499,703 |.. .4.021 ....00/24/2024 .. 10/01/2027
59217G-FS-3 . MET LIFE GLOB FUNDING | SERIES 144A .. . ...97.8380 |. .. 2,543,798 |. . 2,656,269 |.. .4.752 ....08/02/2024 .. 01/08/2034
60081H-A#-5 ..... MILLIKEN & COMPANY SENIOR C SENIOR NOTES . . 1 ...82.6590 |. ..826,589 |. .1,000,000 |.. .2.710 ...10/18/2021 .. 10/15/2031
608190-AL-8 ..... MOHAWK  INDUSTRIES INC .evvvnvviiiiiiiieiiiiieeeeenns foen e ...92.2820 |. ..2,768,445 |. .2,822,597 |.. .4.889 ....12/09/2024 .. 05/15/2030 ...
610202-A*-4 ..... MONONGAHELA PONER CO MONONGAHELA POWER 2029s .......[... ... ...90.2210 |. .. 4,059,938 |. L4,714,972 |.. .. (41,409) |. .. ... 2.190 ...09/03/2020 .. 11/14/2029 ...
610202-BR-3 ..... MONONGAHELA POWER CO SERIES 144A ...97.0020 |... 2,910,048 |.... 2,987,485 e 8918 0 [0 550 |...... 3.734 ....03/13/2018 ...|....05/15/2027 ...
61690U-8B-9 ..... MORGAN STANLEY BANK NA SERIES BKNT . 101.2850 |... 3,141,112 [0 | (8,948) [0 |0 [ 5504 | 4.182 ....09/30/2024 ...|....05/26/2028 ...
617700-A*-0 ..... MORNINGSTAR INC MORNINGSTAR INC ...82.3850 |.................576,695 |................ 700,000 |.........ooeeeen 700,000 |ovvennirrnnnnnnn0 fooviiiiiiiiinnn0 el [0 ]000002.320 e 2.320 ....10/26/2020 ...|....10/26/2030 ...
62829D-2A-7 ..... MUTUAL OF OMAHA GLOBAL SERIES 144A ... . 101.1620 |... e eeernnee 3,000,000 |.............. 2,998,601 |ooeiiiiiiiiieen0 e 735 [0 |0 f.005.800 o 5.828 ....07/19/2023 ...|....07/27/2026 ...
637432-NG-6 ..... NATIONAL RURAL UTILITIES SERIES MTN .. ...98.7530 |... 1,975,054 |.... 1,009,484 [.....ooovviennn0 v 838 feiiiiinnnl0 o0 0000032250 ). 3.278 ...10/20/2015 ...|....11/01/2025 ...
64952l-FJ-7 ..... NEW YORK LIFE GLOBAL FDG SERIES 144A ... B ...98.0410 |... 2,941,218 |.... . 2,999,251 |eevvneieeeeennn0 [t (89) o0 Jeeiieeeennnl0[.223.900 .. 3.908 ....00/24/2024 ...|....10/01/2027 ...
649840-CV-5 . NY STATE ELECTRIC & GAS SERIES 144A 1 . 102.7000 |. .. 3,389,107 |. .3,300,000 .3,285,185 |.. .5.916 ....00/21/2023 .. 08/15/2033 ...
651229-AlI-6 ..... NEWELL BRANDS INC .. 1 ...99.6250 |. .. 1,239,335 |. . 1,244,000 01,239,335 |.. .4.661 ....03/18/2016 .. 04/01/2026
654730-BE-2 ..... NISOURCE FINANCE CORP ... 1 ...97.3040 |. ..2,919,128 |. .3,000,000 .3,009,450 |.. .3.331 ....10/27/2017 .. 05/15/2027
66573R-AA-6 ..... NORTHERN STAR RESOU SERIES 144A 1 . 101.9640 |. ..2,039,282 |. 1,930,041 |.. .6.680 ....07/10/2023 .. 04/11/2033
66815L-28-7 ..... NORTHWESTERN MUTUAL GLBL SERIES 144A . . . 100.3610 |. ..6,272,556 |. .6,248,010 |.. ......5.165 ....06/20/2024 .. 05/28/2031 ...
67080L-AD-7 ..... NUVEEN LLC SERIES 144A N A . 101.2460 |.............. 8,145,225 |.... +...8,200,765 |..coeeeeennnennn0 foeeeennn (6,593) [0 o0 0050850 . 5.571 ...07/26/2024 ...|....04/15/2034 ...
67103H-AN-7 ..... O'REILLY AUTOMOTIVE INC ... N ...96.9080 |.......eunnnns 3,149,500 |.... 3,242,920 feiiiiiiiennn0 v 0 000000052000 . 5.028 ....08/12/2024 ...|....08/19/2034 ...
677415-ClI-9 ..... OHIO POWER COMPANY N A . 101.0260 |.............. 3,030,771 |.... 3,046,113 [0 e (B07) [0 o0 ]l 50650 . 5.435 ...11/15/2024 ...|....06/01/2034 ...
681919-BG-0 ..... OMNICOM GROUP INC N ...98.6460 |.............. 2,663,442 |.... 2,691,194 [0 104 0 00000050300 - 5.339 ....07/30/2024 ...|....11/01/2034 ...
68233J-CS-1 ... ONCOR ELECTRIC DELIVERY ... N A . 102.2360 |...ccevnnnnnns 3,067,080 |.... 373749 0 e (6,491 [0 [0 ]l 50650 . 4.821 ....08/02/2024 ...|....11/15/2033 ...
682680-BQ-5 ..... ONEOK INC N . . ...99.5800 |.......oennnns 2,124,050 |.... 2,128,617 [oeeeiiiiiiinnn0 eiinnnn 16,669 [0 o0 000003.200 . 4.169 ....02/27/2024 ...|....03/15/2025 ...
684065-C#-0 ..... ORANGE & ROCKLAND UTILIT SERIES 2020A DEB ... 1.6 YE . .. 4,150,000 |...82.4390 |....ennnnnnnn 3,421,234 |.... . . e 4,150,000 [.eneeeeeiieen0 o0 0 0 00112.020 . 2.020 ...09/30/2020 ... |{....10/01/2030 ...
68902V-AR-8 ..... OTIS WORLDWIDE CORP 1. .. 749,955 1...99.7750 |... 748,313 |.... ... 750,000 |.. 749,912 |ovveiniiiinnn0 [ (43) |0 [0 5125 5.126 ... 11/12/2024 ...|....11/19/2031 ...
690742-AP-6 ..... OWENS CORNING ........ 1 3,064,290 |. 101.6070 |. ..3,048,219 |. .3,000,000 .3,062,2% |.. ......5.411 ...07/23/2024 .. 06/15/2034 ...
693475-AZ-8 ..... PNC FINANCIAL SERVICES .. 2. 2,755,200 |.. 88.8770 |[.........e.... 2,666,310 |.... .3,000,000 |. ....2,766,020 |..........ooeeenn0 el 10,820 0 o0 002,550 ). 4.281 ...09/26/2024 ...|....01/22/2030 ...
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695156-AT-6 ..... PACKAGING CORP OF AMERIC .......ccevvvnnviriinninninnens foen ven | s T ..2.BFE .. ...95.9670 |.....covnnnnns 8,637,012 |oeeiinnnnn 9,000,000 |.eevvunnnnns 8,990,109 [...ccvvvennnnnnns (U 3,094 | 0 foorriiiiiinns 0 |ueen 3.400 |...... 3439 | D v feeeiiiiiennn 13,600 | 306,000 |....12/11/2017 ...|....12/15/2027 ...
695156-AX-7 ..... PACKAGING CORP OF AMERIC ......ceeemreenaeieeimnneeeees foen o A 2B FE L . 101.8700 |....cevnennnns 1,578,985 |.... . 1,550,000 |.. .... 1,594,065 JLO I AU (Y745 1 ARt | R AU | I SRR T (14 I AU 5.287 [ ....... . 44,175 |....07/24/2024 ...|....12/01/2033 ...
70450Y-AP-8 ..... PAYPAL HOLDINGS INC e [T LG FE L ...99.4200 |.......oennnns 2,982,600 |.... ....2,987,917 O 517 feinnl0 [0 0000050150 | 5.204 (D ....... . 78,538 |....07/23/2024 ...|....06/01/2034 ...
709599-AZ-7 ..... PENSKE TRUCK LEASING/PTL SERIES 144A .......ccovveeefonn e T | |--2.BFE ... ...99.8010 |..eeevnnnnnnns 2,495,035 |.... .... 2,499,463 O 1424 0 0000030950 | 4.014 [MS ...... ... 98,750 |....03/05/2018 ...|....03/10/2025 ...
74170*-BV-0 ..... PRIME PROPERTY FUND LLC SERIES QQ SENIOR NOTES .... [... ... R | ...92.3260 |.......oennnns 7,386,060 |.... ....8,000,000 O 0 0 000000052230 | 5.230 (A0 ...... .. 418,400 |....10/14/2022 ...|....10/14/2032 ...
74256L-FB-0 ..... PRINCIPAL LFE GLB FND || SERIES 144A . ...99.3360 |...ccevnnnnnns 2,632,399 |.... ....2,649,773 O e (121 0 feeiieeel0 el 40950 |- 4.951 ....11/20/2024 ...|....11/27/2029 ...
74264*-AN-8 ..... PRISA LHC LLC SERIES J SENIOR NOTES .......cevvvrvves foun one B ...89.5140 |......ouunnnns 1,074,168 |.... .... 1,200,000 O 0 0 [0 il 40740 | 4.744 ...08/31/2022 ...|....08/31/2032 ...
74350L-AC-8 ..... PROLOGIS TARGETED US SERIES 144A ... N A ...98.1810 |.oeeernnnnnnns 2,749,062 |.... .... 2,814,665 JLO I U (1<) I FORRRUPRRRR | R FEUUUPPPRRRPIN | ) SRR < 1 N AU 5.178 ....10/01/2024 ...|....01/15/2035 ...
743674-BE-2 ..... [PROTECTIVE LIFE CORP SERIES 144A 1 ...92.1520 |. ..2,764,563 |. . 2,789,557 |.. .0 . 4.991 ....10/23/2024 .. 01/15/2030
744542-AC-5 ..... [PUBLIC SERVICE CO OF NEW MEX 1 ...99.2110 |. .. 1,984,220 |. .1,999,560 |.. .0 .3.884 ....08/06/2015 .. 08/01/2025
745310-AH-5 . PUGET ENERGY INC SERIES Wl 1 ...99.3600 |. .. 1,987,196 |. 1,999,757 |.. .0 ......3.666 ....12/24/2015 .. 05/15/2025 ...
74834L-AX-8 ..... QUEST DIAGNOSTICS INC N A ...99.5440 |... 1,990,870 |.... .... 1,999,300 JLOJ O[3 I FORPPRRY | R AU | I SRR 41 ) AU 3.611 ...02/18/2016 ...|....03/30/2025 ...
74834L-BG-4 ..... QUEST DIAGNOSTICS INC ... N ...96.8630 |... 968,626 |.... 996,104 O e 14 L0 [0 0002.5.000 |- 5.050 ....08/15/2024 ...|....12/15/2034 ...
749685-AV-5 ..... RPM INTERNATIONAL INC ... N A ...97.7050 |... .. 1,954,108 |.... .... 1,998,425 O 836 [0 feeeiiiel0 1000080750 | 3.786 ....03/01/2017 ...|....08/15/2027 ...
75884R-AU-T7 ..... REGENCY CENTERS LP ... N ...99.1330 |... 3,767,062 |.... .... 3,801,634 O e (3,261) [eeeeicceennnl0 o0 0002232900 |- 3.810 ....03/01/2018 ...|....11/01/2025 ...
75884R-AV-5 ..... REGENCY CENTERS LP ... T | s . ...97.7170 |... 1,954,330 |.... . .. ....1,976,561 0 feeeenn 10,528 o0 e l0 0022230600 |- 4.192 ...03/20/2018 ...|....02/01/2027 ...
759351-AS-8 ..... REINSURANCE GRP OF AMER ......coovvvivveniiniiininnennns oo ven | s 1 ) PO 3,096,960 |. 100.5250 |.............. 3,015,738 |oevvirinnnnn 3,000,000 |.eeevunnnnns 3,096,374 (U N €-1: 122 AP | Y AR | R R T £+ 1 I RN 5.313 ...12/03/2024 ...|....09/15/2034 ...
REL IANCE WORLDWIDE HOLDINGS (U SERIES C GTD SENIOR
75976*-AC-6 ..... =R IR RN ) PN 800,000 |...86.4730 [....eeeeeennnn.891,780 |ooeevnnnnnnnnnns 800,000 |..evvvuenninnens 800,000 (VR R | N R | I AR | B SR I 1 I FN 3.930 ....04/06/2022 ...|....04/06/2034 ...
76209P-AE-3 ..... RGA GLOBAL FUNDING SERIES 144A ... 1,846,620 |. 101.2650 |... .1,800,000 |.. ... 1,843,437 O e (3,183) [0 o0 nnl5.448 | 4.831 ...08/16/2024 ...|....05/24/2029 ...
76209P-AF-0 ..... RGA GLOBAL FUNDING SERIES 144A . .. 992,570 |...98.0190 |. ..980,186 |. .1,000,000 ....992,585 |.. .0 .5.178 ....12/13/2024 .. 12/06/2031 ...
771196-CG-5 ..... ROCHE HOLDINGS INC SERIES 144A 1 3,263,714 |. 102.7990 |. .. 3,135,379 |. .3,050,000 .3,255,731 |.. .0 (7,983) | .4.148 ...09/30/2024 .. 11/13/2030
776696-AJ-5 ..... ROPER TECHNOLOGIES INC .. 1 2,892,780 |...96.1420 |. .. 2,884,254 |. .3,000,000 . 2,893,805 |.. .0 . 1,025 |. .5.367 ....11/15/2024 .. 10/15/2034
78355H-KY-4 . RYDER SYSTEM INC . 1 5,672,802 |. 108.1920 |. ..5,734,155 |. .5,653,693 |.. .0 ..(19,109) | .5.617 ....06/20/2024 .. 12/01/2033
808513-CH-6 ..... [CHARLES SCHWAB CORP 1 2,908,230 |. 104.6940 |. .. 3,140,814 |. .2,916,701 |.. .0 ......6.621 ....00/28/2023 .. 08/24/2034 ...
824348-BF-2 ..... SHERWIN-WILLIAMS CO ... N A 3,083,573 |...99.1850 |... 2,975,559 |.... ... 3,009,231 O e (11,219) [0 feeiiel0 1002232950 | 3.555 ...08/07/2017 ...|....01/15/2026 ...
832696-AX-6 ..... JU SMUCKER CO N .. 3,180,090 |. 105.2600 |... 3,157,791 |.... ....3,178,088 O e (2,002) fveeececeeeennd0 o0 00.6.200 |- 5.331 ....11/20/2024 ...|....11/15/2033 ...
833794-AB-6 ..... SODEXO INC SERIES 144A .. N A .. 1,611,286 |...85.4520 |... 1,657,765 |.... .... 1,663,022 0 i 36,089 [0 feeeiiiieel0 el 2,718 | 5.426 ....07/14/2023 ...|....04/16/2031 ...
845011-AA-3 ..... SOUTHWEST GAS CORP N 3,792,970 |...96.2340 |... ... 3,797,295 LU Y 72 T N N RPN | R (1[4 I AN 3.722 ...03/12/2018 ...|....04/01/2028 ...
84859D-AD-9 ... SPIRE MISSOURI INC SERIES 2034 N A .. 896,940 |...99.5080 |... O i 37 o0 [0 50150 | 5.194 ....08/06/2024 ...|....08/15/2034 ...
