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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieviriiiiecieieisirees et sesees e 208,363,639 |............ 18.858 |...... 208,363,639 |......coveeinne. 0f..... 208,363,639
1.02 All Other GOVEIMMENLS ..........ovevveveeceeeeeeieieeeeeteeeieee e e 11,323,569 |............. 1.025 |........ 11,323,569 ..o [ 11,323,569
1.03 U.S. states, territories and possessions, etc. guaranteed 560,763 560,763 560,763
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 3,365,481 |............. 0.305 |......... 3,365,481 oo 0fn. 3,365,481
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 244,907,551 |........... 22.166 |..... 244,907,551 ..o 0f..... 244,907,551 |.......... 22.166
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 594,760,028 |............ 53.829 |...... 594,760,028 |.......ccoeeennnne 0]..... 594,760,028 |........... 53.829
1.07 HyDrid SECUMHES ...ttt 185,037 | 0.017 [ 185,037 oo [ 185,037 | 0.017
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeiiereeeeeeeeeeeseseteseseseaesesesssesesesesesss s sesesesesfeeseeeseesenseenenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coieerieeriieiiieiieieree e e siee et esre e e see e e 0 .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo 0 foeenenen 0000 [ (U R (L R [V 0.000
4.05 Total valuation allowance ... .0
4.06 Total MOMGAge I0BNS ......cccviviieieieiiriiisirisieie ettt 0
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccccoerrninernnnneeniesneneeeeeeseseseesseees oo (1,056,119)............ (0.096)|........ (1,056, 119)[...coceceeereee [ — (1,056, 119)........... (0.096)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccoceevvieeeuerereineeseereeisnns oo 12,811,156 |............ 1.159 |...... 12,811,156 |........ 29,677,593 |........ 42,488,749 |............ 3.845
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee 0
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 11,755,037 |............. 1.064 |....... 11,755,037
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne 0
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes 0
9. Other invested assets (SChedUIe BA) ............cccueueieieveieieeieieieeeeeeeeeee e foeseeseseeeeeeeeenens [V 0.000 [eeeeeeereeeeeeenenes 0
10.  RecCeivables for SECUMMES .........ccvuriiiucieiririicei et s [V 0.000 [.eeeevverreennes 0
11.  Securities Lending (Schedule DL, Part 1).........c.ccoeveueeeieeeeeieieeeeeeeeeeeees oo 29,677,593 |............. 2.686 |........ 29,677,593
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0 0.000 0
13. Total invested assets 1,104,898,698 100.000 [ 1,104,898,698 29,677,593 | 1,104,898,698 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

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, Column 13 ...
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, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

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

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes

S102



© ® N o

10.

1.
12.
13.

-

> N

©® N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN ............cccueueueeieeeceeteteeeeeeesaete et eseessaesesesesessssesesesesessssesesesesssssssaesesesensssesesasesnssentesasensnssansesans seesensssceesens 957,516,166
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ............ccuouiiiiuioiiuieiteee et et ettt et ettt e e et e e et ese et ese st ese st esesseseses e s esessatess et essssese st ese st ebe s ebessesessabensssensassensesenneneneas 404,476,449
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 1,190,592

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 171 ot b e b e b e bbb bR h bbbt b bbb bbb

Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 .........c.ooiuiceeeeeee ettt oot eeae e ee et ee e e et et es e e eeeesenaesenaeeeneeeenaseeneeeene s s s e esensesenseseness st esensesensesananns seessesessciasarea 1,918,980
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 298,157,502
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 4,066,445
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 M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

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

9.1. Pt 1, COIUMN M4 L.ttt bbbt e bR b€t 8 e E 4 €8 E e EH £t E SR bbb et b b eenensns et et en e s s 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et a sttt e s e s e s e s s s s s et et e s s s s as s s st s eseseseseas s s st eseseseans Hebebebeett et neasesebebebsataeas 0

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

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,063,466,068
(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 (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,063,466,068
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c..ooveveeveveeeeeececreees oo 208,363,639 |................ 201,386,971 |...cocvee 207,884,546 |............... 208,015,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 11,323,569 9,006,494 11,317,188 11,355,000
by governments) 4. Totals 219,687,208 210,393,465 219,201,733 219,370,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 560,763 559,182 686,468 555,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 3,365,481 3,036,711 3,585,271 3,180,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 244,907,551 213,832,184 246,747,862 237,760,201
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 531,221,639 |................ 487,533,324 |................ 536,680,619 |............... 527,563,686
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 9,533,977 oo 9,236,046 |......cooee... 9,530,573 oo 9,565,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 54,189,449 50,591,655 54,614,222 53,957,347
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 594,945,065 547,361,026 600,825,413 591,086,033
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,063,466, 068 975,182,568 1,071,046,747 1,051,951,234
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 1,063,466,068 975,182,568 1,071,046 ,747

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

1. U.S. Governments
1.1 NAIC 1
1.2NAIC 2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

74,959,692

.............. 4,608,564

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

TBNAIC B ..o . .

1.7 Totals 74,959,692 208,363,639 19.4 122,689,419 11.4 208,363,639 0
2. All Other Governments

2ANAICT (e O e O e 1,319,288 ... 1,184,142 | O e XXX e e 2,503,429 |.ooiiiie 0.2 e 2,503,331 |oorieeee 0.2 |vereeeenn 2,503,429 |.cooviien 0

22NAIC 2 oo seeneeneeneene O e O [ 8,820,140 [ 0 e O e XX [ 8,820,140 [...ccceeiierereen 0.8 o 8,817,490 | 0.8 o 8,820,140 [

2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

11,320,821

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

............... 2,117,236

560,763

2,117,236

560,763

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

Possessions , Guaranteed

AANAIC T e 204, 07T | 002,183,239 | 918U [ O O XK e 3,365,481 | 0.3 | 4,651,323 | 004 [ 3,365,481 |

42NAIC2 ..

4.3 NAIC 3 ..t

AA4ANAICH .o

45NAICS ..

4B NAIC 6 ... . .

4.7 Totals 264,071 2,183,239 918,171 0 0 XXX 3,365,481 0.3 4,651,323 0.4 3,365,481 0
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

SANAIC T (e e 36,378,595 89,971,326 60,463,262 253,494,204 |......ocooveeeenn 236 | 313,602,279

5.2NAIC 2 .. 85,000 [ 225,068 | O [ 0 o 02.865,000 [ XXX e e 1,135,068 [l 00T 1,373,008 |....

5.3 NAIC 3 .. 0. ....258,486 |....

54 NAIC4 .. e 0 s O [ O o O [ 264,278 | XK [ 264,278 [ 000 | 0.

B55NAICS Lo e 0 frereeemmrrrreeeeene O e O e O e O e XK e O o 020 0

BBNAICE ... 0 . 0 .

5.7 Totals 36,423,595 90,196,394 60,463,262 52,710,687 15,099,612 XXX 254,893,550 23.7 315,233,773 29.3 254,593,241 300,309
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS 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)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 50,093,049 |.......... 142,829,622 |............. 90,955,847 |............. 35,137,728 |............ 13,656,563 332,672,808 |..ccovevceeen 310 o 388,231,562 187,437,285 |........... 145,235,524
B.2NAIC 2 ..o 7,889,741 |... 111,548,963 |.... ..88,834,487 .17,688,143 |.. ... 14,839,887 |... ...240,801,221 |.. .207,559,806 |.... 3 ...213,765,962 |.. ...27,035,259
B.3NAIC 3 ..o 4,514,949 |.......... 4,800,919 |...coeeeend 6,208,744 |...oooicne [V 0 [ e XXX [ 15,524,613 A 20,113,961 | 1.9 o 4,397,762 |............. 11,126,851
B.ANAICA i e 0 02,379,368 [V [V R [ I D,0, 0. CRN RN 2,375,363 [ 0.2 [ 2,725,292 | 0.3 [ (V) 2,375,363
B.5NAIC S ..o O o 0 e 3,386,023 |.....oooe [V R [ I D,0, 0. CRN RN 3,386,023 | 0.3 [ 562,075 [.oeoveeeeeeeccicanns [0 O 790,784 |............... 2,595,238
6.6 NAIC 6 0 0 0 XXX 0 0.0 0 0.0 0 0
6.7 Totals 189,385, 101 52,825,871 28,496,450 XXX 594,760,028 55.4 619,192,697 57.6 406,391,793 188,368,235

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 (e
B2NAIC 2 ..o

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

BB NAICGE ...

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 HUMANA BENEFIT PLAN OF ILLINOIS 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
6 7

15.6 NAIC6 ...

0

1 4 5 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
12 NAIC T e (d) ....104,528,278 |........... 346,547,769 |........... 228,616,260 |............. 89,032,556 |............. 32,235,461 |.oooveveeceeeenn 0 o 800,960,325 |....cooveeceeeeree 746 [ XX o XXX o 655,424,492 |.......... 145,535,833
122 NAIC 2 ... ) e 8,119,778 |... 111,774,031 ... ..97,654,627 .17,688,143 |.. ...15,704,887 |... oo 250,941,466 |.. .. ...27,035,259
123 NAIC 3 e (d) e 4,514,949 |.............. 4,800,919 |............. 6,208,744 |....ocovven [V 0 [ 0 | 15,524,613 ..o A [ XK e e XXX e e 4,397,762 |............. 11,126,851
124 NAICH ..o (D) e [V 2,375,363 | (V1 A [V A 264,278 ..o [V A 2,639,641 | 002 | XX e e XXX e o 264,278 |.............. 2,375,363
125 NAIC S e (D) e [V [V A 3,386,023 | [V (V1 A 01]() oo 3,386,023 ..o 0.3 o XXX e e XK e 790,784 |.............. 2,595,238
126 NAIC6 ... 0 0 0 0 0 0](c) 0 0 0
12.7 TOtalS .o 117,163,005 |........... 465,498,083 |........... 335,865,654 |........... 106,720,700 |............. 48,204,626 |........ccvcverrnne 0 [(b) 1,073,452,068 |......ccccovueeees 1000 [t XXX [ XK 884,783,523 |........... 188,668,544
12.8 Line 12.7 as a % of Col. 7 10.9 43.4 31.3 9.9 4.5 0.0 100.0 82.4 17.6
13. Total Bonds Prior Year
13ANAIC T e 206,674,783 |.......... 320,226,882 |........... 179,502,021 38,824,685 |......ococeerrine 0 [ XXX oo XK e foe 833,795,149 |.....ooovrn 1.5 | 654,140,449 |.......... 179,654,700
13.2NAIC 2 oo 6,461,577 |.......... 100,037,554 |............. 89,255,428 13,537,718 oo 0 [ e XXX oot XK e foe 217,935,584 |.........ovnvee 20.3 | 186,456,613 |............. 31,478,971
13.3NAIC3 ... . 2,645,582 |... ...10,590,008 |.... ....6,878,376 0. ...20,372,447 |.... ...7,583,689 |.. ...12,788,759
13ANAIC 4 oo 0. ....259,551 |.... 2,465,742 0 o XK o XK e [ 2,725,292 | 0.3 o 0. ..2,725,292
13.5NAICS ... 0. ..413,325 |... ... 148,750 0 e XXX e e XK [ (©) e 562,075 |.... 0 [ 562,075
13.6 NAIC6 ... 0 0 0 0 ( 0 0 0
13.7 TOtalS .o e 215,781,943 |........... 431,527,316 |........... 278,250,316 52,620,890 |......cccoovovvererernnn [V D,9. 0, GV TR XXX v (b) 1,075,390,548 |..................... 100.0 |........... 848,180,751 |........... 227,209,797
13.8 Line 13.7 as a % of Col. 9 20.1 40.1 25.9 9.0 4.9 0.0 XXX XXX 100.0 78.9 21.1
14. Total Publicly Traded Bonds
T4ANAIC T e 71,841,465 |.......... 272,396,026 201,315,735 |............. 78,352,685 |............ 31,518,581 |....cooveveveeeeeenn 0 oo 655,424 492 | ..o BT [ 654,140,449
14.2NAIC 2 ... ..6,848,316 |... .103,404,372 |.... ..85,672,790 |..... .14,364,838 |.. ...13,615,892 |... .186,456,613 |....
T43NAIC 3 e 0. ...888,432 |.... 23,509,330 | 0 [ O o 0 4,397,762 | 004 7,583,689 |....
144 NAIC4 ... 0 e [V 0f... e 0 o 264,278 [ O | 264,278 | 000 | 0f..
TAE5NAIC S oo (11 A 0 790,784 |..ocovee 0 foorereeeeeeeeeeeee O e 0 o 790,784 |l 00 0
T4B NAIC B ..o 0 0 0 0 0
14.7 TOtalS .o e 78,689,781 |........... 376,688,830 |........... 291,288,639 |............. 92,717,523 |.............45,398,750 |.....ccccovvveverereeee O [ 884,783,523 | 82,4 848,180,751
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 8.9 | 42,6 [ 32.9 | 105 | 5 i 000 o 10000 [ XXX e e D,0,0,
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 7.3 35.1 27.1 8.6 4.2 0.0 82.4 XXX XXX XXX 82.4 XXX
15. Total Privately Placed Bonds
151 NAIC T e 32,686,813 |....covnvne 74,151,742 |............. 27,300,525 |............. 10,679,872 |.................. 716,881 |.ooeee [V 145,535,833 |...ocvovcviin 13.6 |.......... 179,654,700 |......oooveeeeenne 16.7 | D90, OV 145,535,833
15.2NAIC 2 ... ..11,981,837 ...3,323,305 |.. 27,035,259 |.. ...31,478,971 |.... ...27,035,259
15.3 NAIC 3 11,126,851 . 12,788,759 . 11,126,851
154 NAIC 4 oo O 2,370,363 |l O e O [ O e O e 2,375,363 [...coovieie 0.2 e 2,725,292 | 0.3 ] D9, ORI A, 2,375,363
155 NAIC S oo O i O 002,990,288 [l O [ O e 0 e 2,595,238 .o 0.2 o 562,075 |ovevreieieereien (V7% I O D,9, 0, ORI A 2,595,238

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

Section 12 3.6 8.3 4.2 1.3 0.3 0.0 17.6 XXX XXX XXX XXX 17.6
(@) Includes $ e 188,368,235 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 current year, $

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

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

0 current year, $

; NAIC3 $..........

; NAICS $...........

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

............ 9,985,999 ; NAIC2 $




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.
SCHEDULE D - PART 1A - SECTION 2

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

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

. U.S. Governments
1.01 Issuer Obligations ............cccceeeeeevecencencenienceiceiees v 17,231,801 ... 111,563,582 ... 74,959,692 | 0 e 4,608,564
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0

2.05 Totals 0 0 10,139,427 1,184,142 0 XXX 11,323,569 1.1 11,320,821 1.1 11,323,569 0

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........cccccevreeeeeeseeeereeeennes 560,763 |..eoveeeeeeieineen 001 | 2,117,236

3.02 Residential Mortgage-Backed Securities 0. 0.

3.03 Commercial Mortgage-Backed Securities .......... 0 0 e 0

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

3.05 Totals XXX 560,763 0.1 2,117,236 0.2 560,763 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccceveeeereieeccccies e 264,071 [ 2,183,239 [l 918,171 [ O e 0 O XX o 3,365,481 [ B 4,651,323 [ A 3,365,481
4.02 Residential Mortgage-Backed Securities ... . .. . . .
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0

4.05 Totals 264,071 2,183,239 918,171 0 0 XXX 3,365,481 0.3 4,651,323 0.4 3,365,481 0

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

5.01 Issuer Obligations ................c....... B IR 12,021,363 |............. 14,008,514 |............. 5,106,046 |.............. 2,300,000 |.............. 2,133,678 |...ocoveeee XXX o 35,569,601

........... 111,566,074 436,260,292 |...................300, 309

5.02 Residential Mortgage-Backed Securities ... ..24,208,663 |. .75,836,653 |.. .55,113,963 |.. 50,410,687 |... ...12,965,934 |.... . . ...218,535,900 |.. .202,790,038 |... 9. 218,535,900 |. .0
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 O | 0 O | 0 0
5.04 Other Loan-Backed and Structured Securities ... 193,569 351,228 243,253 0 0 788,049 0.1 877,661 788,049 0
5.05 Totals 36,423,5% 90, 196,394 60,463,262 52,710,687 15,099,612 254,893,550 23.7 315,233,773 254,593,241 300,309
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccoceeeeeeneeeeieeeeeeeieees e, 29,527,632 |........... 176,942,514 |........... 158,701,896 |............. 43,017,482 |............. 27,779,569 |............ D,9,0. RN RO 435,969,093 |......oovevrieee 40.6 |.......... 437,572,545 |..ooveeiid 40.7 [ 361,925,119 |............. 74,043,974
6.02 Residential Mortgage-Backed Securities ... O A 8,423,953 |............. 25,849,558 |............. 11,832,607 |.............. 8,693,212 [..ooeiinee 716,881 |............ D,9,0 NI RUR 55,516,210 [...ooovieiicis 5.2 | 23,857,434 |, 2.2 [ [V 55,516,210
6.03 Commercial Mortgage-Backed Securities .......... |............. 10,225,259 |............. 30,268,637 |............. 14,961,816 ..o 699,804 |..ovevieieieene (V1 O D,9,0 NI RUR 56,155,516 [....ccvrieiieis 5.2 | 63,706,239 |..c.ooveviieiiinne 5.9 | 37,558,367 |..cceenne 18,597,149
6.04 Other Loan-Backed and Structured Securities ... 14,320,895 28,494,158 3,888,781 415,373 0 XXX 47,119,208 4.4 94,056,478 8.7 6,908,307 40,210,901
6.05 Totals 62,497,739 261,554,868 189,385, 101 52,825,871 28,496,450 XXX 594,760,028 55.4 619,192,697 57.6 406,391,793 188,368,235
7. Hybrid Securities
7.01 Issuer Obligations ... [ 185,087 o 0 [ 0 e 0 [ 0 XXX [ 185,037
7.02 Residential Mortgage-Backed Securities ... X .0 . w00 O (B IO, XXX 0]
7.03 Commercial Mortgage-Backed Securities .. e O e O e O e O e O D,0,0. CUN RPN 0
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
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 .............c..ccccee.e.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceooeiirereniieeeieeeees e 59,790,666 |............. 304,697,849 |...ccoennnnn 249,825,234 |......cocne.. 46,501,623 |.....ccveneee 34,521,812 |.ooeneee XXX ...695,337,184 | 64.8 | D.9.0. NI RUR D.9.0 NI RUNR 620,992,900 |.....ccvenee 74,344,284
12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 32,632,616 |............. 101,686,211 |..cecueneee 66,946,570 |.............. 59,103,899 |....ccecvunee 13,682,814 |............ XXX 1 274,052,110 oo 255 [ D.9,0 SN XXX e 218,535,900 [...cveeeenenn 55,516,210
12.03 Commercial Mortgage-Backed Securities ........ |.c.coonens 10,225,259 ... 30,268,637 |..ocvennen. 14,961,816 |....... . 56,155,516 [...vooveveireiiinnn 5.2 e XXX e XXX e 37,558,367 |.ccveeennne 18,597,149
12.04 Other Loan-Backed and Structured Securities . |- ... 14,514 464 ..28,845,386 . .. 47,907,257 |. 7,696,356 |..ccoeennne 40,210,901
12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0 fooeiiii 000 e XXX [ XXX o 0 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e [V 0
12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit . 0 0 0 . 0 0
12.09 Totals I P 117,163,005 |............. 465,498,083 |............. 335,865,654 |............. 106,720,700 |....oevenenns 48,204,626 |.....cocoveiiiiie [V 1,073,452,068 |.....ccvvveeennnnn 100.0 [ooeeneee. D.9.0. NI RUN D.9.0 NI RUR 884,783,523 |............. 188,668, 544
12.10 Line 12.09 as a % of Col. 7 10.9 43.4 31.3 9.9 4.5 0.0 100.0 XXX XXX XXX 82.4 17.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 157,953,690 |............. 278,766,084 |............. 184,618,081 |.............. 35,499,792 |....coveunns 33,265,050 ...690,102,697 594,485,434 |.............. 95,617,263
13.02 Residential Mortgage-Backed Securities .......... ... 19,628,307 |... ..67,688,838 |.. .. 59,119,212 .60,855,276 |.. .. 19,355,839 226,647,472 |. ...202,790,038 |.. 23,857,434
13.03 Commercial Mortgage-Backed Securities ........ ... 16,641,002 |... . 17,314,960 |.. . . 63,706,239 |. . 41,697,891 |.. 22,008,348
13.04 Other Loan-Backed and Structured Securities . |. ... 21,558,944 . 67,757,433 . 94,934,140 |. 9,207,389 |.. 85,726,751

13.05 SVO Identified FUNAS ........cccoevenieniiineicienens e XK e XX foreeee s XXX foreeseees XXX e XXX o0 e XXX o XXX o0 o000 e [V S, 0
13.06 Affiliated Bank Loans ... .0 .0
13.07 Unaffiliated Bank LOANS ..........ccccveervnvnnniinnns fooeeeeenciencicieeeens 0 o0 e 0 [0 o0 [ XXX i e XXX e XXX [0 0000 [ [V 0
13.08 Unaffiliated Certificates of Deposi . 0 0 0 0
13.09 Totals P PR 215,781,943 |............. 431,527,316 |............. 278,250,316 |.............. 97,210,084 |............... 52,620,890 [...c.ovevieieiiieiee (V) D.9.0 TN RUNR XXX e oo 1,075,390,548 848,180,751 |............. 227,209,797
13.10 Line 13.09 as a % of Col. 9 20.1 40.1 25.9 9.0 4.9 0.0 XXX XXX 100.0 78.9 21.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 274,336,470 |............. 223,515,420 |.............. 42,113,116 |.ocoeneenee 32,432,817 ....620,992,900 ...504,485,434 620,992,900

14.02 Residential Mortgage-Backed Securities . 75,836,653 |.. .. 55,113,963 50,410,687 |.. .. 12,965,934 .218,535,900 |. 202,790,038 |. ...218,535,900 |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.cceeuee. 2,493,157 |.cviicinnnd 22,520,891 12,350,600 37,558,367 41,697,891 |09 [ 37,558,367

14.04 Other Loan-Backed and Structured Securities . |................ 3,392,884 |....coeiens 3,994,816 ..o 308,656 1eei 7,696,356 ..o 0.7 o, 9,207,389 |oeeeveeeierieneneenn 0.9 [ 7,696,356

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

14.09 TOLalS ..o [oeesieeiiene 78,689,781 |............. 376,688,830 |............. 291,288,639 |............. 92,717,523 |.............. 45,398,750

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 8.9 | 42.6 [ 32.9 | 10.5 | 5.1

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

Section 12 7.3 35.1 27.1 8.6 4.2 0.0 82.4 XXX XXX XXX 82.4 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 11,195,589 |.......c.ce. 30,361,378 |..c.cveeee 26,309,814 |.....ccoeeeee 4,388,507 ....2,088,995 74,344,284 95,617,263 |[...ocvevereeieenee 8.9 i, XXX ovveiriee [ 74,344,284
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 8,423,953 |.....cocennd 25,849,558 |.............. 11,832,607 |......c.coce. ,693,212 55,516,210 23,857,434 |22 e XXX oo o 55,516,210
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 7,732,102 oo 7,747,746 ,216 ... . 18,597,149 22,008,348 |.....ccooiieeeenn2.0 e, D.9,0 TN RUN 18,597,149

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
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

11,121,580

..24,850,570

.. 40,210,901 |.

. 85,726,751 |.

40,210,901

14,003,177
......................... 7.4

1.3

....2,805,876
............. 1.5

0.3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other-than-temporary impairMeNnt FECOGNIZEM ............oiiiiiiiiiii bbbttt b ettt b e bttt eee b ene e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

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

......................... 19,726,044
........................... 9,988,750

.............................. 278,326

......................... 19,726,044
........................... 9,988,750

.............................. 278,326

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS 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 ............ccccoeveeeeu foeerececnnen 113,884,079 |...ocvevnnee 98,148,337 |.ceerne 15,735,743 |oeeeeeeeeeeeeeea
2. Cost of cash equivalents aCqUIred ..............cceueveeeccuruereeeeecceeeeeeeeeeeee e feoceenenne 15,258,175,669 |........... 13,763,354,509 |............ 1,494,821,160 |.ooovevivereieiicicieie
3. ACCIUAI Of GISCOUNE ...ttt ssessenas [oessesnsnsnaas 16,068,652 |................. 16,068,652 |.........ccocvvieerricrricnne (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS ........c.cuevevieieiieieieriieeieseieiee et [eoceeaseseseesececasenees 5,781 | 5,781 | [V
6. Deduct consideration received on diSPOSalS ............ccccooveveveverereeeeeeeeeieieerens |oeeerenens 15,375,323,027 |.......... 13,867,591,281 |............ 1,507, 731,746 |..coovoveeeciee
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-
TH89) oot e 12,811,156 | 9,985,999 |.....covvvirnnee 2,825,157 |.oooeecececececeeene
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 12,811,156 9,985,999 2,825,157