858119-BK-5 ..... STEEL DYNAMICS INC . N .. 893,430 |...92.4630 |... LU R 181V N N RPN | RN 221 I AN 5.128 ....06/30/2022 ...|....04/15/2030 ...
863667-A0-4 ..... STRYKER CORP 1. ...96.4560 |... . .... 7,998,489 O 381 0 e l0 0000030650 |- 3.655 ...02/26/2018 ...|....03/07/2028 ...
873050-CS-8 ..... TTX CO SERIES 144A .... 1. ...98.5950 |... 2,957,841 |.... .... 2,997,905 LU R (£ N PO N RPN | SN 1 <10 I AN 5.058 ....10/30/2024 ...|....11/15/2034 ...
883203-CD-1 TEXTRON INC ....... 1 . 103.9430 |. .. 3,274,214 |. .3,361,163 |.. .0 .5.128 ....08/06/2024 ..
892356-AB-2 . TRACTOR SUPPLY CO .. 1 ...99.8320 |. .. 3,494,134 |. .3,415,010 |.. .0 .5.614 ....08/09/2024 ..
89788M-AG-7 ..... TRUIST FINANCIAL CORP SERIES MTN 1 ...98.0840 |. .. 2,942,508 |. .2,985,102 |.. .0 ......4.890 ....00/26/2024 .. .
910637-V*-5 ..... UNITED ILLUMINATING CO SERIES K SENIOR NOTES .. I ...81.9820 |... O 0 0 [0 000022.020 | 2.020 ....12/01/2020 ...|....12/01/2030 ...
92338C-AF-0 ..... VERALTO CORP N A . 100.5270 |... 8,951,885 |.... ....8,942,007 O e (1,769) [0 e l0 eel.5.450 | 5.385 ...09/03/2024 ...|....09/18/2033 ...
929089-AH-3 ... VOYA FINANCIAL INC . N ...94.6230 |... 2,838,696 |.... ....2,913,758 O 388 o0 [0 000225.000 |- 5.383 ....12/11/2024 ...|....09/20/2034 ...
929160-BC-2 ..... VULCAN MATERIALS CO N A ...99.8060 |... ... 2,996,541 O e (159) [0 feeeeeiiieeeel0 1002050350 | 5.364 ....11/18/2024 ...|....12/01/2034 ...
92966*-AG-4 ..... WABASH VALLEY POWER ASSOC . P O U I . 101.3650 |... LU R (% 7. N AR N RPN | I SN o i 11 I AN 2.820 ....04/11/2013 ...|....01/31/2028 ...
92985#-AB-8 ..... WTG DOWNSTREAM HOLDINGS LLC SERIES B SENIOR NOTES |... ... T | ...90.0210 |... O 0 0 [0 000002.720 |- 2.720 ...09/15/2021 ...|....09/15/2028 ...
957576-AA-9 ..... WESTERN & SOUTHERN FIN SERIES 144A .......cooovvvvnnnnifenn oot R | . 101.2310 |... JL O Y (<10t N N N RPN | I RN T £ 1 I AN 4.845 ....08/21/2024 ...|....07/15/2033 ...
96145D-AD-7 ..... WRKCO INC ... N A ...96.2160 |...ccevnnnnnns 1,443,240 |.... ... 1,476,878 O e 7,920 [0 o0 100080375 | 3.980 ...02/15/2019 ...|....09/15/2027 ...
96145D-AH-8 ..... WRKCO INC ... 1. ...96.9950 [........eennns 6,304,643 |.... ....6,495,617 O 1,167 o0 i 0..0..4.000 . 4.021 ...02/15/2019 ... |....03/15/2028 ...
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97573*-AC-7 ..... WINSUPPLY INC. SERIES 2022A SENIOR NOTES .........cewfors vun]vunnnns | [N 2B 700,000 [...93.5250 |eeeuuriiiinnnnnn 654,677 |oeevenreiiiinnnn 700,000 |ooevvvnnnennnns 700,000 |oeevvveirreennn0 foviiiiiiiiienn0 0 0 5.370 |...... 5.370 [MS .oocee [orvviiiiins 11,69 [.oovveeeennnnns 37,590 |....03/03/2023 ...|....03/09/2035 ...
98956P-AZ-5 ..... ZIMMER BIOMET HOLDINGS . |--2.BFE ... .. 4,005,100 |...98.0260 |.............. 3,921,052 |.... .4,000,000 |.. e 4,004,822 [0 e (279) [0 [0 e 5.200 |...... 5.182 [MS ...... ....10/09/2024 ...|....09/15/2034 ...
98978V-AL-7 ..... Z0ETIS INC 2.AFE .. 6,808,130 |...95.7050 |......oevnnens 6,699,364 |.... .7,000,000 |.. ....6,940,856 |........coeeeenn0 [oiiiinnnnn 20,851 [0 o0 3.000 |...... 3.329|MS ...... ....11/10/2017 ...|....09/12/2027 ...
N4281@-CD-5 ... KONINKLIJKE VOPAK NV SER EE USD SR NOTES . ...83.9120 |... reeeenenneeeenn 500,000 [..eniiiennnnnn 500,000 [eeeiiiiiiiiieenn0 [0 0 [0 3.400 |...... 3.400 (D ....... . ....12/21/2020 ...|....12/19/2032 ...
68327L-AB-2 ..... CADILLAC FAIRVIEW PRP TR SERIES 144A . ...97.6840 |... ..4,102,711 |.............. 4,200,000 |.............. 4,200,893 |.........cc00eens0 [orrrirnnnnenn(6860) |ovvenniinnnnnnn [0 e 3.875 |...... 3.858 [MS ...... .. 162,750 |....03/22/2018 ...|....03/20/2027 ...
C0104@-AB-6 ..... AIRBUS CANADA LP USD GTD SENIOR NOTES 7YR ... 1.F FE . .. 5,700,000 |...94.8610 |.....eunnneenn 5,407,088 |.... 25,700,000 |...oeeeevneeeni o0 0 o0 e 2.890 |...... 2.890 (W ....... .. 164,730 |....07/21/2020 ...|....07/21/2027 ...
C0104@-AC-4 ..... AIRBUS CANADA LP USD GTD SENIOR NOTES 8YR ... 1.F FE . . 15,200,000 |...93.0580 |... ... 14,144,821 |.... ...15,200,000 |....ooevvvennnnnn Jooviiniiiinnnn0 o0 o0 2.970 |...... 2.970 [JJ ....... .. 451,440 |....07/21/2020 ...|....07/21/2028 ...
EVOLUTION MINING FINANCE PTY L SERIES A GTD SR
03647#-AA-9 ..... 0= Y R I N 2.0PL ] 1,500,000 |...89.5790 [....oeevevnnn 1,343,682 |..oovennnnnnns 1,500,000 [...eveeeennnn 1,500,000 [eeeneeevevnnnnnd fooviiiiiiiin0 o0 [0 e 2.830 |...... 2.830 [MN ...... 42,450 |....11/08/2021 ...|....11/08/2028 ...
EVOLUTION MINING FINANCE PTY L SERIES B GTD SR
03647#-AB-7 ..... =R IR RN 2.CPL . 2,000,000 |...83.4560 |... ..1,669,120 |.... .2,000,000 |.. 402,000,000 |...oeeiiiinnnnnn oeviiiiiinn0 o0 0 3.170 |...... 3A7T0 [N ...... . 63,400 |....11/08/2021 ...|....11/08/2031 ...
00037B-AF-9 ..... ABB FINANCE USA INC .. 8D..[C...... 1 1.F FE . ..510,000 |...97.6080 |... 497,802 |.... ... 510,000 |.. 510,000 |+eeeeveeeeeeenn0 foeiiiiiiiiiin0 o0 0 e 3.800 |...... 3.800 |AO ...... . 19,380 |....03/26/2018 ...|....04/03/2028 ...
00216D-AA-9 ..... ATP TOW / AND TELECOM SERIES 144A [CRR—. 1 3.C FE 7,849,488 |...95.5000 |... 8,129,915 |.... ....8,080,448 |......... 269,862 |.........170,169 [........cceeeeni0 [oorriiinnnnnn0 e 4.050 |...... 6.364 [AO ...... .. 344,777 |....05/23/2022 ... |....04/27/2026 ...
05501W-AA-O ..... AZUL SECURED FINANCE LLP SERIES 144A . ...56.1250 |... 1,624,234 |.... ... 1,624,234 ... 11.500 |..... 15.724 | FMAN .. 323,504 |....11/28/2024 ...|....05/28/2029 ...
05501W-AB-8 ..... AZUL SECURED FINANCE LLP SERIES 144A .... ...57.0000 |... 1,024,619 |.... ....1,024,619 ... 10.875 .. 190,312 |....11/28/2024 ...|....05/28/2030 ...
T1367V-AA-T ... PERENT| FINANCE PTY LTD SERIES 144A ...99.8750 |... 1,573,195 |.... .. ....1,573,195 PPN | B AR | R I 6.500 .. 102,385 |....09/23/2020 ... |....10/07/2025 ...
75405U-AD-8 ..... QATARENERGY LNG S3 SERIES 144A . 101.0640 |... ..633,150 |.. s e (2,928) |0 [0 6.332 ... 40,091 |....07/18/2013 ...|....09/30/2027 ...
781467-AC-9 ..... RUMO LUXEMBOURG SARL SERIES 144A ... ...97.3550 |. .2,561,000 2,493,256 |.. .. (23,555) | .5.250 |.. 134,453 |....10/21/2021 .. 01/10/2028
F3152*-AN-6 ..... ERMEWA HOLDING SENIOR SECURED USD PP NOTES .. ...83.7150 |. . .2,400,000 .2,400,000 |.. L0 .3.290 |.. . 78,960 |....03/24/2022 .. 07/10/2032 ...
02308*-AA-5 ..... CHARTER HALL RETAIL MGMT LTD SENIOR NOTES ...94.2500 |. .. 3,581,515 |. .3,800,000 . 3,826,320 |.. (9,730) |- .3.550 |.. 134,900 |....02/10/2020 .. 07/22/2027 ...
02308*-AB-3 ..... CHARTER HALL RETAIL MGMT LTD SENIOR NOTES .......... [-.. ... ...97.2670 |. .. 3,209,815 |. .3,300,000 .3,325,913 |.. ..(18,374) |. .3.760 |.. ....02/10/2020 .. 05/12/2026 ...
07160#-AN-9 ..... ORICA FINANCE LIMITED SENIOR NOTES .....cceeeeemmnnnaacfonn oe ...91.3750 |. ..8,954,774 |. .9,800,000 .9,800,000 |.. .0 .....3.190 |.. ....06/24/2020 .. 10/24/2028 ...
07160#-AP-4 ..... ORICA FINANCE LIMITED SENIOR NOTES ... L..87.7330 |..ccovnnnnnnns 1,052,798 |.... .1,200,000 |.. .... 1,200,000 RNV R | I N | B RO 3.400 ....06/24/2020 ...|....10/24/2030 ...
Q9749#-AN-7 ..... WESTRAC PTY LTD SERIES 2020-B SENIOR NOTES T . . ...86.8020 |....ccouunnnnn 7,378,161 |.... .8,500,000 |.. ....8,500,000 0 0 0 e 3.660 ....07/07/2020 ...|....07/07/2032 ...
Y7563*-AE-7 ..... SEASPAN HOLDCO [ 11 LTD SERIES A SENIOR NOTES .. C...... 1. . 2BPL ..., .. 1,500,000 |...96.4050 |.............. 1,446,071 |.... .1,500,000 |.. .... 1,500,000 [0 O | I PO TTOURN | I FPTTO 5.750 ...08/03/2022 ... |....09/05/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 652,844,743 | XXX 636,001, 137 660, 158,877 654,598,608 432,295 812,239 1,389, 149 0 XXX XXX XXX 7,017,674 19,233,567 XXX XXX
62927@-AF-5 ..... NHL U.S. FUNDING LP SERIES 6 US TERM NOTE ... 4 2B PL L 1,300,000 |...94.2610 |... ,300,000 .. . 1,300,000 [..eneeeeennieen0 o0 0 o0 e 3.040 |...... 3.052 [MJSD . 39,520 |....08/13/2020 ...|[....08/13/2027 ...
62927@-AG-3 ..... NHL U.S. FUNDING LP SERIES 7 US TERM NOTE ... 4 2B PL L ..500,000 |...88.6240 |... LU RN | N | RN | B SN 3.290 |...... 3.304 [MJSD . 16,450 |....08/13/2020 ...|....08/13/2030 ...
62927@-AL-2 ..... NHL U.S. FUNDING LP SERIES 11 USD TERM NOTES .......[... ... 4 2B PL L .. 963,000 |...79.5940 |... 766,494 |.... . . +.2963,000 |-eevennieeenn 0 fooeereeemnieend0 o0 0 e 2.940 |...... 2.951 [MJSD . 28,312 |....10/19/2021 ...|....10/19/2033 ...
84859M-AA-5 ... SPIRIT AIR 2017-1 PTT B SERIES B ...cevvvvvvvivvnnnns foun oot e [ BAFE L .. 759,891 |.. 87.0000 |... 677,188 |.... . 778,377 |.. ... 677,188 |......... 115,336 |.oooee8,365 [0 o0 s 3.800 |...... 4.335 |FA ...... . 29,578 |....03/19/2018 ...|....02/15/2026 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 3,522,891 [ XXX 3,112,1% 3,541,377 3,440,188 115,335 3,365 0 0 [ XXX XXX XXX 15,622 113,860 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 656,367,634 [ XXX 639,113,332 663,700,254 658,038,796 547,630 815,604 1,389, 149 0 XXX XXX XXX 7,033,296 19,347,427 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 660,788,933 [ XXX 643,416,001 668,243,877 662,625,255 432,295 836,759 1,389, 149 0 XXX XXX XXX 7,060,179 19,297,342 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 133,486 | XXX 124,541 126,230 130,346 0 (322) 0 0 [ XXX XXX XXX 518 6,229 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 3,522,891 [ XXX 3,112,1% 3,541,377 3,440,188 115,335 3,365 0 0 [ XXX XXX XXX 15,622 113,860 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o 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 664,445,310 | XXX 646,652,737 671,911,484 666, 195,789 547,630 839,802 1,389, 149 0 XXX XXX XXX 7,076,319 19,417,431 XXX XXX
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1AL 17,404,254 1B .S ..o 0 1C.$ ... 3,255,731 1D ..$.............. 6,938,455 1E..$......... 21,019,396 1F..$ ... 59,968,331 1G..$............ 62,703,908
2A..8 157,977,554 2B ..$ .. ..235,631,085 2C ..$ ..84,584,800