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

SCHEDULE D - PART 1

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

(1=

1 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 16 17 18 19 20 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-SA-7 ..... UNITED STATES TREASURY A 1,700,160 |...73.3551 |........eennns 1,467,103 ..o 2,000,000 |.eeevenninnns 1,711,508 |ovveeninennnnd (U Y X - N | I AP | R SRR 111 VI RN 3.958 .|-...02/15/2048 ...
912810-TN-8 ..... UNITED STATES TREASLRY .. A ...2,893,951 |...81.2491 |.............. 2,437,472 |.... .3,000,000 |.. ....2,897,057 O e 2,012 o0 feeiiil0 10000030625 |l 3.825 . |--..02/15/2053 ...
912828-5J-5 ... UNITED STATES TREASLRY .. A . 13,720,552 |...98.9849 |... ... 13,897,483 |.... 14,040,000 |.. ...13,893,508 JLUR SRR /N I R N RPN o I A 1[04 I AN 4.297 .|-...10/31/2025 ...
912828-YD-6 ..... UNITED STATES TREASURY .. A ... 62,637 |...95.4310 |... ...60,000 |.. O e (A78) [0 o0 el 1375 | 0.569 .|--..08/31/2026 ...
912828-77-8 ..... UNITED STATES TREASLRY .. A 1,207,828 |...94.5708 |... .1,200,000 |.. LU R (< V£ )N AR N RPN | I R 4[4 I AN 1.474 .|-...01/3172027 ...
912828-78-9 ..... UNITED STATES TREASLRY .. A 1,357,860 |...93.6101 |... . .1,325,000 |.. .... 1,334,898 0 e (4,853) [0 o0 e 10125 | 0.771 . |--..02/28/2027 ...
912828-2C-7 ..... UNITED STATES TREASLRY .. A .. 131,577 ]...99.4913 |... 129,339 |.... ... 130,000 |.. 129,980 O 106 [0 [0 el 12125 | 1.230 .|-...02/28/2025 ...
91282C-DK-4 ... UNITED STATES TREASURY .. A ...94.5424 |... ..15,032,234 |.... 15,900,000 |.. ...15,105,929 0 8392712 o0 0 e 1250 | 3.990 ...11/30/2026 ...
91282C-FF-3 . UNITED STATES TREASURY A ...88.6829 |. ..886,829 |. .1,000,000 ....932,468 |.. .0 .3.778 08/15/2032
91282C-FV-8 ..... UNITED STATES TREASURY A ...97.5319 |. ..5,510,551 |. .5,650,000 .5,818,831 |.. .0 .3.684 11/15/2032
912820-FIi-6 ..... UNITED STATES TREASURY A . 100.1857 |. . 210,000 .210,575 |.. .0 ......4.176 11/15/2025 ...
912820-GB-1 ..... UNITED STATES TREASURY .. A ...97.6957 |... . s .6,000,000 |.. ....6,029,046 0 e (5,190) v o0 10000082875 |l 3.768 |- 1273172029 ...
912820-GC-9 ... UNITED STATES TREASLRY .. A ...98.8522 |.......eunnnns 1,977,044 |.... .2,000,000 |.. ....2,012,740 O e (3,983) a0 o0 0000032875 | 3.649 .. 116,250 |.... L. 1273172027 ...
91282C-GE-5 ..... UNITED STATES TREASURY .. A ...99.6666 |.............. 1,993,331 |.... .2,000,000 |.. ....2,000,910 O e (844) |0 01100080875 | 3.830 .. 77,500 |.... .|--..01/15/2026 ...
912820-GL-9 ..... UNITED STATES TREASLRY .. A ...99.7365 |.....oounnnnns 3,989,460 |.... .4,000,000 |.. .... 3,991,445 LU Y < 1[0 I N N RPN | I RO 3144 I AN 4.197 .. 160,000 |.... .|-...02/15/2026 ...
91282C-GT-2 ..... UNITED STATES TREASURY .. A ...97.9423 |t 5,876,537 |.... .6,000,000 |.. ....6,019,322 0 e (5,554) [0 o0 000030625 |l 3.519 ..217,500 |.... .|....03/31/2028 ...
912820-GU-9 ... UNITED STATES TREASLRY .. A ...99.8977 |..ooiiiiinnnns 2,996,931 |.... ....2,997,738 O e 9,078 o0 foeiiiienl0 0000032875 | 4.190 .. 116,250 |.... .|-...03/31/2025 ...
91282C-HC-8 ... UNITED STATES TREASURY .. A ...91.8977 |oeeeiiinns 7,581,564 |.... ....8,009,916 0 23,986 [oeeeiieeeennn0 oeeeiiiiieel0 100080375 | 3.784 .. 278,438 |.... .|--..05/15/2033 ...
91282C-HF-1 UNITED STATES TREASLRY .. A ...96.7889 |... .. 4,839,446 |.... .... 4,984,105 LU Y~ A NN N RPN | ) SR £ 1 I AN 3.815 .. 187,500 |.... ...05/31/2030 ...
91282C-HX-2 . UNITED STATES TREASURY A . 100.0795 |. ..250,199 |. ..250,000 ....252,830 |.. .0 ...(627) |. .4.039 . 10,938 |.... 08/31/2028
912820-K0-3 . UNITED STATES TREASURY A ...98.4629 |. 14,769,434 |. 15,000,000 15,659,217 |.. .0 ..(22,815) |. .3.813 05/15/2034
91282C-LC-3 . UNITED STATES TREASURY A . 28,456,596 |...98.4150 |. .27,556,212 |. 28,000,000 28,424,129 |.. .0 .. (32,467) | .3.638 07/31/2029
91282C-LD-1 UNITED STATES TREASURY A . 15,364,473 |...98.0076 |. 14,701,144 |. 15,000,000 15,346,914 |.. .0 .. (17,559) |. .3.725 07/31/2031 ...
91282C-LG-4 . UNITED STATES TREASURY A ...98.72%5 |. ..4,936,476 |. .5,000,000 .5,000,000 |.. [ O 0| ......3.750 08/15/2027 ...
912820-LJ-8 ..... UNITED STATES TREASLRY .. A ...95.8078 |... ....19,161,563 |.... 20,000,000 |.. ...20,216,914 LU R € 0N N N RPN | ) SR £ 1 I AN 3.566 ... 254,834 |... .|...08/31/2031 ...
91282C-LK-5 ..... UNITED STATES TREASURY .. A ...96.8250 |... ... 24,206,245 |.... ...25,000,000 |.. O e (8,434) |0 feeiiiil0 00l 3.625 | 3.482 ... 307,925 |... .|--..08/31/2029 ...
91282C-LL-3 ..... UNITED STATES TREASLRY .. A L.97.7220 |.ooeiiinnnnnns 9,772,197 |.... .. 10,000,000 |.. LU R 3,214 o0 [0 000032375 3.498 ...100,691 |... . |-...09/15/2027 ...
91282C-LY-5 ..... UNITED STATES TREASURY .. A ...99.9801 |..eeeininnnnns 4,999,006 |.... .5,000,000 |.. O e (283) [0 o0 el 40250 |- 4141 [MN ...... .... 18,681 [... .|--..11/30/2026 ...
912820-L7-2 ..... UNITED STATES TREASLRY .. LA ...97.8650 |......oeennnns 3,914,599 |.... .4,000,000 |.. ....3,991,327 Ol 89 o0 o0l 40125 . 4.161 [N ...... ... 14,505 |... i ...11/30/2031 ...
0019999999. Subtotal - Bonds - U.S. Governments - XXX 201,386,971 208,015,000 208,363,639 0 497,039 XXX XXX 2,027,606 2,935,156 XXX
0109999999. Total - U.S. Government Bonds XXX 201,386,971 208,015,000 208,363,639 0 497,039 XXX XXX 2,027,606 2,935,156 XXX
168863-DV-7 ... CHILE, REPUBLIC OF (GOVERNMENT) .... .. 86.0180 |... .1,320,000 |.. ....1,319,288 O e 66 [0 00022080500 |- 3.507 (W ....... ... 19,378 |... . 46,200 |.... .|--..01/31/2034 ...
168863-DY-1 ..... CHILE, REPUBLIC OF (GOVERNMENT) .... ...83.7390 |... ....1,184,142 O e 8 0 [0l 40340 | 4.346 [MS ...... .... 16,286 |... . 51,429 |.... .|...03/07/2042 ...
698299-BN-3 ... PANAMA, REPUBLIC OF (GOVERNVENT) ... ...69.8189 |... .... 1,550,756 O e (698) [0 o0 2,252 | 2.198 [MS ...... e 8,892 |... ... 34,798 |.... .|--..09/29/2032 ...
698299-BR-4 ... PANAMA, REPUBLIC OF (GOVERNMENT) ... ...75.1390 |... .... 3,715,000 O 0 0 0000003298 |l 3.208 [ ....... ... 55,134 |... 122,521 ... .|-...01/19/2033 ...
715638-DU-3 ..... PERU, REPUBLIC OF (GOVERNMENT) ...80.2500 |....cceuunnnns 1,773,525 |.... ....2,195,803 O e 1,348 0 [ l0.22223.000 |- 3.082 [ ....... ... 30,572 |... . 66,300 |.... .|--..01/15/2034 ...
91087B-AT-7 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME .......... T ...89.5006 |.............. 1,235,109 |.... .... 1,358,581 O 2,004 o0 000040875 ). 5.105 [MN ...... s 7,849 |... . 67,275 |.... ...06/19/2083 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 11,317,188 [ XXX 9,006,494 11,323,569 0 XXX XXX 138, 111 388,518 XXX
0309999999. Total - All Other Government Bonds 11,317,188 | XXX 9,006,494 11,355,000 11,323,569 0 2,748 XXX XXX 138, 111 388,518 XXX
574193-MU-9 ..... MARYLAND ST . oo |- 1LAFE L) .. 264,992 |. 100.2490 |... ..220,000 |.. ....220,000 O e 2714) 0 eeeiiieeeel0 002225000 |- 5.000 | D ....... .|--..06/01/2026 ...
677522-GZ-1 ..... | TAFE L .. 158,656 |. 100.6430 |... ..125,000 |.. ....126,339 JLU I R 300N N N RPN o R 2144 I AN 1.740 |WN ...... o|-... 1170172027 ...
70914P-D9-0 ..... PENNSYLVANIA (COMMONIEALTH OF) P O = 262,819 [. 101.3480 [......ccevvennnns 212,831 | 210,000 [.eeeevennaaaaees 214,424 |..ooeenl (V] (6,217) f-oeeeevenieeeee0 Joveeieieeennn 0 f....5.000 ... 1.960 |MS ...... ...09/15/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 686,468 | XXX 559, 182 555,000 560,763 0 (12,933) 0 0 XXX XXX XXX 5,050 27,750 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS 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
0509999999. Total - U.S. States, Territories and Possessions B 686,468 | XXX 559, 182 555,000 560,763 0 (12,933) XXX XXX 5,050 27,750 XXX XXX
181059-V4-5 ..... CLARK CNTY NEV SCH DIST .. 1.EFE ..|... . 108.0810 |... . 200,000 |.. ....234,470 O e (7,528) [0 o0 002225000 |- 1.030 . 10,000 |....07/06/2021 ...|....06/15/2029 ...
249174-XN-8 . DENVER COLO CITY & CNTY SCH DIST NO 1 .1.BFE .. . 110.6010 |. . . . 500,000 .620,092 |.. .0 ..(19,738) | .0.830 . 25,000 |....02/11/2021 .. 12/01/2032 ...
544646-4K-5 . LOS ANGELES CALIF UNI SCH DIST ......... .. 1.LAFE .. . 101.1150 |. ..262, N . 260,000 .264,071 |.. .0 ......1.840 . 13,000 |....02/21/2019 .. 07/01/2025 ...
592112-UJ-3 ..... METROPOL ITAN GOVT NASHVILLE & DAVIDSON C ... |- 1B FE ... ...79.9100 |... . 300,000 |.. ....298,079 O 288 o0 [0l 10586 |l 1.677 ....02/18/2021 ...|....07/01/2032 ...
643154-DF-1 ..... NEW CANEY TEX INDPT SCH DIST .. .. 1.AFE ..|... . 101.9190 |... ..520,000 |.. ....542,258 0 feeeeenn(10,028) [0 o0 J002225.000 |- 2.905 ...06/02/2017 ...|....02/15/2047 ...
64966S-EP-7 ..... NEW YORK CITY 1.4 ... ...88.3130 |... . 120,000 |.. ....120,323 O e (46) 0 [0 ] 1723 | 1.662 ....02/09/2021 ...|....08/01/2029 ...
64966S-EZ-5 ..... NEW YORK CITY 1.C FE ..|... . ...87.8790 |... . 580,000 |.. ....581,501 0 e (306) [0 o0 e 1723 | 1.664 ....02/23/2021 ...|....08/01/2029 ...
938429-112-9 ..... WASHINGTON CNTY ORE SCH DIST NO 48J BEAV .. e 1B FE L .. 708,491 |...88.4660 |... 619,262 |.... . 700,000 |.. ... 704,687 Ol (101 |0 o0 )l 1643 ). 1.487 ...02/24/2021 ...|....06/15/2029 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 3,585,271 | XXX 3,036,711 3,180,000 3,365,481 0 (46,449) XXX XXX 26,766 101,286 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 3,585,271 | XXX 3,086,711 3,180,000 3,365,481 0 (46,449) XXX XXX 26,766 101,286 XXX XXX
01728A-40-6 ..... ALLEGHENY CNTY PA HOSP DEV AUTH REV .. N2 e | LFFE L .. 531,328 |. 106.9470 |... . 400,000 |.. o AT1,98T |0 (15,454) |.eeveeeeeennn0 e l0 1002225000 ... 0.940 ....02/08/2021 ...|....07/15/2030 ...
114894-YS-1 ... BROWARD CNTY FLA ARPT SYS REV 2. 1.EFE. .. 817,182 |. 102.1700 |... ...748,473 O [ (14,404) |...ovvneeeennnnn0 foeniiiiiinnnn 010025000 ... 2.551 ...12/20/2019 ...|....10/01/2044 ...
13032U-XG-8 ..... CALIFORNIA HEALTH FACS FING AUTH REV . 2 ... A .. 107,755 |. 104.0590 |... 0 . L (1,642) [0 |0 f10052000 . 3.126 ....01/18/2017 ...|....11/15/2046 ...
13032U-XH-6 ..... CALIFORNIA HEALTH FACS FING AUTH REV . 2. .. 1.EFE . .. 164,468 |. 101.9110 |... . . .. ....149,897 LU R (7381170 NN N RPN | R 1[04 I AN 3.126 ....01/18/2017 ...|....11/15/2046 ...
13067W-RF-1 ..... CALIFORNIA ST DEPT WTR RES CENT VY PROJ N L ..1.BFE . .. 598,962 |...88.4280 |... 530,568 |.... . 600,000 |.. ....599,465 O e 132 0 0 [ 1319 | 1.342 ....02/23/2021 ...|....12/01/2028 ...
167593-09-6 ..... CHICAGO ILL O HARE INTL ARPT REV I .. 1.EFE . .. 403,902 |. 108.6670 |... 326,001 |.... . 300,000 |.. ....359,517 O ] (11,576) [eeeeecceeennl0 o0 0000.5.000 |- 0.930 ...02/10/2021 ...|....01/01/2030 ...
167593-9-4 ..... CHICAGO ILL O HARE INTL ARPT REV ... N A .. 1.EFE . ...95.0680 |... 380,272 |.... . 400,000 |.. ....402,999 0 [ (1,466) |oeeeeeeeeeen0 o0 el 10874 | 1.492 ....06/29/2021 ...|....01/01/2027 ...
341271-AD-6 ..... FLORIDA ST BRD ADMIN FIN CORP REV .. 1 .1.CFE. ...98.3320 |. ..294,99 |. . 300,000 .300,379 |.. .0 .1.004 ....06/29/2021 .. 07/01/2025
341271-AF-1 ... FLORIDA ST BRD ADMIN FIN CORP REV .. 1 .1.CFE. ...86.2000 |. ..603,400 |. 712,623 |.. .0 .1.808 ....02/19/2021 .. 07/01/2030
451174-AC-0 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS 1 .1.CFE. ...97.5440 |. ..751,089 |. .763,931 |.. .0 .. 3,263 ....02/07/2018 .. 09/01/2026 ...
48504N-AN-9 ... KANSAS CITY MO INDL DEV AUTH ARPT SPL OB . 2 ... .. 1.FFE . . 101.9270 |... 280,299 |.... ....300,309 0 e (5,689) [0 o0 002225000 ... 2.651 ...12/20/2019 ...|....03/01/2044 ...
544445-NL-9 ...... LOS ANGELES CALIF DEPT ARPTS ARPT REV 2. .. 1.DFE . . 105.4270 |... 416,437 |.... L AAA516 0 [ (10,749) [evvevvvvnnnnn0 Joeviiiiinnnnnnnl0[0002.5.000 ... 1.990 ....12/20/2019 ...|....05/15/2032 ...
544445-NU-9 ...... LOS ANGELES CALIF DEPT ARPTS ARPT REV 2 ... .. 1.DFE. . 102.4530 |... 712,048 |.... ... 773,800 JU Y AU (16,983) [-.oeeeeevvneeenn0 Joeeeiiiiieeeeeenn0 [10022.5.000 ... 2.260 ....01/10/2020 ...|....05/15/2044 ...
574204-05-5 ..... MARYLAND ST DEPT TRANSN CONS TRANSN 2. .. 1.AFE . . 109.5370 |... 438,148 |.... ....491,399 O [ (15,444) 0 0 000225.000 |- 0.910 ...02/08/2021 ...|....10/01/2033 ...
57421F-AF-4 ..... MARYLAND ST DEPT TRANSN SPL TRANSN PROJ ... .. 1.EFE . ...89.0450 |... 267,135 |.... ....295,206 O e 1,285 [0 e l0 el 12303 | 1.765 ....06/24/2021 ...|....08/01/2028 ...
57T421F-AH-0 ..... MARYLAND ST DEPT TRANSN SPL TRANSN PROJ ... .. 1.EFE ..|... ...84.7380 |... 410,979 |.... . .. ....484,088 O e 184 L0 [0l 10686 | 1.721 ....02/16/2021 ...|....08/01/2030 ...
575831-CN-0 ..... MASSACHUSETTS ST COLLEGE BLDG AUTH REV ... .. 1.CFE ..|... . 100.6560 |... 201,312 |.... . 200,000 |.. ...201,544 O e (4591 0 e l0 002225000 |- 2.641 ...02/25/2016 ...|....05/01/2035 ...
57584X-XZ-9 ..... MASSACHUSETTS ST DEV FIN AGY REV ... AFE ... . 102.6120 |... ...20,522 |.... ...20,000 |.. 0 | e (859) [oriiiiiii 0 a0 110052000 . 2.0M ....10/06/2016 ...|....07/15/2031 ...
5758%6-IL-5 ..... MASSACHUSETTS ST PORT AUTH REV ...... .CFE .. ...80.5060 |. ..161,012 |. . 200,000 .0 .48 | .1.924 ....02/18/2021 .. 07/01/2032
576000-XQ-1 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. .CFE .. ...80.9560 |. .. 1,526,021 |. . 1,885,000 .0 L0 .3.39% ...11/07/2019 .. 10/15/2040
592041-1IF-0 ..... MET GOVT NASHVILLE & DAVIDSON CNTY TENN FFE .. . 101.7150 |. ..157,658 |. ..155,000 .0 (3,110) |- .2.861 ....04/07/2016 .. 07/01/2035
592190-NZ-1 . METROPOL I TAN NASHVILLE ARPT AUTH TENN AR . FFE .. . 105.7820 |. 206,275 ..195,000 .0 (4,703) |. .2.230 ....12/20/2019 .. 07/01/2034 ...
592190-PG-1 METROPOL I TAN NASHVILLE ARPT AUTH TENN AR . FFE .. . 102.3940 |. ..803,793 . 785,000 .0 ..(16,649) |. ... 2.520 ...01/08/2020 .. 07/01/2049 ...
59250N-8N-6 ... METROPOL ITAN TRANSN AUTH N Y DEDICATED T ... .CFE ..|... . 102.6240 |... 205,248 |.... . 200,000 |.. ... 211,710 LU R (15615 N AR N RPN o R 2144 I AN 2.860 ....06/02/2017 ...|....11/15/2042 ...
5447T-HF-3 ... MICHIGAN FIN AUTH REV .DFE . . 100.5490 |... 397,169 |.... ....401,271 O e (7,349) |0 e l0 002225000 |- 3.050 ....05/03/2016 ...|....11/01/2044 ...
603827-WS-1 ..... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM . .DFE . . 103.8580 |... 342,731 |.... .... 349,522 O e (9479) eeeeeeevnnl0 feiiiiennl0000025.000 |- 1.969 ...11/01/2016 ...|....01/01/2027 ...
603827-WU-6 ..... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM ... .DFE . . 103.5190 |... . 113,871 ... ... 116,644 O e (3,229) o0 e l0 002225000 |- 1.908 ....09/06/2016 ...|....01/01/2029 ...
603827-WV-4 ..... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM ... .DFE . . 103.4870 |... ...51,744 ... O e (1L415) 0 0 002225.000 |- 2.010 ....09/01/2016 ...|....01/01/2030 ...
603827-WH-2 ..... MINNEAPOLIS & ST PAUL MINN MET ARPTS COM ... .DFE . . 103.4470 |... 227,583 |.... ...282,755 0 . L (6,187) [0 |eeiiiieeeeennnnl0fe.205.000 ... 2.027 ...09/06/2016 ...|....01/01/2031 ...
605360-SD-9 ... MISSISSIPPI HOSP EQUIP & FACS AUTH REV . 2.AFE . . 100.0410 |. ..220,090 |. .225,068 |.. .0 (2,915) |. . 3.560 ...10/18/2017 .. 09/01/2046 ...
60637B-RG-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY B FE . ...87.3140 |. 34,926 |. ..39,400 |.. .0 15 .3.897 ....09/12/2018 .. 11/01/2048 ...
646136-4F-5 ..... NEW JERSEY ST TRANSN TR FD AUTH .. FFE. . 105.2180 |. ..768,091 |. 794,265 |.. .0 ..(15,232) |. .2.640 ....01/08/2020 .. 12/16/2034 ...
646136-6M-8 ..... NEW JERSEY ST TRANSN TR FD AUTH .. FFE .. . 105.3220 |. ..968,962 |. 1,001,444 |.. .0 ..(15,013) | ......3.060 ...12/20/2019 .. 12/15/2039 ...
646140-DP-5 ..... NEW JERSEY ST TPK AUTH TPK REV ... EFE ... ...96.8280 |... 290,484 |.... . 300,000 |.. 299,628 O 368 o0 0l 1047 ). 1.172 ...06/25/2021 ...|....01/01/2026 ...
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646140-DR-1 ..... NEW JERSEY ST TPK AUTH TPK REV ...ccevvnnvivvinnnnens oo e e | s CEFE e 510,000 |...91.4920 |.................466,609 |[................ 510,000 |.......coeerenn 510,000 |ooeveveeirieeenn0 [0 o0 0 [ 10.483 1.483 ....01/22/2021 ...|....01/01/2028 ...
646140-DT-7 ..... NEW JERSEY ST TPK AUTH TPK REV .. 1.EFE ..|... .. 87.0180 |... 800,797 o0 e (151) |0 0 1813 1.771 ....02/10/2021 ...|....01/01/2030 ...
64971W-R6-9 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.AFE ..|... . 102.4400 |... 290,758 v [ (6,577) |0 e l0 14000050000 2.510 ...11/02/2016 ...|....08/01/2032 ...
64988Y-KU-0 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. 1.BFE ..|... ...95.4720 |..ooevnnneeeenn 81,151 | .85,000 [oiiiiiiiee 85,000 |eeeiiieeennn 0 o0 0 [0 ]l 10050 1.050 ...07/01/2021 ...|....04/01/2026 ...
64988Y-KV-8 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. 1.B FE ..|... L..94.1060 |......oeeeeeennnn 79,990 |ovninniiiinnnnnn85,000 [ooiiiiiiiinnnnnn85,000 |oveeiniiiiinnn0 o0 0 [0 10150 1.150 ....07/01/2021 ...|....10/01/2026 ...
64988Y-KW-6 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. 1.BFE ..|... ...92.6720 |...ceevuuiieeennn 83,405 |oniiiiiiinnnnnnnn90,000 [oiiiiiiiee 90,000 |eveiiiieeennn0 o0 0 [0 ]l 12300 1.300 ....07/01/2021 ...|....04/01/2027 ...
64990F-XZ-2 ..... NEW YORK ST DORM AUTH ST PERS INCOME TAX . .. 1.B FE ..|... . 109.9800 |... ... 868,031 |0 [ (21,995) |0 e 014000052000 1.049 ....02/08/2021 ...|....03/15/2032 ...
64990G-WI-8 ..... NEW YORK STATE DORMITORY AUTHORITY .. 1.EFE ..|... ...79.6040 |... 15,000 |eveeiiieeennn0 o0 0 [0 80142 3.142 ....11/22/2019 ...|....07/01/2043 ...
64990K-CV-3 ..... NEW YORK ST DORM AUTH ST PERS INCOME TAX . .1.BFE .. . 101.9520 |. 217,212 .. .2.817 ...06/02/2017 .. 02/15/2039
650035-7C-6 ..... NEW YORK ST URBAN DEV CORP REV .1.BFE .. ...99.6800 |. .259,912 |.. .3.151 ....02/06/2018 .. 03/15/2025
650035-7D-4 ..... NEW YORK ST URBAN DEV CORP REV ... .1.BFE .. ...98.4640 |. . . .259,513 |.. e 3.230 ....02/06/2018 .. 03/15/2026 ...
650116-AL-0 ..... NEW YORK TRANSN DEV CORP SPL FAC REV . .. 2.BFE ..|... . 100.1120 |... .. 45,050 |..coennniieeenn. 45,000 |.oeniiiinnnnnnnnid5,000 |oeeiiiiiiieeenn0 [ (495) [0 a0 f.005.000 . 5.000 ....05/19/2016 ...|....07/01/2034 ...
650116-AR-7 ..... NEW YORK TRANSN DEV CORP SPL FAC REV . .. 2.BFE ..|... ...99.9%0 |... 864,965 |.... ... 865,000 |oeeeeniiiiiinnnn0 oo (6,827) |0 il 01400005000 . 5.000 ....01/04/2017 ...|....07/01/2046 ...
662850-ID-4 ..... NORTH TEX TWY AUTH REV .. 1.DFE ..|... . 102.7850 |... 565,318 |.... +..594,305 |eeeeniieeeennnn0 e (14,131) |0 0 ]12205.000 . 2.210 ...01/10/2020 ...|....01/01/2048 ...
T7817-UJ-7 ..... PHILADELPHIA PA ARPT REV .. 1.EFE ..|... . 102.1550 |... 132,802 |.... 136,121 |0 [ (2,323) |0 014000052000 3.030 ....12/15/2017 ...|....07/01/2036 ...
71883M-PR-9 ..... PHOENIX ARIZ CIVIC IMPT CORP ARPT REV .. .. 1.EFE ..|... . 104.7220 |... 287,986 |.... ..310,464 |oeeeiieeeen0 e (7,461) |0 0 ]02205.000 . 1.990 ...01/10/2020 ...|....07/01/2033 ...
718846-AY-4 ..... PHOENIX ARIZ CIVIC IMPT CORP RENT CAR FA . .. 1.G FE ..|... . . 105.2710 |... 194,751 |.... 20 206,240 |oeeeininiinnnnn0 e (4,430) |0 014000052000 2.300 ....12/20/2019 ...|....07/01/2037 ...
7335811-3U-6 ..... PORT AUTHN Y & N J .. 1.DFE ..|... .. 665,989 |. 104.5730 |... 559,466 |.... 10 602,766 |eeenneeeeeennn0 [ (13,159) |0 0 ].02225.000 .. 2.220 ...12/19/2019 ...|....11/01/2035 ...
735389-B3-1 ..... PORT SEATTLE WASH REV ... .. 1.DFE ..|... .. 181,454 |. 100.3970 |... 151,457 0 [ (4,346) |0 01400050000 2.041 ....07/26/2017 ...|....05/01/2025 ...
735389-B4-9 . PORT SEATTLE WASH REV ... .. 1.DFE .. . 101.7640 |. ..52,217 |.. .1.530 ....01/07/2020 .. 05/01/2026
759136-VG-6 ..... REGIONAL TRANSN DIST COLO SALES TAX REV .1.CFE .. .. 80.8180 |. .484,387 |.. .1.857 ....02/24/2021 .. 11/01/2031
79574C-CK-7 ..... SALT RIV PROJ AGRIC IMPT & PWR DIST ARIZ . .. 1.BFE .. . 102.0350 |. 113,439 |.. .1.830 ....11/09/2017 .. 01/01/2026
79766D-LF-4 ..... SAN FRANCISCO CALIF CITY & CNTY ARPTS CO . .1EFE .. . 101.5450 |. .679,648 |.. .2.260 ....01/10/2020 .. 05/01/2043 ...
79766D-LY-3 ..... SAN FRANCISCO CALIF CITY & CNTY ARPTS CO . . 1EFE .. . 103.8040 |. ..550,000 610,401 |.. .eenn 2.320 ...12/20/2019 .. 05/01/2038 ...
797686-ER-9 ..... SAN FRANCISCO CALIF MUN TRANSN AGY REV .... .. 1.DFE ..|... ...87.8690 |... . 110,000 |.. 110,000 |oveeeeiiieinnnn0 [0 0 [0 1837 1.537 ....02/10/2021 ...|....03/01/2029 ...
847113-CB-1 ..... SPARTANBURG S C REGL HEALTH SVCS INC HOS .. .. 1.F FE ..|... ...99.4940 |... . 160,000 |.. o 160,000 |-eeeeeiieeeennnn0 o0 0 [0 ] 80458 3.457 ....12/15/2017 ...|....04/15/2025 ...
880558-NY-3 ..... TENNESSEE ST SCH BD AUTH .. 1.B FE ..|... ...85.5720 |... . 300,000 |.. 296,914 |0 [ B10 0 0]l 10362 1.584 ....02/26/2021 ...|....11/01/2029 ...
91412H-0P-9 ..... UNIVERSITY CALIF REVS .. 1.CFE ..|... ...90.2020 |... 245,000 |eeeeiiieeeennn0 o0 0 [0 1372 1.372 ....02/24/2021 ...|....05/15/2028 ...
914402-4H-2 ... UNIVERSITY MD SYS AUXILIARY FAC & TUITIO . .. 1.B FE ..|... . 100.4850 |... 140,679 |.... 141,105 |0 [ (4,435) |0 014000050000 1.780 ....02/26/2016 ...|....04/01/2025 ...
91514A-DE-2 ..... BOARD OF REGENTS OF THE UNIVERSITY OF TE . .. 1.AFE ..|... ...80.9880 |... 781,534 |.... . ...965,000 eeeereeeeeeennd0 o0 ]000080852 | 3.852 ...01/07/2016 ...|....08/15/2046 ...
956622-K3-7 . WEST VIRGINIA ST HOSP FIN AUTH HOSP REV .. 1.F FE .. . 100.6310 |. ..372,33 | . 370,000 .374,6%8 |.. . (11,187) | ......1.910 ....05/06/2016 .. 06/01/2025 ...
95737T-CD-6 ..... WESTCHESTER CNTY N Y LOC DEV CORP REV .. .. 4.AFE ..|.. ...96.1010 |... ..264,278 |.... ..275,000 |.. ....264,278 ... (3,663) |eeeeeiiieeeenn0 foiiiiiiiiinnn 0 ]....5.000 ... 3.592 .2, ...03/24/2016 ...|....11/01/2046 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX 23,502,458 24,305,000 25,583,602 (325,179) XXX XXX 279,787 945,034 XXX XXX
3131XX-WS-6 FH ZM4257 - RMBS . LA ...89.7516 |... ..1,889,744 |.... .2,105,525 |.. ... 2,297,364 .. (20,469) |.eeevvneeeeeenn0 [0 ]02223.500 . 1.993 . 73,693 |....01/20/2021 ...|....09/01/2047 ...
3132AD-T9-9 . FH ZT1476 - RMBS . 1.4 .. ..48,442 |...89.7479 |. ...40,768 |. L A5.425 49,911 ... (461) |. .1.897 ....03/10/2021 .. 02/01/2048 ...
31320M-4N-2 ..... [FH SD0829 - RVBS . 1.A .. . 12,119,314 |...85.4825 |. 10,043,244 |. 11,748,882 12,089,046 ..(10,062) |. .2.581 ....01/27/2022 .. 01/01/2052
3132DN-7K-3 . FH SD1798 - RMBS . 1.4 .. 221,977 |...99.2741 ..217,210 |. 221,847 L (113) | .5.239 ....12/28/2022 .. 11/01/2052
3132DN-7L-1 FH SD1799 - RMBS . 1.A .. 434,389 |...99.4297 |. ..426,119 |. 433,807 .5.271 ....12/28/2022 .. 11/01/2052
3132DN-E2-5 ..... [FH SD1053 - RMBS . 1.4 .. 2,791,912 [...89.5815 |. .. 2,489,754 |. .2,790,555 |.. ... 3.436 ....08/01/2022 .. 06/01/2052 ...
3132DN-G5-6 ... FH $D1120 - RMBS . LA 1,819,058 |...95.4066 |.............. 1,706,702 |.... ,820, 111 [0 e 1,750 [0 0 040500 - 4.233 ...08/31/2022 ...|....06/01/2052 ...
3132DN-VJ-9 ... FH SD1517 - RMBS . LA .. 849,149 |...94.9322 |... 848,874 0 e (102) |0 0 ]l040500 4.482 ....09/07/2022 ...|....09/01/2052 ...
31320P-E7-9 ..... FH SD1958 - RMBS . LA .. 274,103 |...97.6203 |... 213,718 0 e (110) o0 [0 222250000 . 4.725 ....12/16/2022 ...|....11/01/2052 ...
31320PKY-3 ..... FH SD2111 - RMBS . LA .. 496,263 |...94.5668 |... 896,657 |oeeeiiiiiiinnn0 [ 43 0 [0 ]0040500 4.900 ....06/21/2023 ...|....12/01/2052 ...
313200-C6-1 ... FH SD2793 - RMBS . 4. LA ) .. 431,402 |...94.9103 |... ..442, .. 31,877 0 o400 0 0 ]l 40500 4.850 ....06/21/2023 ...|....03/01/2053 ...
313200-QV-1 ... FH SD3168 ~ RMBS .......ccevviiiiinnnniiiiiinnininninnnnsfone von | nnnnns 4 | TA i 1,490,719 ]...97.2179 |....covvnnnnns 1,460,658 |.............. 1,502,457 |..ooooiinnnnn 1,491,128 |0 206 0 el l0f111005.000 5.119 ...06/21/2023 ...|....06/01/2053 ...
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31320V-LA-1 ... FH SD7521 = RMBS .....ovivviiniiiiiiiineecceiieeeeeens oo e | s 4 s LA e 4,762,747 |...83.0044 |.............. 3,697,319 |...ccvvnnnnnns 4,449,541 |...ooonninnnns 4,761,440 |[..ocovvnnnnnnnnns 0 fooeeeeenn (24,281) |0 [0 | 2.500 |...... 1518 JMON .ot [ 9,270 |oevenniianne 111,239 |....07/30/2020 ...|....07/01/2080 ...
31320V-LC-7 ..... FH SD7523 - RMBS . N LA ...82.9246 |......oeee.... 2,097,752 |.... .... 2,698,542 O [ (18,771 |0 o0 e 2.500 |...... 1.564 . 63,243 |....07/31/2020 ...|....08/01/2050 ...
31320V-LV-5 ... FH SD7540 - RMBS . I L LA ...82.6344 |.............. 2,876,931 |.... .... 3,659,708 JLU U (Vs DN AR | I RPN | ) AN 2.500 |...... 1.801 ...07/29/2021 ...|....05/01/2051 ...
31320H-GI-9 ..... FH 043812 - RMBS . N LA ...92.8916 |... e 6,694 | 7,206 [ 7,953 0 e (208) Jee 0 o0 e 4.000 |...... 2.032 ....11/09/2016 ...|....09/01/2046 ...
31334Y-P5-0 ..... FH QA2244 - RIBS . I L LA ...86.8029 |... 175,444 ... ....217,326 O e (1,957) |0 o0 e 3.000 |...... 1.687 ....02/26/2021 ...|....07/01/2046 ...
3133AG-BN-8 ..... FH 0B9045 - RMBS . N LA ...79.2071 |... ....1,230,316 0 [ (1,208) |0 [0 e 2.000 |...... 1.653 ...02/17/2021 ...|....02/01/2051 ...
3133AG-BR-9 ..... FH 0B9048 - RWBS . I L LA ...78.8969 |... ....2,888,710 O [ (3,240) |0 o0 2.000 |...... 1.691 ....02/17/2021 ...|....02/01/2051 ...
3133BQ-50-2 ... FH QF3561 - RMBS . N LA . 100.2537 |... s O e 18 0 [0 e 5.500 |...... 5.162 ....12/28/2022 ...|....11/01/2052 ...
3133KK-3X-5 ..... [FH RA4414 - RBS . 4 1.4 .. ...82.5365 |. 6,330,484 .0 .. (29,350) |. .2.500 |......1.651 ....02/03/2021 .. 01/01/2051
3133KN-KX-0 ..... FH RA6610 - RMBS . 4 1.A .. . 12,124,931 |...85.4758 |. 12,107,620 .0 (8,430) |- .3.000 |......2.681 ....02/04/2022 .. 01/01/2052
3133KP-YN-4 ..... FH RA7916 - RMBS . 4 1.4 .. 1,393,621 ]...91.8589 |. . 1,394,885 |.. .0 ......4.000 |......4.371 ....02/03/2023 .. 09/01/2082 ...
3133KQ-VZ-6 ..... FH RA8732 - RMBS . N LA ...97.3232 |... .... 1,995,194 O e 17 0 [0 e 5.000 |...... 5.070 ...06/21/2023 ...|....03/01/2053 ...
3133KQ-XY-7 ..... FH RA8795 - RMBS I L LA ...99.3723 |... ... 4,538,247 LU SRR (481 <+ N N | I RPN | ) AN 5.500 |...... 5.118 ....04/04/2023 ...|....04/01/2053 ...
3136B1-FP-4 ..... FNR 2018-14 PA - CMO/RMBS . N LA ...94.6757 |... 0 [ (1,288) |0 o0 e 3.500 ...02/08/2018 ...|....04/25/2047 ...
3137BP-DII-6 ..... FHR 4583 UP - CMO/RMBS .. I L LA ...91.0203 |... O i 71 0 [0 e 3.000 .989 ....11/01/2016 ...|....07/15/2045 ...
3137BS-ZE-6 ..... FHR 4631 GP - CMO/RMBS .. N LA ...94.6847 |... 0 [ 1,652 |0 o0 e 3.500 .89 ....11/02/2016 ...|....03/15/2046 ...
3140HD-7A-6 ..... FN BK0888 - RMBS ... I L LA ...92.7337 |... 0 [ (14,109) |0 o0 e 4.000 ...04/27/2020 ...|....07/01/2048 ...
314048-UX-9 ..... FN BM4197 - RMBS ... N LA ...87.2343 |... JO N PR (-4 DN ARt | B ISP | ) IO 3.000 ....02/26/2021 ...|....03/01/2047 ...
3140KV-EU-0 ..... FN BQ9146 - RVBS . I L LA ...78.9046 |... ,368,365 O e (4,201) vl o0 2.000 ....01/06/2021 ...|....12/01/2050 ...
3140KV-F5-4 ..... FN BQ9187 - RMBS . 4 1.A .. ...78.8452 |. 1,246,855 |.. .0 .2.000 |.. ....12/22/2020 .. 01/01/2051
3140KV-GN-4 ..... FN BQ9204 - RMBS . 4 1.4 .. ...78.9050 |. . 1,340,912 1,387,662 |.. .0 .2.000 |.. ....12/22/2020 .. 01/01/2051
3140KX-SP-2 ..... FN BRO525 - RMBS . 4 1.A .. ...79.0128 |. ..673,591 .699,082 |.. .0 .2.000 |.. ....12/22/2020 .. 12/01/2050
3140L0-C8-8 ..... FN BR1894 - RVBS . |4 1.4 .. ...79.1629 |. .2,013,6% .2,082,531 |.. .0 .2.000 |.. ....01/06/2021 .. 01/01/2061 ...
3140L0-D4-6 ..... FN BR1922 - RMBS . |4 1.A .. ...79.3101 ..986, 102 01,022,172 |.. .0 ......2.000 |.. ...01/06/2021 .. 01/01/2051 ...
3140L0-DR-5 ..... FN BR1911 - RMBS . I L LA ...79.1371 |... .2,180,810 |.. 2,255,010 LU O (15 (-2 N N I RPN | ) A 2.000 ....01/06/2021 ...|....01/01/2051 ...
3140MR-2N-6 ..... FN BIWO780 - RMBS ... N LA ...95.3915 |... ..603,736 |.. ... 611,078 O 220 0 o0 e 4.500 ....08/31/2022 ...|....08/01/2052 ...
3140N3-A5-8 ..... FN BIW9927 - RMBS .... I L LA ...99.6779 |... ..705,446 |.. ....114,312 LI R (1) N | I RPN | ) AN 5.500 ....12/28/2022 ...|....10/01/2052 ...
314009-4Z-3 ... FN CA2639 - RMBS . N LA ...95.3983 |... ..321,284 |.. O e 178 |0 [0 e 4.500 ....06/21/2023 ...|....11/01/2048 ...
31400E-AP-7 ..... FN CA6313 - RVBS . I L LA ...86.0408 |... .2,061,327 |.. LU U ([ J 1o N N | N RPN | ) A 3.000 ...02/17/2021 ... |....07/01/2050 ...
31400E-DX-7 ..... FN CA6417 - RMBS ... N LA ...86.0408 |... . .. 71,951 .. 0 e (883) |0 o0 e 3.000 ....02/17/2021 ...|....07/01/2050 ...
31400E-KY-7 ..... FN CA6610 - RMBS . 4 1.4 .. ...86.0253 |. ...55,182 |. ...64,146 ..69,418 |.. .0 .3.000 |.. ....02/17/2021 .. 08/01/2080 ...
31400E-YJ-5 ..... [FN CA7012 - RMBS . 4 1.A .. ...79.1939 |. .. 4,625,220 |. .5,840,378 5,982,786 |.. .0 .2.000 |.. ....09/14/2021 .. 09/01/2050
31400F-4E-6 ..... [FN CA8020 - RMBS . 4 1.4 .. ...82.8453 |. .. 2,567,301 |. .3,086,841 .3,263,312 |.. .0 .2.500 |.. L77,171 )....01/71172021 .. 12/01/2050
314006-3C-9 . FN CA8894 - RMBS . 4 1.A .. ...82.8462 |. ..3,011,243 |. . 3,862,544 |.. .0 .2.500 |.. . 90,868 |....02/03/2021 .. 02/01/2051
31400G-U4-7 ..... [FN CA8702 - RMBS . 4 1.4 .. ...91.5766 |. ..5,594,101 |. .6,416,355 |.. .0 ......2.500 |.. 162,716 |....01/12/2021 .. 01/01/2036 ...
31400L-MY-9 ..... FN CB1274 - RMBS . N LA ...82.3487 |... 2,910,542 |.... . .... 3,679,620 0 e (7,833) |0 o0 e 2.500 ... 88,360 |....07/29/2021 ...|....08/01/2051 ...
31400M-5T-7 ..... FN CB2657 - RVBS . I L LA ...856.5292 |... 813,997 |.... ..961,718 |.. 969,171 LU R 74D N MO | I RPN | ) A 3.000 ... 28,562 [....02/04/2022 ...|....01/01/2052 ...
31400M-VP-6 ..... FN CB2421 - RMBS . N LA ...85.5525 |... ..3,949,085 |.... .4,615,980 |.. .... 4,845,978 O [ (7,384) |0 o0 e 3.000 .. 138,479 |....12/01/2021 ...|....12/01/2051 ...
31400P-BG-1 ..... FN CB3638 - RVBS . I L LA ...96.0372 |.....covnnnnns 1,623,788 |.... 1,690,791 |.. ... 1,717,902 LU R £ N N B RPN | ) A 4.500 . 76,086 |....09/07/2022 ...|....05/01/2052 ...
31400P-7B-6 ..... FN CB4337 - RMBS . N LA ...95.6074 |....covnennnns 1,928,987 |.... .2,017,612 |.. ... 2,052,535 JLO N U €70 FORRRRRRRt | B IUUPRRPRRIN | ) FOT 4.500 . 90,793 |....08/31/2022 ...|....08/01/2052 ...
31400P-ZE-0 ..... FN CB4340 - RMBS . I L LA ...95.1517 |t 2,546,663 |.... ....2,685,739 O e (497) |0 [0 e 4.500 .. 120,439 |....09/07/2022 ...|....08/01/2052 ...
314000-GA-7 ..... FN CB4692 - RMBS . 4 ... LA . 100.0853 |.............. 2,083,469 |.... . . ....2,126,954 0 e (2,8343) |0 o0 e 5.500 .. 114,493 |....12/28/2022 ...|....09/01/2052 ...
314000-UM-5 ... FN CB5087 - RMBS ... 4 .. LA 221,852 |...99.8733 |... 217,126 |.... ....217,402 |.. O e (284) |0 [0 e 5.500 ... 12/28/2022 ... |....11/01/2052 ...
3140QV-RN-6 ..... [FN CB9492 - RMBS . 4 1.A .. . 10,897,033 |...98.8078 |. 10,741,103 |. 10,870,705 .0 ......5.500 |.. ....12/10/2024 .. 11/01/2054 ...
3140X4-DF-0 ..... FN FM1001 - RMBS ... 4. 1AL . 56,143 |...89.74% |... ... 47,250 |.... ...52,647 |. O o (488) |0 o0 3.500 ...03/10/2021 ...|....11/01/2048 ...
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3140X6-UC-3 ..... FN FM3278 - RMBS 4 s LA ...89.74% (U RN (< -7 1 AN | Y AU | B RN 3.500 |...... 1.940 [MON ..o Jovvneniiiiiiinnns [0 1,276 |....03/10/2021 ... |....11/01/2048 ...
3140X8-3F-2 ..... FN FM5297 - RMBS . N LA .. 86.1811 |... O e (192) 0 o0 e 3.000 |...... 1.733 ....02/17/2021 ...|....11/01/2050 ...
3140X8-G6-8 ..... FN FM4720 - RMBS . I L LA .. 86.0877 |... O [ (18,245) |0 o0 e 3.000 |...... 1.823 ....02/17/2021 ...|....10/01/2050 ...
3140X8-UU-9 ..... FN FM5094 - RMBS . N LA ...89.7494 |... 0 [ (9,885) |0 [0 e 3.500 |...... 1.940 ....03/10/2021 ...|....06/01/2049 ...
3140X8-WR-4 ..... FN FM5155 - RMBS . I L LA .. 78.8671 |... 0 e (2,280) vl o0 e 2.000 |...... 1.526 ...01/06/2021 ...|....12/01/2050 ...
3140X8-Y6-8 ..... FN FM5232 - RMBS . N LA ...86.2122 |... . . 0 e (1833) 0 o0 e 3.000 |...... 1.850 ....02/17/2021 ...|....06/01/2050 ...
3140X8-Y7-6 ..... FN FM5233 - RMBS . I L LA ...86.009 |... L.717,059 |.. ....763,557 O e (A725) |0 [0 e 3.000 |...... 2.031 ....02/17/2021 ...|....11/01/2050 ...
3140X8-YK-7 ..... FN FM5213 - RMBS . N LA ... 79.2471 |... 1,674,897 |.. .... 1,738,500 0 e (3,104) |0 o0 e 2.000 |...... 1.491 ...12/22/2020 ... |....12/01/2050 ...
3140X9-JB-2 . FN FM5657 - RMBS . 4 1.4 .. ...86.2432 |. 8,190 ...8,836 |.. .0 .3.000 |......1.883 ....02/19/2021 .. 12/01/2050
3140X9-JK-2 ..... [FN FM5665 - RMBS . 4 1.A .. ...89.7609 |. 60, 190 ..65,698 |.. .0 .3.500 |......1.962 ....03/10/2021 .. 08/01/2048
3140X9-TY-1 ..... FN FM5966 - RMBS . 4 1.4 .. ...78.6345 |. . 1,737,788 1,774,799 .. .0 ......2.000 |......1.717 ....02/17/2021 .. 02/01/2061 ...
3140XB-X7-0 ..... FN FM7901 - RMBS ... N LA ...82.3%61 |..coeennnnnnns 1,581,465 |.... 01,919,345 |.. .... 1,998,582 0 [ (3,622) |0 o0 e 2.500 |...... 1.935 ...07/29/2021 ...|....07/01/2051 ...
3140XC-4Z2-8 ..... FN FM8939 - RVBS . I L LA ...78.9028 |.............. 3,858,269 |.... .4,889,8%8 |.. .... 4,930,844 O e (2,715) |0 o0 e 2.000 |...... 1.884 ....00/23/2021 ...|....10/01/2051 ...
3140XD-2J-4 ... FN FM9776 - RMBS . N LA ...85.5771 |... ....11,976,805 |.... 13,995,332 |.. ... 14,353,598 0 [ (16,240) |oveeeeeeeen0 o0 e 3.000 |...... 2.627 ....01/27/2022 ...|....11/01/2051 ...
3140XF-LL-3 ..... FN FS0330 - RVBS . I L LA ...85.5256 |.......oeunnns 7,080,235 |.... ... 8,535,951 LU O £ 1025 N NN | I RPN | ) A 3.000 |...... 2.552 ....01/24/2022 ...|....01/01/2052 ...
3140XG-CH-0 ..... FN FS0971 - RMBS . N LA ...80.4783 |.....ooeennint 1,911,813 |.... ....2,147,820 0 [ (480) |0 o0 e 3.500 |...... 3.400 ....08/01/2022 ...|....01/01/2052 ...
3140XG-MS-5 ..... FN FS1268 - RMBS . I L LA ...92.8344 |.....oeennnns 1,387,163 |.... ... 1,442,444 O 382 o0 [0 4.000 |...... 4.523 ....12/21/2022 ...|....04/01/2052 ...
3140XG-IM-7 ... FN FS1551 - RMBS . N LA L..95.7174 |t 1,492,881 |.... ....1,570,310 JO N U € - ARt | B IR | ) AP 4.500 |...... 4.363 ...09/07/2022 ...|....03/01/2050 ...
3140XH-3U-9 ..... FN FS2610 - RMBS ... I L LA ...95.3915 |...ooiiiinnnns 1,469,201 |.... .... 1,563,105 LU R (123 N | I RPN | ) AN 4.500 |...... 4.273 ....08/31/2022 ...|....08/01/2052 ...
3140XH-6Y-8 ..... [FN FS2686 - RMBS . 4 1.A .. ...95.9123 |. 1,329,380 | .1,396,556 |.. .0 .4.500 |......4.380 ....08/31/2022 .. 08/01/2052
3140XJ-LC-5 ..... [FN FS3022 - RMBS . 4 1.4 .. ...91.8553 |. .. 744,351 |. 788,610 |.. .0 .4.000 |......4.395 ....02/03/2023 .. 10/01/2052
3140XJ-06-1 ..... FN FS3154 - RMBS . 4 1.A .. ...94.9361 ..818,635 |. .852,184 |.. .0 .4.500 |......4.676 ... 12/21/2022 .. 07/01/2052
3140XJ-WK-5 ..... FN FS3349 - RIBS . |4 1.4 .. ...95.1519 [. ..1,972,786 |. .2,029,911 |.. .0 .4.500 |......4.822 ....06/21/2023 .. 09/01/2082 ...
3140XJ-YR-8 ..... FN FS3419 - RMBS . |4 1.A .. ...97.8135 |. .. 5,949,250 |. .6,082,235 .6,229,889 |.. .0 ......5.000 |...... 4.599 ...12/16/2022 .. 12/01/2052 ...
31410L-XE-7 ..... FN 890877 - RMBS . I L LA ...89.74% |... ..120,280 |.. 131,609 O e (1,188 |0 o0 e 3.500 |...... 1.957 ....03/10/2021 ...|....07/01/2048 ...
31418C-MG-6 ..... FN MA3058 - RVBS . N LA ...92.7343 |... .2,588,029 |.. ....2,910,624 0 [ (45,597) |0 [0 e 4.000 |...... 1.820 ...02/26/2021 ...|....07/01/2047 ...
31418C-U7-7 ..... FN MA3305 - RVBS . I L LA ...89.5610 |... .. 104,904 |.. O e (914) |0 0 e 3.500 |...... 1.965 ....03/10/2021 ...|....03/01/2048 ...
31418C-V2-7 ..... FN MA3332 - RMBS . N LA ...89.7489 |... ..151,942 |.. . O e (1,870) |0 o0 e 3.500 |...... 1.936 ....03/10/2021 ...|....04/01/2048 ...
31418D-HL-9 ..... FN MA3834 - RVBS . I L LA ...86.3054 |... L 761,112 .. ... 815,860 LU SRR (T -3 N | I RPN | ) A 3.000 |...... 1.971 ...02/26/2021 ...|....11/01/2049 ...
31418E-U9-9 ..... FN MA5107 - RMBS N LA ...98.7533 |... 22,777,729 |.... 23,065,277 |.. ...23,094,254 O e 145 0 0 e 5.500 |...... 5.402 ....12/10/2024 ...|....08/01/2053 ...
35563P-GG-8 . SCRT 2018-3 MA - CMO/RMBS . 4 1.4 .. ...95.3617 |. ..721,092 | ..756, 165 ....753,179 |.. .0 .3.500 |......3.611 ....08/09/2018 .. 08/27/2057 ...
35563P-JF-7 . SCRT 2019-1 MA - CMO/RMBS . 4 1.A .. ...94.7662 |. ..978,473 |. 1,082,514 1,038,742 |.. .0 .3.500 |......3.128 ....08/07/2019 .. 07/25/2058
35563P-KG-3 . SCRT 2019-2 MA - CMO/RMBS . 4 1.4 .. ...94.3200 |. ..377,310 | ..400,032 403,141 |.. .0 .3.500 |......3.079 ....06/08/2019 .. 08/26/2058
35563P-LH-0 ..... [SCRT 2019-3 MA - CMO/RVBS . 4 1.A .. ...94.9299 |. ..547,575 |. ..576,821 592,094 |.. .0 ......3.500 |......2.142 ....08/06/2019 .. 10/25/2058 ...
35563P-HL-0 ..... SCRT 2019-4 MA - CMO/RMBS . 4 e | 1AL ...91.4976 |... .. 1,064,956 |.... 1,163,917 |.. ....1,178,979 O o (1,983) |0 o0 ) 3.000 |...... 2.420 ...11/06/2019 ...|....02/25/2059 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 218,579,961 | XXX 189,576,911 212,667,152 218,535,900 0 (414,758) 0 0 XXX XXX XXX 632,013 5,717,679 XXX XXX
678908-4C-5 ..... |OKSDEV 2022 A1 - ABS .... | 4 ... . .. 788,049 |...95.5290 |... ..752,815 |.... ..788,049 |.. ....788,049 0 0 o0 ). 3,877 ... 3876 |IIN ... ...5,09 |... . 30,553 |....08/19/2022 ...|[....05/01/2037 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 788,049 | XXX 752,815 788,049 788,049 0 0 0 0 XXX XXX XXX 5,092 30,553 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 246,747,862 | XXX 213,832,184 237,760,201 244,907,551 9,454 (739,937) 0 0 XXX XXX XXX 916,893 6,693,266 XXX XXX
00182E-BM-0 ..... ANZ NEW ZEALAND INTL LTD (LONDON BRANCH) . .. 1.EFE .. 1,587,901 |...88.7980 |. ..1,411,888 |. . 1,590,000 .1,588,860 |.. 206 |. .0 0. . 15,542 . 40,545 |....02/06/2020 .. 02/13/2030 ...
00206R-GL-0 ..... AT&T INC ..... .2.BFE .. .. 781,935 ]...97.8306 |. ..733,730 |. . 750,000 .762,003 |.. .0 0. 11,617 . 30,750 |....06/14/2019 .. 02/15/2028
00206R-HJ-4 . AT&T INC .. .2.BFE .. 1,000,055 |...97.8340 |. ..983,231 |. .1,005,000 1,002,692 |.. .0 0. . 14,573 . 43,718 |....02/13/2019 .. 03/01/2029 ...
00287Y-AR-0 ..... ABBVIE INC ... .. 1.GFE ..|.. ...1,099,890 )...93.6478 |... 842,831 |.... ... 900,000 |.. 1,047,796 |0 o (12,991) 0 000000040500 )00l 2602 N L e 5,288 |... . 40,500 |....10/23/2020 ... |....05/14/2035 ...
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00287Y-BX-6 ..... ABBVIE INC L AGFE e 879,432 [...92.8152 |....ceevvnnnnn . 742,522 | 800,000 |.oevvvnnneeennn 847,192 [oiiiiiiinnnnl0 o (9,660) |oveenieeiiennnl0 o0 e 3.200 |...... 1.866 ....07/29/2021 ...|....11/21/2029 ...
00287Y-DU-0 ..... ABBVIE INC .. 1.G FE ..|... .. 583,157 |...98.7981 ..585,000 |-eeervuneeeennn583,300 feeniiiiininnni0 o 142 |0 0 e 5.050 |...... 5.090 ....02/22/2024 ...|....03/15/2034 ...
00914A-AM-4 ..... AIR LEASE CORP .. 2.BFE ..|... 1,706,704 |...95.3201 |... 01,720,000 |ovevenneeennn 1,715,739 [0 2,559 [0 0 1.875 |...... 2.031 ....06/17/2021 ...|....08/15/2026 ...
015271-AW-9 ..... ALEXANDRIA REAL ESTATE EQUITIES INC .. .. 2.AFE ..|... .. 852,358 |...79.7109 |... ..855,000 |.. 2n853,198 [0 e 225 0 0 2.000 |...... 2.031 ....02/03/2021 ...|....05/18/2032 ...
015271-AY-5 ..... ALEXANDRIA REAL ESTATE EQUITIES INC .. .. 2.AFE ..|... .. 712,826 |...82.3254 |... . 715,000 |.. 713,288 0 160 0 0 2.950 |...... 2.980 ...02/02/2022 ...|....03/15/2034 ...
015271-BA-6 ..... ALEXANDRIA REAL ESTATE EQUITIES INC .. .. 2.AFE ..|... .. 199,482 |...93.7459 |... . 200,000 |.. 00a199,565 |oeeniiiiieennn0 e 82 0 0 4.750 |...... 4.777 ....02/02/2023 ...|....04/15/2035 ...
01626P-AH-9 ..... ALIMENTATION COUCHE-TARD INC .. 2.AFE ..|... .. 104,859 |...96.5780 |... . 105,000 |.. 104,959 |0 [ 15 0 0 3.550 |...... 3.566 ....07/19/2017 ...|....07/26/2027 ...
01626P-AU-0 ..... ALIMENTATION COUCHE-TARD INC ... .. 2.AFE ..|... ...97.5645 |... ..995,000 |.. 102995,000 |eeeeenieeeennn0 o0 0 0 5.267 |...... 5.267 ....02/06/2024 ...|....02/12/2034 ...
020564-AE-0 ..... ALPEK SAB DE CV .. .2.CFE .. ...84.1465 |. . 770,000 768,723 |.. .3.250 |......3.280 ...02/18/2021 .. 02/25/2031
02079K-AD-9 ..... [ALPHABET INC ... .1.CFE .. ...83.1543 |. . 750,000 .748,820 |.. .1.100 |......1.129 ....08/03/2020 .. 08/15/2030
023135-CJ-3 ..... [AMAZON.COM INC ... .1.DFE .. ...78.8534 |. ..990,000 .986,069 |.. ......3.950 |......3.974 ....04/11/2022 .. 04/13/2052 ...
025816-CP-2 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... . ...97.0409 |... . 310,000 |.. 308,99 |evviiiieeennn0 o406 |0 [0 3.300 |...... 3.445 ...04/27/2017 ...|....05/03/2027 ...
025816-CS-6 ..... AMERICAN EXPRESS CO | 1R FE L 1,678,438 |...95.7368 |... .1,680,000 |.. ST T 7 PO | N RPN | [ PR | RPN | ) RN 2.550 |...... 2.570 ....03/01/2022 ...|....03/04/2027 ...
026650-EZ-0 ..... AMERICAN HONDA FINANCE CORP .... |- 1.GFE L. .. 573,200 |...96.1355 |... 573,340 |evveneeeeennn0 [ 140 |0 [0 4.900 |...... 4.940 ...01/08/2024 ...|....01/10/2034 ...
02666T-AJ-6 ..... AMERICAN HOMES 4 RENT LP .. .. 2.BFE ..|... .. 542,188 |...97.3055 |... 582,190 |0 [ 2 0 0 5.250 |...... 5.317 ....12/02/2024 ...|....03/15/2035 ...
03027X-AW-0 ..... AMERICAN TOWER CORP .. 2.BFE ..|... .. 926,146 |...94.6670 |... s 871,835 |0 e (13,41) 0 [0 3.800 |...... 1.970 ....10/23/2020 ...|....08/15/2029 ...
03027X-BA-7 ..... AMERICAN TOWER CORP ... .. 2.BFE ..|... ,561,855 |...90.0580 |... 1,440,000 JRTOZAToT O | R ( 1+~ AR | I RPN | ) FRN 2.900 |...... 1.870 ...11/04/2020 ...|....01/15/2030 ...
03027X-BC-3 ..... AMERICAN TOWER CORP ... .. 2.BFE ..|... .. 454,676 |...85.6939 |... 385,622 |.... . . 452,708 |..ooeeeeenneeen a0 e (488) [0 o0 e 2.100 |...... 1.978 ...10/29/2020 ...|....06/15/2030 ...
03027X-CM-0 ..... AMERICAN TOWER CORP .. 2.BFE ..|... ,155,527 |...98.9084 |... .. 1,127,556 |.... .1,140,000 |.. 155,438 |ooeiiviiiieen0 [t (89) o0 feinnl0 5.400 |...... 5.222 ....12/02/2024 ...|....01/31/2035 ...
03040W-BA-2 ..... AMERICAN WATER CAPITAL CORP . L2.AFE .. 597,368 |...95.3060 |. ..586,132 |. . 615,000 .599,867 |.. 4450 |......4.849 ....06/26/2023 .. 06/01/2032
031162-DD-9 ..... [AMGEN INC . L2.AFE .. ,011,823 [...92.9278 |. ..943,217 | .1,015,000 1,013,040 |.. .3.000 |......3.050 ...02/17/2022 .. 02/22/2029
031162-DJ-6 ..... [AMGEN INC .... L2.AFE .. 789,709 |...92.7388 |. ..779,006 |. . 840,000 .789,942 |.. .4.200 |......5.101 ....12/13/2024 .. 03/01/2033
032654-AU-9 . ANALOG DEVICES INC . 1FFE .. 467,204 |...89.7606 |. ..421,875 |. . 470,000 468,457 |.. .1.700 |......1.791 ....09/28/2021 .. 10/01/2028 ...
035240-AR-1 . | ANHEUSER-BUSCH INBEV WORLDWIDE INC . . 1.GFE .. ,022,799 |...99.9047 |. ..807,230 |. . 808,000 937,756 |.. ..(20,884) |. ......4.900 |......1.962 ...10/15/2020 .. 01/23/2031 ...
03524B-AF-3 ..... ANHEUSER-BUSCH INBEV FINANCE INC ... .. 1.G FE ..|... ,121,401 |...89.0335 |... 836,915 |.... ,008,452 2 (5,808) [cuuvniiiiiiin0 |0 e 4.625 |...... 3.416 ....10/26/2020 ...|....02/01/2044 ...
037833-DY-3 ..... APPLE INC .... .. 1.BFE ..|... ...83.5674 |...coonnnnnnns 1,520,926 |.... 817,439 |0 o436 |0 [0 e 1.250 |...... 1.276 ....08/13/2020 ...|....08/20/2030 ...
037833-EF-3 ..... APPLE INC .... .. 1.B FE ..|... ...61.6953 |.............. 1,175,296 |.... ,893,603 |....vvviiinnnnnd o298 |0 [0 e 2.650 |...... 2.682 ....02/01/2021 ...|....02/08/2051 ...
03938L-BC-7 ..... ARCELORMITTAL SA .. 2.CFE ..|... ...96.7842 |....ooonennnns 2,788,353 |.... ,073,508 |..eeeeeeeeennnnn0 [ (39,369) |oeeeeeeeeeenl0 o0 e 4.250 |...... 2.677 ....01/13/2021 ...|....07/16/2029 ...
03969Y-AA-6 ..... ARDAGH METAL PACKAGING FINANCE PLC ..4.BFE ..|.. ...89.4676 |.........o.... 2,375,363 |.... . .. RS TATR G T S 2 1 A FOUR | N R | B RN | Y 3.250 |...... 3.250 ....02/26/2021 ...|....09/01/2028 ...
04010L-AY-9 ..... ARES CAPITAL CORP .. 2.BFE ..|... ...99.0294 |... 609,031 |.... ... 615,000 |.. 614,795 [.oooeeeeiniee 0 el 371 [0 0 e 3.250 |...... 3.313 ...01/08/2020 ...|....07/15/2025 ...
04010L-BA-0 ..... ARES CAPITAL CORP .. . s .2.BFE .. ...95.6122 |. ..1,725,801 |. . 1,805,000 .1,801,527 |.. .2.150 |......2.278 ....02/23/2021 .. 07/15/2026 ...
04010L-BB-8 ..... ARES CAPITAL CORP ..... . s .2.BFE .. ...92.1790 |. .. 3,843,866 |. .4,170,000 4,159,941 |.. .2.875 |......2.949 ...06/03/2021 .. 06/15/2028
04316J-AF-6 ..... ARTHUR J. GALLAGHER & CO .2.BFE .. . 107.4241 1,020,529 |. ..950,000 1,045,421 |.. .6.500 |......5.080 ....12/02/2024 .. 02/15/2034
04316J-AN-9 ..... [ARTHUR J. GALLAGHER & CO .2.BFE .. ...97.4955 |. ..2,032,781 |. .2,085,000 .2,075,736 |.. .5.150 |......5.205 ....12/12/2024 .. 02/15/2035
052769-AE-6 ..... AUTODESK INC ......cvvvennnn L2.AFE .. ...97.1154 |. ..155,000 154,729 |.. ......3.500 |......3.575 ....06/05/2017 .. 06/15/2027 ...
053484-AB-7 ..... AVALONBAY COMMUNITIES INC . .. 1.G FE ..|... ...82.7959 |... . . 2,245,000 |.. 243,101 v o 248 |0 [0 e 2.050 |...... 2.063 ...09/08/2021 ...|....01/15/2032 ...
05369A-AL-5 ..... AVIATION CAPITAL GROUP LLC .. .. 2.CFE ..|... ...94.9262 |... 2,686,411 |.... .2,830,000 |.. ,827,484 |ooveneiiiinnnnnl0 [ 1,430 |0 [0 e 1.950 |...... 2.003 ....09/15/2021 ...|....09/20/2026 ...
05565E-BK-0 ..... BMW US CAPITAL LLC .. 1.F FE ..|... ...99.7659 |... 1,406,699 |.... .1,410,000 |.. ,409,858 |....ooeeeeennnnn0 foeieiiiii 516 |0 [0 e 3.900 |...... 3.938 ....04/06/2020 ...|....04/09/2025 ...
05583J-Ad-1 ..... BPCE SA .... .. 2.AFE ..|... ...81.6704 |... .1,545,000 |.. BTN [0/ R | N RPN | B RO | I RPN | ) RN 2.217 |...... 2.217 ....01/12/2021 ...|....01/20/2032 ...
058498-AX-4 ..... BALL CORP . .. 3.AFE ..|... ...84.8750 |.................428,619 |.................505,000 |...ccevuureeennnd28,619 |oeeeneeeen (6,787) |oeeeeiiiieeeeenn0 el 0 [0 e 3125 |...... 3.125 ....09/09/2021 ...|....09/15/2031 ...
06051G-HG-7 ..... BANK OF AMERICA CORP .... .. 1.EFE ..|... ...96.9827 |.......coeeee... 678,879 |ooenniiiinnnn 700,000 [oiiiiiinnnnnnnnn 714,220 |0 o (4192) L0 [0 3.970 |...... 3.201[MS ...... .. 27,790 |....06/17/2019 ...|....03/05/2029 ...
06051G-HV-4 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...92.1202 |... e 3,157,986 [oneeeeiinn0 e 14,982 |0 [0 e 3.19% |...... 3.670 ...06/27/2023 ...|....07/23/2030 ...
06051G-MA-4 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... . 100.1094 |... 2,887,398 o0 i (270) [0 [0 5.468 |...... 5.084 ....12/12/2024 ...|....01/23/2035 ...
06654D-AB-3 ..... BANNER HEALTH .. .1.DFE .. ...88.5461 615,882 |.. .eenn2.338 |...... 1,755 ...02/12/2021 .. 01/01/2030 ...
06654D-AD-9 ... BANNER HEALTH .. .. 1.DFE ..|.. ...83.5%6 |... . 400,000 |. L. 402,987 o0 o 518) 0 0 1.897 |...... 1.754 ...02/10/2021 ...|....01/01/2031 ...
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06738E-BM-6 ..... BARCLAYS PLC ..vviivviiiiieiiciie e L 2AFE L 1,515,000 |...86.8484 |.............. 1,315,783 |oovveens 1,615,000 |..cevvvunnnnns 1,615,000 |ooevvvennnveennn0 [0 Jviiiiinl0 o0 2.645 |...... 2.645 ....06/17/2020 ...|....06/24/2031 ...
07274N-AY-9 ..... BAYER US FINANCE Il LLC .. 2.BFE ..|... .. 215,982 |. 100.0090 |... ..194,000 |.. 10 196,566 |eeevnneeeeennnn0 e (4,019) |0 [0 5.500 |...... 3.332 ...10/25/2019 ...|....08/15/2025 ...
072863-AH-6 ..... BAYLOR SCOTT & WHITE HOLDINGS . .. 1.DFE ..|... .. 294,570 |...83.7163 |... . 300,000 |.. 296,591 |0 [ 843 0 0 1.777 |...... 1.983 ....02/26/2021 ...|....11/15/2030 ...
075887-CJ-6 ..... BECTON DICKINSON AND CO .. 2.BFE ..|... ..707,480 |...89.5761 |... . 665,000 |.. 891,381 |0 e (4,833) |0 [0 2.828 |...... 2.006 ....07/29/2021 ...|....05/20/2030 ...
0778FP-AM-1 ... BELL TELEPHONE COMPANY OF CANADA OR BELL . .. 2.BFE ..|... .. 829,718 |...97.5064 |... . 840,000 |.. ....830,392 |0 [ 874 0 [0 5.200 |...... 5.360 ....03/15/2024 ...|....02/15/2034 ...
0778FP-AN-9 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL .... .. 2.BFE ..|... .. 1,827,603 |...93.7709 |... .1,830,000 |.. ,827,631 e o e 28 |0 [0 e 5.550 |...... 5.559 ...02/12/2024 ...|....02/15/2054 ...
084664-CV-1 ..... BERKSHIRE HATHAWAY FINANCE CORP .........ccevvvunvrrnns foun oe .. 1.CFE ..|... ,378,8% |...62.7515 |... .1,380,000 |.. < 4N (/0 R | AP + ) RO | B RPN | ) FRN 2.850 |...... 2.854 ....10/05/2020 ...|....10/15/2050 ...
09031W-AA-1 ... BIMBO BAKERIES USA INC .... .. 2.AFE ..|... ... 72.2339 |... . 860,000 |.. 846,491 |0 281 0 [0 4.000 |...... 4.098 ....05/12/2021 ...|....05/17/2051 ...
090572-AR-9 ..... BIO RAD LABORATORIES INC .. .2.BFE .. ...96.7369 |. .464,560 |.. .3.300 |......3.345 ....02/23/2022 .. 03/15/2027
09261B-AC-4 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . . 1EFE .. ...89.0563 |. .659,014 |.. .1.625 |......1.668 ....07/29/2021 .. 08/05/2028
09261H-AK-3 ..... BLACKSTONE PRIVATE CREDIT FUND ... .2.CFE .. ...95.7446 |. . 2,284,036 |.. ... 3,250 |......3.312 ....11/15/2021 .. 03/15/2027 ...
09261H-AR-8 ..... BLACKSTONE PRIVATE CREDIT FUND ... .. 2.CFE ..|... ...94.4870 |... . . n2,006,424 |o.ieeieiienn0 e 1,915 0 [0 e 4.000 |...... 4.115 ...01/10/2022 ...|....01/15/2029 ...
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND .. 2.BFE ..|... ...90.7621 |... .3,960,000 |.. 03,940,852 [oiiiiiiinnn0 e 774 0 0 2.850 |...... 2.988 ....09/27/2021 ...|....09/30/2028 ...
09778P-AB-1 ..... BON SECOURS MERCY HEALTH INC ...cevvveeiieeimiiaeeeees feen e .. 1.EFE ..|... ...83.2547 |... ... 600,000 |.eeuniieeennn...604,466 [...ooooniiiiin 0 e (TA7) o0 0 s 2.095 |...... 1.959 ....02/26/2021 ...|....06/01/2031 ...
10112R-BB-9 ..... BOSTON PROPERTIES LP .. 2.BFE ..|... s ...91.7640 |... 970,000 |eeeiniiiennnnnnn969,122 [0 e 179 [0 0 [ 3.400 |...... 3.422 ....06/12/2019 ...|....06/21/2029 ...
103730-BE-9 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.EFE ..|... 1,030,000 |...98.7735 |... ,030,000 |......ceveenen 1,080,000 |oeevenneeeeennnn0 [0 0 [0 s 3.410 |...... 3.410 ....02/06/2019 ...|....02/11/2026 ...
10373Q-BT-6 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.EFE ..|... ...85.56% |... Ln541,892 [0 90183 0 0 2.721 |...... 4.867 ...06/26/2023 ...|....01/12/2032 ...
11135F-BE-0 ... BROADCOM INC .. 2.BFE ..|... ...91.5502 |... .485, 484,430 |0 e 175 0 [0 1.950 |...... 1.989 ...01/04/2021 ...|....02/15/2028 ...
11135F-BL4 ..... BROADCOM INC ... .. 2.BFE ..|... .. 86.6660 |... .1,675,000 1474076 0 el 763 [0 0 3.469 |...... 5.107 ....12/13/2024 ...|....04/15/2034 ...
11135F-BP-5 ..... BROADCOM INC .2.BFE .. ...81.6672 |. ..544,000 .455,327 |.. . ......5.110 ....12/04/2024 .. 11/15/2035
12513G-BF-5 ..... COW LLC .... .2.CFE .. ...92.1212 |. 854,000 .857,921 |.. (6,002) | .3.2580 |......2.501 ....01/08/2021 .. 02/15/2029
125581-GX-0 ..... FIRST-CITIZENS BANK & TRUST CO .. 2.BFE .. . 102.8749 |. 190,000 .202,342 |.. (3,577) |- .6.125 |......3.934 ...08/09/2019 .. 03/09/2028
125896-BR-0 ..... CMS ENERGY CORP ....evveeievviiniieiciinineeecevniieeeee foan e .2.BFE .. ...96.2112 |. . 55,000 ..54,955 |.. .2.950 |......2.990 ....10/31/2016 .. 02/15/2027 ...
12592B-AM-6 ..... CNH INDUSTRIAL CAPITAL LLC weveeeeeeeeeeeeeeeeeee feen e L2.AFE .. 2,147,853 |...95.0889 |. ..2,058,674 |. .2,165,000 2,159,729 |.. \ee...1.450 |......1.611 ...05/17/2021 .. 07/15/2026 ...
126307-BH-9 ..... CSC HOLDINGS LLC .. 5.AFE ..|... 2,260,000 |...72.0031 |... 1,627,270 |.... .2,260,000 |.. 01,627,270 oenneen (81,461) il 0 0 o0 4.500 |...... 4.500 ....04/29/2021 ...|....11/15/2031 ...
133434-AD-2 ... CAMERON LNG LLC .. 1.F FE ..|... ..330,000 |...80.6026 |... ..330,000 |oeeerrnnneeeennnn330,000 foeenieiennienni0 o0 0 [0 e 3.701 |...... 3.701 ....12/05/2019 ...|....01/15/2039 ...
13645R-BE-3 ..... CANADIAN PACIFIC RAILWAY CO . .. 2.BFE ..|... ,133,320 |...94.6950 |... 21,135,000 |ovevennennnnnn 1,134,838 [0 337 o0 0 1.750 |...... 1.781 ... 1171772021 ...|....12/02/2026 ...
14040H-Bi-4 ..... CAPITAL ONE FINANCIAL CORP .. |- 2.AFE L. ...96.5229 |... ..555,000 |eevvvunneeeeenn554,616 [oeeneieiinnienl0 e 115 |0 0 e 3.800 |...... 3.824 ....01/25/2018 ...|....01/31/2028 ...
141781-BU-7 ..... CARGILL INC | 1R FE L ...99.6523 |... . .1,800,000 |..evenneenenn 1,799,466 [.ooevvnennenn 0 e 1,717 [0 0 s 3.500 |...... 3.599 ....04/19/2022 ...|....04/22/2025 ...
142339-AL-4 ..... CARLISLE COMPANIES INC .. 2.BFE ..|... .. 81.6087 |... 1,424,072 |.... 1,745,000 |.. e 1,739,029 [0 el 761 [0 [0 e 2.200 |...... 2.252 ...09/14/2021 ...|....03/01/2032 ...
14913R-2V-8 . CATERPILLAR FINANCIAL SERVICES CORP 1FFE .. ...99.5993 |. .. 2,360,504 |. .2,370,000 .2,369,618 |.. .3.400 |......3.445 ....06/10/2022 .. 05/13/2025 ...
15189T-BA-4 ... CENTERPOINT ENERGY INC .. .2.BFE .. ...95.5136 |. 1,227,350 |. ,285,000 1,284,140 |.. .1.450 |......1.498 ....05/11/2021 .. 06/01/2026
15189X-AV-0 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 1FFE .. ...85.1300 |. ..485,241 |. . 570,000 .568,423 |.. .2.350 |......2.398 ....03/08/2021 .. 04/01/2031
15189X-BB-3 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 1.FFE .. ...97.8194 |. ..503,770 |. ..515,000 .513,930 |.. .4.950 |......4.981 ...08/20/2023 .. 04/01/2033
15189X-BF-4 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 1FFE .. ...97.6331 ..312,426 | ..320,000 .318,955 |.. ......5.050 |......5.002 ....10/30/2024 .. 03/01/2035 ...
161175-BY-9 ..... CHARTER COMMUNICATIONS OPERATING LLC .. 2.CFE ..|... ...60.2590 |... 958,118 |.... .1,590,000 |.. 1,588,147 [0 e 28 [0 0 e 3.850 |...... 3.856 ...11/19/2020 ...|....04/01/2061 ...
161175-CJ-1 ..... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... ...89.3390 |.......ounnnns 1,335,618 |.... . 1,495,000 |.. 1,490,702 [0 424 0 0 4.400 |...... 4.442 ....03/10/2022 ...|....04/01/2033 ...
166756-AL-0 ..... CHEVRON USA INC .. 1.DFE ..|... ...91.5114 |... .1,810,000 |.. 1,810,000 [eeeneeeeenieen0 o0 0 o0 e 1.018 |...... 1.018 ....08/10/2020 ...|....08/12/2027 ...
172967-ML-2 ... CITIGROUP INC .. .. 1.G FE ..|... ...88.4751 |... .1,130,000 |.. 1,130,000 [0 0 0 0 2.666 |...... 2.666 ....01/22/2020 ...|....01/29/2031 ...
172967-NU-1 ... CITIGROUP INC .. .. 1.G FE ..|... ...96.6495 |... .. 810,000 |-eevvunniieennn 810,000 feeeeeeinnineni0 o0 0 o0 e 4.910 |...... 4.911 ....05/17/2022 ...|....05/24/2033 ...
172967-PF-2 ..... CITIGROUP INC .. . 1.GFE ... ...99.9239 |.................569,566 |................ 570,000 |.......cooeeeeen 570,000 ueeniiiinnnnn fovviiiiiininnn0 o0 [0 5.174 |...... 5.176 ....02/06/2024 ...|....02/13/2030 ...
191216-DD-9 ..... COCA-COLA CO ... .. 1.EFE ..|... ...80.6842 |... . 3,793,691 [0 e 401 [0 [0 e 1.000 |...... 1.011 ...09/14/2020 ...|....03/15/2028 ...
20030N-AF-8 ..... COMCAST CORP ... .. 1.G FE ..|... . 102.0778 |... ..375,000 |.. 392,036 |eeveenvreennnnn0 fooiiiiiiiiii  (64) |0 0 5.650 |...... 5.084 ....12/12/2024 ...|....06/15/2035 ...
20030N-CC-3 ... COMCAST CORP . 1.GFE .. ...75.7783 |. 3,031,133 |. .4,000,000 .4,811,178 |.. ..(26,041) | ......3.969 |......2.748 ....10/16/2020 .. 11/01/2047 ...
20030N-EC-1 ..... COMCAST CORP ... .. 1.GFE ..|.. ...96.5893 |.............s 1,955,934 |.... .2,025,000 |. ....2,023,374 L1610 0 4.650 |...... 4.662 ...02/07/2023 ... |....02/15/2033 ...