3A...$ ...1,573,19%5 3B..$.. .2,493,256 3C..$ 9,319,783

AA S 0 4B.$ . 0 4C .8 i, 0

5A...$ 677,188 5B .8 ..o 0 5C .8 e 0

6§ s 2,648,853
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE

E11, E12
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SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
91282C-LD-1 ......... US TREASLRY N/B  4.125% 07/31/31 ... .|....08/13/2024 ... [MITSUBISHI UFJ SECLRITIE ... .. ..
91282C-LJ-8 ......... US TREASURY N/B  3.750% 08/31/31 ... ...09/20/2024 ... [CITIGROUP GLOBAL MARKETS ... .... 1,666,120 |.. .... 1,650,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 1,707,069 1,690,000

00846U-AR-2 ......... AGILENT TECHNOLOGIES INC ~ 4.750% 09/09/34 ......ceemmeeeeeeieeneeeeeeee e e e eeene e e e e eenn e e e eennneeeeee [ ennnneeeeennnnns [oens 09/05/2024 ... [ VAT TOUS +..eeereeeeeeenneneeeeeenena e e eeeeena e e e eemans e e eeenna e e eeemnnn e eeennsna e eeeennnnaaeeeennnnaaeeeennnnnaaaee [seeeennnunseeeennnnnneeerennnnanaes erennnnnneeeennnnaaas 2,493,708 |.ccvvreieeeeenninns 2,500,000

02344B-AA-4 ......... AMCOR GROUP FINANCE ~ 5.450% 05/23/29 ... .|-...05/21/2024 ... |WELLS FARGO BANK N A .. .. ..
025816-DT-3 ......... AMERICAN EXPRESS CO  5.645% 04/23/27 .... . |--..10/16/2024 ... |HSBC SECURITIES 3,052,380 |.. 3,000,000 ..
03027X-CD-0 ......... AMERICAN TOWER CORP  5.550% 07/15/33 . . |-...09/05/2024 ... [Mizuho Securities USA . 3,152,740 |.. 3,009,000 |..
03073E-AW-5 ......... CENCORA INC  4.850% 12/15/29 ...12/02/2024 ... |BANK OF AMERICA 1,249,600 |.. 1,250,000 |..
03073E-AY-1 ......... CENCORA INC ~ 5.150% 02/15/35 ... ...12/13/2024 ... [Scotia Capital .... 1,735,790 |.. 1,750,000 |..
053332-BK-7 . ..|AUTOZONE INC  5.400% 07/15/34 . 09/05/2024 ... [HSBC SECURITIES ... . 3,105,300 . 3,000,000

071813-CS-6 . ..| BAXTER INTERNATIONAL INC ~ 2.539% 02/01/32 12/06/2024 ... [WELLS FARGO BANK N A .. . 2,561,280 . 3,000,000

081437-AT-2 . ..| AMCOR FLEXIBLES NORTH AM ~ 2.630% 06/19/30 ... 07/29/2024 ... |WELLS FARGO BANK N A . 1,306,965 . 1,500,000

100743-AM-5 ......... BOSTON GAS COMPANY SERIES 144A  3.757% 03/16/32 . . |-...10/23/2024 ... | SEAPORT GROUP 1,757,145 |.. .... 1,950,000 |..
11135F-CD-1 ......... BROADCOM INC ~ 4.800% 10/15/34 .|--..09/26/2024 ... |J.P. MORGAN SECURITIES INC. .. .. 2,993,790 |.. .... 3,000,000 |..
120568-BF-6 ......... BUNGE LTD FINANCE CORP  4.650% 09/17/34 .|-...12/10/2024 ... [WELLS FARGO BANK N A 2,910,870 |.. .... 3,000,000 |..
12505B-AG-5 ......... CBRE SERVICES INC ~ 5.950% 08/15/34 ... . |----11/01/2024 ... | DEUTSCHE BANK CAPITAL 2,086,940 |.. .... 2,000,000 |..
126117-AY-6 ......... CNA FINANCIAL CORP  5.125% 02/15/34 .. .|-...06/11/2024 ... | SMBC NIKKO SECURITIES AMERICA, . .. 5,033,548 |.. .... 5,200,000 |..
12661P-AG4 ......... CSL FINANCE PLC SERIES 144A  5.106% 04/03/34 .. veer|...12/11/2024 ... [WESTPAC CAPITAL MARKETS LLC .. 3,029,610 |.. .... 3,000,000 |..
14040H-DG-7 ......... CAPITAL ONE FINANCIAL CO  5.463% 07/26/30 ..|....07/24/2024 ... Morgan Stanley .... 3,100,000 |.. .... 3,100,000 |..
14149Y-BS-6 ......... CARDINAL HEALTH INC ~ 5.350% 11/15/34 .... ...12/05/2024 ... |Royal Bank of Canada Europe .. 3,034,260 |.. .... 3,000,000 |..
191098-AP-7 . ..| COCA COLA CONSOLIDATED  5.450% 06/01/34 12/10/2024 ... | DEUTSCHE BANK CAPITAL ....... . 1,028,640 . 1,000,000