0L

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS 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
202712-BN-4 ..... COMMONWEALTH BANK OF AUSTRALIA ......cevvvnvvvviinnnnnnfonn oe [ [T L1GFE L 2,280,000 |...85.2163 |.............. 1,042,932 [..ocovvnnnnnns 2,280,000 |....ccevnnnnns PR+ 1V IV [V[V I R | R FORPN | N P | R RPN | I RS 2.688 |...... 2.688 |MS ...... ...03/02/2021 ...|....03/11/2031 ...
22160K-AP-0 ..... COSTCO WHOLESALE CORP ... .. 1.EFE ..|... .. 213,755 |...85.5847 |... . 210,000 |.. 212,11 0 e (402) 0 [0 1.600 |...... 1.393 [AO ...... ....10/23/2020 ...|....04/20/2030 ...
224044-C6-0 ... COX COMMUNICATIONS INC .. .. 2.BFE ..|... ...97.5933 |... . 140,000 |.. 139,954 0 [ 26 0 [0 3.350 |...... 3.370 MS ...... ....09/08/2016 ...|....09/15/2026 ...
225401-A0-1 ..... UBS GROUP AG ... .. 1.G FE ..|... ...98.8090 |... 1,035,000 |.. 21,085,000 |...oeeeeeninenn o0 0 o0 e 2193 |...... 2193 (D ....... ...06/02/2020 ... |....06/05/2026 ...
225401-AZ-1 ... UBS GROUP AG ... .. 1.G FE ..|... . 106.0243 |............... 413,495 |.oeenitnnl 390,000 [oiiiiinnenn 21,678 a0 e (289) [0 0 6.537 |...... 5.229 |FA ...... ....11/29/2024 ...|....08/12/2033 ...
22550L-2H-3 ... UBS AG (STAMFORD BRANCH) .....cieeeereeeereermnnaareees foen oee B .. 1.EFE ..|... ...99.7999 |... . . e 8T54,759 0 e T8 0 [0 e 3.700 |...... 3.747 [FA ...... .. 138,935 |....04/04/2022 ... |....02/21/2025 ...
22822V-AN-1 ... CROWN CASTLE INC 12 .. 2.BFE ..|... ...90.9823 |... ... 650,000 |.. 649,358 |....ovviiiinnnn0 oo 120 |0 0 3.100 |...... 342 [MN ...... ... 20,150 |....08/01/2019 ...|....11/15/2029 ...
20822V-AZ-4 ..... CROWN CASTLE INC ... 12 .. 2.BFE ..|... ...96.0091 |... . 665,000 |.. 10864,269 |.ooniiiieeenn0 o818 0 [0 2.900 |...... 2.952 |MS ...... . 19,285 |....08/02/2022 ...|....03/15/2027 ...
22822V-BC-4 . CROWN CASTLE INC . 1, .2.BFE .. ...97.3929 |. . 720,000 719,470 |.. .5.100 |......5.111 . 36,720 |....04/24/2023 .. 05/01/2033
22822V-8G-5 . CROWN CASTLE INC ... 1, .2.BFE .. ...97.4070 |. . N ..295,000 292,326 |.. .5.200 |......5.320 ....12/13/2024 .. 09/01/2034
233853-AF-7 ..... [DAIMLER TRUCK FINANCE NORTH AMERICA LLC 1. .1.GFE .. ...94.7544 |. ,189,167 |. . 1,255,000 ,252,803 |.. ......2.000 |......2.002 ....12/02/2021 .. 12/14/2026 ...
25278X-AN-1 ... DIAMONDBACK ENERGY INC 1 .. 2.BFE ..|... .. 459,347 |...97.3816 |... 447,955 |.... ... 460,000 |.. 459,806 |.....ccevvneeeni Joeeeiiiiieeen 97 o0 [0 e 3.250 |...... 3.273 ...11/20/2019 ...|....12/01/2026 ...
257375-AP-0 ..... EASTERN ENERGY GAS HOLDINGS LLC . 12 .. 2.AFE ..|... ,344,573 1...90.7899 |... ,225,664 |.... .1,350,000 |.. V47,146 eveeeeeiiinnl0 o836 |0 [0 3.000 |...... 3.047 ....11/18/2019 ...|....11/15/2029 ...
26441C-BE-4 ..... DUKE ENERGY CORP 12 .. 2.BFE ..|... .. 544,172 |...93.6927 |... 510,625 |.... ..545,000 |.. 544,599 |..ooovviiieeeen0 e 82 o0 0 [ 3.400 |...... 3.418 ....06/04/2019 ...|....06/15/2029 ...
26442C-BM-5 ... DUKE ENERGY CAROLINAS LLC . 12 .. 1.F FE ..|... .. 1,867,763 |...96.9222 |... ,817,292 |.... .1,875,000 |.. ,868,360 [.......oovveenn0 Jovennnennnnnn 598 [0 0 s 4.850 |...... 4.899 ...01/03/2024 ...|....01/15/2034 ...
26884A-BP-7 ..... ERP OPERATING LP 12 .. 1.G FE ..|... .. 1,380,277 |...94.8269 |... ,313,353 |.... .1,385,000 |.. ,380,398 |.eeneeeeennnnn0 [ 121 |0 [0 e 4.650 |...... 4.693 ....09/09/2024 ...|....09/15/2034 ...
26884T-AV-4 ..... ERAC USA FINANCE LLC .... 12 .. 1.G FE ..|... ,594,000 |...99.3229 |... ,589,166 |.... .1,600,000 |.. ,595,851 |.ovvvviinieennd0 o 1927 [0 0 4.600 |...... 4.685 ....04/26/2023 ...|....05/01/2028 ...
26884T-AZ-5 ..... ERAC USA FINANCE LLC .... 12 .. 1.G FE ..|... .. 409,635 |...98.7914 |... 405,045 |.... .. 410,000 |.. 409,741 [oooeeeeiiniee 0 e 106 [0 0 e 5.200 |...... 5.208 ...02/05/2024 ...|....10/30/2034 ...
277432-AX-8 ..... EASTMAN CHEMICAL CO 12 .. 2.BFE ..|... . 101.8568 |... 300,477 |.... R 1 RN o I IR (-'2) [ FEPRRURN | I AR (B RN 5.750 |...... 5177 ....12/11/2024 ...|....03/08/2033 ...
278062-AH-7 ..... EATON CORP ... 1,2 . 1.GFE .. ...94.0059 |. 173,911 ). 178,186 |.. .4.150 |......4.6% ....06/26/2023 .. 03/15/2033
278865-BL-3 ..... ECOLAB INC 1,2 .1.GFE .. ...94.2489 |. 1,159,262 |. 1,229,852 |.. .1.650 |......1.656 ....12/06/2021 .. 02/01/2027
29250N-BL-8 ..... ENBRIDGE INC 1. .2.BFE .. ...99.7043 |. ..852,472 |. .854,977 |.. .2.500 |......2.523 ...02/15/2022 .. 02/14/2025
20273V-BA-T7 ..... ENERGY TRANSFER LP . 1.2 .2.BFE .. ...99.9122 |. .. 1,738,472 |. L1,774,912 .. .5.600 |......5.326 ... 12/11/2024 .. 09/01/2034 ...
29364G-AN-3 . ENTERGY CORP ......... 1,2 .2.BFE .. ...90.3230 |. 1,901,299 |. .2,105,000 .2,101,436 |.. ......1.900 |......1.951 ...03/02/2021 .. 06/15/2028 ...
29390X-AA-2 ..... EQUINIX EUROPE 2 FINANCING CORPORATION L 12 .. 2.BFE ..|... . 100.3805 |... ,450,498 |.... . 1,445,000 |.. 1,478,106 |oveeveveevnnnnns fovvveennee s (157) vl o0 e 5.500 |...... 5.184 ....12/13/2024 ...|....06/15/2034 ...
29444U-BR-6 ..... EQUINIX INC 12 .. 2.BFE ..|... ...90.9938 |... ..709,752 |.... . 780,000 |.. 077,902 o0 o895 |0 0 2.000 |...... 2.083 ....05/03/2021 ...|....05/15/2028 ...
20717P-AV-9 ..... ESSEX PORTFOLIO LP ... 12 .. 2.AFE ..|... ...84.2018 |... 502,685 |.... ..597,000 |.. 809,931 vl 0 [ (L7A7) 0 0 2.650 |...... 2.308 ....06/17/2020 ...|....03/15/2032 ...
20717P-AN-7 ... ESSEX PORTFOLIO LP ... 12 .. 2.AFE ..|... ...81.3394 |... 671,050 |.... ..825,000 |.. 820,197 o0 e 788 0 [0 1.650 |...... 1.752 ....08/10/2020 ...|....01/15/2031 ...
20717P-AZ-0 ..... ESSEX PORTFOLIO LP ... 12 .. 2.AFE ..|... ...84.8970 |... 628,238 |.... . 740,000 |.. 736,854 |0 [ 442 0 [0 2.550 |...... 2.622 ....06/17/2021 ...|....06/15/2031 ...
30161N-AC-5 ..... EXELON CORP ... .. 2.BFE ..|... . 100.3784 |... 612,308 |.... . 610,000 |.. L..631,655 |oeeeeiiiieeenn0 [ (116) |0 [0 | 5.625 |...... 5.181 ... 11/29/2024 ...|....06/15/2035 ...
30161N-BB-6 ..... EXELON CORP . .2.BFE .. ...95.7543 |. . 680,000 .679,604 |.. .2.750 |......2.777 ....03/02/2022 .. 03/15/2027 ...
30161N-BK-6 ..... EXELON CORP ... .2.BFE .. ...99.7602 |. .1,785,000 1,803,916 |.. .5.300 |......5.135 . 12/1172024 .. 03/15/2033
30225V-AS-6 . EXTRA SPACE STORAGE LP .. .2.BFE .. ...99.0340 |. ..153,000 .155,230 |.. .5.400 |......5.192 ....12/03/2024 .. 02/01/2034
30225V-AT-4 . EXTRA SPACE STORAGE LP .. .2.BFE .. ...98.6351 1,159,093 |.. .5.350 |[......5.269 ....12/12/2024 .. 01/15/2035
31620M-BR-6 ..... FIDELITY NATIONAL INFORMATION SERVICES I . .2.BFE .. ...95.9246 |. . . .904,677 |.. .. 1150 10181 ....02/23/2021 .. 03/01/2026 ...
337738-AT-5 ..... FISERV INC .. 2.BFE ..|... .. 439,969 |...97.7976 |... 430,310 |.... 839,993 |0 e 0 0 3.200 |...... 3.201 ...06/10/2019 ...|....07/01/2026 ...
337738-BN-7 ..... FISERV INC .. 2.BFE ..|... 2,974,457 |...97.7131 |... ,911,850 |.... .. 2,974,623 [0 166 [0 0 5.150 |...... 5.174 ....08/01/2024 ...|....08/12/2034 ...
345370-DA-5 ... FORD MOTOR CO .. .. 3.AFE ..|... .. 205,000 |...83.1703 |... 170,499 |.... +.205,000 |oeeerrnnneeeeenn 70,499 |0 0 [0 [0 e 3.250 |...... 3.250 ....11/08/2021 ...|....02/12/2032 ...
345397-A8-6 ..... FORD MOTOR CREDIT COMPANY LLC .... .. 2.CFE ..|... 1,185,190 |...96.6869 |... ,007,397 |.... 01,135,000 |..evennnenn 1,156,662 [oeeeeninenn0 fovennnnnn (8,300) foneicviiennn 0 el s 4125 |...... 3.312 ....06/27/2021 ...|....08/17/2027 ...
345397-B2-8 ... FORD MOTOR CREDIT COMPANY LLC .... .. 2.CFE ..|... .. 475,000 |...98.4318 |... 467,551 |.... J I N | I FORRRRRt | B ISP | B AU 3.375 |...... 3.375 ....11/09/2020 ...|....11/13/2025 ...
345397-86-9 ... FORD MOTOR CREDIT COMPANY LLC .... .. 3.AFE ..|... ..880,000 |...86.4858 |... 761,075 |.... . .. RN | N AR | B RN 3.625 |...... 3.625 ....06/22/2021 ...|....06/17/2031 ...
345397-YT-4 ..... FORD MOTOR CREDIT COMPANY LLC .... .. 2.CFE ..|... .. 976,519 |...95.7924 |... 910,028 |.... . . e 961,817 e 0 fooeeeeeenn (4,802) |0 [0 | 3.815 [...... 3.310 ...06/07/2021 ...|....11/02/2027 ...
35671D-CD-5 ... FREEPORT-MCMORAN INC ... .. 2.BFE ..|... .. 399,750 |. 100.1570 |... 390,612 |.... ..390,000 |.. 395,232 o (978) [0 |0 5.250 |...... 4.924 ....11/04/2019 ...|....09/01/2029 ...
35671D-CE-3 . FREEPORT-MCMORAN INC . .2.BFE .. 1,125,000 |...97.2815 |. ,004,417 |. . 1,125,000 1,125,000 |.. 0 | 4125|4125 ....02/19/2020 .. 03/01/2028 ...
35671D-CH-6 ..... FREEPORT-MCMORAN INC ... ..2.BFE ..|.. .. 265,000 |...96.9280 |... 256,859 |.... ..265,000 |. ....265,000 0 0 0 4.625 |...... 4.625 ...07/13/2020 ... |....08/01/2030 ...
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35805B-AE-8 ..... FRESENIUS MEDICAL CARE US FINANCE 11 IN ..oovvvvvunnfon ven ] nnnnns 1,2 e L 2.CFE | 6,184,808 |...83.7402 |.............. 5,221,200 |....ccvvunnnns 6,235,000 |....cevvunnnns 6,200,305 [..ccvvvninnns (U 4,438 |ooeeeniinnnd 0 foorriiiiiinns [V P 3.000 |...... VS VN (V) R, 15,588 [..oovvvinnnnns 187,050 |....05/12/2021 ...|[....12/01/2031 ...
361448-AZ-6 ..... GATX CORP ... 12 .. 2.BFE ..|... .. 109,718 |...97.7048 |... . 110,000 |.. 02109,930 |eeveiiiieeeenn0 e 29 0 0 3.850 |...... 3.880 ...02/06/2017 ...|....03/30/2027 ...
361448-BL-6 ..... GATX CORP ... 12 .. 2.BFE ..|... .. 385,665 |. 100.2700 |... 385,590 |evviniiiiinnnn0 e (78) 0 0 5.450 |...... 5.036 ....11/29/2024 ...|....09/15/2033 ...
36166N-AJ-2 ..... GE CAPITAL FUNDING LLC . 12 .. 2.AFE ..|... ..788,704 |...95.2491 |... 043761 |0 e (13,507) |0 [0 4.400 |...... 2.120 ...07/29/2021 ...|....05/15/2030 ...
361841-AR-0 ..... GLP CAPITAL LP 12 .. 2.CFE ..|... .. 293,159 |...85.6504 |... 1000293,659 |eeviiiiiiinnnn0 e 167 0 0 3.250 |...... 3.323 ....12/07/2021 ...|....01/15/2032 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC ... 12 .. 2.AFE ..|... .. 1,042,711 1...97.0739 |oeereennneeens 1,014,423 |.... 1,043,047 [0 449 0 [0 3.375 |...... 3.422 . ...08/21/2022 ...|....03/24/2027 ...
369550-BH-0 ... GENERAL DYNAMICS CORP ... 12 .. 1.F FE ..|... L..87.2750 |...covvnnnnnns 2,618,249 |.... ....3,601,848 |....oooiiiiennn0 e (38,781) [0 o0 4.250 |...... 2.386 .. 127,500 |....10/28/2020 ...|....04/01/2040 ...
370334-CT-9 ..... GENERAL MILLS INC 12 .. 2.BFE ..|... ...97.5567 |...covnnnnnn..... 546,317 |o.oeniiieeennt.. 560,000 |oiiiiiniieneennn859,025 |neiiiiiiinl0 e 94 0 [0 e 4.950 |...... 4.976 . 27,720 |....08/27/2023 ...|....03/29/2033 ...
37045X-DH-6 . GENERAL MOTORS FINANCIAL COMPANY INC . 1, .2.BFE .. ...91.8780 |. .2.400 |......2.417 .61,200 |....04/06/2021 .. 04/10/2028
37045X-EP-7 ..... GENERAL MOTORS FINANCIAL COMPANY INC . 1, .2.BFE .. . 101.4484 |. .6.100 |......5.697 . 29,356 |....11/29/2024 .. 01/07/2034
375558-BT-9 ..... GILEAD SCIENCES INC ... 1, L2.AFE .. ...61.4630 |. . . ......2.800 |......2.829 . 33,740 |....00/23/2020 .. 10/01/2050 ...
378272-BH-0 ..... GLENCORE FUNDING LLC . 1 .. 2.AFE ..|... ...65.3568 |... 823,49% |.... 1,242,504 0 8394 0 [0 3.375 |...... 3.455 . 42,525 |....09/15/2021 ...|....09/23/2051 ...
37940X-AG-7 ..... GLOBAL PAYMENTS INC 1 .. 2.CFE ..|... L..94.7801 |t 1,492,787 |.... 1,574,408 |oeniiiiinn0 281 0 0 2.150 |...... 2.169 . 33,863 |....11/16/2021 ...|....01/15/2027 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC . 1 .. 1.F FE ..|... ...88.5794 |....ennnns 1,257,827 |.... 1973 0 49 0 [0 2.600 |...... 2.604 . 36,920 |....02/05/2020 ...|[....02/07/2030 ...
38141G-2L-1 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... . 101.0210 |..ocevvnennnns 1,553,703 |.... 01,538,000 [.eniiiiiiinnn0 o0 0 0 5.669 |...... 5.748 ..100,137 |....01/19/2022 ... |....02/24/2028 ...
38141G-ZR-8 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... L..97.2433 |t 2,285,217 |.... 022,350,000 |...eeeeeennnnnn0 o0 0 o0 e 3.615 |...... 3.616 ... 84,953 |....03/10/2022 ...|....03/15/2028 ...
38869A-AC-1 ..... GRAPHIC PACKAGING INTERNATIONAL LLC .. .. 3.BFE ..|... ...91.3390 |... ....401,891 RN | N AR | N RN 3.500 |...... 3.500 . 15,400 |....08/14/2020 ...|....03/01/2029 ...
404119-BR-9 ..... HCA INC .. 2.CFE ..|... . 100.0185 |... 125,023 |.... ....125,186 e (2,187) |0 [0 | 5.375 |...... 3.573 ....08/09/2019 ...|....02/01/2025 ...
404119-BU-2 ..... HCA INC ... .. 2.CFE ..|... ...99.0594 |... 579,498 |.... ....581,423 e 1,565 0 [0 4.500 |...... 4.807 ....08/03/2018 ...|....02/15/2027 ...
404119-BW-8 ..... [HCA INC . .2.CFE .. . 102.0640 |. ..806,306 |. .862,400 |.. .. (18,797) | .5.875 |......3.151 ....06/25/2021 .. 02/01/2029
404119-CC-1 . HCA INC . .2.CFE .. ...82.9936 |. .. 2,448,312 |. .2,937,765 |.. . 1,706 |. .2.375 |......2.444 ....06/21/2021 .. 07/15/2031
404119-CH-0 . HCA INC ... .2.CFE .. ...96.2349 |. .. 1,092,266 |. 1,133,987 |.. ... 438 | .3.125 |......3.167 ....08/02/2022 .. 03/15/2027
40414L-AR-0 ..... HEALTHPEAK OP LLC ...ovvvvvieieeciiiine e fen e L2.AFE .. ...93.5656 |. .. 1,183,605 |. .1,343,580 |.. .. (17,384) |. .3.500 |......1.982 ....10/15/2020 .. 07/15/2029 ...
404280-A0-9 ..... HSBC HOLDINGS PLC ..eeveeeeeeeeeie e eeeene e e [ o - .. 1.G FE .. ...99.4555 |. .. 795,644 |. . 800,000 .808,959 |.. ......4.300 |......3.325 ...06/17/2019 .. 03/08/2026 ...
41283L-AY-1 ..... HARLEY-DAVIDSON FINANCIAL SERVICES INC .......ovvvves foun ne 1 .. 2.CFE ..|... ...99.2308 |... . 810,000 |.. +0809,8% |eeveiiiiiiinnnn0 [ 284 0 0 3.350 |...... 3.380 ....06/03/2020 ...|....06/08/2025 ...
42250P-AA-1 ... HEALTHPEAK OP LLC 12 .. 2.AFE ..|... ...90.49%7 |... 439,264 |0 e (3,796) |0 [0 3.000 |...... 1.991 ....10/28/2020 ...|....01/15/2030 ...
432833-AN-1 ... HILTON DOMESTIC OPERATING COMPANY INC ... 12 .. 3.BFE ..|... .. 86.8677 |... 790,49 |oeennnnnn (3,669) [oiiiiiiie 0 0 0 3.625 |...... 3.625 ....01/19/2021 ...|....02/15/2032 ...
436440-AP-6 ..... HOLOGIC INC 12 .. 3.BFE ..|... ...90.4341 |... .. 976,688 |.eevuneen (2,461) [0 0 0 3.250 |...... 3.250 ....09/14/2020 ...|....02/15/2029 ...
437076-CN-0 ..... HOME DEPOT INC ... 12 .. 1.F FE ..|... ...96.6709 |... 10858,336 |eeeiniiiiinnnn0 [ 894 0 0 2.875 |...... 2.990 ...03/24/2022 ... |....04/15/2027 ...
438516-CZ-7 ..... HONEYWELL INTERNATIONAL INC . 12 .. 1.F FE ..|... ...98.3865 |... 1,347,894 |.... . 1,366,173 |oeeeennieeeeenn0 [ 188 o0 [0 e 4.750 |...... 4.797 ....07/29/2024 ...|....02/01/2032 ...
446150-BA-1 ..... HUNTINGTON BANCSHARES INC . 1, L2.AFE .. ...96.1104 |. ..2,196,122 |. . 2,285,000 .2,285,000 |.. .5.023 |......5.024 ....06/06/2022 .. 05/17/2033 ...
44891A-BT-3 ..... HYUNDA| CAPITAL AMERICA 1, . 1.GFE .. ...90.5822 |. ..751,832 |. . 830,000 .829,610 |.. .1.800 |......1.816 ....01/05/2021 .. 01/10/2028
44891A-CA-3 ..... HYUNDA| CAPITAL AMERICA 1, .1.GFE .. ...89.5004 |. .. 2,284,555 |. . 2,550,000 . 2,548,465 |.. .2.100 |......2.117 ....09/14/2021 .. 09/15/2028
45167R-AH-7 ..... IDEX CORP ... 1, .2.BFE .. ...85.8761 .. 446,556 |. ..520,000 519,570 |.. .2.625 |......2.639 ....05/17/2021 .. 06/15/2031
458140-BT-6 ..... INTEL CORP ... 1, L2.AFE .. ...88.2033 |. . 1,177,514 | . 1,335,000 . 1,333,555 |.. ......1.600 |......1.631 ....08/10/2021 .. 08/12/2028 ...
459200-KB-6 ..... INTERNATIONAL BUSINESS MACHINES CORP .... .. 1.G FE ..|... ...86.0318 |..ccernnnnnnns 1,084,001 |.... e 1,498,677 o0 e (13,589) [0 o0 e 4.150 |...... 2.566 ...10/26/2020 ...|....05/15/2039 ...
459200-KS-9 ..... INTERNATIONAL BUSINESS MACHINES CORP . .. 1.G FE ..|... ...99.5043 |.............l 2,076,542 |.... 002,085,000 .oniiiiiiinnnnn0 oeniiiiiiind0 0 0 4.000 |...... 4.000 ....07/20/2022 ...|....07/27/2025 ...
466313-AM-5 ..... JABIL INC .. 2.CFE ..|... ...98.6149 |l 1,730,692 |.... e 1,751,360 e 0 e 1,430 [0 o0 e 4.250 |...... 4.343 ....04/20/2022 ...|....05/15/2027 ...
46647P-AJ-5 ... JPMORGAN CHASE & CO ... .| 1LFFE ... ...85.3190 |.....counnnnns 4,103,845 |.... +..5,586,022 [oieiiiinnnnnnn0 e (52,397) Lol o0 e 3.882 |...... 2.388 ....10/16/2020 ...|....07/24/2038 ...
46647P-Cli-4 ..... JPMORGAN CHASE & CO ... |- 1LEFE ..|... ...96.1937 |.oeeirnninnnns 2,650,136 |.... e 2,755,000 [..eeeeeenniennn0 o0 0 o0 e 2.947 |...... 2.948 ....02/16/2022 ...|....02/24/2028 ...
46647P-DA-1 ..... JPMORGAN CHASE & CO ... .| LEFE ... ...98.8039 |.........ennn. 3,364,274 |.... +0203,405,000 |...ooeeeennnnnn oeviiiiiiinn0 o0 0 4.323 |...... 4.325 ...04/19/2022 ...|....04/26/2028 ...
46647P-EQ-5 ..... JPMORGAN CHASE & CO ... |- 1LEFE ..|... ...98.0973 |...covnnnnnnns 1,966,851 |.... . . 122,005,000 |...eeeeennnnenn0 o0 0 o0 e 4.603 |...... 4.605 ....10/15/2024 ...|....10/22/2030 ...
478111-AC-1 ..... JOHNS HOPKINS HEALTH SYSTEM CORP . .. 1.DFE ..|... ...79.08%4 |... 147,106 |.... . 186,000 |.. 186,000 |oveeiiiiiiennnn0 [0 0 0 3.837 |...... 3.837 ....11/04/2016 ...|....05/15/2046 ...
483050-AC-7 ..... KAISER FOUNDATION HOSPITALS . .1.DFE .. ...96.8309 |. ..580,017 |. ..599,000 .598,426 |.. ...3.150 |...... 3.193 ....04/25/2017 .. 05/01/2027 ...
48666K-AZ-2 ..... KB HOME . .. 3.AFE ... ...88.2880 |... 520,899 |.... ..590,000 |. ....520,899 | (7,520) [0 il 0 o0 4.000 |...... 4.000 ...06/25/2021 ...]|....06/15/2031 ...
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49326E-EL-3 ..... KEYCORP ...eeeveiie et ..2.BFE .. . 100.0893 |.................935,835 [.......coeiiinnld 935,000 |......cevveeeennn935,000 oevvienniiiinnnn0 fonniiiiiiinnl0 il e l0 000050790 L 5.784 [FMAN ... |eeeeviiiiinnns 5,879 |oeieiiiinns 49,181 |....05/16/2022 ...|....05/23/2025 ...
49446R-AY-5 ... KIMCO REALTY OP LLC .. .. 2.AFE ..|... ...82.9781 |... ..950,000 |oeerrrunneeeennn 946,922 [ooiiiiiiiiiinnn0 o406 [0 002250 |- 2.301 ....09/13/2021 ...|....12/01/2031 ...
49446R-AZ-2 ..... KIMCO REALTY OP LLC .. .. 2.AFE ..|... ...87.7552 |... .2,460,000 |oeoennenennn 2,444,724 [0 e 10841 [0 000000032200 ). 3.2097 ....02/15/2022 ...|....04/01/2032 ...
494553-AD-2 ...... KINDER MORGAN INC .. 2.BFE ..|... ...99.6603 |... . 1,555,000 |-.evunneeeeen. 1,552,845 [0 | 426 [0 00222050000 - 5.038 ...01/29/2024 ...|....02/01/2029 ...
494553-AE-0 ..... KINDER MORGAN INC .. 2.BFE ..|... ...98.4754 |... e 890,000 [anniiinnnnn 494,232 0 e (B) [0 |0 1050400 . 5.217 ....12/12/2024 ...|....02/01/2034 ...
50077L-BF-2 ..... KRAFT HEINZ FOODS CO .. 2.BFE ..|... ...95.4221 |... 1,898,900 |.... ... 2,135,344 0 e (22,260) [oeeeeeeeeeeen0 o0 4250 | 2.897 ...01/06/2021 ...|....03/01/2031 ...
502431-AU-3 ... L3HARRIS TECHNOLOGIES INC . .. 2.BFE ..|... ...99.5797 |... 2,384,933 |.... .... 2,398,409 O 861 fenl0 00000050350 |l 5.330 ....12/11/2024 ...|....06/01/2034 ...
527298-CD-3 ..... LEVEL 3 FINANCING INC ... .. 5.AFE ..|... ...82.9153 |... . ....692,343 (144,991) |eeeeeeeen (473) [0 |0 [l 1040500 ... 4.441 ....05/25/2021 ...|....04/01/2030 ...
527298-CH-4 ..... [LEVEL 3 FINANCING INC .5.AFE .. ...78.7500 |. ..275,625 |. ..350,000 .275,625 |.. . (74,375) |. .4.000 ....01/11/2021 .. 04/15/2031
548661-DY-0 ..... LOWE'S COMPANIES INC . L2.AFE .. ...83.6668 |. .. 1,443,252 |. 1,725,000 .1,721,819 |.. .1.734 ....10/23/2020 .. 10/15/2030
548661-EG-8 ..... LOWE'S COMPANIES INC . L2.AFE .. ...97.1255 |. .. 1,364,614 |. . 1,405,000 . 1,404,517 |.. ......3.366 ....03/22/2022 .. 04/01/2027 ...
548661-EQ-6 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... ...99.4235 |... 964,408 |.... ... 970,000 |.. 970,000 |oeeevrennreeeennn0 feeiiiiiiiinind0 o0 0 [e5.150 o 5.151 ...08/28/2023 ...|....07/01/2033 ...
55342U-AM-6 ... MPT OPERATING PARTNERSHIP LP .. 5.AFE ..|... ...63.0107 |... 790,784 |.... .1,255,000 |.. 790,784 e 7,484 [ (1,360) |0 0400030500 3.364 ....06/02/2021 ...|....03/15/2031 ...
571748-BN-1 ..... MARSH & MCLENNAN COMPANIES INC ... .. 1.G FE ..|... ...86.2902 |... 100559,800 |-vvviiieeeennnn0 e 12,277 0 [0 002,250 . 4.864 ....06/26/2023 ...|....11/15/2030 ...
58013W-EZ-3 ..... MCDONALD'S CORP .. 2.AFE ..|... ...95.3457 |... 1,224,409 o0 e (18,859) [0 o0l 40700 . 2.213 ....10/26/2020 ...|....12/09/2035 ...
592179-KF-1 ..... METROPOL ITAN LIFE GLOBAL FUNDING | evvveeeeeeennne [ e e | s .. 1.DFE ..|... . 100.5532 |... . . .. 12,034,884 |.oeiiiiiiee0 e 35 [0 0 1250050 . 5.052 ....01/03/2023 ...|....01/06/2028 ...
59217G-EW-5 ..... METROPOL ITAN LIFE GLOBAL FUNDING I ... .| 1.DFE ..|... ,198,042 |...99.6191 |... 191,621 |.... .2,200,000 |.. 02,199,853 [oiiiiiiinnnn0 i 668 [0 0 l002.800 . 2.831 ...03/14/2022 ...|....03/21/2025 ...
59217G-FP-9 ..... METROPOL ITAN LIFE GLOBAL FUNDING I ... B .. 1.DFE ..|... .. 298,204 |...98.8027 |... ..295,000 |.. 298,191 [0 e (1) [0 eeiil0 el 50150 | 4.987 ....12/12/2024 ...|....03/28/2033 ...
594918-8S-2 ... MICROSOFT CORP 12 1.AFE ..|... 1,033,771 ...87.1954 |... . 840,000 |.. 986,012 |oeveniiiiinnn0 [ (11,837) |0 00030450 L 1.723 ...11/05/2020 ...|....08/08/2036 ...
59523U-AS-6 . |MID-AMERICA APARTMENTS LP 1, . 1.GFE .. ...82.3360 |. . 110,000 109,644 |.. .1.75%6 ...08/03/2020 .. 02/15/2031
59523U-AX-5 ..... [MID-AMERICA APARTMENTS LP 1, .1.GFE .. ...96.3637 |. ..955,000 947,105 |.. .5.053 ... 12/11/2024 .. 03/01/2035
595620-AZ-8 ..... [MIDAMERICAN ENERGY CO ...... 1, 1.FFE .. ...94.4638 |. ..205,000 204,144 .. .5.328 ....01/22/2024 .. 02/01/2055
606822-CB-8 ..... MITSUBISHI UFJ FINANCIAL GROUP INC ......ovvvvvvvvnnnnsfonn oue 2. .1.GFE .. ...84.3478 |. 725,000 .725,000 |.. . 2.494 ...10/06/2021 .. 10/13/2032 ...
606822-DC-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC ...eevvnneeeeennnnnfenn e |2 . 1.GFE .. . 101.0938 |. ..950,000 .981,486 |.. ......4.914 ... 11/29/2024 .. 04/19/2034 ...
60687Y-BP-3 ..... MIZUHO FINANCIAL GROUP INC 2 e | LG FE L. ...95.1811 |... 2,910,000 |.. R & [V R | N RN | N AU | B RPN | ) S <73 RN 1.234 ....02/16/2021 ...|....05/22/2027 ...
615394-AN-5 ..... MooG INC 1 ..3.CFE ..|... ...95.4460 |... ..835,000 |-eevvennnnenn.. 796,974 |.......... 16,809 |.......... (8,288) |.cccoiiieennnnn0 foreeiiiiiieiel0 el 4250 |l 3.162 ....06/16/2021 ...|....12/15/2027 ...
61744Y-AL-2 ..... MORGAN STANLEY ... 1 .. 1.G FE ..|... ...85.0527 |... .3,605,000 |.ovenneennnnn 4,199,732 [0 |iiennn i (40,086) [0 o0 000030971 | 2.438 ....10/16/2020 ...|....07/22/2038 ...
61747Y-EK-7 ..... MORGAN STANLEY ... 1.2, .. 1.EFE ..|... ...95.2964 |... 1,300,000 |-.evenneeeennn 1,800,000 foneeeeiiieei 0 e feeieiil0 feeeil0 2,475 | 2.476 ...01/19/2022 ...|....01/21/2028 ...
61747Y-FR-1 ..... MORGAN STANLEY ... 1.2, .. 1.EFE ..|... .. 998,194 |. 101.9043 |... 968,091 |.................950,000 [...oooeennnnnnn997,981 |evninnniiiiinnn0 [t (213) |0 o0 ]0005.831 | 5.140 ....12/11/2024 ...|....04/19/2035 ...
61747Y-FU-4 ..... MORGAN STANLEY 1.2, .. 1.EFE ..|... .. 2,005,000 |...97.8569 |... . 402,005,000 [...oeeeeennnnenn0 o0 o0 o0 |l 40654 ) 4.656 ....10/16/2024 ...|....10/18/2030 ...
620076-BT-5 ..... MOTOROLA SOLUTIONS INC 1, .2.BFE .. ...85.6292 |. . 1,145,000 1,143,626 |.. .2.322 ....08/10/2020 .. 11/15/2030 ...
62954H-AJ-7 . NXP BV ..... 1, L2.AFE .. ...84.1837 |. . 2,252,000 . 2,247,908 |.. .2.678 .. 11/15/2021 .. 02/15/2032
639057-AH-1 ..... NATWEST GROUP PLC 2. .1.GFE .. . 102.4412 |. ,545,000 1,623,294 |.. .5.244 ....11/20/2024 .. 03/02/2034
64110L-AU-0 ..... NETFLIX INC .... 1 L2.AFE .. . 101.9250 |. . 910,000 .1,004,560 |.. .3.062 ...01/06/2021 .. 11/15/2029
64110L-AY-2 ..... NETFLIX INC .... 1, L2.AFE .. ...99.4317 |. .263, ..265,000 .265,000 |.. ......3.624 ....04/23/2020 .. 06/15/2025 ...
64952-FE-8 ..... NEW YORK LIFE GLOBAL FUNDING .. B .. 1.AFE ..|... ...98.8305 |... 1,946,960 .1,970,000 |.. e 1,969,855 |oieieiiieenn0 e 12 o0 eel0 0022050000 - 5.001 ...01/04/2024 ...|....01/09/2034 ...
651229-AlI-6 ..... NEWELL BRANDS INC 12 .. 3.CFE ..|... ...99.9574 |... . 647,000 |.. ....646,724 |.......... 22,249 |.........(13,603) |......0overennnnl0 foiiiiiiininn 0 1000050700 . 3.4% ....01/06/2021 ...|....04/01/2026 ...
6533%K-BR-0 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC . 12 .. 2.AFE ..|... ...86.4601 |... . 665,000 |.. 878,174 |0 e (2,409) |0 0 ]l 2,250 1.846 ....08/02/2021 ...|....06/01/2030 ...
6533%K-CM-0 ... NEXTERA ENERGY CAPITAL HOLDINGS INC 12 .. 2.AFE ..|... . 100.1346 |... .1,850,000 |.. .. 1,846,976 |...ooeiiiinnnnn0 i 400 [0 00040900 . 4.930 ...02/06/2023 ...|....02/28/2028 ...
6533%K-CU-2 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC 12 .. 2.AFE ..|... ...98.9070 |... ,085,000 .. e 1,096,077 feeeeeeeeiieeen0 e (83) [0 eeeiiel0 050250 . 5.106 ....12/12/2024 ...|....03/15/2034 ...
65480C-AD-7 ..... NISSAN MOTOR ACCEPTANCE COMPANY LLC .. 12 .. 2.CFE ..|... ...88.7344 |................. 452,545 |................ 510,000 |...............509,893 |oeeeeniiiiiinnnn0 foeniiiiii 27 |0 [0 ]l 2.450 L 2.456 ... 12,495 |....00/13/2021 ... |....09/15/2028 ...
65535H-AZ-2 ... NOMURA HOLDINGS INC .. 2.AFE ..|... ...94.8188 |... . 48,065,000 |...ooeeeeennnnnn Joeeieiiiiiien0 o0 002,329 | 2.329 .. 187,834 |....01/04/2022 ...|....01/22/2027 ...
666807-BS-0 ..... NORTHROP GRUMMAN CORP ... .. 2.AFE ..|... .. 1,061,106 |...97.3688 |... ..855,000 |.. 971,578 |ooveeeviiiennnn0 e (21,872) [0 o0 el 40400 . 1.596 . 37,620 |....10/15/2020 ...|....05/01/2030 ...
666807-CH-3 ..... NORTHROP GRUMMAN CORP L2.AFE .. 1,923,037 |...96.9321 N . 1,925,000 1,923,447 |.. oo 4712 . 90,475 |....02/06/2023 .. 03/15/2033 ...
681919-BG-0 ..... OVMNTCOM GROUP INC ..evvvenniiiiiininiiiiiiiinieiiciinianees L. 2.AFE ..|.. .. 3,708,626 )...98.6159 |.............. 3,663,580 |.... .3,715,000 |. ....3,709,314 |0 fiiinnnnn . 688 0 el 0000.5.300 ). 5.318MN ... [ 81,493 | 0 |....12/13/2024 ...|....11/01/2034 ...
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68233J-CF-9 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC .......cevvvvennns L AFFE e 1,006,293 |...93.5067 |.................944,418 |.............. 1,010,000 [...oeevennnn B[O (S O | N RPN () I AR | N RN | ) R 4.150 |...... 4.194 ...05/17/2022 ...|....06/01/2032 ...
68389X-BE-4 ..... ORACLE CORP .. .. 2.BFE ..|... ...87.6156 |... ..950,000 |.. 853,496 |.eeeniieeennn0 o877 0 [0 3.900 |...... 5.178 ....12/12/2024 ...|....05/15/2035 ...
68389X-BV-6 ..... ORACLE CORP .. .. 2.BFE ..|... ...90.2711 |... . 840,000 |.. ....893,879 |0 [ (10,286) |0 [0 2.950 |...... 1.609 ....10/27/2020 ...|....04/01/2030 ...
68389X-BX-2 ..... ORACLE CORP .. .. 2.BFE ..|... ...70.0609 |... .2,000,000 |.. e 2,289,287 |0 e (6,527) [0 [0 e 3.600 |...... 2.918 ....10/16/2020 ...|....04/01/2050 ...
68389X-CM-5 ..... ORACLE CORP .. .. 2.BFE ..|... ...99.0024 |... ... 270,000 |veveniinnnnnnn 269,685 [0 i 85 [0 0 [ 4.500 |...... 4.538 ...02/02/2023 ...|....05/06/2028 ...
68389X-CT-0 ..... ORACLE CORP .. 2.BFE ..|... ...94.7748 |... . 500,000 |.. 898,571 o0 e BT 0 0 4.700 |...... 4.737 ....00/25/2024 ...|....09/27/2034 ...
68560E-AA-6 ..... ORBIA ADVANCE CORPORATION SAB DE CV .. .. 2.CFE ..|... ...94.4067 |... e TH6 0 175 0 0 1.875 |...... 1.898 ....06/06/2021 ...|....05/11/2026 ...
69121K-AF-1 ..... BLUE OWL CAPITAL CORP ... .. 2.CFE ..|... ...94.4391 |... e 4,095,005 |..eeeeeennnnnnn e 5175 [0 o0 e 2.625 |...... 2.761 ....04/19/2021 ...|....01/15/2027 ...
69121K-AG-9 ..... BLUE OWL CAPITAL CORP .2.CFE .. ...90.9427 |. 01,293,292 |.. .3.034 ....06/04/2021 .. 06/11/2028
701094-AR-5 ..... PARKER-HANNIFIN CORP . L2.AFE .. ...98.9464 |. .364,613 |.. ... 4.292 ....06/06/2022 .. 09/15/2027
70450Y-AK-9 ..... PAYPAL HOLDINGS INC .1.GFE .. ...98.5740 |. .504,678 |.. ......3.900 |......3.928 ....06/16/2022 .. 06/01/2027 ...
707631-AA-5 ..... PENN STATE HEALTH .. 1.G FE ..|... .. 283,000 |...71.0368 |... . . 100283,000 |eeeeeiieeeennn0 o0 0 0 3.806 |...... 3.806 ...10/29/2019 ...|....11/01/2049 ...
709599-All-4 ..... PENSKE TRUCK LEASING CO LP .. 2.BFE ..|... .. 139,578 |...97.3007 |... ... 140,000 |.. 139,909 [oevvvvivinnnn oo 46 o0 [0 e 3.400 |...... 3.436 ....10/26/2016 ...|....11/15/2026 ...
709599-BM-5 ... PENSKE TRUCK LEASING CO LP .. 2.BFE ..|... ,524,680 |...95.4664 |... . 1,525,000 |.. 1,524,914 |0 e B8 0 [0 1.700 |...... 1.704 ....04/06/2021 ...|....06/15/2026 ...
709599-BN-3 ... PENSKE TRUCK LEASING CO LP .. .. 2.BFE ..|... .. 837,673 ]...98.7083 |... . 840,000 |..evvvunnenennnn 838,800 [oueniiiiininnnl0 e 444 |0 [0 e 4.400 |...... 4.461 ....06/02/2022 ...|....07/01/2027 ...
T13448-FE-3 ..... PEPSICO INC .. 1.EFE ..|... 1,489,469 |...83.1611 |... 1,495,000 |-.eveneeeeenn 1,491,120 [0 528 [0 0 [ 1.950 |...... 1.991 ....10/06/2021 ...|....10/21/2031 ...
717081-EC-3 ..... PFIZER INC ..iiviiiiiiiiiiiniiieeeccinineeecennieeeens foeeeen [ e [T .. 1.F FE ..|... ...1,427,884 |...89.1463 |... 01,145,000 |ooevennennnnnn 1,363,832 [ooneiiiiiiinin 0 e (15,874) [0 fenll0 [ 4.000 |...... 2.176 ....10/26/2020 ...|....12/15/2036 ...
74005P-BT-0 ..... LINDE INC .... 2 s .. 1.F FE ..|... .. 1,022,776 |...82.6351 847,009 |.... 1,025,000 |.. e 1,028,722 [0 220 [0 o0 e 1.100 |...... 1.123 ...08/03/2020 ...|....08/10/2030 ...
T4256L-EP-0 ..... PRINCIPAL LIFE GLOBAL FUNDING 11 ..eevvvnnnivviinnnnns foee e e | s .. 1.EFE ..|... 1, ...94.6981 |... .. 1,036,944 |.... .1,095,000 |.. e 1,098,370 foenniiiiiiinnn0 i 986 [0 o0 1.250 |...... 1.343 ...08/10/2021 ...|....08/16/2026 ...
74340X-BR-1 ..... PROLOGIS LP ... . 1.GFE .. ...81.9652 |. .. 176,225 |. ..215,000 214,522 |.. .1.250 |......1.290 ....08/06/2020 .. 10/15/2030
74340X-CE-9 ..... [PROLOGIS LP .... .1.GFE .. ...96.7858 |. .. 1,998,626 |. .2,065,000 .2,061,593 |.. 4750 |......4.774 ...08/23/2023 .. 06/15/2033
74350L-AC-8 ..... PROLOGIS TARGETED US LOGISTICS FUND LP . . 1.GFE .. ...98.2095 |. ..733,000 .735,208 |.. .5.250 |......5.211 ... 11/29/2024 .. 01/15/2035
745867-AW-1 ... PULTEGROUP INC ... .2.BFE .. . 100.5640 |. ..374,000 .373,507 |.. .5.500 |[......5.619 ....08/13/2018 .. 03/01/2026 ...
747525-B0-5 ... QUALCOMM INC .. e e fren e 1.FFE .. ...96.2007 |. . ..450,000 .449,209 |.. e 4250 |......4.278 ...05/05/2022 .. 05/20/2032 ...
756109-BS-2 ..... REALTY INCOME CORP . .. 1.G FE ..|... ...99.4989 |... . 890,000 |.. ....883,203 |0 [ 1,503 0 0 4.700 |...... 4.912 ...04/05/2023 ...|....12/15/2028 ...
760759-AS-9 ..... REPUBLIC SERVICES INC ... .. 2.AFE ..|... ...96.6858 |... 144,921 0 [ 26 0 0 3.375 |...... 3.3% ....11/13/2017 ...|....11/15/2027 ...
760759-AX-8 ..... REPUBLIC SERVICES INC ... .. 2.AFE ..|... ...81.1045 |... L STTAST 0 [ 1,209 0 0 1.450 |...... 1.682 ....10/23/2020 ...|....02/15/2031 ...
760759-BC-3 ..... REPUBLIC SERVICES INC .. 2.AFE ..|... ...97.53% |... 100333,505 |eeveiieeeennnn0 e 124 0 0 5.000 |...... 5.061 ....08/21/2023 ...|....04/01/2034 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS INC . .. 2.CFE ..|... ...96.6080 |... 819,980 |0 [ 9 0 0 3.200 |...... 3.201 ....08/07/2022 ...|....03/15/2027 ...
775109-DF-5 ..... ROGERS COMMUNICATIONS INC . .. 2.CFE ..|... ...97.4662 |... 2,909,366 |.... . 002,966,700 [o.eieeeennnnnn0 e i 990 [0 o0 e 5.300 |...... 5.386 ... 12/13/2024 ...|....02/15/2034 ...
776696-AJ-5 ..... ROPER TECHNOLOGIES INC .. .2.BFE .. ...96.1759 |. 1,909,092 |. . 1,985,000 1,975,765 |.. .4.900 |......4.960 ....08/19/2024 .. 10/15/2034 ...
78349A-AC-7 ..... RWJ BARNABAS HEALTH INC . 1EFE .. ...70.3310 |. ..857,335 |. . 1,219,000 1,219,000 |.. 3477 |......3.477 ....10/24/2019 .. 07/01/2049
78355H-KT-5 . RYDER SYSTEM INC . L2.AFE .. ...95.9726 |. ..1,161,268 |. .1,210,000 1,209,194 |.. .2.850 |......2.882 ....02/22/2022 .. 03/01/2027
78355H-KU-2 ..... [RYDER SYSTEM INC . L2.AFE .. ...98.7829 |. .. 1,980,598 |. .2,004,724 |.. .4.300 |......4.306 ....05/10/2022 .. 06/15/2027
80282K-BC-9 ..... SANTANDER HOLDINGS USA INC L2.AFE .. ...94.8372 |. ..2,129,004 |. .2,245,000 |.. ... 2.490 |......2.491 ....01/03/2022 .. 01/06/2028 ...
808513-BQ-7 ..... CHARLES SCHIAB CORP .. 1.F FE ..|... ...99.9560 |.....ceunnnnns 4,600,977 |.... 14,603,000 [...oeeeeenneeni o0 0 o0 e 5.077 |...... 5.126 ...05/11/2021 ...|....05/13/2026 ...
808513-BY-0 ..... CHARLES SCHIIAB CORP ... .. 1.F FE ..|... ...95.4914 |... G589 714 0 127 0 0 2.450 |...... 2.473 ....03/01/2022 ...|....03/03/2027 ...
81180W-BM-2 ... SEAGATE HDD CAYMAN .... .. 3.BFE ..|... . 112.6844 |... 281,708 |eeennn 3,951 [ (7,524) |0 [0 9.625 |...... 5.148 ...06/25/2021 ...|....12/01/2032 ...
81211K-AX-8 ..... SEALED AIR CORPORATION .. .. 3.CFE ..|... s ...99.9585 |... 149,938 | 2,479 [ (2,542) |0 [0 5.500 |...... 3.734 ....08/19/2019 ...|....09/15/2025 ...
81211K-AY-6 ..... SEALED AIR CORPORATION .. .. 3.BFE ..|... 1,030,088 |...95.4319 |... ....930,461 |oeevee 24,147 [ (879T) |0 [0 4.000 |...... 3.002 ....06/02/2021 ...|....12/01/2027 ...
816851-BN-8 ..... .. 2.BFE ..|... ...99.5901 |... . .. 924,861 |0 885 0 [0 3.300 |...... 3.362 ....03/21/2022 ...|....04/01/2025 ...
817565-CG-7 ..... SERVICE CORPORATION INTERNATIONAL .. ..3.CFE ..|... . ...89.1105 |... 690,606 |.... . 775,000 |.. ... 690,606 |.......... (2,836) [cooeeeeeeeea(B71) Joveeiieieeeenn0 [0 e 4.000 |...... 3.903 ...06/08/2021 ...|....05/15/2031 ...
81762P-AE-2 ..... SERVICENOW INC ......... .. 1.G FE ..|... .. 473,224 1...83.1110 |... 394,777 |.... ..475,000 |.. e A73,969 el 0 [ 174 0 0 1.400 |...... 1.440 ....08/06/2020 ...|....09/01/2030 ...
824348-BJ-4 ... SHERWIN-WILLIAMS CO ... .2.BFE .. 595,804 |...91.8162 |. ..495,807 |. ..540,000 .569,451 |.. .eenn2.950 |......1.652 ....10/15/2020 .. 08/15/2029 ...
82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV ... .. 1.DFE ..|.. ,853,108 [...96.2237 |.............. 1,784,949 |.... .1,855,000 |. ,854,539 |0 383 0 0 1.200 |...... 1.221 ...03/02/2021 ...|....03/11/2026 ...
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82067N-BG-2 ..... SIRIUS XM RADIO INC ..evveiiviiniinieiiiiiieeeevnnias foee vee | s 1,2 e R O & S N 1,075,619 |...87.2748 |.....evreennnnn 938,204 |.....covnnnnns 1,075,000 |eevennieiinnnnnn 938,204 |......... (19,640) [cevvvvrnnnnns [(CE5) 1) P 0 foorriiiiiinns 0 |ueen 4125 |...... 4117 ....06/27/2021 ...|....07/01/2030 ...
82967N-BJ-6 ..... SIRIUS XM RADIO INC 12 ..3.CFE ..|... .. 330,000 |...92.1357 |... ..330,000 |oeeerrnnneeeenn..304,048 |.....oooel (1,150) |oeeeeiiiiiiieen0 o0 e l0 00224000 |- 4.000 ...06/07/2021 ...|....07/15/2028 ...
83272Y-AA-0 ..... SMURFIT WESTROCK FINANCING DAC ... L2 .. 2.BFE ..|... 1,388,076 |...99.2753 |... 1,370,000 |ooeveenennnnnn 1,388,017 [0 e (89) [0 0l 50418 5.243 ....12/11/2024 ...|....01/15/2035 ...
83444M-AG-6 ..... SOLVENTUM CORP 12 .. 2.CFE ..|... .. 998,806 |...99.5084 |... . 980,000 |-eervrunieeeennn998,733 foiiiiiiiiie0 e (P3) [0 eeeeieeeel0 )02 .50600 |- 5.329 ....12/11/2024 ...|....03/23/2034 ...
835495-AS-1 ..... SONOCO PRODUCTS CO . 12 .. 2.CFE ..|... ..810,607 |...94.8256 |... . 815,000 |.. ..810,692 |oevviiiiiiinnnl0 i 85 il el 014000052000 . 5.070 ....09/17/2024 ...|....09/01/2034 ...
842400-ES-8 ..... SOUTHERN CALIFORNIA EDISON CO ... N A |- 1.GFE L. .. 548,449 |. 104.7042 |... ... 510,000 |.. 548,199 |oevveieeeeennnn0 e (250) |0 o0 ]..26.000 ... 4.961 ....11/29/2024 ...|....01/15/2034 ...
842400-HP-1 ..... SOUTHERN CALIFORNIA EDISON CO ... 1. | 1.GFE L. ...99.7280 |... 203,504,387 [oooiiiiiiinnnnn0 i 1,439 [0 0000040200 . 4.243 ....06/18/2022 ...|....06/01/2025 ...
84765E-AA-6 ..... CORENELL HEALTH 1 .. 1.DFE ..|... ...70.9597 |... e 1,923,000 [..eeeeeeiniieen0 o0 0 o011 80487 ) 3.490 ....10/22/2019 ...|....07/15/2049 ...
853496-AD-9 . STANDARD BUILDING SOLUTIONS INC 1, .3.BFE .. ...95.7001 .502,426 |.. .4.115 ...11/06/2019 .. 01/15/2028
853496-AH-0 . STANDARD BUILDING SOLUTIONS INC 1, .3.BFE .. ...85.7410 |. 188,630 |.. .3.375 ....08/07/2020 .. 01/15/2031
854502-AN-1 ..... [STANLEY BLACK & DECKER INC ........ 1, L2.AFE .. ...57.47% |. .2,209,700 |.. ... 2.763 ....10/29/2020 .. 11/15/2050 ...
8656211-CN-8 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. i .. 1.G FE ..|... ...90.9461 |... . . 103,315,000 [o.eeeeeenniennn0 o0 0 0 2,472 ) 2.472 ...01/05/2022 ...|....01/14/2029 ...
86944B-AG-8 ..... SUTTER HEALTH ..o foe e | s 1,2 e .. 1.EFE ..|... ...86.9439 |... . 800,000 |.. LB T8E 0 [ (2,722) |0 0] 2.204 1.913 ....02/17/2021 ...|....08/15/2030 ...
86964II-AK-8 ..... SUZANO AUSTRIA GMBH (V- 1,2 e .. 2.CFE ..|... ...82.9699 |... . 650,000 |.. 843718 |0 e 782 0 [0 8125 3.280 ....06/28/2021 ...|....01/15/2032 ...
869641-AL-6 ..... SUZANO AUSTRIA GMBH [CRR—. 1,2 e .. 2.CFE ..|... ...88.8907 |... ... 620,000 |...oeeniieennnn. 615,660 [oiiiiiiiin 0 i 1,102 [0 00 00002.500 . 2.700 ....09/08/2021 ...|....09/15/2028 ...
871503-AU-2 ..... GEN DIGITAL INC eeeveeeeeeeeee e eeeeee e eeemne e o ven | s 1,2 e ..3.CFE ..|... ...99.7717 |... .4,375,000 |.............. 4,365,011 [.......... 31,312 |...........2,450 |..coeeeerrninnn0 |oeeiiiiiiiniennl0 [..l2.5.000 ... 5.059 ....04/29/2019 ...|....04/15/2025 ...
87165B-AR-4 ..... SYNCHRONY FINANCIAL ... .. 2.CFE ..|... ...82.8827 |... 2,240,000 |ooevennennnnnn 2,238,212 [0 e 234 [0 0 00002.875 2.888 ....10/25/2021 ...|....10/28/2031 ...
87165B-AS-2 ..... SYNCHRONY FINANCIAL ... .. 2.CFE ..|... ...99.9011 414,590 |.... 414,953 |.oeeeeeeeennn0 o102 0 0 ] 4875 4.901 ...06/08/2022 ...|....06/13/2025 ...
87264A-BN-4 ..... T-MOBILE USA INC ... .. 2.BFE ..|... ...65.9541 |... 1,309,188 |.... +...1,930,068 |......ccevvnnnn ovviinnennn 1,277 o0 oeiiiinl0 0000032300 . 3.462 ....10/19/2020 ...|....02/15/2051 ...
87264A-BS-3 ..... T-MOBILE USA INC . .2.BFE .. ...90.9003 |. .2,045,000 |.. .2.625 ....01/11/2021 .. 02/15/2029
87264A-BV-6 ..... T-MOBILE USA INC ... .2.BFE .. ...93.3359 |. .3,920,000 |.. .3.375 ....03/16/2021 .. 04/15/2029
874060-AW-6 ..... TAKEDA PHARMACEUTICAL CO LTD L2.AFE .. . 100.2243 |. .1,051,303 |.. .3.492 ...06/14/2019 .. 11/26/2028
874060-BK-1 ..... TAKEDA PHARMACEUTICAL CO LTD ...vvvvvvenniiviinnnnns foun oee L2.AFE .. ...99.0493 |. 379,772 .. .5.126 ... 12/12/2024 .. 07/05/2034 ...
87612E-BJ-4 ..... TARGET CORP ... 1.FFE .. ...88.7910 |. . 480,000 479,518 |.. ......2.3M ...01/21/2020 .. 02/15/2030 ...
87612E-BS-4 ..... TARGET CORP ... .. 1.F FE ..|... ...95.0565 |... .2,005,000 |.. 1,993,784 [0 318 0 0]l 40500 ). 4.572 ....00/03/2024 ...|....09/15/2034 ...
880320-AM-8 ..... TENCENT HOLDINGS LTD .. 1.EFE ..|... ...98.47% |... e 1,225,022 [0 e 18 [0 0 1l 80575 3.576 ....04/03/2019 ...|....04/11/2026 ...
88947E-AU-4 ..... TOLL BROTHERS FINANCE CORP .. .. 2.CFE ..|... ...94.1262 |... 02,055,599 [0 e (19,170) [0 o0 000032800 . 2.675 ...01/712/2021 ... |....11/01/2029 ...
89236T-MK-8 ..... TOYOTA MOTOR CREDIT CORP .. N L, .. 1.EFE ..|... ...98.7767 |... e BT4104 0 e B8 0 0 ]l 40550 . 4.59% ....08/06/2024 ...|....08/09/2029 ...
893647-BI-6 ..... TRANSDIGM INC 12 .. 3.CFE ..|... ...98.0056 |... .. ... 782,084 |..eeen (15,916) [0 0 014006000 | 6.001 ....00/05/2024 ...|....01/15/2033 ...
89417E-AL-3 ..... TRAVELERS COMPANIES INC ... 12 .. 1.F FE ..|... ...76.5195 |... . 255,000 |oeeernnieeeennnn. 54,688 [0 9 0 k001080750 | 3.789 ....05/04/2016 ...|....05/15/2046 ...
89788\-AB-8 ..... TRUIST FINANCIAL CORP ... 2. L2.AFE .. ...85.3642 |. ..717,059 |. . 840,000 .1.510 ....10/23/2020 .. 06/05/2030 ...
89788M-AD-4 ..... TRUIST FINANCIAL CORP 2,5 L2.AFE .. ...95.9029 |. LAAT1,TT5 . .4,350,000 .1.267 ....02/25/2021 .. 03/02/2027
89788M-AG-7 ..... TRUIST FINANCIAL CORP 1, L2.AFE .. ...98.1916 |. ..2,292,775 |. . 2,335,000 L4112 ....06/01/2022 .. 06/06/2028
902613-AA-6 ..... UBS GROUP AG ... 2,5 . 1.GFE .. ...91.3741 ..598,500 |. ..655,000 .3.126 ....08/06/2019 .. 08/13/2030
902613-AE-8 ..... UBS GROUP AG e |2 .1.GFE .. ...82.4683 |. ..1,162,808 |. . 1,410,000 ... 2.095 ....02/02/2021 .. 02/11/2032 ...
902613-AN-0 ..... UBS GROUP AG ... (V- 2 eeeeeenen |- LG FE L. . 1,275,000 |...99.7683 |... 1,272,046 |.... e 1,275,000 [eeeeeeeeiniieenn0 o0 0 o0 ]l 40488 ). 4.484 ...06/08/2022 ...|....05/12/2026 ...
90265E-AR-1 ..... UR INC .... 12 .. 2.AFE ..|... .. 490,240 |.. 87.8170 |... L A75,394 0 [ (3,693) |0 0 ]400003.000 2.051 ....11/06/2020 ...|....08/15/2031 ...
90265E-AU-4 ..... UR INC ... 12 .. 2.AFE ..|... .. 662,194 |...76.8288 |... ....663,044 |.....oooeeeennn0 o218 0 [0 0012900 1.939 ....11/30/2020 ...|....03/15/2033 ...
907818-EQ-7 ..... UNION PACIFIC CORP ... 12 .. 1.G FE ..|... 1,658,786 |...83.9155 |... 1,609,167 [oeneiiiinnennn0 v (12,514) [0 o0 000030600 . 2.409 ....11/16/2020 ...|....09/15/2037 ...
907818-FB-9 ..... UNION PACIFIC CORP .... 12 .. 1.G FE ..|... ...95.9614 |.................839,662 |................ 875,000 [...ccevuuureern 874,832 |ooeeeiiiiinnnl0 e 87 |0 [0 000082700 3.705 ....02/11/2019 ...|....03/01/2029 ...
911365-BN-3 ..... UNITED RENTALS (NORTH AMERICA) INC . 12 .. 3.BFE ..|... ...91.0322 |.................937,631 |.............. 1,030,000 |...............nn937,631 |oeeennen (10, 117) [t (981) |0 o0 ]00004.000 | 3.862 ....06/01/2021 ...|....07/15/2030 ...
913017-Cli-7 ..... RTX CORP 1,2 e .. 2.AFE ..|... ...88.9684 |... . 2,188,778 el 0 e (23,091) [0 o0 ]l 40450 ). 2.615 ...11/04/2020 ...|....11/16/2038 ...
92277G-AX-5 ..... VENTAS REALTY LP ... 1,2 e .. 2.AFE ..|... . 100.6851 |... ..205,000 |.. 302,585 |..vveniiriiinnnn0 oo (A7) |0 0 000050625 .l 5.271 ....12/11/2024 ...|....07/01/2034 ...
92277G-BA-4 ..... [VENTAS REALTY LP . 1, L2.AFE .. ...95.5462 |. 2,140,234 |. . 2,240,000 2,232,151 |.. ......5.045 ....09/05/2024 .. 01/15/2035 ...
92343E-AH-5 ... VERISIGN, INC .. 1, .. 2.CFE ..|... L..99.9776 |...iiiiinnnnns 1,899,575 |.... .1,900,000 |. ....1,900,000 |.......coeeeen0 fooiinnnn.. (6,546) |0 o0 ]000.5.250 ).l 4.900 ...09/25/2018 ... |....04/01/2025 ...
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92343V-0R-2 ...... VERIZON COMMUNICATIONS INC ...oovvvnivviiiinnninecnnnnns foee ven | s T L 2AFE L 1,810,454 |...92.2757 |.....oovnnnnns 1,259,564 |....oevnnnnnnn 1,365,000 |..eevvvnnnnnns 1,726,777 veeeeeeeennnd 0 fooeeeennn(20,897) |ovevvniniieennn0 [0 | 4.812 |...... 2.572 ...10/27/2020 ... |....03/15/2039 ...
92343V-ES-9 ... VERIZON COMMUNICATIONS INC .evvveeeeeeenneeeeeemnes oo wee e [ 1,2 s .. 2.AFE ..|... .. 229,565 |...96.4509 |... ..230,000 |.. ....229,801 O e 4 0 0 e 3.875 |...... 3.898 ....02/05/2019 ...|....02/08/2029 ...
92343V-FE-9 ..... VERIZON COMMUNICATIONS INC ..covvvvnvviiiinniiieriinnans oo vee e 1,2 s .. 2.AFE ..|... ,051,532 |...91.5698 |... ....998,067 JLU R (K 0[N N | I RPN | ) SN 3.150 |...... 1.612 ....10/15/2020 ...|....03/22/2030 ...
92343V-FU-3 ..... VERIZON COMMUNICATIONS INC ..evvveeeeeeenneeeeeenes oo wee e [ 1,2 s .. 2.AFE ..|... ...61.4176 |... ,027,568 0 [ B3 |0 0 e 2.875 |...... 2.888 ...11/10/2020 ...|....11/20/2050 ...
92343V-GH-1 ... VERIZON COMMUNICATIONS INC ..covvvnnvvviiininniieiiinnnns oo vee e 1,2 s .. 2.AFE ..|... ...91.9569 |... 284,939 O i 18 0 [0 2.100 |...... 2.107 ....03/11/2021 ...|....03/22/2028 ...
92343V-GT-5 ... VERIZON COMMUNICATIONS INC .evvveeeeeeenneeeeeemnes oo wee e [ 1,2 s .. 2.AFE ..|... ...98.8644 |... 257,047 |.... ....259,632 O e 35 0 [0 e 5.050 |...... 5.0M ...05/05/2023 ...|....05/09/2033 ...
92343V-Gli-8 ..... VERIZON COMMUNICATIONS INC ...ovvvvnvviiiinnnnieeiiinnnns oo vee e 1,2 s .. 2.AFE ..|... s ...95.68% |... 339,69 |.... .355, ....350,533 O e 82 o0 [0 e 5.500 |...... 5.588 ....02/20/2024 ...|....02/23/2054 ...
92343V-GX-6 ..... VERIZON COMMUNICATIONS INC .oevvveeeeeeeenieeeeeenes o wee e [1,2 s .. 2.AFE ..|... 1,479,791 1...95.1930 |....covvennnns 1,442,175 |.... 1,515,000 ,479,961 O e 169 |0 o0 e 4.780 |...... 5.074 ....12/12/2024 ...|....02/15/2035 ...
925650-AH-6 . VICI PROPERTIES LP ............. .2.CFE .. ...97.5456 |. ..1,780,207 |. .1,818,506 |.. .0 .5.125 |......5.188 ....12/09/2024 .. 11/15/2031
927804-FA-7 ..... VIRGINIA ELECTRIC AND POWER CO L2.AFE .. . 103.6520 |. ..363,818 |. .375,555 |.. .0 .6.000 |......5.160 ....12/03/2024 .. 01/15/2036
927804-GC-2 ..... VIRGINIA ELECTRIC AND POWER CO L2.AFE .. ...67.6941 ..257,238 | .379,358 |.. .0 ......3.300 |......3.310 ....11/20/2019 .. 12/01/2049 ...
927804-GH-1 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 1.F FE ..|... ...97.9324 |... . . ...823,661 0 e B3 |0 0 e 3.750 |...... 3.822 ...05/16/2022 ...|....05/15/2027 ...
927804-GK-4 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 1.F FE ..|... ...97.8650 |... ..530,000 |.. 528,727 O o 122 |0 [0 e 5.000 |...... 5.036 ....03/28/2023 ...|....04/01/2033 ...
927804-GP-3 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 1.F FE ..|... ...97.2577 |... .2,265,000 |.. ... 2,242,594 O e 1,788 |0 o0 e 5.000 |...... 5.138 ...08/15/2024 ...|....01/15/2034 ...
927804-GR-9 ..... VIRGINIA ELECTRIC AND POWER CO ... .. 1.F FE ..|... ...97.5084 |... .420, LU RRR: | I N | N RPN | ) AN 5.050 |...... 5.079 ....08/06/2024 ...|....08/15/2034 ...
92826C-AN-2 ... VISA INC .. 1.DFE ..|... ...80.8755 |... 1,050,000 |.. 0 e 2,670 |0 o0 e 1.100 |...... 1.379 ....10/23/2020 ...|....02/15/2031 ...
928563-AK-1 ..... VMWARE LLC ... .. 2.BFE ..|... . ...80.7194 |... ... 560,000 |.. LU R 111+ T N | N RPN | ) AN 1.800 |...... 1.879 ....07/20/2021 ...|....08/15/2028 ...
931142-EB-5 ..... WALMART INC . .. 1.CFE ..|... ,595,412 |...89.6093 |... . .1,260,000 |.. .... 1,524,500 0 [ (17,548) |0 o0 e 3.950 |...... 2.09% ...10/26/2020 ...|....06/28/2038 ...
95000U-2F-9 ..... WELLS FARGO & CO ... .| LEFE ... ,115,000 |...97.6874 |... 1,089,215 |.... 1,115,000 |.. .... 1,115,000 LI RN | I N | RPN | B SN 3.1% |...... 3.197 ....06/10/2019 ...|....06/17/2027 ...
95000U-2K-8 ..... [WELLS FARGO & CO . . 1EFE .. ,425,000 |...99.6950 |. 1,420,654 |. . 1,425,000 . 1,425,000 |.. .0 .2.164 |......2.164 ....02/04/2020 .. 02/11/2026
95000U-2V-4 . WELLS FARGO & CO . L2.AFE .. ,965,000 |...96.9928 |. .. 1,905,909 |. . 1,965,000 .1,965,000 |.. .0 .3.5% |......3.527 ....03/17/2022 .. 03/24/2028
95000U-3A-9 . WELLS FARGO & CO . L2.AFE .. ,915,000 |...99.6453 |. ..1,908,207 |. A, 1,915,000 |.. .0 .4.808 |......4.810 ....07/18/2022 .. 07/25/2028
950400-AN-6 ..... WELLTOWER OP LLC . L2.AFE .. ,129,873 |...87.0213 |. ..2,736,819 |. .3, .3,134,922 |.. .0 .2.800 |......2.855 ...03/16/2021 .. 06/01/2031 ...
958102-A0-8 ..... WESTERN DIGITAL CORP .... .2.CFE .. 194,641 |...89.00% |. .. 173,569 |. 194,784 |.. .0 ......2.850 |......2.879 ....12/07/2021 .. 02/01/2029 ...
976826-BR-7 ..... WISCONSIN POWER AND LIGHT CO ... .. 2.AFE ..|... .. 339,415 ]...97.0692 |... 330,035 |.... .... 339,499 O e 88 |0 [0 e 4.950 |...... 4.972 ....03/27/2023 ...|....04/01/2033 ...
98138H-AG6 ..... WORKDAY INC ...ieeeereneeeeemnniaeeeerennaseeernnnnaeeas , L 2BFE |t 814,519 [...97.4778 |.....ccoennennnss 794,440 ... 815,000 |oeeninnnnnnnnnd 814,774 |...ooeeennnnnnn 0 fooeiiieeeeeen 95 o0 0 s 3.500 |...... 3.513 ...08/30/2022 ... |....04/01/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 441,207,164 [ XXX 397,928,766 432,177,500 435,969,093 (323,493) (580, 129) 0 0 XXX XXX XXX 4,243,269 12,115,663 XXX XXX
16159H-AD-9 ..... CHASE 2024-3 A4 = RMBS ......iiviiiiiiiiiiiiiieeeeees L LAFE e 3,009,510 |. 100.5260 |.............. 3,044,910 |...covvnnnnnns 3,028,979 |..viirinnnnn 3,010,864 |.....cevvnnnnnens (U RS R | R RN | B AN 6.000 |...... 6.070 [MON ... |ovvrnnniinnnns 15,145 [oeeiiiins 136,304 [....03/20/2024 ... |....02/25/2055 ...
16159X-AB-8 ..... CHASE 2024-8 A3 - RBS ... .. 1.AFE ..|... ,150,458 |...98.0092 |... .9,144,743 |.. ....9,150,341 0 . e (M) o0 0 s 5.500 |...... 5.483 ...09/17/2024 ...|....08/25/2055 ...
173200-CL-1 ... CMLTI 21J2 A7A - CMO/RMBS .. 1.AFE ..|... .. 234,013 ]...87.45%5 |... ..229,232 |.. 0 | 1 (202) [0 |0 e, 2.500 |...... 2.137 ....06/25/2021 ...|....07/25/2051 ...
33852F-AE-6 ..... FSMT 2021-4 A5 - CMO/RMBS .. 1.AFE ..|... ,751,673 |...87.1675 |... . 4,634,365 |.. 0 e (8,705) |0 [0 e 2.500 |...... 2.085 ...06/11/2021 ...|....06/26/2051 ...
33852H-AB-8 ..... FSMT 2021~ 8INV A3 - CMO/RMBS .... .. 1.AFE ..|... .. 205,416 |...79.7383 |... ..202,038 |.. O i 8 0 [0 e 2.500 |...... 2.269 ....08/20/2021 ...|....09/25/2051 ...
33852J-AE-8 FSMT 217 A5 - CMO/RMBS .. 1.AFE ..|... ,336,080 |...87.3220 |... s 1,309,081 |.. ....1,330,871 0 [ (1,897) |0 o0 e 2.500 |...... 2123 ...08/12/2021 ...|....08/25/2051 ...
36262L-AJ-9 . GSMBS 2021-PJ6 A8 - CMO/RMBS 1AFE .. ,127,086 |...87.3919 |. .961,690 . 1,100,435 01,121,332 |.. .0 .2.455 |......2.050 ....06/15/2021 .. 11/27/2051 ...
362621-AJ-5 . GSMBS 21PJ8 A8 - CMO/RMBS . 1AFE .. ...87.2906 |. ..908,241 |. . 1,040,480 .1,060,453 |.. .0 .2.500 |......2.099 ....08/17/2021 .. 01/25/2052
36263C-AH-2 . GSMBS 2021-PJ9 A8 - CMO/RVBS 1AFE .. ...87.1633 |. ..605,134 |. ..694,254 .706,834 |.. .0 ... (997) |. .2.500 |......2.119 ....00/22/2021 .. 02/26/2052
36264D-AB-2 . GSMBS 2021-PJ2 A2 - CMO/RMBS 1AFE .. ...79.8633 |. ..1,001,790 |. . 1,254,381 1,303,917 |.. .0 (2,225) |. .2.500 |......1.937 ....02/12/2021 .. 07/25/2051
36264R-BH-7 . GSMBS 22PJ4 A24 - CMO/RMBS 1AFE .. ...88.5238 |. ..594,933 .566,683 |.. .0 1,877 | ......3.000 |......3.902 ....04/28/2022 .. 09/25/2052 ...
36267T-AG-3 ..... GSMBS 23PJ1 A4 - CMO/RMBS ... .. 1.LAFE ..|... ...86.6172 |... . . 2,562,502 |.. ... 2,352,261 0 [ 1,639 |0 o0 e 3.500 |...... 4.785 ...09/11/2024 ...|....02/25/2053 ...
46592N-AC-0 ... JPMMT 217 A3 - CMO/RMBS ... .. 1.AFE ..|... ...80.3583 |... 1,527,79% |.... 1,901,230 |.. .... 1,929,093 O [ (1L045) [0 [0 2.500 |...... 2.201 ....06/24/2021 ...|....11/27/2051 ...
46653P-AC-1 ..... JPMNT 216 A3 - RMBS .. 1.AFE ..|... ...80.3633 |... 1,186,768 |.... . 1,476,753 |.. .... 1,498,721 O [ (1,121 0 o0 e 2.500 |...... 2.281 ....04/26/2021 ...|....10/25/2051 ...
46654A-AF-6 ..... JPMMT 2110 A4 - CMO/RMBS .. .. 1.AFE ..|... ...87.3198 |... ..433,154 |.. 0. e (B12) [0 0 2.500 |...... 2.108 ....07/23/2021 ...|....12/26/2051 ...
466541-AH-4 ...... JPMMT 221 A4 - CMO/RMBS ... .. 1.AFE ..|... s ...86.8507 |... s .1,304,404 |.. O o231 |0 0 e 2.500 |...... 2.582 ....01/26/2022 ...|....07/25/2052 ...
46655L-AE-4 ..... JPMNMT 22LTV2 A3 - RMBS .....ccevvvniiiiiinnnniiiiinnnnns LAFE L 702,449 [...86.7422 |.......cceunnnnns 721,489 |..ovennninnnnn 831,762 [.....oovvvnnnn 712,181 vl oo 6,667 0 o0 s 3.500 |...... 6.231 ...09/08/2023 ... |[....09/25/2052 ...
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58549R-AJ-5 ..... MELLO 21MTG3 A9 — CMO/RMBS ......evvvvivviinnnnnieiinnnns foee ven | s 4 s 1AFE .. ...88.3481 |.........0tnnn 209,668 [....nnnnnnnn 237,321 [ P T N RN (U O <X ) T AN | N AU | B KN 2.500 |...... LIRCZECH 110\ R FO 494 |, 5,933 |....07/01/2021 ... |....07/25/2051 ...
61772C-AH-4 ..... MSRM 2021-3 A4 - CMO/RMBS ... .. 1.AFE ..|... ...87.48% |... .... 1,353,882 O e (1,617) 0 o0 e 2.500 |...... 2.147 [MON ..... . 33,291 |....06/24/2021 ...|....06/26/2051 ...
G1772M-AH-2 ..... MSRM 2021-4 A4 - CMO/RMBS ... .. 1.AFE ..|... ...87.4640 |... O e (713 0 [0 e 2.500 |...... 2.035 [MON ..... . 10,359 |....07/23/2021 ...|....07/25/2051 ...
73015B-AC-9 ..... PMTLT 24INV1 A3 - RMBS . .. 1.AFE ..|... ...98.0742 |... 0 [ 1,883 |0 o0 e 5.500 |...... 5.807 |MON ..... . 45,184 |....11/01/2024 ...|....10/25/2059 ...
T438B-AA-9 ..... PFMT 2024-1 A1 - RUBS ... .. 1.AFE ..|... ...98.0742 |... O v 3115 |0 [0 e 5.500 |...... 6.423 [MON ..... . 41,548 |....11/01/2024 ...|....12/28/2054 ...
T4936R-AE-4 ..... RCKT 212 A5 - CMO/RMBS ... .. 1.AFE ..|... ...87.0951 |...covnnnnnnns 1,065,542 |.... ... 1,244,746 0 e (252) |0 o0 e 2.500 |...... 2.143 [MON ..... . 30,586 |....06/22/2021 ...|....06/26/2051 ...
T4939K-AE-6 ..... RCKT 2021-6 A5 - CMO/RMBS . .. 1.AFE ..|... ...86.8524 |.............. 3,669,052 |.... ... 3,782,970 O e 4,051 |0 [0 2.500 |...... 3.809 [MON ..... . 26,644 |....09/11/2024 ...|....12/26/2051 ...
749425-AB-0 ..... RCKT 24INV2 A2 - RWBS ... .. 1.AFE ..|... ...98.1392 |... 4,757,121 |.... .... 4,859,528 O [ (1,425) |0 o0 e 5.500 |...... 5.358 [MON ..... ...09/12/2024 ...|....09/25/2054 ...
816939-AB-8 ..... SEMT 24INV1 A2 - RMBS ... 1AFE .. ...99.7905 |. ..971,767 |. ..973,807 972,109 |.. .0 ......6.000 |......5.948 . ....11/15/2024 .. 10/25/2054 ...
81747K-AA-1 ... SEMT 2021-1 A1 - CMO/RMBS ... v [4 o | LA FE L L..79.9883 |....coininnnns 1,315,231 |.... . 1,644,279 |. ....1,708,878 O e (2,424) |0 [0 2.500 |...... 1.958 [MON ..... ...02/12/2021 ...|....08/27/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities XXX 51,517,443 56,100,948 55,516,210 0 XXX XXX XXX 181,990 1,027,111 XXX XXX
00179D-AA-4 ..... AMSR 21SFR1 A - CMBS .... .. 1.AFE ..|... ...90.7632 |......ouunnnns 2,619,427 |.... ....2,884,723 LU SRR ¢ N N | I RPN | ) AN 1.983 |...... 1.948 . 56,364 |....05/06/2021 ...|....06/20/2040 ...
00179U-AA-6 ..... AMSR 24SFR2 A - CMBS . 1AFE .. ...95.3955 |. 1,240,142 |. 1,246,695 |.. .0 4.150 |......4.481 .0 [....10/29/2024 .. 11/12/2041
05492V-AF-2 ..... BBCMS 2020-C7 A5 - CMBS 1AFE .. ...85.7564 |. 717,383 |.. .0 ......2.037 |......1.696 . 14,381 |....06/12/2020 .. 04/17/2083 ...
05550M-AU-8 ..... BBCMS 2019-C3 A4 - CMBS ... .. 1.AFE ..|... ...94.0571 |... .3,450,000 |.. .... 3,496,619 0 [ (10,959) |0 o0 e 3.583 |...... 3.232 .. 123,613 |....05/17/2019 ...|....05/17/2052 ...
05552A-BC-1 ..... BBCMS 2020-C8 A5 - CMBS ... .. 1.AFE ..|... ...84.5112 |... .1,100,000 |.. ... 1,119,382 LU SR 1511 ) N AU | N RPN | ) AN 2.040 |...... 1.708 ... 22,440 |....10/09/2020 ...|....10/20/2083 ...
05608-AA-2 ..... BX 2021-SOAR A - CMBS 1AFE ... ...99.8750 |... .2,121,705 |.. ....2,121,705 JLU I I | I APt | B ISP | ) AT 5.182 |...... 5.235 .. 129,245 |....06/11/2021 ...|....06/15/2038 ...
05609B-AV-1 ..... BX 2021-LBA AV - CMBS ... 1AFE L) ...99.9688 |... ..379,589 |.. ....379,589 0. 0 0 [0 5.312 |...... 5.3%4 . 23,624 |....02/03/2021 ...|....02/15/2036 ...
056098-CD-9 ..... BX 2021-LBA AJV - CMBS . 1AFE ... . 100.0000 |... . 360,000 |.. ... 360,000 0 . o0 o0 o0 e 5.312 |...... 5.3%4 . 22,405 |....02/03/2021 ...|....02/15/2036 ...
05610H-AA-1 ... BX 22LP2 A - CMBS 1AFE L) . 100.0312 |... .2,607,385 |.. ....2,608,152 O [ (287 |0 [0 5.410 |...... 5.226 .. 164,889 |....02/10/2022 ...|....02/15/2039 ...
06035R-AR-7 ..... BANK 2018-BNK14 A3 - CMBS .. 1.AFE ..|... ...96.5066 |... 324,703 0 [ (5,446) |oeeeeeeen0 [0 e 3.966 |...... 2.017 ... 12,096 |....06/22/2021 ...|....09/17/2060 ...
065402-BC-2 ..... BANK 2019-BNK18 A4 - CMBS ... .. 1.AFE ..|... ...91.2382 |... ... 2,545,145 0 | o (7,907) ferniiiiiiinn0 |0 e 3.584 |...... 3.236 . 89,994 |....056/21/2019 ...|....05/17/2062 ...
06540V-BB-0 ..... BANK 2019-BNK24 A3 - CMBS . 1AFE .. ...89.9916 |. 931,984 |.. .0 (2,827) |- .2.960 |......2.619 L 27,173 |....12/11/2019 .. 11/17/2062 ...
06541U-BUI-5 ..... BANK 2020-BNK30 A4 - CMBS 1AFE .. ...82.4308 |. 1,700,149 |.. .0 (5,062) |. 1,925 |...... 1.594 . 32,148 |....12/11/2020 .. 12/15/2083 ...
08162B-BE-1 ..... BMARK 2019-B11 A5 - CMBS .. 1AFE .. ...92.5050 |. . 1,489,910 |.. .0 (4,657) |. .3.542 |......3.191 . 52,069 |....05/22/2019 .. 05/17/2052
08163B-BA-8 ..... BMARK 2020-B22 A5 - CMBS .......cevvniiiviinnnniriiinnns foun e 1AFE .. ...82.5384 |. .580,317 |.. .0 (1,726) | 1973 |...... 1.642 . 11,246 |....12/18/2020 .. 01/15/2054 ...
08163B-BE-0 ..... BMARK 2020-B22 A4 - CMBS .....covveeeeeeimnneeeeeennns foen e 1AFE .. ...84.0037 |. 1,161,385 |.. .0 (1,291) | ......1.685 |...... 1.565 . 19,462 |....12/18/2020 .. 01/16/2054 ...
12520M-AE-8 ..... CF 2019-CF1 A4 - CMBS .. 1.AFE ..|... ...93.7231 349,499 0 | o (4,626) [oonnniiiiiinn0 |0 3.523 |...... 1.981 . 11,626 |....06/16/2021 ...|....05/17/2052 ...
12595J-AG-9 ..... CSAIL 2017-CX10 A4 - CMBS ... .. 1.AFE ..|... ...96.1481 |... .... 1,030,394 0 [ (10,645) |0 o0 e 3.191 [...... 1.906 ... 31,908 |....07/13/2021 ...|....11/18/2050 ...
12596W-AC-8 ..... CSAIL 2019-C16 A3 - CMBS .. 1.AFE ..|... ...91.5240 |... ....5,067,848 JLU U - .70 N N | I RPN | ) AN 3.329 |...... 2.980 .. 166,450 |....06/18/2019 ...|....06/17/2052 ...
12507N-AS-2 ..... CSAIL 2020-C19 A3 - CMBS .. .. 1.AFE ..|... ...87.0189 |... ....2,038,185 O e (7,428) |0 o0 e 2.561 |...... 2.153 . 51,216 |....05/14/2020 ...|....03/17/2053 ...
12634N-AT-5 ..... CSAIL 2015-C2 A4 - CMBS ... .. 1.AFE ..|... ...99.5641 |... ... 1,324,413 O [ (4,873) |0 [0 e 3.504 |...... 3.145 . 46,428 |....05/06/2015 ...|....06/15/2057 ...
23306G-AA-5 ..... DBGS 2018-BIOD A - CMBS ... .. 1.AFE ..|... ...99.5000 |... .... 1,586,469 0 [ (6,522) |0 o0 e 5.497 |...... 3.299 ...10/18/2019 ...|....05/15/2035 ...
23312V-AF-3 ..... DBJPM 2016-C3 A5 - CMBS ... 1AFE .. ...96.7113 |. .928,69 |.. .0 .2.890 |[......2.218 ...05/21/2020 .. 08/12/2049 ...
30298L-AE-1 ..... FRESB 2019-SB65 A1H - CMBS .1.DFE .. ...85.7903 |. .268,920 |.. .0 .2.300 |......3.264 ....08/15/2019 .. 05/25/2039
33768E-AA-0 ..... [FKH 22SFR3 A - CMBS ..... 1AFE .. ...98.8370 |. 966,010 |.. .0 .4.250 |......6.197 ... 11/16/2022 .. 07/19/2038
36254C-AU-4 ..... [GSMS 2017-GS7 A3 - CMBS 1AFE .. ...95.4325 |. .258,084 |.. .0 .3.167 |......1.715 ....07/13/2021 .. 08/12/2050
36258R-AZ-6 ..... [GSMS 2020-GC47 A4 - CMBS .. 1AFE .. ...86.6632 |. .285,448 |.. .0 ......2.124 |......2.010 ....06/07/2020 .. 05/14/2053 ...
36258R-BA-0 ..... GSMS 2020-GC47 A5 - CMBS .. .. 1.LAFE ..|... ...86.6633 |... ....263,214 O e (799) |0 o0 e 2.377 |...... 2.039 ....05/07/2020 ...|....05/14/2053 ...
36264K-AU-4 ..... GSMS 2020-GSA2 A4 - CMBS .. .. 1.AFE ..|... ...83.7525 |... ... 2,624,471 O o (2,943) |0 [0 e 1.721 |...... 1.603 ... 12/17/2020 ...|....12/12/2053 ...
36264K-AV-2 ..... GSMS 2020-GSA2 A5 - CMBS .. .. 1.AFE ..|... ...82.4055 |... ....1,030,517 0 [ (3,082) |0 o0 e 2.012 |...... 1.684 ....12/17/2020 ...|....12/12/2053 ...
46590M-AQ-3 ..... JPNMCC 2016-JP2 A3 - CMBS .. .. 1.AFE ..|... ...97.7763 |... . .. .... 2,857,283 LU SR (< - N | I RPN | ) AN 2.559 |...... 1.088 ....06/08/2021 ...|....08/17/2049 ...
46646G-AA-5 ..... JPNMCC 2016-NINE A - CMBS .. N .. 1.AFE ..|... ...96.1560 |... ... 510,000 |.. O e 3,216 |0 o0 e 2.854 |...... 3.603 ....02/09/2018 ...|....09/09/2038 ...
46648K-AT-3 ..... JPNDB 2017-C7 A4 - CMBS .....ccevvnvvvivnnnnnnnniinnnnnnsfone von | unnnns 4 .| 1.AFE .. ...95.6379 |...oeeeeennnn 757,208 | 791,745 0 fooeeree (ILA7D |0 0 s 3.147 |...... 1.620 ...07/13/2021 ... |....10/17/2050 ...
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54910T-AJ-1 ..... LNSTR 2017-5 A5 = CMBS ......cevvmniiviiiniiiiviiinnn oo e | s 4 s L TAFE e 1,331,135 ]...96.1212 |....ccovnnnnns 1,177,485 | 1,225,000 |.oevvvvnnnnnns 1,253,218 [oeieiiinnnnnnnd (O PO (7728< 3 (23 1 AN | N AU | B RN 3.549 |...... 1.677 ...06/03/2021 ...|....03/11/2050 ...
61691J-AZ-7 ..... MSC 2017-H1 B = CMBS ..eeeeeeeeeeeeee e eeees fen e .. 1.F FE ..|... .. 123,591 |...94.0325 |... . 120,000 |.. ... 120,877 0 [ (266) |0 [0 e 4.075 |...... 3.724 ....05/24/2017 ...|....06/17/2050 ...
6824D-AA-T7 ..... ONYP 2020-1NYP A - CMBS ... .. 1.CFE ..|... ...95.3750 |... . 300,000 |.. ... 300,000 LI RN | N | RN | B AN 5.462 |...... 5.543 ....12/17/2020 ...|....01/15/2036 ...
69356G-AA-7 ..... PKHL 2021-MF A - CMBS ... .. 1.AFE ..|... ...94.5625 |... ... 370,000 |.. J I N | I FORRRRRt | B ISP | B AU 5.392 |...... 5.746 ....07/09/2021 ...|....07/15/2038 ...
T844R-AA-3 ..... SLG 2021-OVA A - CMBS ... . .. 1.AFE ..|... ...83.9810 |... LU O (1) N N | N RPN | ) AN 2.585 |...... 2.251 ...06/16/2021 ...|....07/17/2041 ...
895975-AA-8 ..... TCN 2024-SFR4 A - CMBS N .. 1.AFE ..|... ...96.3659 |... . . .... 1,056,902 O o998 |0 o0 e 4.300 |...... 5.159 ....10/30/2024 ...|....11/19/2041 ...
90187L-AA-7 ..... PRKAV 2017-245P A - CMBS .. I L .. 1.AFE ..|... ...95.4359 |... 668,051 |.... ... 700,000 |.. 705,527 O [ (2,263) [0 [0 3.508 |...... 3.174 ....05/17/2017 ...|....06/05/2037 ...
90276C-AD-3 ..... UBSCM 2017-C2 A3 - CMBS ... N .. 1.AFE ..|... ...96.2276 |... .. 1,593,415 |.... .1,655,882 |.. ....1,729,041 JUO I O < () ARt | B IUURPRRIN | ) FUTN 3.225 |...... 1.090 ....06/08/2021 ...|....08/17/2050 ...
949891I-AS-6 . WFCM 2015-C31 A4 - CMBS 4 1AFE .. ...99.0384 |. ..500,144 |. ..505,000 .506,633 |.. .0 (3,048) |. ......3.69 |[......3.079 ....01/04/2018 .. 11/18/2048 ...
95002R-AX-6 ..... WFCM 2020-C56 A5 - CMBS ... v [4 o | LA FE L ...87.2652 |...ccoununnnns 1,707,779 |.... . 1,957,000 |. .... 1,988,593 0 foeeeeenn (6,168) |eeeeeieiinn 0 o0 2.448 |...... 2.105 ...05/27/2020 ...|....06/17/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities XXX 51,293,712 55,575,920 56,155,516 0 (193,903) 0 0] XXX XXX XXX 135,389 1,776,322 XXX XXX
106230-AA-3 ..... BRELPO 2022 A1 - ABS . .. 1.AFE ..|... ...99.6658 |... ..898,287 |.... ....901,299 0. FRRN VN R | N | B RN 5.014 |...... 5.012 . 45,191 |....12/08/2022 ...|....09/01/2033 ...
12663J-AC-5 . CNH 2022-B A3 - ABS .. 1AFE .. ...99.5025 |. ..850,725 |. .854,944 |.. .0 .30 | .3.890 |......3.927 . 33,259 |....08/16/2022 ..
14315L-AA-2 ..... | CGMS 2014-3-R A1A - CDO 1AFE .. . 100.0300 |. .. 2,497,596 |. .2,566,765 |.. .0 .. (23,939) |. ......5.929 [...... 3.603 168,913 |....12/03/2018 .. .
14317H-AD-3 ..... CARMX 2022-2 A4 - ABS .. 1.AFE ..|... . ...98.9487 |... 550,969 O e 22 o0 [0 e 3.660 |...... 3.652 ... 19,946 |....04/21/2022 ...|....09/15/2027 ...
15032A-AN-7 ... CEDF V A1R - CDO 1AFE L) .. 194,513 |. 100.0100 |... 194, 194,513 O 0 0 [0 6.009 |...... 6.044 . 13,234 |....07/03/2018 ...|....07/17/2031 ...
18977C-AA-2 ... COSERV 2022 A1 - ABS . .. 1.AFE ..|... 1,527,161 |...98.7105 |... 1,527,181 ... 1,527,343 O e (2) |0 o0 e 5.088 |...... 5.055 ...12/07/2022 ...|....08/15/2038 ...
19425A-AA-2 ..... CASL 2021-B A1 - ABS .... 1AFE L) . 67,221...99.7383 |... LU RN | N | RN | B SN 5.253 |...... 5.320 ...06/23/2021 ...|....06/25/2052 ...
19425A-AB-0 ..... CASL 2021-B A2 - ABS .... .. 1.AFE ..|... . 56,016 |...89.2629 |... J I N | I FORRRRRt | B ISP | B AU 1.760 |...... 1.766 ....06/23/2021 ...|....06/25/2052 ...
28165A-AA-T ..... EDVES 22A A - ABS .. 1.AFE ..|... 1,687,270 |...99.0812 |... O R (< T (1[N N | I RPN | ) AN 5.250 |...... 6.026 ...09/19/2022 ... |....11/26/2040 ...
28166L-AA-2 ..... EDVES 2021-A A - ABS .... .. 1.AFE ..|... .. 114,804 |...91.1467 |... 104,756 |.... O e 1 0 [0 e 1.800 |...... 1.834 ....08/01/2021 ...|....11/27/2045 ...
29373M-AB-5 EFF 213 A2 - ABS ... .. 1.AFE ..|... ...99.7936 |... ... 16,554 |.... O 289 o0 [0 0.770 |...... 0.770 ....09/07/2022 ...|....08/20/2027 ...
29374F-AB-9 . EFF 223 A2 - ABS . 1AFE .. ...99.8399 |. ..356,956 |. .0 .4.380 |......4.385 ...08/16/2022 .. 07/20/2029
29374M-AD-0 . EFF 244 A4 - ABS . 1AFE .. ...99.3425 |. ..152,987 |. .0 4.710 |...... 4.709 ....10/08/2024 .. 06/20/2031 ...
29375C-AC-3 ..... |EFF 231 A3 - ABS . 1AFE .. . 101.2668 |. ..1,096,719 |. .0 .5.420 |......5.428 ....02/22/2023 .. 10/22/2029 ...
29375J-AC-8 . EFF 2022-1 A3 - ABS 1AFE .. ...98.8533 |. ..1,127,916 |. .0 .3.270 |......3.294 ....03/23/2022 .. 01/20/2028 ...
345350-AA-3 ..... |FORDR 2023-REV1 A - ABS 1AFE .. . 100.3986 |. .. 1,641,516 |. .0 ......4.850 |......4.900 ...02/09/2023 .. 08/15/2035 ...
362585-AD-3 ... GMCAR 2022-2 A4 - ABS .. 1.AFE ..|... ...98.4873 |... 417,586 |.... O v 14 0 [0 3.270 |...... 3.276 ....04/05/2022 ...|....04/17/2028 ...
362650-AD-8 ..... GMCAR 2022-4 A3 - ABS .. 1.AFE ..|... . 100.1207 |... O i n 99 |0 [0 e 4.820 |...... 4.875 ....10/04/2022 ...|....08/16/2027 ...
36318II-AK-6 ..... GALXY XV ARR - CDO .... 1AFE L) ...99.9300 |... O o0 o0 [0 5.888 |...... 5.927 ...06/02/2021 ...|....10/15/2030 ...
55318C-AD-6 ..... MMAF 24A A4 - ABS .. .. 1.AFE ..|... . 100.7783 |... O [ 0 [0 e 5.100 |...... 5.101 ....01/17/2024 ...|....07/13/2049 ...
553205-AC-9 ..... MP3 111 AR - CDO .... 1AFE L) . 100.0400 |... . . .. . O 0 o0 [0 6.129 |...... 6.169 ....10/06/2017 ...|....10/21/2030 ...
558190-BJ-5 ... MDPK 19RRRR AR - CDO . 1AFE ... . 100.5300 |... 371,91 |.... ... 370,000 |.. 370,000 J I N | I FORRRRRt | B ISP | B AU 6.232 |...... 6.288 ...12/22/2023 ... |....01/22/2037 ...
56847G-AA-1 ... MFIT 24B A - ABS ... 1AFE .. ...98.4067 |. 1,465,275 |. ,489,000 . 1,488,498 |.. .0 4.910 |......4.917 ....10/09/2024 .. 11/22/2038 ...
61946U-AA-0 ..... MSAIC 2022-2 A - ABS . .1.DFE .. ...94.3195 |. .227,253 |.. .0 .4.380 |......4.540 ...08/05/2022 .. 01/21/2053
639428-AA-2 . NAVSL 2021-A A - ABS . 1AFE .. ...90.1130 |. ..98,743 |.. .0 .0.840 |......0.847 ....01/19/2021 .. 05/15/2069
63942C-AA-0 . NAVSL 2021-D A - ABS . 1AFE .. ...99.8793 |. .546,207 |.. .0 .5.760 |......5.830 ....05/14/2021 .. 04/15/2060
63942E-AA-6 ..... NAVSL 2021-E A - ABS . 1AFE .. ...88.0627 |. 1,227,285 |.. .0 ......0.970 |......0.978 ...07/19/2021 .. 12/16/2069 ...
63942L-AA-0 ..... NAVSL 21B A - ABS .. 1.LAFE ..|... .. 499,347 |...89.6082 |... 499,340 O [ |0 [0 e 0.940 |...... 0.944 ....03/16/2021 ...|....07/15/2069 ...
640340-AA-6 ..... NSLT 2021-B AFL - ABS ... .. 1.AFE ..|... .. 971,337 ]...99.6899 |... ....971,337 LI RN | N | RPN | B SN 5.265 |...... 5.333 ....06/25/2021 ...|....04/20/2062 ...
640340-AB-4 ..... NSLT 2021-B AFX - ABS ... .. 1.AFE ..|... .. 877,695 |...92.60% |... ....877,724 O e 19 0 [0 e 1.420 |...... 1.430 ....06/25/2021 ...|....04/20/2062 ...
64035D-AA-4 ..... NSLT 21A A1 - ABS 1AFE L. .. 471,680 |...99.6930 |... ....487,115 O e (11,227) |0 o0 e 5.285 |...... 4.005 ....06/13/2021 ...|....04/20/2062 ...
64035D-AC-0 ..... NSLT 21A A2 - ABS .4, 1AFE ... ..590,000 |...99.3835 |... .. ....590,000 O 0 0 o0 e 5.515 |...... 5.588 ...05/13/2021 ...|....04/20/2062 ...
64035D-AD-8 ... NSLT 21A AP2 - ABS ....ceeevuiiiiinnnnniiiiinnnnnnnnennns fone ven | unnnns 4. LAFE L 667,565 |...92.6790 |.................619,417 |.................668,347 |.....coooens 667,697 |...cevvunniinnns {0 PP UOU o | I FETUUOOUPTRITN (N RN 1.360 |...... 1.399 ...05/13/2021 ... |....04/20/2062 ...
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67590B-AQ-3 ..... OCT16 XVI ATR = CDO oevvveeneiciiiiee e LLAFE L 379,127 |...99.9800 |.................380,097 |.......ccerennnn 380,173 [....oeeeennnnnn 391,853 |l (U (3,143) |ovvvnnieeeennnd 0 foorriiiiiinns 0 |ueen 5.929 |...... 3.592 | JAJO ... ....10/19/2018 ...|....07/17/2030 ...
67590G-BG-3 ..... 0CT17 17RRR A1R - CDO ... .. 1.AFE ..|... ...99.9700 |... ..234,127 |.. O 0 0 [0 e 5.887 |...... 6.589 | JALO ... ....02/07/2018 ...|....01/27/2031 ...
67707E-AU-8 ..... O0AKC 2 AR - CDO .. 1.AFE ..|... . 100.0800 |... .5,550,000 |.. O 0 o0 [0 6.029 |...... 6.084 | JAJO .... ....04/14/2021 ...|....04/21/2034 ...
68267H-AA-5 ..... OMFIT 2022-S1 A - ABS ... .. 1.AFE ..|... ...99.3756 |... 0 e 89 |0 0 e 4.130 |...... 417 ....04/21/2022 ...|....05/14/2035 ...
68269P-AA-5 ..... OMFIT 2022-3 A - ABS .... .. 1.AFE ..|... . 100.7015 |... O v 112 0 [0 e 5.940 |...... 6.017 ....12/08/2022 ...|....05/15/2034 ...
693342-AA-5 ... PCG 2022-A A1 - ABS .. 1.AFE ..|... ...96.8047 |..coornnnnnnns 1,873,533 |.... .... 1,935,387 O e 10 0 o0 e 3.5% |...... 3.5%4 ...05/08/2022 ...|....06/01/2032 ...
69335P-EK-7 ..... PFSFC 2022-C A - ABS .... .. 1.AFE ..|... ...99.7279 | 1,396,190 |.... .... 1,400,000 O v 171 0 [0 e 3.890 |...... 3.890 ....06/19/2022 ...|....05/17/2027 ...
69355E-AL-9 ..... PPNC 3R AR - CDO .... .. 1.AFE ..|... . 100.0000 |....cevvnnnnnn 2,500,000 |.... ....2,500,000 J I N | I FORRRRRt | B ISP | B AU 5.999 |...... 6.044 ....08/11/2021 ...|....07/17/2034 ...
70017K-AL-3 ..... [PAIA 171R AR - CDO 1AFE .. ...99.9800 |. ..1,074,785 |. .1,075,000 |.. .0 .6.018 |......6.073 ...01/28/2021 .. 02/14/2034
75458J-AA-5 . RAYCSC 2022 A1 - ABS . 1AFE .. ...91.1368 |. ..389,955 |. 427,878 |.. .0 .2.307 |......2.307 ....02/04/2022 .. 12/01/2032
T7341D-AA-5 ..... ROCKT 2017-3 A - CDO . 1AFE .. . 100.0200 |. ..848,170 |. .863,414 |.. .0 ......6.069 |......4.023 ...06/02/2020 .. 10/21/2030 ...
78433L-AD-8 ..... EIX 2022-A A1 - ABS .. 1.AFE ..|... ...94.4737 |... ....276,546 J I N | I FORRRRRt | B ISP | B AU 1.977 |...... 1.977 ....02/08/2022 ...|....11/15/2030 ...
83207V-AA-6 ..... S\B 24F A1A - ABS .. 1.AFE ..|... ...99.0537 |... .. ,456,411 O e o0 [0 5.060 |...... 5.114 ....10/29/2024 ...|....03/16/2054 ...
83405Y-AA-0 ..... SOFI 2021-A AFX - ABS ... .. 1.AFE ..|... ...86.2851 |... 142,711 . O 8 0 [0 e 1.030 |...... 1.039 ...06/18/2021 ...|....08/17/2043 ...
85208N-AD-2 ... SPRNTS 1A1 - RWBS .. 1.F FE ..|... . ...99.9430 |... ...19,688 |.. LU RN | N | RPN | ) SN 4.738 |...... 4.763 ....03/14/2018 ...|....09/20/2029 ...
89238F-AE-3 ..... TAOT 2022-B A4 - ABS .... .. 1.AFE ..|... .. 379,913 |...98.4065 |... . 380,000 |.. O e 22 o0 [0 e 3.110 |...... 3.136 [MON ..... .. 525 |... ....04/07/2022 ...|....08/16/2027 ...
92348K-DJ-9 ..... VZMT 247 A = ABS evvvniiiiiiiiiiiiiiiiei e LLAFE e 2,208,386 [...97.9603 |.............. 2,163,943 |.............. 2,209,000 [ . < I AP UOU PN | I FETTUUOOUPTRIN (N RN 4.350 |...... 4.396 [MON ..... [ieeeeeniiiinnnns 2,936 ...09/09/2024 ... |....08/20/2032 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 46,959,963 | XXX 46,435,777 47,046,666 47,119,208 0 (52,601) 0 0 XXX XXX XXX 261,174 2,182,754 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 600,639,951 [ XXX 547,175,699 590,901,033 594,760,028 (323,493) (831, 145) 0 0 XXX XXX XXX 4,821,822 17,101,849 XXX XXX
65339K-BP-4 ... |NEXTERA ENERGY CAPITAL HOLDINGS INC ......oevvvvunnnes foun one | | ............ 2AFE i 185,463 |. 100.1769 [........eeens 185,327 |oeeniiiiiinnnn 185,000 |.eevveniiiinnnnn 185,087 [.oiivvveininns (U [PZX) 1 TN [ 0 ... 6.051 |...... 5.812[MS ..o vviiiiiiiiinns 3,731 | 11,194 |....02/22/2023 ... |....03/01/2025 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 185,463 | XXX 185,327 185,000 185,037 0 (243) 0 0] XXX XXX XXX 3,731 11,194 XXX XXX
1309999999. Total - Hybrid Securities 185,463 | XXX 185,327 185,000 185,037 0 (243) 0 0 XXX XXX XXX 3,731 11,194 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 692,245,949 | XXX 635,605,910 679,772,500 685,351,185 (314,039) (465, 146) 0 0 XXX XXX XXX 6,724,319 16,524,602 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 274,142,226 | XXX 241,004, 354 268,768,099 274,062,110 0 (419,269) 0 0 XXX XXX XXX 814,003 6,744,790 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 56,910,560 | XXX 51,293,712 55,575,920 56,155,516 0 (193,903) 0 0] XXX XXX XXX 135,389 1,776,322 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 47,748,012 [ XXX 47,188,593 47,834,715 47,907,257 0 (52,601) 0 0 [ XXX XXX XXX 266,266 2,213,306 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,071,046, 747 [ XXX 975, 182,568 1,051,951,234 1,063,466,068 (314,039) (1,130,919) 0 0 XXX XXX XXX 7,939,978 27,259,020 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 591,636,891 1B..$ .. ....8,388,8901 1C..$.. ....9,750,800 1D .$............. 18,617,657 1E..$............ 40,260,805 1F ..$............. 51,042,060 1G..$............ 71,277,223
1B 2A.. 94,511,116 2B ..$ .. ...95,233,302 2C..$.. .. 61,197,048
1C 3A.. .1,881,092 3B..$.. ....4,969,931 3C..$.. ....8,673,589
1D ...264,278 4B ..$ .. ....2,375,363 4C..$ ..
1E .3,386,023 5B .S ... 0 5C..%
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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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912820-HX-2 ......... UNITED STATES TREASLRY ... .|....02/02/2024 ... |Barclays Capital 253,457 |.. 250,000 |..
91282C-KQ-3 ......... UNITED STATES TREASLRY ... ....08/05/2024 ... |SCOTIA CAPITAL (USA) INC./NOVAAGENCY ... 15,682,031 |.. ... 15,000,000 |..
91282C-LC-3 ......... UNITED STATES TREASLRY ... ...08/27/2024 ... |Various .. ... 28,456,596 |.. ...28,000,000 |..
91282C-LD-1 ......... UNITED STATES TREASLRY ... .|Various .. ... 15,364,473 |.. .. 15,000,000 |..
912820-LG-4 ......... UNITED STATES TREASLRY ... .| SCOTIA CAPITAL (USA) INC./NOVAAGENCY .. .... 5,000,000 |..
91282C-LJ-8 . .|UNITED STATES TREASURY . .| BONY/TORONTO DOMINION SECURITI . 20,225,000