21871X-AS-8 . ..| COREBRIDGE FINANCIAL INC ~ 5.750% 01/15/34 ... 07/23/2024 ... [SMBC NIKKO SECURITIES AMERICA . 2,651,532 . 2,600,000

224044-CU-9 .. | COX COMMUNICATIONS INC SERIES 144A  5.450% 09/01/34 08/15/2024 ... | WELLS FARGO BANK N A .. . 2,989,410 . 3,000,000

22822V-8G-5 . .. | CROWN CASTLE INC ~ 5.200% 09/01/34 . |--..08/01/2024 ... [BANK OF AMERICA 496,660 |.. 500,000 |..
233853-AH-3 .. .. |DAINMLER TRUCKS FINAN NA SERIES 144A  2.500% 12/14/31 ... .|-...05/16/2024 ... |WELLS FARGO BANK N A .. 4,125,700 |.. .... 5,000,000 |..
237194-A0-8 . .. | DARDEN RESTAURANTS INC ~ 4.550% 10/15/29 . |---.12/11/2024 ... |Morgan Stanley 2,626,197 |.. .... 2,663,000 |..
24703D-B0-3 ......... DELL INT LLC / EMC CORP  4.850% 02/01/35 . .|-...10/08/2024 ... [BANK OF AMERICA .. 2,941,590 |.. .... 3,000,000 |..
256746-Ad-T7 ......... DOLLAR TREE INC ~ 2.650% 12/01/31 . |----12/10/2024 ... | JEFFERIES & COMPANY . 2,557,020 |.. .... 3,000,000 |..
277432-AY-6 ......... EASTMAN CHEMICAL CO  5.625% 02/20/34 ... . |....11722/2024 ... | UBS AG Stamford 3,020,490 |.. .... 3,000,000 |..
2936411-8P-2 ......... ENTERGY LOUISIANA LLC ~ 5.150% 09/15/34 . .|--..08/06/2024 ... |Mizuho Securities USA . 3,287,427 |.. .... 3,300,000 |..
29449\-AR-8 EQUITABLE FINANCIAL LIFE SERIES 144A  4.875% 11/19/27 . ... 11/12/2024 ... [ J.P. MORGAN SECURITIES INC. 2,999,100 |.. .... 3,000,000 |..
30037E-AB-9 . ..| EVERGY MISSOURI WEST INC SERIES 144A  5.650% 06/01/34 09/27/2024 ... |Various .. . 6,831,152 . 6,600,000

31488V-AA-5 . ..| FERGUSON ENTERPRISES INC ~ 5.000% 10/03/34 ... 12/13/2024 ... |Various .. ..2,922,639 . 3,000,000

316770-BR-9 . .|FIFTH THIRD BANK SERIES BKNT ~ 2.250% 02/01/27 .| BANK OF AMERICA . 2,866,410 . 3,000,000

337738-BN-7 .
33830G-AA-9 . .
340711-AY-6 .........
34964C-AE-6 .
34964C-AH-9 ........
35137L-AN-5 .........
370334-DB-7 .........
37959E-AC-6 .
42824C-BU-2 ..
45687V-AF-3 .
476556-DE-2 .
501044-DV-0 .
502431-AU-3 . .
50540R-BB-7 .........
571903-BF-9 .........
579780-AU-1 .........
581557-BV-6 .........
58769J-AlI-7 .........
58769J-AX-5 .........
58980V-2J-2 .........
592176-FS-3 .........

.|FISERV INC

..| GLOBE LIFE INC

.. |HP ENTERPRISE CO
.| INGERSOLL RAND INC
..| JERSEY CENTRAL PWR & LT SERIES 144A
.. | KROGER CO
.| L3HARRIS TECH INC

FOX CORP  6.500% 10/13/33
GENERAL MILLS INC

5.000% 09/15/34

LABORATORY CORP OF AMER

MCCORMICK & CO
MCKESSON CORP

. 5.150% 08/12/34 .
-|FIVE CORNERS FND TR 11 SERIES 144A
FLORIDA GAS TRANSMISSION SERIES 144A
..| FORTUNE BRANDS INNOVATIONS INC
. FORTUNE BRANDS INNOVATIO  5.875% 06/01/33
5.250% 01/30/35 ...
5.850% 09/15/34 ....
4.850% 10/15/31 ..
5.450% 06/15/34 ..

5.350% 06/01/34
4.800% 10/01/34 ...
MARRIOTT INTERNATIONAL SERIES GG
4.700% 10/15/34
4.250% 09/15/29
MERCEDES-BENZ FIN NA SERIES 144A
MERCEDES-BENZ FIN NA SERIES 144A
MET TONER GLOBAL FUNDING SERIES 144A
MET LIFE GLOB FUNDING | SERIES 144A

5.791% 02/15/33
2.550% 07/01/30 ..
3.250% 09/15/29 .

5.100% 01/15/35

3.500% 10/15/32 ...

4.800% 08/01/29 ....

5.125% 08/01/34
4.000% 10/01/27 .
5.050% 01/08/34

.| BANK OF AMERICA
06/11/2024 ...
o 1271172024 ...
.|--..08/13/2024 ...
-|--..12/1072024 ...
.|---.05/20/2024 ...
o 1271172024 ...

...08/20/2024 ...
09/12/2024 ...
09/11/2024 ...
12/13/2024 ...
.| WELLS FARGO BANK N A
.| CANTOR FITZGERALD
.|---.09/16/2024 ...
-|-...08/27/2024 ...
oo |- 1172272024 ..
- |....00/24/2024 ...
.|---.07/29/2024 ...
-|--..08/20/2024 ...

...00/24/2024 ...
...08/02/2024 ...

FTN FINANCIAL CAPITAL MARKETS
J.P. MORGAN SECLRITIES INC. .....
SEAPORT GROUP
Susquehanna International Gro ..
Royal Bank of Canada Europe ..
Key Bank Capital Markets
BANK OF AMERICA
J.P. MORGAN SECURITIES INC.
US Bancorp Investments
Various ................

BANK OF AMERICA
J.P. MORGAN SECURITIES INC.
TRUIST BANK
HSBC SECURITIES
CITIGROUP GLOBAL MARKETS
SMBC NIKKO SECURITIES AMERICA, .
J.P. MORGAN SECLRITIES INC. .....
GOLDMAN SACHS & COMPANY ...iieiestetttetittt ettt ettt ettt e e e e e e

..2,994,420
. 2,494,860

. 3,736,559
. 5,300,656
. 2,283,756
. 2,992,410
. 3,928,509

....................... 2,658,214

1,769,040 |..
1,026,190 |..
3,157,170 |..
....5,768,180 [..
.. 3,025,320 |..
1,79%,382 |..

.. 2,992,650 |..
452,995 |..
1,906,760 |..
3,017,370 |..
1,597,680 |..
.. 1,524,375 |..
499,705 |..

. 3,000,000
. 2,450,000

. 3,740,000
. 4,996,000
. 2,300,000
. 3,000,000
. 3,900,000

....................... 2,600,000

2,000,000 |..
1,100,000 |..
3,000,000 |..
5,500,000 |..
3,000,000 |..
1,800,000 |..