.|UNITED STATES TREASURY .

91282C-LK-5 . . . | BMOCM/BONDS .. 25,161,175

91282C-LL-3 . ..|UNITED STATES TREASURY . 09/18/2024 ... |RBC CAPITAL MARKETS . ..9,965,234 10,000,000
91282C-LY-5 ......... UNITED STATES TREASLRY ... . voor|....12/10/2024 ... [CITADEL SECURITIES LLC .. . . .... 5,010,165 |.. .... 5,000,000 |..
91282C-L7-2 ......... UNITED STATES TREASURY ... iiieeuuiieeemnnuuseeeenuuuseeeennnusseeennnssasaeeennnnssaesennnnnsseennnnnnseennnnnnnsaee | onnsesseesnnnnnes ... 12/10/2024 ... [ BMOCM/BONDS ... eeeeuuieeinnnnneseennnnuaeeeennnnseeennnsaesaeennnsesseennnnasesennnnsaaseeennnnnnsseernnnnnsseennns |oennnnsseerennnnnseeeennnnnneeernns |onnnseeeeennnnnnseeees 3,991,258 |..eevuniiiieeeiiiannns 4,000,000
0109999999. Subtotal - Bonds - U.S. Governments 129,109, 389 127,250,000
64966S-EP-7 ......... |NEW QLS PP PP PPPTRPPUTPPTNN FTTTTTTTUUURRI R 04/22/2024 ... |CORPORATE L PP PPy 120,369 |eeeeieiiiiiieeeeeenna 120,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 120,369 120,000

3140QV-RN-6 . FN CB9492 - RMBS ... ...12/10/2024 ... {DAIWA SECURITIES AMERICA INC. . ... 10,897,033 |.. ...10,870,705 |..
31418E-U9-9 . .| FN MA5107 - RWBS ... ... 12/1072024 ... [MORGAN STANLEY €O .oiiiiuisririeeiiititieiiittt ettt ettt ettt ettt e e ettt e e e e e e e e siieeeeeens o . ...23,094,108 |.. ... 23,065,277 |.

0909999999. Subtotal - Bonds - U.S. Special Revenues 33,991,141 33,935,982

€13

00179U-AA-6 ......... AMSR 24SFR2 A - CMBS . ...10/29/2024 ... [MORGAN STANLEY CO ... ... 1,243,897 |.. .... 1,300,000 [..
00287Y-DU-0 . ..|ABBVIE INC .............. 02/22/2024 ... | MORGAN STANLEY CO ... . 583,157 .585,000
.| ALIMENTATION COUCHE-TARD INC

01626P-AU-0 . . 02/06/2024 ... | WELLS FARGO SECURITIES .. .995,000 995,000
0266511-E2-0 . ..| AMERICAN HONDA FINANCE CORP . 01/08/2024 ... | DEUTSCHE BANK SECURITIES, INC. . .573,200 .575,000
02666T-AJ-6 ......... AMERICAN HOMES 4 RENT LP ... - |-...12/02/2024 ... | JP MORGAN SECS INC., - FIXED INCOME ....542,188 |.. ....545,000 |..
03027X-CM-0 ......... AMERICAN TOWER CORP .. o|----12/02/2024 ... ... 1,156,527 .. .... 1,140,000 [..
031162-DJ-6 ......... AMGEN INC -|--.-12/13/2024 ... |Bank of America Securities

04316J-AF-6 ......... ARTHUR J. GALLAGHER & CO. ... +|----12/02/2024 ... | PERSHING LLC .

04316J-AN-9 ......... ARTHUR J. GALLAGHER & CO. ... <|-...12/12/2024 ... | Various .. ..
06051G-MA-4 ......... BANK OF AMERICA CORP ....12/12/2024 ... [MORGAN STANLEY CO .... 2,887,668 |.. ....2,810,000 [..
0778FP-AM-1 ......... BELL TELEPHONE COMPANY OF CANADA OR BELL . ....03/15/2024 ... [CITIGROUP GLOBAL MARKETS INC. 829,718 |.. 840,000 |..
0778FP-AN-9 ......... BELL TELEPHONE COMPANY OF CANADA OR BELL .... ...02/12/2024 ... RBC CAPITAL MARKETS . ... 1,827,608 |.. .... 1,830,000 [..
11135F-BL-4 . .| BROADCOM INC ... 12/13/2024 ... | GOLDMAN ................ . 1,473,313 . 1,675,000
11136F-BP-5 . .| BROADCOM INC ... 12/04/2024 ... |Bank of America Securities ... . 454,866 . 544,000
15189X-BF-4 . .| CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 10/30/2024 ... [MUFG SECURITIES AMERICAS INC. .. .318,954 .320,000
16150H-AD-9 ......... CHASE 243 A4 - RMBS ....03/20/2024 ... [ JP MORGAN SECS INC., - FIXED INCOME ... .... 3,576,861 |.. ... 3,600,000 [..
16159X-AB-8 ......... CHASE 248 A3 - RWBS .. ....09/17/2024 ... [ JP MORGAN SECS INC., - FIXED INCOME ... ... 10,006,250 |.. ...10,000,000 |..
172967-PF-2 ......... CITIGROUP INC «or|-...02/06/2024 ... [CITIGROUP GLOBAL MARKETS INC. ........... .

20030N-AF-8 COMCAST CORP ... - |--..12/12/2024 ... | GOLDMAN ....392,100 |..

225401-AZ-1 . ..|UBS GROUP AG ... 11/29/2024 ... | MORGAN STANLEY CO .421,937

22822V-86-5 . ..| CROWN CASTLE INC ... 12/13/2024 ... | MORGAN STANLEY CO ... .292,310

26442C-BM-5 . .| DUKE ENERGY CAROLINAS LLC 01/03/2024 ... | JP MORGAN SECS INC., - FIXED INCOME . 1,867,763

26884A-BP-7 ......... ERP OPERATING LP

+|----09709/2024 ... | DEUTSCHE BANK SECURITIES, INC. ...vvviiiiiiiiiiiiieiiiiiiiii ettt sineee e [oreee e o, 1,380,277 |..
26884T-AZ-5 ......... ERAC USA FINANCE LLC ... .|-...02/05/2024 ... |Bank of America Securities ... ....409,635 |..
277432-AX-8 ......... EASTMAN CHEMICAL CO ...12/1172024 ... | JEFFERIES & COMPANY, INC. .... ....305,936 |..

.... 1,740,000 [..
154,000 |..

....12/11/2024 ... |Various
....10/08/2024 ... [BANK OF NYC/MIZUHO SEC ...
...12/13/2024 ... |Various

20273V-BA-T ......... ENERGY TRANSFER LP .
20374M-AD-0 ......... EFF 244 A4 - ABS ...

... 1,775,082 |..
153,950 |..

20300X-AA-2 ......... EQUINIX EUROPE 2 FINANCING CORPORATION L . .| ... 1,478,263 |.. ... 1,445,000 [..
30161N-AC-5 ......... EXELON CORP +|-... 1172972024 ... | MORGAN STANLEY CO ...

3016IN-BK-6 ......... EXELON CORP ...12/11/2024 ... |MORGAN STANLEY CO ...

30225V-AS-6 . ..|EXTRA SPACE STORAGE LP . 12/03/2024 ... | PERSHING LLC . . 153,000
30225V-AT-4 . .. | EXTRA SPACE STORAGE LP . 12/12/2024 ... | Various .. . 1,159,105 . 1,152,000
337738-BN-7 . .|FISERV INC .. 08/01/2024 ... |Bank of America Securities . 2,974,457 . 2,980,000

361448-BL-6 ......... GATX CORP ...
36267T-AG-3 ......... GSMBS 23PJ1 A4 - CMO/RMBS
37045X-EP-7 ......... GENERAL MOTORS FINANCIAL COMPANY INC .|
438516-CZ-7 ......... HONEYWELL INTERNATIONAL INC ... -|-...07/29/2024 ... | DEUTSCHE BANK SECURITIES, INC. ....... .. ..
46647P-EQ-5 ......... JPMORGAN CHASE & CO A woer|-...10/15/2024 ... [ JP MORGAN SECS INC., - FIXED INCOME . ... 2,005,000 [.. ... 2,005,000 [..
494553-AD-2 ......... L e O PP PPPPPPPPPNN ETTPPPPRIPPPPPR ....01/29/2024 ... [BANK OF NYC/MIZUHO SEC .....eeeiiiiiusiiiiiiiiiiiiiiiiiiiiiiieti ettt e et ettt e ettt e e essiieeaesessiiieeees |oeeeiiiiieeeessiibieeeeesniiiees |oeeeeiiiieeeeeeiinnes 1,552,419 [, 1,555,000

. |----11729/2024 ... | BNY/SUNTRUST CAPITAL MARKETS .
+|--..09/1172024 ... |MORGAN STANLEY CO ...
... 11/29/2024 ... | Var ious
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494553-AE-0 ......... KINDER MORGAN INC . |-...12/12/2024 ... |DAIWA SECURITIES AMERICA INC. .. 494,239 |.. 490,000 |..
502431-AU-3 ......... L3HARRIS TECHNOLOGIES INC . |----12/11/2024 ... |Bank of America Securities .... 2,397,848 |.. .... 2,395,000 |..
55318C-AD-6 ......... MMAF 24A A4 - ABS .. .|-...01/17/2024 ... |Bank of America Securities
56847G-AA-1 ......... MFIT 24B A - ABS ... ...10/09/2024 ...

...298,204 |..

59217G-FP-9 . .. [METROPOLITAN LIFE GLOBAL FUNDING | ...12/12/2024 ... | BNY/SUNTRUST CAPITAL MARKETS . .

59523U-AX-5 .. .. | MID-AMERICA APARTMENTS LP ... 12/11/2024 ... | WELLS FARGO SECURITIES ..... 947,074

595620-AZ-8 . .. | MIDAMERICAN ENERGY CO .. 01/22/2024 ... |[MUFG SECURITIES AMERICAS INC. . 204,131

606822-DC-5 . . [MITSUBISHI UFJ FINANCIAL ....11/29/2024 ... |HSBC SECURITIES INC. .. .981,730 .

61747Y-FR-1 MORGAN STANLEY . |....12/11/2024 ... [MORGAN STANLEY CO ....998,194 |.. ....950,000 |..

61747Y-FU-4 MORGAN STANLEY ...10/16/2024 ... |MORGAN STANLEY CO .... 2,005,000 |.. .... 2,005,000 |..

639057-AH-1 . .| NATWEST GROUP PLC .. ....11/20/2024 ... |Bank of America Securities . 1,623,888 . 1,545,000

64952|i-FE-8 NEW YORK LIFE GLOBAL FUNDING .. . |--..01/04/2024 ... .. 1,969,842 |.. 1,970,000 |..

65339K-CU-2 ......... [NEXTERA ENERGY CAPITAL HOLDINGS INC .. o |-...12/12/2024 ... [HSBC SECURITIES INC. .. 1,096,110 |.. 1,085,000 |..

681919-BG-0 .........[ OMNICOM GROUP INC . |--..12/13/2024 ... | Various 3,708,626 |.. 3,715,000 |..

68389X-BE-4 ORACLE CORP ... o |-...12/12/2024 ... |HSBC SECURITIES INC. ...oevvvvrvvvnnnnnns ....853,119 |.. ....950,000 |..

68389X-CT-0 ORACLE CORP ... . |--..09/25/2024 ... | JP MORGAN SECS INC., - FIXED INCOME .... 498,540 |.. ....500,000 |..

73015B-AC-9 PMTLT 24INV1 A3 - RMBS ...11/01/2024 ... |Bank of America Securities ... 4,911,719 |.. 5,000,000 ..

74350L-AC-8 . ..| PROLOGIS TARGETED US LOGISTICS FUND LP . 11/29/2024 ... |BNY/SUNTRUST CAPITAL MARKETS . . 735,199 . 733,000

74389B-AA-9 . ..| PFMT 2024-1 A1 - RMBS .. .|Bank of America Securities . 4,498,881 . 4,598,026

74939K-AE-6 . .| RCKT 2021-6 A5 - CMO/RVBS . | MORGAN STANLEY CO ............ . 3,883,211 . 4,341,057

749425-AB-0 . .. |RCKT 24INV2 A2 - RMBS ... . |Bank of America Securities . 5,014,063 .5,000,000

775109-DF-5 . .| ROGERS COMMUNICATIONS INC 12/13/2024 ... [Various ........ccceeveuueeees . 2,965,710 . 2,985,000

776696-AJ-5 ROPER TECHNOLOGIES INC .|-...08/19/2024 ... | WELLS FARGO SECURITIES .. .. 1,975,373 |.. 1,985,000 |..

816939-AB-8 SEMT 24INV1 A2 - RMBS ...11/15/2024 ... [ JP MORGAN SECS INC., - FIXED INCOME ...

83207V-AA-6 . ..|SMB 24F A1A - ABS ..... 10/29/2024 ... | GOLDMAN .. . 1,488,975 . 1,489,000

83272Y-AA-0 . .| SMURFIT WESTROCK FINANCING DAC ...12/11/2024 ... |Various .. . 1,388,076 . 1,370,000

83444M-AG-6 . ..| SOLVENTUM CORP ......... 12/11/2024 ... |Bank of America Securities .998,806

835495-AS-1 ......... SONOCO PRODUCTS €O ... . |--..09/17/2024 ... [MORGAN STANLEY CO ....810,607 |.. . .

842400-ES-8 ......... SOUTHERN CALIFORNIA EDISON CO ... . |...11/29/2024 ... | GOLDMAN ... 548,449 |.. ....510,000 |..

874060-BK-1 ......... TAKEDA PHARMACEUTICAL CO LTD ....12/12/2024 ... |Bank of America Securities ... 379,781 |.. .... 375,000 |..

87612E-BS-4 ......... TARGET CORP .....ccevvvnnnnnns ...09/03/2024 ... |WELLS FARGO SECURITIES .. 1,993,471 |.. 2,005,000 |..

89236T-MK-8 . .| TOYOTA MOTOR CREDIT CORP 08/06/2024 ... | MHSCJPJT MIZUHO SEC LTD TOKYO . 474,036

893647-BlI-6 . ..| TRANSDIGM INC ... 09/05/2024 ... | GOLDVAN .. .798,000

895975-AA-8 . ..| TCN 24SFR4 A - CMBS 10/30/2024 ... | WELLS FARGO SECURITIES ..

92277G-AX-5 ......... VENTAS REALTY LP ..|....12/11/2024 ... [BARCLAYS CAPITAL INC FIXED INC .

92277G-BA-4 ......... VENTAS REALTY LP . |--..09/05/2024 ... |WELLS FARGO SECURITIES .. . .

92343V-Gli-8 ......... VERIZON COMMUNICATIONS INC .. .|....02/20/2024 ... [MORGAN STANLEY CO .... 350,481 |..

92343V-GX-6 . .| VERIZON COMMUNICATIONS INC .. e 1271272024 ... [HSBC SECURITIES INC. .eeeeneeeeene e e e eee e e e ee e e e e e e e e e e e s e e e e e ene e e e e e mmna s e e e eennnanaeeeennnnnns [oeeeennnnnneeeennnnnneeennnnanees reeennnnneeeennnnas 1,479,791 |..

92348K-DJ-9 .. .. | VZNT 247 A - ABS .|-...09/09/2024 ... |Bank of America Securities ... .... 2,208,386 |..

925650-AH-6 ......... VICI PROPERTIES LP . |--..12/09/2024 ... | JP MORGAN SECS INC., - FIXED INCOME ... 1,818,485 |..

927804-FA-7 ......... VIRGINIA ELECTRIC AND POWER CO .. .|-...12/03/2024 ... Bank of America Securities .. ..

927804-GP-3 ......... VIRGINIA ELECTRIC AND POWER CO .. . |--..08/15/2024 ... |Various .... 2,240,836 |.. .... 2,265,000 |..