... 3,000,000 [..
500,000 |..
....2,000,000 [..
... 3,000,000 [..
.... 1,600,000 [..
.... 1,500,000 [..
500,000 |..
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608190-AL-8 ......... MOHAWK INDUSTRIES INC ~ 3.625% 05/15/30 .|-...12/09/2024 ... |Various .. .... 2,820,960 |.. .... 3,000,000 |..
61690U-8B-9 ......... MORGAN STANLEY BANK NA SERIES BKNT ~ 5.504% 05/26/28 .... . |--..09/30/2024 ... |Various .. .... 3,150,060 |.. .... 3,050,000 |..
649521I-FJ-7 ......... NEW YORK LIFE GLOBAL FDG SERIES 144A  3.900% 10/01/27 . ...09/24/2024 ... [Morgan SEANIEY ........ceuuuiiiiiiiiiiiiiiiiiii e e s s sennaa s | erraan e e rean e e errneeeees o e 2,999,340 |.. .... 3,000,000 |..
66815L-28-7 ......... NORTHWESTERN MUTUAL GLBL SERIES 144A  5.160% 05/28/31 .. 05/20/2024 ... |BANK OF AMERICA ... .... 6,248,188 |.. .... 6,250,000 |..
67080L-AD-7 ......... NUVEEN LLC SERIES 144A  5.850% 04/15/34 ... .| Various .... 8,207,358 |.. .... 8,045,000 |..
67103H-AN-7 . ..|O'REILLY AUTOMOTIVE INC ~ 5.000% 08/19/34 . .|J.P. MORGAN SECURITIES INC. ..3,242,915 . 3,250,000
677415-CWI-9 . ..| OHIO POWER COMPANY  5.650% 06/01/34 . | SEAPORT GROUP ... . 3,046,620 . 3,000,000
681919-BG-0 . ..| OMNICOM GROUP INC ~ 5.300% 11/01/34 ... 07/30/2024 ... |WELLS FARGO BANK N A . 2,691,090 . 2,700,000
68233J-CS-1 ......... ONCOR ELECTRIC DELIVERY ~ 5.650% 11/15/33 .... .|....08/02/2024 ... [WELLS FARGO BANK N A 3,180,240 |.. .... 3,000,000 |..
682680-BQ-5 ......... ONEOK INC ~ 3.200% 03/15/25 veer|....02/27/2024 ... |Tax Free Exchange ... 2,111,947 |.. .... 2,133,000 |..
68902V-AR-8 ......... OTIS WORLDWIDE CORP  5.125% 11/19/31 . .. |....11/12/2024 ... [Morgan Stanley
690742-AP-6 ......... OWENS CORNING ~ 5.700% 06/15/34 . |--..07/23/2024 ... |WELLS FARGO BANK N A ..
693475-AZ-8 ......... PNC FINANCIAL SERVICES ~ 2.550% 01/22/30 ... .|-...09/26/2024 ... |CITIGROUP GLOBAL MARKETS ... 2,755,200 |.. ..
695156-AX-7 ......... PACKAGING CORP OF AMERIC ~ 5.700% 12/01/33 ... . |--..07/24/2024 ... |BANK OF AMERICA .. 1,595,741 |.. .... 1,550,000 |..
70450Y-AP-8 ......... PAYPAL HOLDINGS INC ~ 5.150% 06/01/34 .|....07/23/2024 ... | SMBC NIKKO SECURITIES AMERICA, . 2,987,400 |.. .... 3,000,000 |..
74256L-FB-0 ......... PRINCIPAL LFE GLB FND Il SERIES 144A  4.950% 11/27/29 .. ...11/20/2024 ... |J.P. MORGAN SECURITIES INC. .... 2,649,894 |.. .... 2,650,000 |..
74350L-AC-8 . ..| PROLOGIS TARGETED US SERIES 144A  5.250% 01/15/35 .... 10/01/2024 ... |Various .........cceeeerrvvinnnnns . 2,814,968 . 2,800,000
743674-BE-2 . ..| PROTECTIVE LIFE CORP SERIES 144A  3.400% 01/15/30 . 10/23/2024 ... | SANTANDER US CAPITAL MARKETS L . .2,781,770 . 3,000,000
74834-BG-4 . ..| QUEST DIAGNOSTICS INC ~ 5.000% 12/15/34 .... 08/15/2024 ... |J.P. MORGAN SECURITIES INC. . 996,090 . 1,000,000
759351-AS-8 ......... REINSURANCE GRP OF AMER  5.750% 09/15/34 . . |--..12/03/2024 ... | TRUIST BANK 3,096,960 |.. .... 3,000,000 |..
76209P-AE-3 ......... RGA GLOBAL FUNDING SERIES 144A  5.448% 05/24/29 .... .|....08/16/2024 ... |Morgan Stanley 1,846,620 |.. .... 1,800,000 |..
76209P-AF-0 ......... RGA GLOBAL FUNDING SERIES 144A  5.050% 12/06/31 .... o |--..12/13/2024 ... | J.P. MORGAN SECURITIES INC. .. .... 1,000,000 |..
771196-CG-5 ......... ROCHE HOLDINGS INC SERIES 144A  5.489% 11/13/30 .... .|-...09/30/2024 ... [WELLS FARGO BANK N A .... 3,050,000 |..
776696-AJ-5 ......... ROPER TECHNOLOGIES INC ~ 4.900% 10/15/34 o |--..11/15/2024 ... | J.P. MORGAN SECURITIES INC. .. .. .... 3,000,000 |..
78355H-KY-4 ......... RYDER SYSTEM INC ~ 6.600% 12/01/33 .. .|...05/20/2024 ... | Various 5,672,802 |.. .... 5,300,000 |..
832696-AX-6 ......... JU SMUCKER CO  6.200% 11/15/33 ... . |--..11/20/2024 ... [HSBC SECURITIES ... 3,180,090 |.. .... 3,000,000 |..
84859D-AD-9 SPIRE MISSOURI INC SERIES 2034  5.150% 08/15/34 .... ...08/06/2024 ... |TD SECURITIES (USA) LLC . 896,940 |.. 900,000 ..
873050-CS-8 . ..|TTX CO SERIES 144A  5.050% 11/15/34 .. . |BANK OF AMERICA ......... . 2,998,080 . 3,000,000
883203-CD-1 . ..[TEXTRON INC ~ 6.100% 11/15/33 .. .|Key Bank Capital Markets ... . 3,368,831 . 3,150,000
892356-AB-2 . ..| TRACTOR SUPPLY CO  5.250% 05/15/33 . .| SMBC NIKKO SECURITIES AMERICA .507,075 .500,000
89788M-AG-7 . ..| TRUIST FINANCIAL CORP SERIES MTN  4.123% 06/06/28 . .[J.P. MORGAN SECLRITIES INC. .. . 2,980,230 . 3,000,000
92338C-AF-0 . ..|VERALTO CORP  5.450% 09/18/33 .......... 09/03/2024 ... |Tax Free Exchange ... . 8,943,776 . 8,905,000
929089-AH-3 ......... VOYA FINANCIAL INC ~ 5.000% 09/20/34 .. .|....12/11/2024 ... |Various .... 2,913,400 |.. .... 3,000,000 |..
929160-BC-2 ......... VULCAN MATERIALS CO  5.350% 12/01/34 . |--..11/18/2024 ... [ TRUIST BANK .... 2,996,700 |.. .... 3,000,000 |..
957576-AA-9 ......... WESTERN & SOUTHERN FIN SERIES 144A  5.750% 07/15/33 .. .|-...08/21/2024 ... |BARCLAYS BANK PLC ... ... 3,194,190 |.. .... 3,000,000 |..
98956P-AZ-5 ZIMMER BIOMET HOLDINGS  5.200% 09/15/34 . |--..10/09/2024 ... | Various .... 4,005,100 |.. .... 4,000,000 |..
05501W-AA-0 . .| AZUL SECURED FINANCE LLP SERIES 144A  11.500% 05/28/29 ....11/28/2024 ... | PAYMENT IN KIND .. 80,876 .. 80,876 .
05501W-AB-8 AZUL SECURED FINANCE LLP SERIES 144A  10.875% 05/28/30 .. ...11/28/2024 ... [PAYMENT IN KIND ... .. 47,578 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 251,341,762 251,819,454 2,112,372
2509999997. Total - Bonds - Part 3 253,048,831 253,509, 454 2,116,366
2509999998. Total - Bonds - Part 5 11,590,882 11,905,000 119,003
2509999999. Total - Bonds 264,639,713 265,414,454 2,235,459
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 14 XXX 0
5989999999. Total - Common Stocks 14 XXX 0
5999999999. Total - Preferred and Common Stocks 14 XXX 0
6009999999 - Totals 264,639,727 XXX 2,235,459
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36230R-V7-8 .. [GNMA POOL 756938  4.000% 11/15/40 ..12/01/2024 . | Paydoun ... 0. . (109)]... 3,707 | .. 11/15/2040 .
362050-LB~4 ... GNMA POOL 677222 5.500% 08/15/38 . ..12/01/2024 . | Paydoun ... L0 (). ..08/15/2038 .
GOVERMUENT NATIONAL NORTGAGE SERIES 2006-17
383740-X5-3 .. [CLASS KN 5.750% 04/20/36 . ..12/01/2024 . | Paydown .. 0 0 ..04/20/2036 .
912820-F6-1 .. |US TREASURY /B 3.250% 08/31/24 . ..08/31/2024 . [Maturity ... 0. 0. ..08/31/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 0 0 XXX
31280U-WV-5 .. [FHLMC POOL G30372  5.000% 09/01/27 ..12/01/2024 . | Paydoun ... 0. 0 ..09/01/2027 .
3128)16-M8-8 .. [ FHLMC POOL GO4583  6.000% 08/01/38 . ..12/01/2024 . | Paydoun . 0 0 ..08/01/2038 .
31335H-50-1 ... [FHLMC POOL 090844  4.500% 08/01/24 . ..07/01/2024 . | Paydoun . 0 0 ..08/01/2024 .
31871N-SN-6 .. [FNMA POOL 257125 5.500% 08/01/28 ........o. |cecee. |- 12/01/2024 . |Paydown ... L0 w0 ..03/01/2028 .
FREDDIE MAC SERIES 3707 CLASS CA  5.000%
318TA1-DM-2 .. [O7/15/40 .o | e .. 12/01/2024 . [Paydoun ........ccocucucures forucirininiiccces [ L O 534 [ 574 oo L1 (L 6] IO (LN TSR (8) |oeveeereeena (L I L IO (L SRR (U A (L} AT 15 |..07/15/2040 .
FREDDIE MAC STRUC PASS THROUGH SERIES T-59
31304P-PQ-0 ...[CLASS 1AT  6.500% 10/25/43 .....coeceecucuees | wvees | 12/01/2024 .| Paydomn .......cueeeeces fornrecciciniiies [ 54 | 54 [ [T O 173 O (L €] O (LN TSR €)1 IO (L I [/ (L SRR (U A (L} AT 23..10/25/2043 .
FREDDIE MAC SERIES 3002 CLASS YD 4.500%
31805H-NJ-2 ..[ 07/15/25 ..o | e . 12/01/2024 . [Paydoun ........coocecucuees foeuciciniriieccces [ 1,682 oo 1,682 [oeevireeeen 1,789 | 1,898 [ 0 e (16) | 0 e (16) [ O 1,682 [ (L SRR (U A (L} AT 36 [..07/15/2025 .
FREDDIE MAC SERIES 3211 CLASS MH  5.000%
31807B-6R-7 .. [09/15/26 ... | e | 12/01/2024 . |Paydomn .......cuereerece forvrecciciniiiee [ 5,619 |- 5,619 [..vcereeees 8,000 [rviiiienecen5, 720 e 0 foecciins (102) e O i (102) i 0 o 5,619 |-overecuciene (L SRR (U A 0 [ 141 |..09/15/2026 .
31402R-AN-1 .| FNVA POOL 735893  5.000% 10/01/35 ..........|.ceeee. .. 12/01/2024 . | Paydown .... ..9,985 ... ....9,935 9,935 | .. 10/01/2035 .
31417Y-DV-6 .. [FNMA POOL MAOT15  4.500% 07/01/29 ....ocee|evee. ..12/01/2024 . | Paydoun ... ..3,578 ... ....3,578 ... 3,578 |.... ..07/01/2029 .
31417Y-RC-3 .. | FNVA POOL MA0482  4.000% 08/01/25 .....ooi....... .. 12/01/2024 . [Paydown ....ovovevvveec e |, 1,527 | 1,527 | 1,604 [ 1,589 | O e (02 0 e () | 0 o 1,527 ..08/01/2025 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 27,629 27,629 27,629 0 0 0 721 XXX
TD SECURITIES (USA) LLC
00440E-AV-9 .. [CHUBB INA HOLDINGS INC  3.350% 05/03/26 .. |....... L01/22/2028 [ oo o [ 1,937,680 |.......... 2,000,000 |......... 1,993,860 |......... 1,998,378 |-cocvuveeaene (L K< (LN TSR 33 [ (U 1,998,411 |- [ (60,781)]......... (60,731) e 15,075 |..05/03/2026 .
AERCAP IRELAND CAP/GLOBA  3.875% 01/23/28
QO77AM-AE-5 . [ oo [ e ..01/12/2024 . [BANK OF AMERICA ...ove. |ovveuiicccicns focicins 1,716,840 |.......... 1,800,000 [......... 1,616,287 |......... 1,660,002 [-v.eoeececeanne (L 1,304 [ (L R 1,304 [ (U 1,661,396 [..vcveennene (U 55,444 |........... 55,444 |...ounnnne 33,713 ..01/23/2028 .
ALLIANCE RES OP FINANCE SERIES 144A
01870N-AA-3 .. [7.500% 05/01/25 ......ooeceeeiiericicicinereas | e ..06/28/2024 . [Call 100.0000 .. foeeciciriricccins o 15,588,000 |......... 15,588,000 |........ 15,681,995 |........ 15,510,080 [.......... 171,985 [ (L (L 171,935 oo (U 15,681,995 [....ovueeee. [ (98,995)|.......... (93,995)|.....ounve 769,658 |..05/01/2025 .
037833-AS-9 .. |APPLE INC  3.450% 05/06/24 ....c.cevrvevrs | ennn ..05/06/2024 . [Matur ity ..oeoveveveeeuens foveeeieininiriiiees [reeeiene 5,000,000 [.......... 5,000,000 |......... 4,995,800 |.......... 4,999,515 [ [N PR 485 [ (L) R ;70 (U R 5,000,000 |...cocvvnennne (LN ER (L) (U} 86,250 |..05/06/2024 .
ARMY AND AIR FORCE EXCHANGE SENIOR NOTES