927804-GR-9 ......... VIRGINIA ELECTRIC AND POWER CO .. ...08/06/2024 ... [MUFG SECURITIES AMERICAS INC. 419,051 |.. 420,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 120,504,993 121,394,668 593, 184
2509999997. Total - Bonds - Part 3 283,725,892 282,700,650 968,897
2509999998. Total - Bonds - Part 5 120,750,557 121,791,042 189,974
2509999999. Total - Bonds 404,476,449 404,491,692 1,158,871
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 404,476,449 XXX 1,158,871
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912828-4N-7 .. |UNITED STATES TREASURY ..02/01/2024 . | BMOCM/BONDS .. 8,500,000 |......... 8,134,766 0 .0 f.......8,143,872 |.... L0 .32,384 |...........32,384 |... ..05/15/2028 .
912828-B6-6 .. |UNITED STATES TREASLRY .. ..02/15/2024 . [Maturity @ 100.00 . 250,000 |.. . 250,889 |.. 0 L0 ..250,000 |. 0 .0 ..02/15/2024 .
91282C-FN-6 .. |UNITED STATES TREASLRY .. ..09/30/2024 . [Maturity @ 100.00 .. ..8,959,000 |.. . 8,916,670 |.. 0 ..0....... 8,959,000 [. 0 .0 ..09/30/2024 .
91282C-FU-0 .. |UNITED STATES TREASLRY .. ..08/06/2024 . [WELLS FARGO SECURITIES .5,000,000 |.. . 5,041,415 |.. L0 .0 f....... 5,027,944 |. 0 .28,883 |. ..10/31/2027 .
91282C-FZ-9 .. |UNITED STATES TREASURY ..09/18/2024 . [ BMOCM/BONDS .............. .... 5,000,000 |......... 5,022,079 0. .0 f.......5,014,819 [.... L0 37,712 ... ..11/30/2027 .
91282C-JJ-1 ...|UNITED STATES TREASURY ..09/18/2024 . [WELLS FARGO SECURITIES .... 6,510,000 |......... 6,888,407 0 . . ..0[.......6,865,29 |.... L0 ...60,975 |.... ..11/15/2033 .
91282C-N-2 ... | UNITED STATES TREASURY ..09/18/2024 . | BMOCM/BONDS ......oeeeeees Jovveeeeeeeeeeneeeeees |oeeee... 9,734,896 |, 9,421,000]......... 9,664,269 0 .. (32,486)]... . . .0].......9,631,24 |.... Ol . 103,601 |.... ..11/30/2028 .
0109999999. Subtotal - Bonds - U.S. Governments 44 155,779 43,640,000 43,918,493 43,932,208 0 (39,984) 0 (39,984) 0 43,892,225 0 263,555 XXX
010411-AH-9 .. | ALABAMA ST ..evvvivrriiiiiiirininrinnennnennneeennens [ eeeees oo 08/01/2024 . |Maturity @ 100.00 ...... |oceevrrrrvrrnnnnnnnns forvnnnnns 1,260,000 |.......... 1,260,000 |......... 1,582,069 |.......... 1,283,539 |...ccoeeeens [V FOR (23,539)]..ccceeees (VN FR, (23,539) [cvvvvvvvnnnnnnns 0l....... 1,260,000 |................ (VN 0 ..08/01/2024 .
419792-VX=1 .. [HAWALT ST .ovvvvvviiiiiiiiiiiieiiieiiieeeeeeeeeeeeees [ | 01/01/2024 . [Maturity @ 100.00 ...... |.ccceveeeeeneennnnnne foneeee.....260,000 [...oennenn 260,000 |............ 299,645 [V [\ PP [V [ [ 260,000 |....ooeeeennnn. [\ 0 ..01/01/2024 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,520,000 1,881,713 0 (23,539) 0 (23,539) 0 1,520,000 0 0 XXX
181059-UM-6 .. | CLARK CNTY NEV SCH DIST . ..06/15/2024 . [Maturity @ 100.00 .... 550,000 ....680,944 0. ... (7,933))... L0 ..550,000 |.... L0 .0 . ..06/15/2024 .
249164-NR-1 ...| DENVER COLO CITY & CNTY . ..08/01/2024 . [Maturity @ 100.00 .... 260,000 .... 304,494 L0 ...(4,980))... .0 . 260,000 |.... L0 .0 . ..08/01/2024 .
512462-XB-3 .. |LAKEVILLE MINN [NDPT SCH DIST NO 194 . ..02/01/2024 . [Maturity @ 100.00 .... 155,000 ... 194,237 0. .. (451))... L0 ..155,000 |.... L0 .0 . ..02/01/2024 .
64966Q-RN-2 ... |NEW YORK CITY ..oouvnnniiiiiiiiiiins [ eeeees ..04/22/2024 . | CORPORATE ACTION . . .... 120,000 ..120,576 . 0. .0 ..120,369 |.... L0 .0 . ..08/01/2029 .
796269-VM-7 .. | SAN ANTONIO TEX INDPT SCH DIST ......cccceeeeeafeenns ..02/15/2024 . |Maturity @ 100.00 ...... |ooeeeeeeeeeeiininnnns |oeeeeiennns 260,000 |............. 260,000 |............ 209,356 |............ 261,008 [.....eevennneeees 0 260,000 |...oooeeeennnn 0 0 ..02/15/2024 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 1,345,369 1,345,000 1,599,607 1,359,762 0 (14,393) 0 (14,393) ,345,369 0 0 XXX
3131XX-WS-6 .. |FH ZM4257 - RWBS .... ..12/01/2024 . [Paydown ... ... 197,472 ... ... 197,472 ....210,185 0. (19,912)[... ...(19,912))... L0 .0 . ..09/01/2047 .
3132AD-T9-9 ...|FH ZT1476 - RMBS .... .. 12/01/2024 . [Paydown .......ccovvvvviiiii]enneniiiiiiniinennns | 4,348 [ 4,346 ...l 4,635 L0 o (473)]... . L0 .0 . ..02/01/2048 .
31320M-4N-2 ...|FH SD0829 - RMBS .... ..12/01/2024 . [Paydown ... ,206,384 |... ,206,384 |......... 1,244,421 0. .(35,962)]... ...(35,962) |... L0 .0 . ..01/01/2052 .
3132DN-7K-3 ...|FH SD1798 - RWBS .... ..12/01/2024 . [ Paydown ... L0 . (381)].. . L0 .0 . ..11/01/2062 .
31320N-7L-1 .. | FH SD1799 - RMBS .... ..12/01/2024 . [Paydown ... 0. ... (566)]... ... (566) ... L0 .0 . ..11/01/2082 .
3132DN-E2-5 ...|FH SD1053 - RMBS .... ..12/01/2024 . [Paydown ... ... 228,455 .... 229,491 L0 ... (969)[... ... (969) ... L0 .0 . ..06/01/2062 .
3132DN-G5-6 ...|FH SD1120 - RWBS .... ..12/01/2024 . [Paydown ... ... 367,278 .... 363,307 0. ..(5,890)]... ..(5,890)|... L0 .0 . ..06/01/2052 .
3132DN-VJ-9 ...|FH SD1517 - RWBS . ..12/01/2024 . [Paydown . ...69,932 .. ..70,020 |.. L0 ...(73) 0 .0 ..09/01/2052 .
31320P-E7-9 ...|FH SD1958 - RMBS . ..12/01/2024 . [Paydown . 28,845 .. .. 29,362 |.. L0 0 .0 ..11/01/2082 .
31320P-KY-3 ...|FH SD2111 - RWBS . ..12/01/2024 . [Paydown . L0 0 .0 ..12/01/2052 .
313200-C6-1 ...|FH SD2793 - RMBS .... ..12/01/2024 . [Paydown ... . 0. L0 .0 . ..03/01/2053 .
313200-QV-1 ...|FH SD3168 - RWBS .... ..12/01/2024 . [Paydown ... .... 101,643 .... 100,849 L0 L0 .0 . ..06/01/2063 .
31320V-LA-1 .. |FH SD7521 - RMBS .....coooeeiiiiiiniin [ .12/01/2024 . [Paydown ... .... 436,645 ....467,381 0. L0 .0 . ..07/01/2050 .
31320V-LC-7 .. |FH SD7523 - RMBS .....cccoeiii [ oo ..12/01/2024 . [Paydown ... ... 232,270 ... 247,767 L0 L0 .0 . ..08/01/2050 .
31320V-LV-5 .. |FH SD7540 - RMBS .....ccooeviiiiiiiiiiiiiiiinnens [ | 12/01/2024 . | Paydown .... .. 282,208 ... 297,636 0. L0 .0 . ..05/01/2051 .
3132WH-G-9 .. |FH Q43812 - RMBS ......ooeeeeeeeeee [ ..12/01/2024 . [Paydown ... L0 L0 .0 . ..09/01/2046 .
31334Y-P5-0 ...|FH QA2244 - RUBS ......cccooii [ e ..12/01/2024 . [Paydown ... . . 0. L0 .0 . ..07/01/2046 .
3133AG-BN-8 .. |FH QBO045 - RMBS .......oooeeeeeeeenne [ ..12/01/2024 . [Paydown ... ... 121,744 ... 125,225 L0 L0 .0 . ..02/01/2051 .
3133AG-BR-9 .. | FH QBY048 - RWBS . ..12/01/2024 . [Paydown . . 246,974 |.. . 253,109 |.. L0 0 .0 ..02/01/2051 .
3133BQ-5W-2 ...|FH QF3561 - RWBS .. ..12/01/2024 . [Paydown . ...60,923 .. ..62,009 |[.. L0 0 .0 ..11/01/2062 .
3133EP-G9-0 .. | FEDERAL FARM CREDIT BANKS FUNDING CORP . ..02/15/2024 . [ Unknown . ,000,000 .. .5,000,000 |.. L0 0 (7 650) K .. 11/29/2024 .
3133EP-ZG-3 .. | FEDERAL FARM CREDIT BANKS FUNDING CORP .. ..02/15/2024 . [Unknown . .5,000,000 |.. .5,000,000 .. L0 0 .(3,600). ..10/23/2024 .
3133KK-3X-5 .. | FH RA4414 - RBS .... ..12/01/2024 . [Paydown . . 455,608 |.. . 484,228 |.. . L0 0 .0 ..01/01/2051 .
3133KN-KX-0 .. | FH RA6610 - RMBS .... ..12/01/2024 . [Paydown ... ..1,163,361......... 1,190,467 1,189,59% |.. L0 L0 .0 . ..01/01/2062 .
3133KP-YM-4 .. |FH RA7916 - RMBS ... ..12/01/2024 . [Paydown ... .... 154,877 .... 150,836 . 150,919 |.. 0. L0 .0 . ..09/01/2052 .
3133KQ-VZ-6 .. |FH RA8732 - RWBS .... ..12/01/2024 . [Paydown ... .... 209,845 .... 208,894 L0 . L0 .0 . ..03/01/2053 .
3133KQ-XY-7 .. | FH RA8795 - RWBS ..12/01/2024 . [Paydown ... ... 300,307 .... 307,158 0. ....(6,6%)|... L0 .0 . ..04/01/2053 .
3136B1-FP-4 .. |FNR 2018-14 PA - CMO/RMBS ............cooeeeeeini [ oo ..12/01/2024 . [ Paydown ... .. 124,757 .. 126,511 L0 . (2,113))... L0 .0 . ..04/25/2047 .
3137BP-DI-6 .. |FHR 4583 UP — CMO/RMBS ......cooeeeiiiiiieeeieeen [ oo ..12/01/2024 . [Paydown ... 0. L0 .0 . ..07/15/2045 .
3137BS-ZE-6 .. |FHR 4631 GP - CMO/RVBS ..12/01/2024 . [Paydown . L0 0 .0 ..03/15/2046 .
3140HD-7A-6 .. | FN BKO0888 - RMBS . ..12/01/2024 . [Paydown . L0 0 .0 ..07/01/2048 .
3140J8-UX-9 .. | FN BM4197 - RMBS ... ..12/01/2024 . | Paydown ... 0. Ol 0. ..03/01/2047 .
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3140KV-EU-0 .. | FN BQ9146 - RWBS .... ..12/01/2024 . [Paydown ... .. 52,801 [.. 0 ....(1,879))... L0 0. ..12/01/2050 .
3140KV-F5-4 .. |FN BQ9187 - RMBS . ..12/01/2024 . [Paydown . 82,144 0 .(3,019) 0 .0 ..01/01/2051 .
3140KV-GN-4 .. | FN BQ9204 - RMBS . ..12/01/2024 . [Paydown . . 136,169 0 .(4,818) 0 .0 ..01/01/2051 .
3140KX-SP-2 .. | FN BR0525 - RMBS . ..12/01/2024 . [Paydown . 46,974 0 .(1,835) 0 .0 ..12/01/2050 .
3140L0-C8-8 .. | FN BR1894 - RWBS .... ..12/01/2024 . [Paydown ... L 173,311 |.. 0 ....(6,022))... L0 .0 . ..01/01/2051 .
3140L0-D4-6 .. | FN BR1922 - RMBS .... ..12/01/2024 . [Paydown ... .. 56,004 |.. 0 o (2,112) ). L0 .0 . ..01/01/2051 .
3140L0-DR-5 .. |FN BR1911 - RMBS ... ..12/01/2024 . [Paydown ... . 182,815 |.. 0 ....(6,318) ... L0 .0 . ..01/01/2051 .
3140MR-2N-6 .. | FN BWO0780 - RMBS .... ..12/01/2024 . [Paydown ... 0 .. (1,123))... L0 .0 . ..08/01/2052 .
3140N3-A5-8 .. | FN BW9927 - RWBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/01/2062 .
314009-42-3 ...|FN CA2639 - RMBS .... ..12/01/2024 . [Paydown ... 0 . L0 .0 . ..11/01/2048 .
3140QE-AP-7 .. | FN CAB313 - RWBS .... ..12/01/2024 . [Paydown ... ... 178,947 .... 191,082 0 (15,821)|... L0 .0 . ..07/01/2050 .
31400E-DX-7 .. |FN CA6417 - RMBS ... ..12/01/2024 . [Paydown ... ....6,032 ....6,448 0 oo (525)[... L0 .0 . ..07/01/2050 .
3140QE-KY-7 .. |FN CA6610 - RMBS . ..12/01/2024 . [Paydown . .6,000 |.. 6,510 |.. 0 . (548) 0 .0 ..08/01/2050 .
3140QE-YJ-5 .. |FN CA7012 - RMBS . ..12/01/2024 . [Paydown . . 569,393 |.. .583,984 |.. 0 .(14,553) 0 .0 ..09/01/2050 .
31400F-4E-6 .. |FN CA8020 - RMBS . ..12/01/2024 . [Paydown . . 256,092 |.. .271,858 |.. 0 (15,833) 0 .0 ..12/01/2050 .
31400G-3C-9 ...|FN CA8894 - RWBS .... ..12/01/2024 . [Paydown ... ... 204,392 .... 314,355 0 ...(19,553)]... L0 .0 . ..02/01/2051 .
31400G-U4-7 .. |FN CA8702 - RMBS ... ..12/01/2024 . [Paydown ... .... 835,186 ....8%2,213 0 .. (48,040)]... L0 .0 . ..01/01/2036 .
3140QL-MY-9 .. | FN CB1274 - RWBS .... ..12/01/2024 . [Paydown ... .. 313,756 ... 327,875 0 .. (13,541)[... L0 .0 . ..08/01/2051 .
3140QM-5T-7 .. | FN CB2657 - RWBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2062 .
3140QM-VP-6 .. | FN CB2421 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/01/2051 .
31400P-BG-1 .. | FN CB3638 - RWBS .... ..12/01/2024 . [Paydown ... . 0 L0 .0 . ..05/01/2052 .
31400P-ZB-6 .. | FN CB4337 - RMBS .... ..12/01/2024 . [Paydown ... .... 190,682 ... 104,197 0 L0 .0 . ..08/01/2052 .
31400P-ZE-0 .. | FN CB4340 - RMBS .... ..12/01/2024 . [Paydown ... .. 220,983 ...221,880 0 L0 .0 . ..08/01/2062 .
314000-GA-7 .. | FN CB4692 - RMBS . ..12/01/2024 . [Paydown . L0 0 .0 ..09/01/2052 .
314000-UNM-5 ...|FN CB5087 - RMBS . ..12/01/2024 . [Paydown . L0 0 .0 ..11/01/2062 .
3140X4-DF-0 .. | FN FM1001 - RMBS . ..12/01/2024 . [Paydown . 0 0 .0 ..11/01/2048 .
3140X6-UC-3 .. | FN FM3278 - RMBS . ..12/01/2024 . [Paydown . 0 0 .0 ..11/01/2048 .
3140X8-3F-2 .. | FN FM5297 - RWBS . ..12/01/2024 . [Paydown . 0 0 .0 ..11/01/2050 .
3140X8-G6-8 .. |FN FM4720 - RMBS ... ..12/01/2024 . [Paydown ... .... 238,83 0 (19,450)|... L0 .0 . ..10/01/2050 .
3140X8-UU-9 .. | FN FM5094 - RWBS .... ..12/01/2024 . [Paydown ... .. 102,654 0 (10,178))... L0 .0 . ..06/01/2049 .
3140X8-WR-4 .. | FN FM5155 - RWBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/01/2050 .
3140X8-Y6-8 .. | FN FM5232 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..06/01/2050 .
3140X8-Y7-6 .. | FN FM5233 - RMBS .... ..12/01/2024 . [Paydown ... . . . 0 . L0 .0 . ..11/01/2050 .
3140X8-YK-7 .. | FN FM5213 - RWBS .... ..12/01/2024 . [Paydown ... .. 178,176 ..185 456 .185,272 .. 0 . 178 176 |.... L0 .0 . ..12/01/2050 .
3140X9-JB-2 .. | FN FM5657 - RMBS . ..12/01/2024 . [Paydown . ...514. ... 548 |.. . 568 0 ....514 | 0 .0 ..12/01/2050 .
3140X9-JK-2 .. | FN FM5665 - RMBS . ..12/01/2024 . [Paydown . .5,666 |.. .6,043 |.. ..6,240 0 .5,666 |. 0 .0 ..08/01/2048 .
3140X9-TY-1 .. | FN FM5966 - RMBS . ..12/01/2024 . [Paydown . . 135,384 .. . 138,558 |.. . 138,424 0 ..135,384 |. 0 .0 ..02/01/2051 .
3140XB-X7-0 .. |FN FM7901 - RMBS . ..12/01/2024 . [Paydown . . 182,753 |.. 191,201 |.. . 190,643 0 ..182,753 |. 0 .0 ..07/01/2051 .
3140XC-42-8 .. | FN FM8939 - RWBS . ..12/01/2024 . [Paydown . . 313,036 |.. . 315,995 |.. . 315,831 0 ..313,036 |. 0 .0 ..10/01/2051 .
3140XD-2J-4 ...|FN FM9776 - RMBS ... ..12/01/2024 . [Paydown ... 1,152,363 |......... 1,183,332 . 1,183,199 |.. 0 (30,837)... ..1,152,363 |.... L0 .0 . ..11/01/2051 .
3140XF-LL-3 .. | FN FS0330 - RWBS .... ..12/01/2024 . [Paydown ... .... 814,858 ....842,487 . 841,000 |[.. 0 (26,151)|... ..814,858 |.... L0 .0 . ..01/01/2062 .
3140XG-CH-0 .. | FN FS0971 - RMBS ... ..12/01/2024 . [Paydown ... ... 274,340 ... 275,883 . 275,840 |.. 0 ..274,340 |.... L0 .0 . ..01/01/2052 .
3140XG-MS-5 .. |FN FS1268 - RMBS .... ..12/01/2024 . [Paydown ... .... 168,054 .... 162,238 . 162,190 |.. 0 L0 .0 . ..04/01/2052 .
3140XG-WM-7 .. | FN FS1551 - RWBS .... ..12/01/2024 . [Paydown ... .... 167,704 .... 168,962 0 L0 .0 . ..03/01/2050 .
3140XH-3U-9 ...|FN FS2610 - RMBS .... ..12/01/2024 . [Paydown ... .... 168,032 ....170,631 0 L0 .0 . ..08/01/2062 .
3140XH-6Y-8 .. |FN FS2686 - RMBS ... ..12/01/2024 . [Paydown ... .. 151,067 .. 152,153 0 L0 .0 . ..08/01/2052 .
3140XJ-LC-5 .. | FN FS3022 - RMBS .... ..12/01/2024 . [ Paydown ... 0 L0 .0 . ..10/01/2062 .
3140XJ-QG-1 .. | FN FS3154 - RMBS . ..12/01/2024 . [Paydown . . . . 0 0 .0 ..07/01/2052 .
3140XJ-WK-5 .. | FN FS3349 - RIBS ... ..12/01/2024 . | Paydown ... ..239,2841..... ..234 199 . 234,275 |. 0 Ol 0. ..09/01/2052 .
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3140XJ-YR-8 .. |FN FS3419 - RMBS .... ..12/01/2024 . [Paydown ... ... 700,581 ... 718,205 0 (17,284)|... .0 . 700,581 L0 0 ..12/01/2052 .
31410L-XE-7 .. | FN 890877 - RMBS . ..12/01/2024 . [Paydown . 0 L0 0 0 ..07/01/2048 .
31418C-MG-6 .. | FN MA3058 - RMBS . ..12/01/2024 . [Paydown . 0 .0 0 0 ..07/01/2047 .
31418C-U7-7 .. | FN MA3305 - RWBS . ..12/01/2024 . [Paydown . 0 L0 0 0 ..03/01/2048 .
31418C-V2-7 .. |FN MA3332 - RMBS .....cooeeeiireeene [ .12/01/2024 . [Paydown ... 0 .0 L0 0 ..04/01/2048 .
31418D-HL-9 .. |FN MA3834 - RUBS ......ccooevriiiiiiiieeeee [ ..12/01/2024 . [Paydown ... 0 L0 L0 0 ..11/01/2049 .
35563P-GG-8 .. | SCRT 2018-3 MA - CMO/RMBS ............cooeeeeeini [ oo ..12/01/2024 . [Paydown ... 0 .0 L0 L0 f.. ..08/27/2057 .
35563P-JF-7 ...| SCRT 2019-1 MA - CMO/RMBS .........cooeeererinini|oeeens ..12/01/2024 . [Paydown ... 0 L0 L0 .0 .. ..07/25/2058 .
356563P-KG-3 ...| SCRT 2019-2 MA - CMO/RMBS .......cooeviiiiiiiiian [ eeeeen e 12/01/2024 . | Paydown .... 0 e .0 L0 0 ..08/26/2058 .
35563P-LH-0 ...| SCRT 2019-3 MA - CMO/RMBS ......ccooeeveieiiieins [ oo ..12/01/2024 . [Paydown ... L0 ... L0 L0 0 ..10/25/2058 .
35563P-ML-0 .. | SCRT 2019-4 MA - CMO/RMBS ........cooeeeeeeeienns [ oeeenns ..12/01/2024 . [Paydown .. .... 154,850 .... 158,244 0 .0 L0 0 ..02/25/2059 .
59447T-0C-0 ...|MICHIGAN FIN AUTH REV ... ..12/01/2024 . [Maturity @ 100.00 .. .... 140,000 .... 165,907 0 L0 L0 0 ..12/01/2024 .
678908-4C-5 .. | OKSDEV 2022 A1 - ABS .... ..11/01/2024 . [Paydown .......... .. 89,612 .. .. 89,612 |.. 0 .0 0 0 ..05/01/2037 .
68607V-M9-3 .. | OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE .. 04/01/2024 . |Maturity @ 100.00 . 260,000 |.. .301,327 |.. 0 .(2,09) L0 0 0 ..04/01/2024 .
735389-B2-3 ...|PORT SEATTLE WASH REV ... ..05/01/2024 . [Maturity @ 100.00 . 140,000 |.. . 167,632 |.. 0 .(1,452) .0 N 0 .0 ..05/01/2024 .
735389-ZL-5 .. | PORT SEATTLE WASH REV .......evvvvmmmnnnnnnnnnnnnn [ eeeens ..05/01/2024 . [Maturity @ 100.00 .... 180,000 ... 215,527 0 ....(1,867))... .0 [......... 180,000 |.... L0 .0 .. ..05/01/2024 .
882667-AJ-7 .. | TEXAS PRIVATE ACTIVITY BD SURFACE TRANSN ... |....... ..10/04/2024 . [Call @ 100.00 .... 110,000 ... 127,236 0 ....(1,524))... .0 112,492 ... L0 (2,492) . (2,492))... ..12/31/2040 .
882667-AK-4 .. | TEXAS PRIVATE ACTIVITY BD SURFACE TRANSN ... |[....... .10/04/2024 . [Call @ 100.00 .... 110,000 .... 125,762 0 .. ....(1,3%8))... .0 .. 112,289 |.... 0. .(2,289)]...........(2,289)|... .. 12/31/2045 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 28 260,665 28,271,915 28,991,364 28 876,886 0 (600 190) 0 (600,190) 0 28,276,696 0 (16,031). (16,031) 498,267 XXX
00287Y-BZ-1 .. | ABBVIE INC ..ceovveiiiiiiiiiiiiiiiieeeeeeeeeeeeee [ | 11/21/2024 . |Maturity @ 100.00 ...... foeeeeeniiis oo 6,000,000 |.......... 6,000,000 |......... 5,825,040 |.......... 5,868,582 |.......ooeeens [V A 155,102 [..evvvvnnnnnnnee [V F, 165,102 |.ooveeeeeeenns 0....... 6,000,000 |...covvvvienennn 0 Jooeeeiieiininns (1 O [V O 156,000 |..11/21/2024 .
013817-Ali-1 .. | HOWMET AEROSPACE INC .. ..06/26/2024 . [Call @ 100.00 ...171,000 |... 171,000 ). 171,855 ...(90)[... .... 171,000 |.... ..10/01/2024 .
025816-CV-9 .. | AMERICAN EXPRESS CO ... of.eennnn |-.05/08/2024 . |Maturity @ 100.00 .. 2,200,000 |... ..2,200,000 |......... 2,199,780 .38 ... ........2,200,000 |.... L0 ..05/03/2024 .
03328Y-AA-2 .. | ANCHC 1-R A1 = D0 ..ovvvvvnnnnnininiiiiiiiiiinnas Cevenn ..06/07/2024 . [Paydown ........ccovvvvvviiieniiiiniiiiiinneenns |, 865,133 [c..vvvvvnnns 865,133 |............ 859,380 [..vvvvrrrnnn 895,376 [ouvuviiiniininnnn 0 e (30,243) [ 0 e (30,243) |0 [ 865,133 [....vvvvvnnnnnns 0 ..04/14/2031 .
JP MORGAN SECS INC
04009A-AL-4 .. | ARES LIl AR - CDO .... ..03/20/2024 .| FIXED INCOME . ...5,008,000 |.......... 5,000,000 |......... 5,000,000 . . ..5,000,000 |.... L0 ..04/22/2031 .
04966H-AA-4 .. | ATRM XLI1 A1 - CDO .... ..03/13/2024 . [ Paydown 966, 162 |... 969, 302 .... 990,436 |.. 966,162 |.... L0 ..11/21/2030 .
05493A-AA-8 .. | BFLD 2020-EY A - CMBS ..07/31/2024 . [ WELLS FARGO SECURITIES .... 475,000 . 475,000 |[.. ..475,000 |.... L0 ..10/15/2035 .
056054-AA-7 .. |BX 2019-XL A - CMBS ... ..02/15/2024 . [ Paydown ... 743,208 . 743,208 |.. ..743,208 |.... L0 ..10/15/2036 .
05606K-AA-0 .. | BX 2019-MMP A - CMBS .... ..09/16/2024 . Paydown ... .... 507,461 ....507,461 L0 ..08/15/2036 .
05608II-AA-2 .. | BX 2021-SOAR A - CMBS ... ..05/15/2024 . [Paydown ... . .. 125,034 .. 125,034 . . . L0 ..06/15/2038 .
05610H-AA-1 .. | BX 22LP2 A - CMBS ... ..12/15/2024 . [ Paydown ... 454,678 |... 454,678 452,735 ... 455,552 |.. 454,678 |.... L0 ..02/15/2039 .
09077L-AA-0 .. |BGCLO 2 A1 - CDO . ..09/04/2024 . [Paydown . ,000,000 . 1,000,000 |.. . 1,000,200 |.. . 1,025,967 ..1,000,000 |. 0 ..10/19/2034 .
09629L-AA-3 .. | BLUEM 23 A1 - CDO ..07/22/2024 . [Paydown . 725,000 . 725,000 |.. 721,738 |.. . 753,563 725,000 0 ..10/20/2031 .
106230-AA-3 .. | BRELPO 2022 A1 - ABS ..09/01/2024 . [Paydown . 109,039 . 109,039 |.. .109,039 |.. . 109,039 ..109,039 |. 0 ..09/01/2033 .
12513G-BA-6 .. [ COW LLC ..10/02/2024 . [Call @ 100.00 .. ,418,000 |.......... 1,418,000 ,510,005 ,426,053 |.. ..1,418,000 |.... L0 ..12/01/2024 .
BARCLAYS CAPITAL INC
126307-BB-2 .. | CSC HOLDINGS LLC ..coooeeeeeeeeeeeeeeeeeeeeeeeeeee | e ..10/08/2024 . [FIXED INC .. ... 146,750 |... ... 200,000 ...200,000 . 152,150 |.. .. 200,000 |.... L0 ..12/01/2030 .
Bank of America
126307-BH-9 .. | CSC HOLDINGS LLC ...oooeeeeeeeeeeeeeeeeeeeeeeeeee | e ..10/08/2024 . [Securities ... 584,000 |... ...800,000 |............ 800,000 ...604,861 |.. .. 800,000 |.... L0 ..11/15/2031 .
12653V-AA-4 .. | CSMC 2019-ICE4 A = CMBS ......oevvvvvevveeiiinnns | eeeeens |oe 04/15/2024 . | Paydown ,526,203 |... ,526,543 L0 ..05/15/2036 .
12663J-AC-5 .. | ONH 2022-B A3 = ABS ......cooeveeeeiiiieeeeeeennnn | e ..12/15/2024 . [ Paydown 265,980 L0 ..11/15/2027 .
14040H-C-6 .. | CAPITAL ONE FINANCIAL CORP ......coeeeveeeeeeenn] venens ..05/06/2024 . [Call @ 100.00 .. ,790,000 L0 ..05/09/2025 .
CITIGROUP GLOBAL
14040H-CX-1 .. | CAPITAL ONE FINANCIAL CORP .....ccoeeeveeeeeennn] venees ..12/13/2024 . [MARKETS INC. .... 635,000 ....635,000 L0 ..02/01/2029 .
142339-AG-5 ...| CARLISLE COMPANIES INC .. ..12/01/2024 . Malurlty @ 100.00 . 155,000 |.. . 154,834 |.. 0 ..12/01/2024 .
14315L-AA-2 .. | CGMS 2014-3-R A1A - CDO . ..10/28/2024 . [Paydown .. ..3,044,994 |.. . 3,019,108 |.. 0 ..07/28/2031 .
15032A-AN-7 .. | CEDF V A1R - CDO ....... ..10/17/2024 . [Paydown . .. 70,487 |.. .. 70,487 |.. 0 ..07/17/2031 .
16150H-AD-9 .. | CHASE 2024-3 A4 - RUBS .......ccovvvvvvvvinnnennns | eenenn |oe 12/01/2024 . | Paydown .... ... 571,021 ... 567,351 L0 ..02/25/2055 .
16159X-AB-8 .. | CHASE 2024-8 A3 = RMBS ..........eevvvvvvvvnnnnnns|vennnns ..12/01/2024 . [Paydown ... .. 855,257 L0 ..08/25/2085 .
173220-AW-6 .. | CGCMT 2014-GC21 A5 = CMBS ......cevvvvvvvviiinens | veeees .04/12/2024 . [Paydown ... L0 ..05/10/2047 .
1732M-CL-1 .. | OMLTI 21J2 A7A - CMO/RMBS ..........cevvvvvnvnnns]vnnnnes ..12/01/2024 . |Paydown ..........eeeveeeees 0 ..07/25/2051 .
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18977C-AA-2 .. | COSERV 2022 A1 - ABS .. ..08/15/2024 . [ Paydown ... 0 ()] L0 ..08/15/2038 .
19425A-AA-2 .. | CASL 2021-B A1 - ABS . ..12/26/2024 . [Paydown . 0 0 ..06/25/2052 .
19425A-AB-0 .. | CASL 2021-B A2 - ABS .. ..12/25/2024 . [Paydown . . 0 . 0 ..06/25/2052 .
23306G-AA-5 .. | DBGS 2018-BIOD A - CMBS . ..10/15/2024 . [Paydown . ..1,625,747 |.. . 1,647,013 0 (21,266) 0 ..05/15/2035 .
24380L-AC-7 .. |DCRK 1 A - CDO ..09/11/2024 . [ Paydown ... ... 297,208 .... 309,684 |.. 0 .. (12,386)]... L0 ..10/21/2030 .
28165A-AA-7 .. |EDVES 22A A - ABS ..12/25/2024 . [Paydown ... .... 363,575 . 357,008 |.. 0 6,572 |... L0 ..11/26/2040 .
28166L-AA-2 .. |EDVES 2021-A A - ABS . ..12/25/2024 . [Paydown . ...26,752 .. .. 26, 0 .25 0 ..11/27/2045 .
29002G-AB~7 .. |ELMN4 IV A - CDO . ..05/20/2024 . [Paydown . .4,000 000 |.. ,187,586 0 . (187,586) 0 ..04/15/2033 .
20373M-AB-5 .. |EFF 213 A2 - ABS . ..12/20/2024 . [Paydown . . 634,106 |.. 623,047 0 0 ..08/20/2027 .
20374F-AB-9 .. |EFF 223 A2 - ABS . ..12/20/2024 . [Paydown . 0 0 ..07/20/2029 .
30298L-AE-1 .. | FRESB 2019-SB65 A1H - CMBS ..12/01/2024 . [Paydown . 0 0 ..05/25/2039 .
33768E-AA-0 .. |FKH 22SFR3 A - CMBS ..07/17/2024 . [Paydown ... 0 L0 ..07/19/2038 .
33852F-AE-6 .. | FSMT 2021-4 A5 - CMO/RWBS ..12/01/2024 . [Paydown ... 0. L0 ..06/26/2051 .
33852H-AB-8 .. | FSMT 2021- 8INV A3 - CMO/RMBS . ..12/01/2024 . [Paydown ... . . 0 L0 ..09/25/2051 .
33852J-AE-8 .. |FSMT 217 A5 - CMO/RMBS ..12/01/2024 . [ Paydown 113,623 ... 115,679 |.. 0 L0 ..08/25/2051 .
345397-C4-3 ...|FORD MOTOR CREDIT COMPANY LLC ..11/05/2024 .| ING BARINGS CORP .... .. 1,110,000 . 1,108,895 |.. 0 L0 ..03/06/2026 .
36262L-AJ-9 .. | GSMBS 2021-PJ6 A8 - CMO/RMBS ... ..12/01/2024 . [Paydown ... .. 114,342 116,712 |.. 0 L0 ..11/27/2051 .
36262-AJ-5 .. | GSMBS 21PJ8 A8 - CMO/RWBS ..12/01/2024 . [Paydown ... 0 L0 ..01/25/2052 .
36263C-AH-2 ...| GSMBS 2021-PJ9 A8 - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0 L0 ..02/26/2052 .
36264D-AB-2 .. | GSMBS 2021-PJ2 A2 - CMO/RMBS ..12/01/2024 . [Paydown . 0 0 ..07/25/2051 .
36264R-BH-7 .. | GSMBS 22PJ4 A24 - CMO/RMBS ..12/25/2024 . [Paydown . 0 0 ..09/25/2052 .
362650-AD-8 .. | GMCAR 2022-4 A3 - ABS ...... ..12/16/2024 . [Paydown . 0 0 ..08/16/2027 .
36267T-AG-3 .. | GSMBS 23PJ1 A4 - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0 L0 ..02/25/2053 .
36270X-AD-6 .. | GSMBS 2023-PJ4 A3 - RMBS .. ..01/01/2024 . [Adjustment ... .. 0 L0 ..01/26/2054 .
36318l-AK-6 .. | GALXY XV ARR - CDO ..10/15/2024 . [ Paydown .. 654,452 . 654,452 |.. 0 L0 ..10/15/2030 .
Bank of America
37045X-EN-2 .. | GENERAL MOTORS FINANCIAL COMPANY INC . ..11/05/2024 . [Securities .......ccevviiis]oerriinnninnnnnnnnnns |oeneenn. 1,046,302 |, 1,025,000 ,024,178 |.. L0 L0 ..01/07/2029 .
402563-AA-8 .. |RRAMX 1 A1 - CDO .......... ..03/06/2024 . [Paydown . . 1,000,000 |.. ,049,247 L0 0 ..04/15/2033 .
448978-AB-2 .. |HALST 2022-C A2A - ABS ..04/15/2024 . [Paydown . . 162,437 |.. 162,441 L0 0 ..01/15/2025 .
44929F-BA-9 ...| ICG 143RR A1R - CDO ...... ..11/13/2024 . [Various . ..1,334,178 |.. . 1,334,178 L0 0 ..04/25/2031 .
46590M-AQ-3 .. | JPMCC 2016-JP2 A3 - CMBS .. ..06/01/2024 . [Paydown ... .. 363,636 .. 373,999 |.. L0 L0 ..08/17/2049 .
46592N-AC-0 ...| JPMMT 217 A3 - CMO/RMBS . ..12/25/2024 . [ Paydown 121,334 0. L0 ..11/27/2051 .
46647P-BF-2 .. | JPMORGAN CHASE & CO ..10/09/2024 . [Call @ 100.00 .. .. 5,000,000 L0 L0 ..10/15/2025 .
46648K-AT-3 .. | JPMDB 2017-C7 A4 - CMBS . ..09/01/2024 . [ Paydown ... 0. L0 ..10/17/2050 .
46653P-AC-1 .. | JPMNT 216 A3 - RMBS ..12/01/2024 . [Paydown ... L0 L0 ..10/25/2051 .
46654A-AF-6 .. | JAMMT 2110 A4 - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0. L0 ..12/26/2051 .
466540-AH-4 .. | JPMNT 221 A4 - CMO/RMBS .... ..12/01/2024 . [Paydown ... L0 L0 ..07/25/2052 .
46655L-AE-4 .. | JPMMT 22LTV2 A3 - RUBS .. ..12/01/2024 . [Paydown ... , 0. L0 ..09/25/2052 .
48661N-AA-6 .. |RAD 6 A1 - CDO . ..10/22/2024 . [Paydown .. ..4,540,000 |.. L0 0 ..01/20/2033 .
526057-BZ-6 .. | LENNAR CORP ..04/30/2024 . [Maturity @ 100.00 . ....580,000 0. L0 ..04/30/2024 .
553205-AC-9 ...|MP3 111 AR - CDO ..10/21/2024 . [Paydown ... .... 338,972 L0 L0 ..10/21/2030 .
55819Q-AY-3 .. |MDPK XIX A1R - CDO . ..01/22/2024 . [Paydown . . 437,838 |.. L0 0 ..01/22/2028 .
55821T-AA-5 .. | MDPK XXX A - CDO . ..08/29/2024 . [Paydown . . 1,860,638 |.. L0 0 ..04/16/2029 .
56845N-AA-8 .. | SPEAK 8 A - CDO .. ..11/07/2024 . [Paydown . . 2,000,000 |.. L0 0 ..04/20/2033 .
58549R-AJ-5 ...|MELLO 21MTG3 A9 - CMO/RMBS .. ..12/01/2024 . [Paydown .. 0. L0 ..07/25/2051 .
BNY/SUNTRUST CAPITAL
59001A-BA-9 .. |MERITAGE HOMES CORP ..........eevvvvvvnvnnnnns ..11/20/2024 . [MARKETS ........cceeennnnn 418,000 |............ 402,508 [............ 410,932 |..oeeeeeees 0 (V) FRORRR 7,604 )............7,604 [....oonnnnne 21,184 |..06/06/2027 .
61763M-AF-7 .. | MSBAM 2014-C16 A5 - CMBS ..05/17/2024 . [Paydown ... . . . 0. 0 ..06/17/2047 .
61764P-BS-0 .. | MSBAM 2014-C19 ASB - CMBS .... ..06/17/2024 . [Paydown ... .. 173,203 .. 174,489 |.. 0 .. 12/17/2047 .
61772C-AH-4 .. | MSRM 2021-3 A4 - CMO/RMBS .................. ..12/01/2024 . [ Paydown 119,473 121,612 |................. 0 ..06/26/2051 .
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61772M-AH-2 .. | MSRM 2021-4 A4 - CMO/RMBS .... ..12/01/2024 . [Paydown ... ... 39,230 |... .. 40,162 |.. L0 . (932)]... ...(932) ... L0 ..07/25/2051 .
61946U-AA-0 .. |MSAIC 2022-2 A - ABS .... ..12/20/2024 . [Paydown ... .23,525 L0 0 ..01/21/2053 .
63874E-AA-8 .. |NCMS 2017-75B A - CMBS ..09/30/2024 . [MORGAN STANLEY CO .192,061 L0 0 ..04/10/2037 .
63042B-AA-2 .. |NAVSL 2021-A A - ABS . ..12/15/2024 . [Paydown ... . . 25,199 L0 0 ..05/15/2069 .
63942C-AA-0 .. |NAVSL 2021-D A - ABS .. ..12/15/2024 . [Paydown ... .... 120,991 .... 120,991 120,901 |.. L0 L0 ..04/15/2060 .
63942E-AA-6 .. |NAVSL 2021-E A - ABS . ..12/15/2024 . [Paydown ... ... 238,827 ... 238,775 .238,783 |.. 0. L0 ..12/16/2069 .
63942L-AA-0 .. |NAVSL 21B A - ABS ..12/15/2024 . [Paydown ... ... 117,110 ....117,106 117,104 |.. L0 L0 ..07/15/2069 .
640340-AA-6 .. |NSLT 2021-B AFL - ABS ... ..12/20/2024 . [Paydown ... .... 285,045 .... 285,045 0. L0 ..04/20/2062 .
64034Q-AB-4 .. |NSLT 2021-B AFX - ABS ... ..12/20/2024 . [Paydown ... ... 257,614 .... 257,565 L0 . L0 ..04/20/2062 .
64035D-AA-4 .. INSLT 21A A1 = ABS ....eevvveviirinnniniiiiininnnnns [ eeeeens ..12/20/2024 . [Paydown ... . ... 156,753 ... 156,600 0. ..(8,700)... L0 ..04/20/2062 .
64035D-AD-8 .. |NSLT 21A AP2 - ABS .......cooeriiiriiieinne [ e ..12/20/2024 . [Paydown .. ...198,236 |... .. 198,236 .. 198,004 . L0 214 . . L0 ..04/20/2062 .
64110L-AG-1 .. |NETFLIX INC ..03/01/2024 . [Maturity @ 100.00 . 755,000 |... 755,000 , . 757 025 |.. e 0 e (2,028) | 0 e (2,025) |.... 755,000 |.... L0 ..03/01/2024 .
64133C-AA-7 .. |NEUB 35 A1 - CDO . ..03/01/2024 . ...4,000,000 |... ,000,000 |......... 3,998,000 .4 201,468 |.. 20 f.eenni. (201,468))... (201,468) |... ,000,000 |.... L0 ..01/19/2033 .
649520-EY-5 .. |NEW YORK LIFE GLOBAL FUNDING ...........ccoeeess [ eeeeen |0 12/13/2024 . [FIXED INCOME ......eevvvns |vvrmmmnnnnnnnnnnnnns fornnnnnns 2,001,773 [euvvvvnnns 1,985,000 |......... 1,983,869 |......... 1,984,069 |...ovvvvrnnnnnnns (VN 205 [ O | 205 [ 0 1,984,275 [..eeennnnnnnnnnn 0 |oeeeeeen 17,409 (e 17,499 |l 138,258 |..01/09/2028 .
651229-Al-6 .. |NEWELL BRANDS INC ....ccooeeviiiiiiiiiiiiiiieieeins [ oo .. 11/07/2024 . 397,963 |... 394,000 |...ccennnns 429,953 ... 388,567 |.. 402,217 |.... L0 ... 22,814 (..04/01/2026 .
654740-BR-9 .. |NISSAN MOTOR ACCEPTANCE COMPANY LLC ..........[....... ..03/08/2024 . [Maturity @ 100.00 ...2,717,000 |.......... 2,717,000 |......... 2,717,000 ,717,000 |.... L0 .... 43,143 [..03/08/2024 .
67077M-AZ-1 .. |NUTRIEN LTD ...oovvvmmmnnnniininiiniininninininiinnns [ eeeeens ..11/07/2024 . [Maturity @ 100.00 .. ... 130,000 |.oeeeennnns 129,948 .... 130,000 |.... 0 e 0 e O 7,670 |..11/07/2024 .
67108F-AN-6 .. | OZLMF 1V A1R - CDO . ..07/22/2024 . Paydown ... 1,736,924 |.. . 1,734,709 |.. 1 786,384 (50,460) ..1,735,924 |. 0 .67,678 |..10/22/2030 .
67110D-AN-7 .. | OCP 2016-11 1AR - CDO ... ..03/08/2024 . Paydown ... ,403, 13 |......... 1,414,899 ..1,455,259 |.. .. (52,146)|... .. 1,408,113 |.... L0 .. 34,542 (..10/26/2030 .
67590B-AQ-3 .. | 0CT16 XVI AR - CDO ... ..10/17/2024 . [Paydown ... ... 239,662 .... 239,003 . 248,817 |.. ..(9,156)]... L0 ..07/17/2030 .
675906-BG-3 .. | 0CT17 17RRR A1R - CDO ..10/25/2024 . [ Paydown ... ... 465,056 ... 465,056 . 465,056 |.. L0 ..01/27/2031 .
693342-AA-5 ...|PCG 2022-A A1 - ABS ... ..12/01/2024 . [Paydown ... .... 328,645 .... 328,639 . 328,646 |.. L0 ..06/01/2032 .
69335P-ED-3 ...|PFSFC 21B A - ABS ..08/15/2024 . [Paydown .. ...860,000 .... 859,899 . 859,980 |.. L0 ..08/17/2026 .
693475-BH-7 .. |PNC FINANCIAL SERVICES GROUP INC . ..10/28/2024 . [Call @ 100 00 , 145,000 . 2,145,000 |[.. L0 ..10/28/2025 .
73015B-AC-9 .. | PMTLT 24INV1 A3 - RMBS ..12/01/2024 . [ Paydown L0 ..10/25/2059 .
74389B-AA-9 .. | PFNT 2024-1 A1 - RMBS ... ..12/01/2024 . [Paydown ... L0 .. 12/28/2054 .
T4936R-AE-4 .. |RCKT 212 A5 - CMO/RVBS .. ..12/01/2024 . [Paydown . 0 ..06/26/2051 .
T4939K-AE-6 .. |RCKT 2021-6 A5 - CMO/RWBS . ..12/01/2024 . [Paydown . 0 ..12/26/2051 .
749425-AB-0 .. |RCKT 24INV2 A2 - RMBS ..12/01/2024 . [Paydown . K 0 ..09/25/2054 .
74988L-AA-2 .. |RRAM 3 A1R - CDO ..03/06/2024 . [Various .... . 3,556,080 |[.. ..3 540,192 |.... L0 ..01/15/2030 .
75458J-AA-5 .. |RAYCSC 2022 A1 - ABS .. ..12/01/2024 . [Paydown ... .. 65,771 |.. ...65,771 |.... L0 ..12/01/2032 .
75524K-NQ-3 ...| CITIZENS BANK NA ... ..05/23/2024 . [Unknown . . 1,820,000 |.. . 1,820,000 |.. . 1,820,000 . ..1,820,000 |. 0 ..05/23/2025 .
75888K-AC-8 .. |REGT8 VIII B - CDO . ..05/17/2024 . [Paydown . . 250,000 |.. .250,188 |.. . 255,938 .. (4,422) 0 ..10/17/2030 .
77341D-AA-5 .. |ROCKT 2017-3 A - CDO ..10/21/2024 . [Paydown .. . 891,563 |.. .877,298 |.. . 920,846 .(29,284) 0 ..10/21/2030 .
78355H-KL-2 .. |RYDER SYSTEM INC ..03/18/2024 . [Maturity @ 100.00 . ... 370,000 ... 369,652 . 369,985 |.. L0 ..03/18/2024 .
78433L-AD-8 .. |EIX 2022-A A1 - ABS ... ..11/15/2024 . [ Paydown ... .. 71,982 |.. L0 ..11/15/2030 .
T8449F-AC-5 .. | SMB 2016-A A2B - ABS . ..11/15/2024 . [Paydown ... .. 51,585 |.. ..(1,337)... L0 ..05/15/2031 .
81211K-Al-0 .. | SEALED AIR CORPORATION .. ..09/01/2024 . [Call @ 100.00 .. . 154,031 |.. ..(1,599)]... L0 ..12/01/2024 .
816939-AB-8 .. | SEMT 24INV1 A2 - RMBS ... ..12/01/2024 . [Paydown . 0 ..10/25/2054 .
81747K-AA-1 .. | SEMT 2021-1 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . 0 ..03/27/2051 .
83207V-AA-6 .. | SMB 24F A1A - ABS ........ ..12/15/2024 . [Paydown . 0 ..03/16/2054 .
83405Y-AA-0 .. | SOFI 2021-A AFX - ABS ..12/15/2024 . [Paydown . 0 ..08/17/2043 .
85208N-AD-2 .. | SPRNTS 1A1 - RWBS ...... ..12/20/2024 . [Paydown .. 0 ..09/20/2029 .
88167A-AL-5 .. | TEVA PHARMACEUTICAL FINANCE NETHERLANDS ..... ..04/15/2024 . [Maturity @ 100.00 .. L0 ..04/15/2024 .
88631Y-AA-5 .. | TIA IV ATA = CDO0 .eovenniiiiis [ oo ..07/22/2024 . [ Paydown 1 730,000 |......... 1,730,000 L0 ..01/20/2032 .
893647-BE-6 .. | TRANSDIGM INC ..... ..03/25/2024 . [Call @ 100.00 .260,000 |.. .278,031 |.. 0 ..03/15/2026 .
90276C-AD-3 .. |UBSCM 2017-C2 A3 - CMBS . ..11/01/2024 . [Paydown . 0 ..08/17/2050 .
92329F-AP-2 ... | VENTR XVII1 AR = CD0 ..ooeeeeeeeeeeiiieiiieeieeees [ ..07/15/2024 . | Paydown ... Ol ..10/15/2029 .




S'vi3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

SCHEDULE D - PART 4

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

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

Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated

Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-

CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual

Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity

fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date

92915H-AL-7 .. | VOYA 2016-3 ATR = CDO ...ouvvvvvirnnnniiiiinnnnns [ eeeees ..06/24/2024 . |Paydown ......ovvviiinnnnnsfoeriiniiniieiiii e 1,955,000 [........... 1,955,000 |......... 1,955,000 [......... 1,955,000 |eevvvvrrnnnnnnns (VN [V [V O U SO 0l....... 1,955,000 [....evnnnnnnnnne (VN [V (VN O 77,207 |..10/20/2031 .
CITIGROUP GLOBAL

931427-A0-1 .. | WALGREENS BOOTS ALLIANCE INC .......evvvvuuunnnn | eeeeens ..08/01/2024 .| MARKETS INC. ...209,726 ....220,000 |.... 219,446 |.... ] [N FSRRR 219,884 ..06/01/2026 .
96145D-AB-1 .. [WRKCO INC ....ovoeeeecne. . |..00/15/2024 . | Maturity @ 100.00 . .110,000 |. 109,693 0. 0 . 110,000 |... ..09/15/2024 .
96466C-AL-2 .. |WBOX Il A1R - CDO .. . [..11/26/2024 . |Paydown . .500,000 |. .500,050 0. 0 . 500,000 |... ..10/24/2034 .
986252-A0-7 .. |GNRT 4R A1R - CDO ... . |..03/04/2024 . [Various . . 539,181 . .539,181 . . L0 0 ..539,181 |... ..04/20/2032 .
527298-BR-3 ...|LEVEL 3 FINANCING INC . ..03/22/2024 . [ ... . (424,482)|... 424,482 |.. 0 L0 . ..07/01/2028 .
527298-BT-9 .. |LEVEL 3 FINANCING INC ......evvvvvvennnnnnnnnnnnns [eeeeee |n 03/22/2024 . |-— ...l (201,250)].. 201,250 . [ 0 ....0[..07/15/2029 .

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 99,934,316 100, 306, 967 100,499,540 98,726,454 901,867 (1,114,811) 0 (212,944) 0 100,405,693 0 (471,378) (471,378), 3,515,802 XXX

2509999997. Total - Bonds - Part 4 175,216, 129 175,083,881 176,890,717 174,438,848 901,867 (1,792,916) 0 (891,049) 0 175,439,983 0 (223,854) (223,854) 5,452,332 XXX

2509999998. Total - Bonds - Part 5 122,941,373 121,791,042 120,750,557 0 0 47,983 0 47,983 0 120,798,540 0 2,142,833 2,142,833 2,906,542 XXX

2509999999. Total - Bonds 298,157,502 296,874,923 207,641,274 174,438,848 901,867 (1,744,933) 0 (843,066) 0 296,238,523 0 1,918,980 1,918,980 8,358,875 XXX

4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

6009999999 - Totals 298,157,502 XXX 207,641,274 174,438,848 901,867 (1,744,933) 0 (843,066) 0 296,238,523 0 1,918,980 1,918,980 8,358,875 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS 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
SCOTIA CAPITAL (USA) Bank of America

91282C-J0-5 ...| UNITED STATES TREASURY .....cccevvieiieeiis | aeeens ..01/18/2024 .| INC./NOVAAGENCY .. ..02/01/2024 . |Securities ...4,000,000 |....... 3,912,813 |....... 3,979,211 [......... 3,013,240 |.... ...427 ...65,971 |...........65,971 . ...7,830
91282C-JS-1 ...| UNITED STATES TREASURY ....cooevviiiiieiiiin | eeeeens ..01/09/2024 . [ GOLDMAN ..02/01/2024 . [ MORGAN ST}.\NLEY 0 ...5,000,000 |....... 4,989,657 |....... 5,002,140 |......... 4,989,984 |.... .37 12,156 | 12,156 . ...5,838
91282C-Jli-2 ...| UNITED STATES TREASURY .....ccvvvviiieniiin | eeeeens ..02/01/2024 . Bank of America Securities ..... ..08/05/2024 . é::z:?:i:sleﬁom ...8,000,000 |.......8,070,638 |....... 8,118,424 |......... 8,064,022 |.... (6,617) ....(6,617)).... ...54,402 |...........54,402 |. ...165,217 |... ... 1,758
91282C-JX-0 .. |UNITED STATES TREASURY .....ccvvviiiieiiiin | eeeeens ..02/01/2024 . [CITADEL SECURITIES LLC .......... ..08/05/2024 . gggﬂém*ONTOD ........................ 6,000,000 |....... 6,059,778 |....... 6,110,613 |......... 6,055,940 |...ccoiiniinnnnn [V} [ER:7:))] IO [ R (3,838)]ceeeniniinens [\ IO [ S 54,673 |.ocuninnn 54,673 |.......... 123,913 | 1,319
91282C-JZ-5 ...|UNITED STATES TREASURY .. .04/15/2024 . Bank of America Securities 07/30/2024 . E}I\QEIE)AT:CCI.A?TAL " 1,000,000 ..950,627 |.. 1,210 |.. ..1,210 . 37,145 |.. .. 18,352 .6,703

91282C-KD-2 ...|UNITED STATES TREASURY .. . .03/27/2024 . [PERSHING LLC .............. 5,000,000 .5,013,290 |..
91282C-KU-4 ...|UNITED STATES TREASURY .....cccuvvviiieniin | eeeeens ..06/07/2024 . CITADEL SECURITIES LLC . <. |--07/30/2024 .| GOLOMAN ......ovvvveennines ...eeee.. 8,829,000 |....... 8,930,413
91282C-10-1 .. |UNITED STATES TREASURY .......ccceeeeeeeen | eeeees ..07/30/2024 . [BMOCM/BONDS .......ccevveeeennneeee ..08/05/2024 . [HSBC SECURITIES INC. .... |......... 10,000,000 |...... 10,086,739 |...... 10,270,293

08/05/2024 .| CITADEL SECURITIES LLC . (764)|.. (764)]. .. ..118,325 |.
ST el 0 0 [ 191,024 |....

............... (75)].eevveeeeeeeee O feeieeennll 0 .. 233,629 ... 233,620

16,168

o o o

o

0109999999. Subtotal - Bonds - U.S. Governments 47,829,000 47,963,954 48,720,232 (11,048) 0 767,326 767,326

g1

313200-E6-6 .. | FH SD8257 — RUBS .......cccoeeuiiiiiieeiiis | aeeees ..04/03/2024 . | GOLDMAN . ..12/10/2024 . |Various .... 2,286,709 |....... 2,162,369 |....... 2,204,313 |....
313200-GF-4 .. | FH SD8298 - RMBS .........coviuriieieniiins | eeeeens ..04/10/2024 . [ GOLDMAN . ..12/10/2024 . |Various ....

...33,940 |........... 33,940 .
11,529 |l 11,529
...49,207 |........... 49,297 |.

....... 3,109,772 |......... 3,060,475 |....

313200-GH-0 .. |FH SD8300 - RMBS ........ccoeeiiiiiiiieieis | aeeees ..05/29/2024 . [ GOLDMAN . ..11/25/2024 . |Various .... . . .
3133KR-M3-5 ...|FH RAG378 — RMBS ........cooviiiiiiiiiiiiis | eeeeens ..05/29/2024 . | GOLDMAN . ..11/25/2024 . |Various .... .. 1,252,679 |....... 1,227,430 |....... 1,248,914 [......... 1,229,921 |.... .. 18,993 |........... 18,993 |.
BARCLAYS CAPITAL INC FIXED INC
3140A0-AR-0 .. [FN DAQO15 - RMBS .......coeeereiiiiiiiiiines | eeees ..05/20/2024 .| .eeiiiiiiii ..11/27/2024 .| Various .... ..1,008,781 |... 985,623 |....... 1,003,474 |.... 987,331 |.... .. 16,143 |........... 16,143 |. ..31,803 [...

112,733
.. 24,545
82,151 ...
.. 73,918 [...

.57,010 |.
.58,998 |.
....76,992 |.
... 17,524 |.
...109,139 |.

.3,579,889 |.. 57,010 |.
1,218,726 |..
. 1,545,363

. 2,219,673 |....... 2,242,266 |......... 2,224,742 |....

314008-3Y-5 ...|FN CB7114 - RMBS .
3140X8-X3-6 .. | FN FM5197 - RMBS .

.05/29/2024 . [ CITIGROUP GLOBAL MARKETS INC. .|..11/25/2024 .|Various .
. .04/15/2024 . [CITIGROUP GLOBAL MARKETS INC. .|..10/09/2024 .|Various .
31418E-E4-8 .. |FN MA4654 - RMBS ..........coccciiiiiiiiis | oeeens ..04/15/2024 . [MORGAN STANLEY CO ................ ..10/09/2024 . |Various ....
31418E-Q8-6 .. | FN MA4978 - RMBS .... UV o ..04/03/2024 .| GOLDMAN . .. 11/27/2024 . |Various ....
31418F-EC-7 .. |FN MA5530 - RMBS .......oooeeeeiineeeeeeees | e ..10/30/2024 . | GOLDMAN .

3,685,279
1,387,379
.. 1,778,675 |...

..3,644,180 |. .. 3,587,170 |.

.. ..12/10/2024 . [Various .... [T PP .....10,694,922 |...... 10,808,204 |........ 10,699,065 |.... .106,703 |...

0909999999. Subtotal - Bonds - U.S. Special Revenues 28,274,042 27,156,328 27,661,332 27,211,766 449,566 601,016

03027X-CH-1 .. | AMERICAN TONER CORP ......ccerricuuemnnaanan | weeeens ..03/04/2024 . [CITIGROUP GLOBAL MARKETS INC. . |..12/02/2024 .[GOLDMAN .........cccoeeeeins |oouennnns 1,235,000 |....... 1,226,170 |....... 1,258,391 [......... 1,226,629 [..ooeeiiiiiiiis O o889 [ 0 489 e 0 0 [ 31,762 | 31,762 |........... 49,733
JP MORGAN SECS INC., -

030401-BD-6 .. | AMERICAN WATER CAPITAL CORP ......ccoeees |eeeens ..02/20/2024 . [US BANCORP INVESTMENTS INC. ... |..12/12/2024 .[FIXED INCOME ............... . eeeeeenn. 2,525,000 |....... 2,516,945 |....... 2,553,583 |......... 2,517,488 |.... ....104,752 |...

03740M-AD-2 .. | AON NORTH AMERICA INC R R ..03/15/2024 . [CITIGROUP GLOBAL MARKETS INC. .|..12/16/2024 .[WELLS FARGO SECURITIES .. |.......... 2,715,000 |.......2,721,082 |....... 2,755,249 |......... 2,720,815 |.... . 0. . . 0 JUR 117,582 ...

04316J-AH-2 .. | ARTHUR J. GALLAGHER & CO. ......ccervecunn |veeeens ..02/12/2024 . [Bank of America Securities ..... ..11/29/2024 . [WELLS FARGO SECURITIES .. |....ceeeeeens 865,000 |.......... 862,595 |.......... 885,639 |............ 862,695 , 944 | 37,583

JP MORGAN SECS INC., - FIXED

05523R-AL-1 .. | BAE SYSTEMS PLC ..o [ ..03/19/2024 [ INCOVE .......ooeeriiiiiniaaninnns ..11/29/2024 [ GOLDMAN ......cceovviniienes |oeeinaes 1,920,000 |....... 1,909,843 |....... 1,956,634 |......... 1,910,382 e 0 forreeeiiiis 539 [ [N OO 539 [cuveeeeiiiis [\ IO [ R 46,252 |........... 46,252 |........... 69,536 |.....evvveeennne 0

110122-EJ-3 .. | BRISTOL-MYERS SQUIBB CO ........cceeeeeeees | annnnn ..02/14/2024 . [CITIGROUP GLOBAL MARKETS INC. . |..11/29/2024 .[MORGAN STANLEY CO .. ..203,482 |.......... 210,881 |....

17275R-BU-5 .. | CISCO SYSTEMS INC ...oeerieviieiieiiiiinns [ ..02/21/2024 . [WELLS FARGO SECURITIES .......... ..12/11/2024 . [MORGAN STANLEY CO .. ..1,225,000 |....... 1,220,076 |....... 1,246,058 |....
Bank of America

17325F-BG-2 .. | CITIBANK NA ..oooeeiiiiiieciiiieeeeeees [ ..04/23/2024 . [CITIGROUP GLOBAL MARKETS INC. . |..11/05/2024 .|[Securities ..........cccccee |ooueeennnnne 255,000 |...ooenns 255,000 |.......... 262,510 |............ 255,000 |-eevieeeeenne (I O [0 IO [N O [0 IO [\ IO [ RO 7,510 [ooeennnnes 7,510 feoeeeeennnne 7,338 [oeeeeiiiiiens 0
DAIWA SECURITIES AMERICA

202795-JZ-4 ...| COMMONIEALTH EDISON CO .....oevvveeviiiaans | eeeens ..05/06/2024 . [US BANCORP INVESTMENTS INC. ... |..12/11/2024 [ INC. ...cooimiiiiiiiiiiiiies o 975,000 |.......... 971,510 | 999,629 |............ 971,700 |ooeeeiiiirienns 0 forreeeiiiis 190 |oeeiiiiieens [N OO 190 |ooeiiiiens [\ IO [ R 27,929 |........... 27,929 | 30,000 [eeeeriiiiianns 0
DEUTSCHE BANK SECURITIES,

26442U-AS-3 ...| DUKE ENERGY PROGRESS LLC ....oceevveveeees | eveeens ..03/15/2024 . [MORGAN STANLEY CO ........eeeenn. L. 1172972024 L[ INC. eooeiiiiiiieeecs | 750,000 |.......... 741,108 |.......... 760,665 |............ 741,604 |....ooveeennne 0 forreeeiiiis 496 .eeveeeiiiiis [N OO 496 |.eveeeees [\ IO [ R 19,061 |........... 19,061 |........... 20,413 | 531
STERNE, AGEE & LEACH,

277432-AY-6 .. | EASTMAN CHEMICAL €O ... ..03/15/2024 . [Various ..........cccceouueeerinnns ..12/11/2024 .| INC coe foeeeiinin 1,490,000 |....... 1,486,314 |....... 1,518,429 |......... 1,486,556 |....

277432-AZ-3 .. |EASTMAN CHEMICAL CO ... ..07/29/2024 . [Bank of America Securities ..12/13/2024 .| GOLDMAN ...
Bank of America
....... ..03/15/2024 . [GOLDMAN ..........ccvveereennnnnne. .. 12/1172024 | Securities ...
.01/10/2024 . [CITIGROUP GLOBAL MARKETS INC. . |..11/29/2024 . |GOLDMAN .
JP MORGAN SECS INC., - FIXED
30161N-BN-0 .. | EXELON CORP .....ooeveeiiiiiiieeiiiiiieeeees [ aeeeens ..02/22/2024 . [ INCOVE .......ooeeriiiiiniaaninnns ..11/29/2024 . | GOLDMAN ... ...1,040,000 |....... 1,038,284 |....... 1,064,908
341081-GU-5 .. | FLORIDA PONER & LIGHT CO .. R R ..05/28/2024 . [CITIGROUP GLOBAL MARKETS INC. . |..11/05/2024 .|GOLDMAN .... oo |oeeeeenn.. 1,670,000 |....... 1,664,305 |....... 1,703,934
350930-AD-5 ...| FOUNDRY JV HOLDCO LLC ....eevveveeiiiiiiaes | aeeens ..05/02/2024 . [BNP PARIBAS SECURITIES BOND ... |..11/05/2024 .[GOLDMAN ........ccceveereeiis Jouvinnnnennne 555,000 |...oeeenns 553,685 |.......... 566, 189
Bank of America
361448-Bl1-4 .. | GATX CORP .......ceeceeveeeeiiiiiiieeeiiiiiins | eeees ..06/03/2024 . [MORGAN STANLEY €O ................ ..11/29/2024 . [Securities ......ccccceeies |ooriiininnnns 435,000 |.......... 446,058 |.......... 462,823

...580,000 |... 578,440 |....

20273V-AU-4 ...|ENERGY TRANSFER LP ....
20273V-AY-6 .. | ENERGY TRANSFER LP .

881,274 |....
..608,005 |.
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1 2 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 18 19 20 21
13 14
Current
Par Value Year's Interest
(Bonds) Book/ Current Other- and Paid for
or Adjusted Year's Than- Realized Dividends | Accrued
CUSIP Number of Carrying (Amort- | Temporary Gain Total Gain | Received Interest
Identi- Disposal Name of Shares Consid- Value at ization)/ [ Impairment (Loss)on | (Loss)on During and
fication Description Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal Accretion [Recognized Disposal Disposal Year Dividends
JP MORGAN SECS INC., - FIXED
37045X-EV-4 .. [ GENERAL MOTORS FINANCIAL COMPANY INC ... INCONE . .. 11/29/2024 .| MORGAN STANLEY CO ........ |-..eeve...... 240,000 |.......... 239,947 |.......... 247,157 [oeeeeennnnns 239,950 |.eeeeeeeiiieeeenn O [ K AP [ FUSUURRRR APPSR | [ ISR | B ISR 7,207 |eveeenes 7,207 |oveeeeeens 9,441 [ 0
JP MORGAN SECS INC., - FIXED Bank of America
373334-KW-0 .. [GEORGIA POWER CO ...eevvveeeeeeeenieeeeens INCONE . .. 11/29/2024 .| Securities .....ccooeeeeees |oevrnnnnns 1,245,000 |....... 1,241,004 |....... 1,273,311 |......... 1,241,297 oo 0 e 204 [ 0 Joereeeeeeennn 204 [ 0 0 [ 32,014 |.........e. 32,014 |........... 50,656 |..eevvuunaeeaene 0
Bank of America
45687V-AF-3 .. [ INGERSOLL RAND INC ... .| GOLDVAN . 12/11/2024 .| Securities ... N 1,385,000 01,384,141 |....... 1,420,165 |. 1,384,288 |.
571748-Bi-1 .. [MARSH & MCLENNAN COMPANIES INC .| WELLS FARGO SECURITIES . ..12/16/2024 .| WELLS FARGO SECURITIES .. |.......... 3,002,000 |.......2,997,407 |....... 3,028,258 2,997,844 |....
Bank of America
61747Y-FG-5 .. [MORGAN STANLEY . .| GOLDVAN . ..12/11/2024 .|Securities ... .. 1,100,000 |....... 1,097,437 [....... 1,122,198 |......... 1,097,677 |....
RBS SECUR Bank of America
639057-AN-8 .. [NATWEST GROUP PLC ......ccevvunvvvevnnnnnnns | Covennn 00272672024 L] e .. 11/29/2024 .| Securities ......ccoveeeens |ovvinnnnns 6,901,000 [....... 6,901,000 |....... 7,090,639 |......... 6,901,000
JP MORGAN SECS INC., - FIXED CITIGROUP GLOBAL MARKETS
65473P-A0-8 .. [NISOURCE INC ......evvivviinnnniiiiiiininnns INCONE e L 12/12/2024 | INC. wevenieiiiineeeiies i 1,845,000 |....... 1,840,959 |....... 1,862,564 |......... 1,841,254
JEFFERIES & COMPANY, INC
665772-CY-3 .. [NORTHERN STATES POWER CO .|MUFG SECURITIES AMERICAS INC. . |..12/12/2024 .| ..covvvrrnniieiiniiiieeiinnin foins 1,045,000 |....... 1,040,956 |....... 1,048,731 |......... 1,041,186
66815L-25-7 .. [NORTHIESTERN MUTUAL GLOBAL FUNDING .|Bank of America Securities .....|..12/12/2024 .[MORGAN STANLEY CO ........ [ceeeerees 2,690,000 |....... 2,689,220 |....... 2,736,914 |......... 2,689,271
JEFFERIES & COMPANY, INC.
67077M-BD-9 .. [NUTRIEN LTD .. .| GOLDMAN . .. 12/12/2024 .| ... .. 1,305,000 |....... 1,300,524 |....... 1,325,136 |......... 1,300,688 |....
BAI
756109-CG-7 .. [REALTY INCOME CORP .......cevveuneeermnnnnns .| WELLS FARGO SECURITIES ......... .. 12/13/2024 .|FIXED INC ....oeeevvenieees [oeeeennnnn... 980,000 |.......... 969,318 |.......... 977,511 |eeeeeee 970,130
JP MORGAN SECS INC., - FIXED JP MORGAN SECS INC., -
83192P-AD-0 .. [SMITH & NEPHEW PLC .... .| INCOME ..12/12/2024 .|FIXED INCOME ... .. 1,185,000 |....... 1,181,386 |....... 1,194,160 |......... 1,181,590 |....
DEUTSCHE BANK SE B
842400-HZ-9 .. [ SOUTHERN CALIFORNIA EDISON CO .|Bank of America Securities .....[..11/29/2024 .[INC. .......ccovieermmuiinnnee foeieniiennn.. 355,000 |.......... 348,063 |.......... 358,774 |...ccennenn 348,436
Bank of America
92345Y-AJ-5 ...[VERISK ANALYTICS INC .|Bank of America Securities .....|..11/29/2024 .|Securities ..........ccccee fooieireennn..930,000 |.......... 914,822 |.......... 938,742 |....cennnnn 915,393 [.oeeeeeiieeee O [ L7 T PO 0 Joeemeeeeeened 57T [ 0 0 [ 23,349 |........... 23,349 |...enneeeen 24,006 |...cevnunaeaannn 0
DEUTSCHE BANK SECURITIES,
976826-BS-5 .. [WISCONSIN POWER AND LIGHT CO BANK OF NYC/MIZUHO SEC ......... L 12/11/2024 ] INC. .eeeniiiiiiiiieieieiniis feeeennnns 1,600,000 |....... 1,596,960 |....... 1,628,256 |......... 1,597,215 [U PP 255 [ 0 0 (U T 31,041 | 31,041 |.ooeennnnns 65,694 |..oovvniaiaanes 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 45,688,000 45,630,274 46,559,809 45,633,868 0 3,593 0 0 0 925,941 925,941 1,798,584 45,317
2509999998. Total - Bonds 121,791,042 | 120,750,557 | 122,941,373 120,798,540 0 47,983 0 0 0 2,142,833 2,142,833 2,906,542 189,974
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 120,750,557 | 122,941,373 120,798,540 0 47,983 0 0 0 2,142,833 2,142,833 2,906,542 189,974




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS 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

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .........| RBC CAPITAL MARKETS LLC .eoeeieeceeeeeen [ e TG 3,900,570 |-vveueneneeereeeens 3,900,570 |-...... 01/02/2025 .......
000000-00-0 .........| HSBC SECURITIES USA INC . 3,192,010 . 3,192,010 01/02/2025
000000-00-0 ... .| NATWEST MARKETS SECURITIES INC . 3,191,376 . 3,191,376 01/02/2025
000000-00-0 ROYAL BANK CANADA TORONTO . 2,127,584 . 2,127,584 02/04/2025
000000-00-0 .........| TD PRIME SERVICES LLC . 1,914,826 . 1,914,826 02/04/2025
000000-00-0 .........[ TD PRIME SERVICES LLC 1,772,987 1,772,987 01/02/2025
000000-00-0 CANTOR FITZGERAL & €0 oo | oo WG L 1,418,389 [oovovieieiiiie 1,418,389 |....... 01/02/2025 .......
000000-00-0 ........| CANADIAN INPERIAL BANK TOR ... 742,881 |.... c 742,881 | 01/02/2025 .......
000000-00-0 .........| RABOBANK NEW YORK .709,195 .709,195 01/02/2025
000000-00-0 NATL BANK' CANADA 1 709,195 |.... 1 709,195 | 01/07/2025 .......
825252-88-5 .........| INVESCO GOVT AND AGCY LEX .. 1 709,195 |.... 00 709,195 |....... 01/02/2025 .......
000000-00-0 .........| ROYAL BANK OF CANADA .709,195 .709,195 01/02/2025
06418N-EA-6 BANK OF NOVA SCOTIA HOUSTON ... ....709,183 |.... 00 709,195 |....... 11/06/2025 .......
16537A-N3-5 CHESHAM FINANCE LIMITED SERIES | +0..709,109 |.... +0..709,109 |....... 01/03/2025 .......
000000-00-0 ... .| Mitsubishi UFJ Trust & Bank Co .496,615 . 496,436 01/27/2025
000000-00-0 SANTANDER US CAPITAL MARKETS LLC c 825,517 |.... o 425,517 | 01/02/2025 .......
86564P-V8~1 .........| SUMITOMO MITSUI TRUST BANK LTD.NY ... v 825,410 |.... o 825,517 | 03/05/2025 .......
000000-00-0 .........| NATIONAL AUSTRALIA BANK LONDON .. .354,782 . 354,507 05/21/2025
96130A-XX-1 VIESTPAC BKG CORP, NEW YORK . ... 354,744 |.... ... 354,507 |....... 09/11/2025 .......

.| BARCLAYS NEW YORK ......... . . :...354,621

067456-BC-4 .... 354,657 |[....... 02/10/2025 .......
000000-00-0 LHT N.Y. s . 354,597 . 354,597 01/02/2025

000000-00-0 BOFA SECLRITIES, INC .. .... 354,507 |[.... ... 354,507 |....... 02/04/2025 .......
000000-00-0 CREDIT INDUSTRIAL ET COMMERCIAL ... 354,507 |[.... .... 364,597 |....... 01/03/2025 .......
60710T-UK-5 MIZUHO BANK LIMITED NEW YORK . . 354,580 . 354,597 04/07/2025

22536M-JC-1 .| CICNY ... ....283,632 |.... ....283,678 |....... 04/28/2025 .......
13606D-AF-9 CIBC NY ... ....212,789 |.... 212,758 ... 09/23/2025 .......
000000-00-0 DZ BANK AG NEW YORK .212,758 .212,758 01/02/2025

000000-00-0 BANCO SANTANDER SA NY ... ....212,758 |.... 212,758 ... 01/02/2025 .......
000000-00-0 NORDEA BANK ABP, NEW YORK BRANCH ... 212,758 |.... 212,758 ...l 01/02/2025 .......
89115D-2A-3 TORONTO DOMINION NY ...........c.e .212,757 .212,766 01/08/2025 .
86565G-FR-6 SUMITOMO MITSUI BANKING CORP NY ... 212,751 | 212,758 ...l 05/06/2025 .......
000000-00-0 Mitsubishi UFJ Trust & Bank Co . ... 212,135 |.... 212,143 | 01/24/2025 .......
60710T-NV-9 MIZUHO BANK LIMITED NEW YORK .... . 141,863 . 141,854 02/19/2025

86565G-EE-6 SUMITOMO MITSUI BANKING CORP NY ... 141,863 |.... .. 141,839 ...l 02/21/2025 .......
891158-WD-8 ... TORONTO DOMINION NY ... ... 141,863 |[.... ... 141,839 |....... 08/12/2025 .......
06367D-LE-3 .| BANK OF MONTREAL CHICAGO . 141,861 . 141,839 08/07/2025 .
55607N-1iN-8 MACQUARIE BANK LTD ... 141,847 |.... ... 141,839 |....... 02/13/2025 .......
60710T-TL-5 .........| MIZUHO BANK LIMITED NEW YORK ... 141,845 |.... ... 141,839 ...l 02/18/2025 .......
000000-00-0 SUMITOMO MITSUI TRUST BANK LTD, LDN . . 140,863 . 140,850 02/25/2025

000000-00-0 .........| RABOBANK LONDON
78015J-VK-0 ......... ROYAL BANK OF CANADA NY
6555811-ClI-8 NORDEA BANK ABP, NEW YORK BRANCH
060511i-NY-6 BANK OF AMERICA NA
69033N-CR-4 ......... OCBC NEW YORK
06050F-WD-1 ...| BANK' OF AMERICA NA .
85325V-KV-1 ......... STANDARD CHARTERED NY ...

.. 70,997
.. 70,953
.. 70,939
.. 70,925
.. 70,924
..70,919
..70,919

..70,919
..70,919
..70,919
..70,919
..70,919
..70,919
.. 70,925

07/03/2025
08/15/2025
07/18/2025
01/03/2025
02/26/2025
01/03/2025
01/23/2025

000000-00-0 ......... BANK OF MONTREAL, LONDON 10019 07/14/2025 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 29,677,593 29,677,085 XXX
9999999999 - Totals 29,677,593 29,677,055 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ... ....29,677,593 Book/Adjusted Carrying Value $ ... 29,677,055
2. Average balance for the year ~ FairValue $ ... ....14,173,071  Book/Adjusted Carrying Value $ ... 14,172,848
3.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
3A 0 1C..$... 0 1G.$ ... 5,531,718
3B 0 2C.§$ ..
3C .0 3C..$...
3D 0 4C..$
3E 0 5C..$..
3F
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value

Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue$ ... Book/Adjusted Carrying Value $ .............o.cocooovvevvevnn.
2. Average balance for the year FairValue$ ... Book/Adjusted Carrying Value $ ...............cocooovvevvevnnn.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS 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 *

PNC BANK ..o Louisville, KY .o | e foreeeeend00000 i O e 0 e 104,597 [..XXX.
JP MORGAN CH o New York, NY oo | e foerinnd00000 | 0 i O e 11,805 [..XXX.
US BANK Mi lwaukee, Wi (16,064,704)|..XXX.
JP MORGAN CHASE-Humana Benefit Plan of

FTTIN0TS, INC. et et siiesiee s e ste e reesbe e snesnneseesneesneesnes | eevvesisens [reenieenieens 0.000 [.eneeeeeeeneenieeneenieeneen O [ [V R 3,856 |..XXX.
JP Morgan Time Deposit ...ooovvveeiivieiiiieainnaas New York, NY ...oooooovvviieeeeeiiiieeeeeeees oo o 4,150 [ooeeeeeeieeeeceeeeeee O e [ 14,888,328 |..XXX.
0199998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 (1,056, 119)[ XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 (1,056, 119)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

(1,056,119) i

XXX 0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...)o... 14,292,789 4. (3,517,369) 7. JUlY. e 6,662,656 10.  October.......[-cccoveeeieeiieenne 5,161,227
2. February...| s (5,707,777) 5. May....feiiiiis 1,151,441 8. 47,022,325 11.  November... .... 13,695,375
3. March 3,726,508 6. (8,819,459) 9. September (1,834,883)] 12. December (1,056,119)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS INC.

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
...................... |FEDERAL HOME LOAN BANKS ...t eesteeeeeinsue e e e eeesi e s e e eessseseeeess e e e eeesneseseennsasseeennnaaeeeennnnanssennnnnnnssesrnnnnnnseeennnnnnseennnnnnnneeeennnnnneeeennnnnnns | aeessennnns [oeeeeeennns 12/31/2024 ooiiiiiin foovermnnnnnnnennnnnnnnneenn 0,000 |ooeiennl.. 01/13/2025 ..o |ovviiiieiieiiiieeeeeeeeeeo. 9,985,999
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 9,985,999
0909999999. Total - U.S. Special Revenues Bonds 9,985,999
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 9,985,999
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 9,985,999
09248U-71-8 ....... BLKRK LQ:T-FUND INSTL .... R O 12/03/2024 111,504 |..
31607A-88-5 ....... [FIDELITY IMM:TRS INSTL 12/31/2024 . 2,713,563 |..
31846V-41-9 ....... FIRST AMER:TRS 0BG V R TN R 09/04/2024 ..........
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

8609999999 - Total Cash Equivalents

12,811,156

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE HUMANA BENEFIT PLAN OF ILLINOIS 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

129,980 |............... 129,339
(U O 0
U R 0
(U O 0

(U O 0
U R 0
(U O 0
U R 0
(U O 0

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
29. Nevada .....ccccooevienieiiiieeeene
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 TN
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 3,128,747 2,965, 111 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




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