042498-AD-3 .| 4.950% 10/15/24 ...overererereeeiereicniennenes | e . 10/15/2024 . [Various ...c.covvvvvevevens [oeeeniririnieees [reeieenes 770,601 e 770,601 [...oneve 859,589 [............ 777,710 | (LN R (7409 0 [ (7,109) |ocvovn (L 770,601 |oveevvinne (LN ER (L) (U} 17,501 [..10/15/2024 .
AUTO METRO PUERTO RICO SERIES 144A  6.750% Redempt ion
05330K-AA-3 .. | 06/30/35 .. 12/31/2024 . 100.0000 ...10,708 |.... ..06/30/2035 .
053332-BD-3 ...[AUTOZONE INC ~ 4.750% 02/01/33 .. " ..01/12/2024 . |US Bancorp Investments .. 1,765,000 ..1,666,853 |.... ..02/01/2083 .
AVIATION CAPITAL GROUP SERIES 144A  5.500%
05369A-AH-4 .. [12/15/24 ... .. 11/15/2024 . [Call 100.0000 . 10,000,000 |......... 9,903,900 |.. ..9,996,834 |. .. 12/15/2024 .
06406H-CV-9 .. [BANK OF NEW YORK NELLON ~ 3.400% 05/15/24 . ..05/15/2024 . Maturity ... . 2,000,000 |......... 1,998,980 |.. ..2,000,000 |. ..05/15/2024 .
101137-AS-6 . | BOSTON SCIENTIFIC CORP  4.000% 03/01/28 .. ..01/16/2024 . [Various . 4,500,000 |......... 4,493,715 |.. 4,496,957 |. ..03/01/2028 .
12626P-AN-5 .. | CRH AMERICA INC 144A  3.875% 05/18/25 ..... ..01/12/2024 . [BANK OF AVERICA . 2,000,000 |......... 1,997,540 |.. ..1,999,532 |. ..05/18/2025 .
14040H-BF-1 .. | CAPITAL ONE FINANCIAL CO  3.750% 04/24/24 |....... .03/25/2024 .| Var ious .. 4,000,000 [......... 3,996,360 ..3,999,775 |.... ..04/24/2024 .
COX COMMUNICATIONS INC SERIES 144A  2.600% SANTANDER US CAPITAL
224084-ON-5 ..[ 08/15/31 ..o | s ..01/25/2024 . [MARKETS L ..o foeeciciriecccices [ 2,122,620 |ocuvennens 2,550,000 |......... 2,055,581 |.......... 2,079,313 [ 0 [ 8,918 [ 0 e 83,918 [ 0 o 2,083,231 ..06/15/2081 .
ERAC USA FINANCE LLC SERIES 144A  4.900%
26884T-A-2 .. [05/01/83 ..o | s ..01/12/2024 . [US Bancorp Investments |.......cococococcus focucune 2,998,890 |.......... 3,000,000 |......... 2,952,360 [.......... 2,954,134 [ 0 [eereeeen 80 [ O i 180 [ 0 o 2,954,284 ..05/01/2083 .
26969P-AB~4 .. | EAGLE MATERIALS ~ 2.500% 07/01/31 ...oovvree | wevee ..01/12/2024 . [WELLS FARGO BANK N A .. ...2,537,940 |.......... 3,000,000 |......... 2,399,190 . 2,416,708 |.. 0 2,419,445 |.... . ..07/01/2031 .
20379V-BL-6 .. | ENTERPRISE PRODUCTS OPER  3.950% 02/15/27 |....... ..01/26/2024 . [ Various coceeen 1,950,680 |.......... 2,000,000 |......... 2,050,840 ..2,015,752 |.. L0 ..2,015,366 |.... 0 o (55,686)|.... ..02/15/2027 .
31428X-AX-4 .. | FEDEX CORP  4.900% 01/15/34 ..vvuvvvvunns | evnene ..01/11/2024 . [HSBC SEQURITIES ..evunn |oveveeveneerivieies [rveieine 3,799,088 |.......... 3,800,000 |......... 3,641,426 |......... 3,646,737 [ocouevrnnee 0 [ B64 [ O 64 [l 0 o 3,647,300 |..ooveennnnne (U R 151,788 |......... 151,788 ..01/15/2034 .
J.P. MORGAN SECURITIES
375558-BF-9 .. | GILEAD SCIENCES INC  3.650% 03/01/26 ......|....... .01/23/2024 [ INC. v [ [reeeiene 1,951,700 [.......... 2,000,000 |......... 1,991,920 [.......... 1,997,984 oo (LN FURURURRRTRTY /: i EURURURUROPRROON N NSUPRRORRRIROY I NSUSSRRRINY 1 NSO 1,998,062 -..corvvnennne (L R (46,362)|.......... (46,362) ..03/01/2026 .
38141G-VM-3 .. [ GOLDMAN SACHS GROUP INC  4.000% 03/03/24 . | ....... ..03/03/2024 . [Various ... ..2,000,000 |.......... 2,000,000 1,993,960 1,999,692 |.. 0. 2,000,000 |.... 0 L 0. ..03/03/2024 .
45658-CD-7 ... JB HUNT TRANSPRT SVCS  3.850% 03/15/24 ... ..03/15/2024 . [Various . 2,000,000 . 2,000,000 |.......... 1,998,000 |.. 1,999,772 0 ..2,000,000 |. 0 0 .0 ..03/15/2024 .
540424-AS-7 ..[LOEWS CORP  3.750% 04/01/26 w.ovevecveeec| v .01/23/2024 .| Various .... ..1,043,280 |.......... 2,000,000 1,995,680 1,998,802 L0 ..1,998,840 |.... 20 e (85,560)]......... (85,560)].... ..04/01/2026 .
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MAGELLAN MIDSTREAM PARTN  3.200% 03/15/25
550080-AH-9 .. | eerrriiiiiiiiiiiirrireree e [ e ..02/27/2024 .| Tax Free Exchange .......|occooooiieeiiininins |oeiinis 2,111,947 | 2,133,000 |......... 1,971,660 |......... 2,108,856 [...eevvverennnnns (VN F 3,001 [oeeiiiiiiiinnne [V F 3,001 | 0....... 2,111,947 [ (VN (1 O [V O 30,715 |..03/15/2025 .
MITSUBISHI UFJ
573284-A-6 .. |MARTIN MARIETTA  2.400% 07/15/31 ...oovvvuan [ eeeeen |-e 01/22/2024 . [ SECURITIE .oovvvvivviiiiis e | 1,615,576 |........... 1,925,000 |......... 1,564,178 |......... 1,613,478 [oeveenniiiiinnnnn 0 e 2,189 [ O e 2,189 |0 e, 1,615,667 |......ooeees [V (C1] A [C1)] P, 24,255 1..07/15/2031 .
METTLER-TOLEDO INTERNATIONAL SERIES 2014-A
592688-B*-5 .. | SR NOTES TRNCH 1 3.840% 09/19/24 ..........|....... ..09/19/2024 . [Maturity ...3,000,000 |.......... 3,000,000 |......... 3,000,000 . 3,000,000 |[.. ..3,000,000 |.... ..09/19/2024 .
608190-AL-8 .. | MOHAWK INDUSTRIES INC ~ 3.625% 05/15/30 ....|....... ..01/12/2024 . [Morgan Stanley . 881,496 ... 950,000 .... 865,262 |.. ..05/15/2030 .
61746B-DQ-6 .. |MORGAN STANLEY SERIES F 3.875% 04/29/24 .{....... ..04/29/2024 . [Maturity ... ...1,000,000 |.......... 1,000,000 .. 999,568 |.. ..04/20/2024 .
61945C-AG-8 .. |MOSAIC CO  4.050% 11/15/27 ...vvvvvvnnnnnnnnnn [ eeeees ..01/23/2024 . [Various .... .. 4,372,200 |... 4,500,000 ..11/15/2027 .
NRP OPERATING LLC SERIES E SENIOR NOTES Redempt ion
62063#-AE-1 .. |5.820% 03/28/24 .........oooeiiiiiiiii ..03/28/2024 .[100.0000 .......ceeeeeeiiis e e 66,667 |.............. 66,667 |............. 72,183 [ooennnnnnnnn 66,667 [.........enne. U [P10))] S [V O U SO [V FORRRR 66,667 |......cevvnnnns (VN [V [V O 1,940 |..03/28/2024 .
NRP OPERATING LLC SERIES G SENIOR NOTE Redempt ion
62063#-AG-6 .. |8.920% 03/25/24 ....cooeiiiiiiiiiiiiiii [ e ..03/25/2024 .100.0000 .......covveeiiiis e e 127,213 | 127,273 e 149,135 |......eeee 127,273 [veeeeeenn 1,043 o (1043) [ O e O e 0 127,278 [ 0 i, [V 0 ..03/25/2024 .
NATIONAL RURAL UTIL COOP  3.400% 02/07/28 Daiwa Securities
637432-NP-6 ... ..01/22/2024 . | America Inc .. . 1,487,326 |.. . (55,679)|......... (55,675)... ..02/07/2028 .
651229-All-6 .. |NEWELL BRANDS INC ~ 5.700% 04/01/26 . ..11/20/2024 . [ Various ... 744,660 |.. . (10,049)]......... (10,045) ... ..04/01/2026 .
Susquehanna
67103H-AE-7 .. | 0'REILLY AUTOMOTIVE INC ~ 3.550% 03/15/26 .{....... ..01/23/2024 . Intgrnational Gro 969,550 |.......... 1,000,000 , .... 099,541 |.. 999,560 |.... . (30,010) ..03/15/2026 .
68217F-AA-O .. | OMNICOM GROUP INC ~ 3.600% 04/15/26 .........|....... ..01/25/2024 . [ Various .........5,847,660 |.......... 6,000,000 |......... 5,934,360 . 5,978,707 |.. . L0 (131,720) ..04/15/2026 .
68389X-CJ-2 .. |ORACLE CORP  6.250% 11/09/32 ..........ccoees | oo ..01/12/2024 . [WELLS FARGO BANK N A ...leeeeeeiiiiiiiiiiiins | 3,245,280 |.......... 3,000,000 |......... 3,130,260 |......... 3,125,000 3,124,456 |................ (VN A 120,824 ..11/09/2032 .
PENNSYLVANIA ELECTRIC CO SERIES 144A
708696-BX-6 .. |4.150% 04/15/25 ........ooooiiiiiiiii ..12/30/2024 . [Cal | 100.0000 ..... |oeeeeeeeerriiiiiiinns ferveennns 2,000,000 |.......... 2,000,000 |......... 2,007,240 |......... 2,000,909 |.....ceeeeennns [V F, (869)]...ccceeeeeenns [V F (869) [..vvvvvvvnnnnnns 0....... 2,000,040 |....oooeeeennns [V (€0)] I [10)] P 100,292 |..04/15/2025 .
74834L-AV-2 .. | QUEST DIAGNOSTICS INC ~ 4.250% 04/01/24 ... ..04/01/2024 . [Various .......ooevviiies |oeveenieiiennennnenns o, 1,500,000 |.......... 1,500,000 |......... 1,493,310 |.......... 1,499,626 |...cvvvvrrnnnnnns [V KT [V 374 |l 0l....... 1,500,000 |................ (VN [V (VN O 31,875 |..04/01/2024 .
GOLDMAN SACHS & COMPANY
828807-CV-7 .. | SIMON PROPERTY GROUP LP  3.500% 09/01/25 . |....... L.01/12/2024 [ oo e e 1,963,460 |.......... 2,000,000 |......... 1,978,760 |.......... 1,995,855 |.....cceeennn [V LR PO [V N7 [l 0l....... 1,995,973 ..09/01/2025 .
Susquehanna
828807-C-5 .. | SIMON PROPERTY GROUP LP  3.300% 01/15/26 . |....... ..01/12/2024 . | International Gro .......|eccooeeeeiininninins |, 973,140 |.......... 1,000,000 |............ 994,010 [o.uvvnnnnee 998,602 |.....ceeeeennnn [V B | (V) F L PO [N FRR 998,640 ..01/15/2026 .
SOUTHEAST SUPPLY HEADER 144A  4.250%
841504-AB-9 .. |06/15/24 ...ooooviiiiiiiiiiiii ..06/15/2024 . [Maturity ...ooooooviiiiiias oeneenniiins e, 1,000,000 |.......... 1,000,000 |......... 1,013,910 |............ 965,000 1,000,000 ..06/15/2024 .
845467-AL-3 .. |EXPAND ENERGY CORP  5.700% 01/23/25 ....... |....... ..01/11/2024 . |UBS AG Stamford ...1,072,313 |.......... 1,075,000 |......... 1,072,657 . 1,066,938 |.. ..1,080,032 |.... ..01/23/2025 .
84756N-AD-1 .. | SPECTRA ENERGY PARTNERS ~ 4.750% 03/15/24 . |....... ..03/15/2024 . [Maturity ..1,000,000 |.......... 1,000,000 |............ 986,230 .. 999,436 |.. ..1,000,000 |.... ..03/15/2024 .
SPIRIT AIR 2017-1 PTT B SERIES B 3.800% Redempt ion
84850M-AA-5 .. | 02/15/26 ..08/15/2024 .| 100.0000 ...60,606 |.... ..02/15/2026 .
863667-AH-4 .. | STRYKER CORP  3.375% 11/01/25 .........ccooea | oo ..01/24/2024 .| BANK OF AMERICA .. .. 2,000,000 ..1,99,8%4 |.... ..11/01/2025 .
CITIGROUP GLOBAL
863667-AN-1 .. | STRYKER CORP  3.500% 03/15/26 ......ccceeees [ eeeeenn |-n 01/22/2024 . | MARKETS .... .. 1,000,000 ... 993,480 ..03/15/2026 .
TIAA ASSET MGMT FIN LLC SERIES 144A
87246Y-AC-0 .. |4.125% 11/01/24 ..11/01/2024 . [Maturity .... 1,000,000 1,019,490 . ..11/01/2024 .
87264A-DC-6 .. | T-MOBILE US INC  5.750% 01/15/34 . ..01/12/2024 . [HSBC SECURITIES .. .. 3,000,000 2,995,650 ..2,9%,484 |.... ..01/15/2034 .
SANTANDER US CAPIT.
883203-CC-3 ...| TEXTRON INC ~ 2.450% 03/15/31 .....ccoeeeeeess [ oeennn ..01/22/2024 . (MARKETS L . .... 1,400,000 |......... 1,139,334 L0 ..1,178,169 |.... L0 ..03/15/2031 .
904764-BC-0 .. |UNILEVER CAPITAL CORP  3.500% 03/22/28 ....|....... ..01/11/2024 . [Various .... . eeeee... 4,600,000 ... 4,530,494 0. .. 4,567,645 |.... L0 ..03/22/2028 .
907818-DR-6 .. |UNION PACIFIC CORP  3.646% 02/15/24 ........[....... ..02/15/2024 . [ Various ...3,500,000 |... 3,500,000 |......... 3,416,972 L0 L0 ..02/15/2024 .
92338C-AE-3 ...| VERALTO CORP SERIES 144A  5.450% 09/18/33 |.......|.. 01/24/2024 . | BARCLAYS BANK PLC ...5,005,600 |.......... 5,000,000 |......... 4,837,650 0. L0 ..09/18/2033 .
GOLDMAN SACHS & COMPANY
92343V-GJ-7 ...| VERIZON COMMUNICATIONS ~ 2.550% 03/21/31 .. |....... L.01/12/2024 .| e e | 2,325,915 .......... 2,700,000 |......... 2,223,612 |.......... LYY (VN F 2,295 |oveiiiiiiiiiiees [V F 2,295 [oeeeiiiiininns 0....... 2,249,867 |.....evvnnnnnnne (VN F, 76,048 |........... 76,048 |............. 22,185 |..08/21/2031 .
WABASH VALLEY POWER ASSOC  6.140% 01/31/28 Redempt ion
920B6%-AG-4 .. | .evrrrrrrrriiirrriiirrrrre e [ e ..10/31/2024 .1100.0000 ......coovvveeeees o e 103,271 | 103,271 |eveeeens 128,642 |............ 110,416 [o.eeennennnnnnnee [V F, [UARLE)] . (VN F (WAL [N . 108,271 |oeveiiiiiiiees (VN (1 O [V O 3,993 |..01/31/2028 .
CITIGROUP GLOBAL
94974B-FY-1 .. |WELLS FARGO & COMPANY ~ 4.100% 06/03/26 ... |....... ..01/12/2024 . [MARKETS ..oooviiiiiiiiiins e e 490,500 [...vvvevnnees 500,000 |......cc... 490,485 |............ 499,861 |........oeeeets [V ()] PO (VN ()] SR [N . 499,858 |......ccceeneee (VN F, (9,358) ...ccuneee (9,358)..evvvnnnnnnne 2,506 |..06/03/2026 .
Susquehanna
969457-BY-5 .. | WILLIAMS COMPANIES INC  2.600% 03/15/31 .. [....... ..01/23/2024 . Intgrnational Gro weveewefoveeveeeunnnnnnnnnnns fonnnnns 1,603,562 |.......... 1,900,000 ......... 1,675,917 |......... 1,591,091 |.oovveiieninnnns [V AP 2,366 [.onennnnnnnnns [V PP 2,366 |.ooooeiiennnns [ 1,593,457 |..oovvvvennnnns [ P 10,105 |........... 10,105 |...ooeeennns 17,839 |..03/15/2031 .
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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
GOLDMAN SACHS & COMPANY
98419M-AJ-9 .. | XYLEM INC ~ 3.250% 11/01/26 ...cooovvveeeeeeins|oeenns L.01/23/2024 .| e e | 1,923,840 |.......... 2,000,000 |......... 1,957,240 |......... 1,984,640 |..ccovvvennnnnnns [V F, 335 [ [V 335 |t 0....... 1,984,976 |..........eee. (VN A (61,136)|......... (61,136)]-..ccccnnnn 15,167 |..11/01/2026 .
PROCAPS S.A. USD GTD SENIOR NOTES ~ 8.500%
P80036-AA-9 .. | 11/12/31 ooveiiiiiiiiiiiiiiiiiiiieiecccceeeeee [ | 10/01/2024 .| CHL/CGS ..o [ o 14,680,000 |......... 18,350,000 |........ 14,680,000 |........ 18,350,000 [.evvvvveeennnnns (VN 0l...... 3,670,000 |....... (3,670,000) |-.cceeveeeennns 0. 14,680,000 |........cceene. (VN (V1 O [V S 779,875 [.. 11/12/2031 .
ATP TOW / AND TELECOM SERIES 144A  4.050%
00216D-AA-9 .. |04/27/26 .....coovvveieiiiiiiiiiiiiiiiiieee [ G, ..04/04/2024 . | JEFFERIES & COMPANY ... |oocoeeeiiiiiiiininins |oeeeenes 4,255,000 |........... 4,500,000 |......... 4,520,000 |......... 4,038,750 |.......... 468,848 |........... (1,360)]..cccceeeeennns [V F 467,488 |......ceeennnnn 0....... 4,506,238 |......ovvvennnee [V A (251,238)]........ (251,238)[..cevevnnnnns 78,413 |..04/27/2026 .
INTERCEMENT FIN OP BV SERIES 144A  5.750%
17186L-AA-1 .. | 07/17/34 eevnnniiiiiiie ..10/21/2024 . [CHL/CGS ... 174150 | 3,500,000 |......... 3,051,500 .. (7,459)]... 378,584 ...520,550 |... ..3,051,500 |..oeeveeeeeenn 0 e (1,310,350) ...... (1,310,350)|... ..07/17/2034 .
46132F-AB-6 .. | INVESCO FINANCE PLC ~ 4.000% 01/30/24 ...... ..01/30/2024 . | Maturity ... ..1,000,000 |.......... 1,000,000 ... 992,840 A28 ..1,000,000 |.... .. RV S L0 f.. ..01/30/2024 .
PERENT| FINANCE PTY LTD SERIES 144A
T1367V-AA-7 .. 16.500% 10/07/25 ...ovvvvvvrnrnnnnnniiininiininnnnnns Cevenn ..02/08/2024 . [Various .......ooeeeeeees foeveeeeiiiiinnnennnns o, 12,840,000 |......... 13,000,000 |........ 13,068,479 |........ 12,756,250 |.......... 263,152 |........... (01V)] S, (VN IR 261,140 |..oooeeeeennns 0].... 13,017,390 [oeeiiiiinnnnns 0.t (177,390)........ (177,390) ..10/07/2025 .
PERENT| FINANCE PTY LTD SERIES 144A Redempt ion
71367V-AA-7 .. |6.500% 10/07/25 ..12/23/2024 .1101.1326 ... 5,111,079 ) 5,053,840 |......... 5,053,840 ..4,959,081 |.. ..57,239 |... ..5,111,079 |.... ..10/07/2025 .
QATARENERGY LNG S3 S Redempt ion
75405U-AD-8 .. |09/30/27 ...covvvviiiiiiiiiiiiiiiiiieiieeeeeeeee [ G ..09/30/2024 .1100.0000 .......ceeveeieiis e e 238,950 |....ooeennns 238,950 [...vvvennnee 259,905 |............ 243,156 |l (VN F, (4,208)..vvvvvnnnnnnnnnn 0 |oeeeiiiinnn (4,208) |oeeeeeeeeeeennnn 0 | 238,960 [.euuuiiinnnnnne (VN [V (VN O 11,348 |..09/30/2027 .
CRISTALERIAS TORO SPA SENIOR SECURED NOTE Redempt ion
P3318#-AA-8 .. |8.126% 12/23/30 ....ooeeeeeeieeiieeen [ G | 06/23/2024 .[100.0000 .......ceevvreeees e e 720,000 | 720,000 |..cvvvvneees 720,000 |............ 704,247 |........... 15,753 [ovvvvviiiiiinnns [V (V) FRURRRR 15,753 |oeeeeeiiinnnn [N R 720,000 |ooeeiieeeennns (VN [V (VN O 29,130 |.. 12/23/2030 .
CRISTALERIAS TORO SPA SENIOR SECURED NOTE
P3318#-AA-8 .. |8.126% 12/23/30 .....cooeeeeeeiennnnnn [ G, ..10/01/2024 . [CHL/CGS ....ovvvvvvrvriinnns]oeeeeeeeieeeeeeeeeees |, 13,549,919 |......... 13,360,000 |........ 13,360,000 |........ 13,067,691 |.......... 202,309 [..vvvvnnninnnnnns [V (VN FR, 292,309 [ovvvvviiininnnns 0].... 13,360,000 |...coeeeeennnns (VN FOR 189,919 |......... 189,919 [........... 836,021 |.. 12/23/2030 .
PACT GROUP FINANCE PACT FLOATING RATE
Q7253*-AA-9 .. | SUBORDINATE ~ 9.854% 01/29/26 ................ [C......].. 1070172024 ] CHL/CGS ...ooveeeeeeeeeeeec [ [ 17,000,000 |......... 17,000,000 |........ 16,998,700 |........ 16,998,373 |.....ceeeeens [V ERR 789 | [V 789 [ovvriiiiiiinnns 0].... 16,999,161 |................ [V 839 [ 839 |......... 1,725,706 [..01/29/2026 .
TRITIUM PTY LTD USD SENIOR LOAN NOTE DUE
09225#-AD-0 ...|2025  8.500% 09/12/25 ......................... [C.... ..10/23/2024 . [CHL/CGS ....vvvvvvvrrnnnnnns|oeeeeeeeeeeeeeeeeeees o, 1,500,000 |......... 30,000,000 |......... 1,500,000 |........ 29,367,294 |.oovveviininnnnns (VN 0 ... 27,867,294 |..... (27,867,294) [.vvvvvvvnvnnnnns 0l....... 1,500,000 |................ (VN [V [V O (637,500)f..09/12/2025 .
WR CARPENTER NO. 1 PTY LIMITED GUARANTEED SR Redempt ion
09496@-AA-0 .. | SECD NOTES ~ 5.760% 11/01/36 ........ccocnnnnn|Cunnnne ..08/01/2024 .[100.0000 ......cceveeeeeees e e 164,498 |............. 164,498 | 164,498 |............ 164,498 |..oovvvvvinnnnns (VN [V [V O U SO [N FRRR 164,498 |................ (VN [V [V O 4,822 ..11/01/2036 .
WR CARPENTER NO. 1 PTY LIMITED GUARANTEED SR
09496@-AA-0 .. | SECD NOTES ~ 5.760% 11/01/36 ........ccconnnnn|Cunnnne ..10/01/2024 . [CHL/CGS ....ovvvvvvrvriinnns]oeeeeeeeieeeeeeeeeees |, 15,496,402 |......... 16,140,606 |........ 16,140,606 |........ 16,140,606 |.........eeeeee. (VN [V [V O U SO 0].... 16,140,606 |.........ccee.e. 0.t (644,205)]........ (644,205)[...0vvvenee 852,224 |..11/01/2036 .
NORSPAN LNG VI AS USD SENIOR SECURED NOTES Redempt ion
R6237@-AA-9 .. |2.680% 05/28/30 .......cevvvvrvrriiniiiiiiiiniennnnn [ Gt | 09/30/2024 .1100.0000 ......ccevveeeeees oo e 227,645 | 227,645 [...evvnneee 227,645 |..ovvnnnnns 227,645 ..ol (VN [V [V O U SO [N FRRR 227,645 [ovvvnnnnnnnnnne (VN [V [V O 4,242 1..06/28/2030 .
NORSPAN LNG VI AS USD SENIOR SECURED NOTES
R6237@-AA-9 .. 12.680% 05/28/30 ......eevvrrvrirriiiiiiiiiiiiiieeas Cevenn ..10/01/2024 . [CHL/CGS ...evvvvvvvvrninnins|oeeeeeieeeeeeeeeeeees e, 1,636,452 |.......... 1,657,667 |......... 1,657,667 |......... 1,657,667 [...uvvvnnnnnnnnnn (VN [V [V O U SO 0l....... 1,657,667 |................ 0.t (121,215)f........ (RPAIVAL)] 41,156 |..05/28/2030 .
MUMBAI  INTERNATIONAL AIRPORT L MUMBAI
XS2474-7B-6 .. [AIRPORT 7Y SENIOR NOTES  6.600% 07/29/29 . |C...... ..10/01/2024 .| CHL/CGS ...vvvvvvvvvvvnnnnneeeeeeeiieieeieeeieees |oeeeees 13,385,920 ......... 13,250,000 ]........ 13,250,000 |........ 12,726,575 |....... 1,692,175 |.......... (32,321)].eeveeeiienennnes 0. 1,659,854 [...vvvvvvvnnnns 0. 14,286,429 |..oovvvnnnnnnnns 0., (900,509)........ (900,509)]...0vveueeee 806,483 |..07/29/2029 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 236,619,956 274,334,332 238,209,621 267,818,742 3,893,055 40,883 31,915,878 (27,981,940) 0 239,836,802 0 (3,224,452) (3,224,452) 8,265,989 XXX
2509999997. Total - Bonds - Part 4 236,693,880 274,408,256 238,285,020 267,893,446 3,893,055 40,103 31,915,878 (27,982,720) 0 239,910,726 0 (3.224,452)[  (3,224,452) 8,268,157 | XXX
2509999998. Total - Bonds - Part 5 11,583,506 11,905,000 11,590,882 0 0 20 0 20 0 11,590,902 0 (7,39) (7,39), 234,171 XXX
2509999999. Total - Bonds 248,277,386 286,313,256 249,875,902 267,893,446 3,893,055 40,123 31,915,878 (27,982,700) 0 251,501,628 0 (3,231,848) (3,231,848)| 8,502,328 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 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0
09225T-10-8 ...|TR|TIUM DOFC LTD evvvvveveiieiiiiiiiiiiiiiieeeeees |C ........ 04/02/2024 .|Tax Free Exchange ....... | ....... 395,897.000 |....vvvvvrvnnnnnes L PP [TTPPPPPPPPPN L3 87,097 |......... (87,084)]......00vvvennns [ [ PO (87,084) |...oeveeeennens [\ OO L3 [ oy [0 oy [0 N 0]..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 14 XXX 14 87,097 (87,084) 0 0 (87,084) 0 14 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 14 XXX 14 87,097 (87,084) 0 0 (87,084) 0 14 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 1,066 XXX 14 0 0 0 0 0 0 14 0 1,053 1,053 0 XXX
5989999999. Total - Common Stocks 1,080 XXX 28 87,097 (87,084) 0 0 (87,084) 0 28 0 1,053 1,053 0 XXX
5999999999. Total - Preferred and Common Stocks 1,080 XXX 28 87,097 (87,084) 0 0 (87,084) 0 28 0 1,053 1,053 0 XXX
6009999999 - Totals 248,278,466 XXX 249,875,930 267,980,543 3,805,971 40,123| 31,915,878 |  (28,069,784) 0] 251,501,656 0 (3,230,79)] _ (3,230,795) 8,502,328 | XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE D - PART 5

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

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

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

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

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

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
VERALTO CORP SERIES 144A  5.450%

92338C-AE-3 ...[09/18/33 ..eeeeeieeeeee e [ e ..07/23/2024 .| Various ... |--09/03/2024 .| Tax Free Exchange ........ . eeeennn.. 8,905,000 |....... 8,043,922 |....... 8,943,776 |......... 8,943,776 weee (146)].... 0. 0 et (U PO 0]... ....110,254
404280-CK-3 .. [HSBC HOLDINGS PLC  2.357% 08/18/31 ... |C...... ..10/02/2024 .| HSBC SECURITIES .. .. |..10/03/2024 .|Morgan Stanley ............ .......... 3,000,000 [....... 2,646,960 |....... 2,639,730 |......... 2,647,126 .. .. .0 ... 0 s (7,396)].ccevnnnnns (7,396)]...000enn.. 9,035 .oeeninneens 8,839
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 11,905,000 11,590,882 11,583,506 11,590,902 0 20 0 20 0 0 (7,39) (7,39), 234,171 119,093
2509999998. Total - Bonds 11,905,000 11,590,882 11,583,506 11,590,902 0 20 0 20 0 0 (7,396), (7,396) 234,171 119,003
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
092257-20-7 ...J TRITIUM DCFC LTD +vvveeveevierierianinas [D......]..04/02/2024 ] Tax Free Exchange ................. [..10/23/2024 .JCHL/CGS ...vovvevvivveneeas | 1,979.000 [ooviiininnnns [T [ [T [ P [ T [ T [ T [ D [ O 1,053 | [N [ D 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 14 1,066 14 0 0 0 0 0 0 1,053 1,053 0 0
5989999998. Total - Common Stocks 14 1,066 14 0 0 0 0 0 0 1,053 1,053 0 0
5999999999. Total - Preferred and Common Stocks 14 1,066 14 0 0 0 0 0 0 1,053 1,053 0 0

6009999999 - Totals

11,590,896 11,584,572

11,590,916

(6,343)

(6,343)

234,171

119,093




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
JPM Chase ..veeuveeneieieiiie e e New York, NY oo | e foreene e [ [ (1,711,369) |.. XXX.
Bank of AMErica ....ccccooevvveiiiiniiiiiiiceeies e 5,492,469 [..XXX.
Fifth TRIrd BanK oeeeeeieeiieiieriirieiiiiiiis ctieviie st e steesteete e snesreesteesreesteesseensees | eeesseenn [eneennnesnnesieenie [eeesseenseesseessesssessnesnnese |oosesseseesseeseesseesseesaennee [oeeensesnsesnneaneesneenns 67,562 |..XXX.
Regions Bank .. ..(61,264,148) .. XXX.
Wells Fargo 100,645 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 (57,314,841)| XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (57,314,841)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

XXX

(57,314,841)'

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

1. January...).. (27,473,668) 4. (89,120,520) 7. (74,804,760) 10. October......|ccoriinne (49,100,905)
2. February...|.cooeoiinns (16,291,836) 5. (90,049,669) 8. (59,130, 132) 11.  November...|....c..c.ce... (39,426,798)
3. March (32,571,018) 6. (76,891,861) 9. September (64,701,014)] 12. December (57,314,841)

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

...................... TREASURY BILL .. eeruuieeetentui e e e e eeese e e e eeenss e e e eeens s e e e eenssseeeeeessaeeeeeensaneeeennnsaeeeennnnnneeennnnnnneernnnnnnseenennnnnseeeennnnnnseeernnnnneeeernnnnnneeeennn | oeevennnnns [eeeennnnas 12/ 17/2024 ciiiiiiiis |ovinninniiernnnnnnneeennn 0,000 Jooiiiil... 0170972025 L. | eeeeeena.. 50,087,841

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 50,087,841

0109999999. Total - U.S. Government Bonds 50,087,841

0309999999. Total - All Other Government Bonds 0

0509999999. Total - U.S. States, Territories and Po ions Bonds 0

0709999999. Total - U.S. Political Subdivisions Bonds 0

0909999999. Total - U.S. Special Revenues Bonds 0

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0

1309999999. Total - Hybrid Securities 0

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0

1909999999. Subtotal - Unaffiliated Bank Loans 0

2419999999. Total - Issuer Obligations 50,087,841

2429999999. Total - Residential Mortgage-Backed Securities 0

2439999999. Total - Commercial Mortgage-Backed Securities 0

2449999999. Total - Other Loan-Backed and Structured Securities 0

2459999999. Total - SVO Identified Funds 0

2469999999. Total - Affiliated Bank Loans 0

2479999999. Total - Unaffiliated Bank Loans 0

2509999999. Total Bonds 50,087,841

09248U-70-0 ....... BLACKROCK LIQUIDITY FUNDS FEDF R O 12/26/2024 ... | 00000 [ e [ 2,000,000 |..

31607A-70-3 ....... [FIDELITY GOVERNMENT PORT-INS . 11/29/2024 . . 75,000,000 |..

31846V-33-6 ....... FIRST AM GOV OBLIG J 10/11/2024 .... 75,000,000 |..

381410-27-3 ....... GOLDMAN SACHS FIN SQ GOVT-FS P 08/30/2024 ... 75,000,000 |.. 284,236 |oeuueiieeiiiee s 1,137,928
4812C0-67-0 . JPMORGAN US GOVT MMKT-CAP ... 11/29/2024 . . 75,000,000 |.. . 283,736 |... ...18,559
608919-71-8 . FEDERATED GOVERNMENT OBL-PRM . 11/29/2024 . . 75,000,000 |.. ..284,355 |... . 115,056
61747C-70-7 . MORGAN STANLEY L1Q GOVT-INST . 08/30/2024 . . 75,000,000 |.. . 286,307 |... .. 1,030,903
665278-70-1 . NRTHRN INST US GOVT SEL-SHR 12/10/2024 . ..55,500,000 |.. L 228,671 [ 0
825252-88-5 . INVESCO GVT & AGNCY-INST ... 12/26/2024 . . 75,000,000 |.. . 261,664 |... ..357,235
857492-70-6 ....... STATE ST INST US GOV MM-PREM I PO 02/01/2024 .......... ... 75,000,000 |.. 201,948 |.eeeiieei e 3,542,335

........... 07/25/2024 ..........

............................. 34,000,000

.................................. 260,454

691,500,000

2,861,177

8609999999 - Total Cash Equivalents

741,587,841

2,861,177

8,878,048

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

....50,087,841 1B ..

coooo
~
w




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HealthSpring Life & Health Insurance Company, Inc.

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

Stat deposit
Stat deposit

1. Alabama ...

2. Alaska .......cccoeviiiiiiieceeee

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California ......ccccevveiviiiiiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MS
26. Missouri
27. Montana
28. Nebraska .........cccoevieiiiciiiincnnn, NE
29. Nevada .....ccccooevienieiiiieeeene NV
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiiiiieeeeee e GU
54. Puerto RiCO ......cccovvviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o O e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 8,536,648 7,912,666 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E29
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