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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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 .....viviiiiiriiicieiciitt sttt 107,615,415 |............. 9.310 |...... 107,615,415 | 0f..... 107,615,415 |............. 9.310
1.02 All OthEr GOVEIMMENLS ........oeevvicececececiieieteeeieee e e [V 0.000 [oeeeeeereeeeereennee [V [0 (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...ttt e 21,295,582 |............. 1.842 |...... 21,295,582 | 0f...... 21,295,582 |............. 1.842
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 309,425,047 |............ 26.768 |..... 309,425,047 | 0f..... 309,425,047 |........... 26.768
1.06 Industrial and MISCElIANEOUS ...........c.coovocueuerereeeececeeeeeeeeeeeeeeeeeeseseeeaeaa|eeeene 452,329,090 |............ 39.130 |...... 452,329,090 |..vcveeecene 0]..... 452,329,090 |........... 39.130
1.07 HyDrid SECUMHIES ......vieciieriiricicieteirn e [V O 0.000 [eeveciiciriciaes 0 fereeeeene 0 feeeieeeeene [V 0.000
1.08 Parent, subsidiaries and affiliates ............cooooeeeeoeeeeeeeeee oo (0] I 0.000 |.ooveeieeieens (01 (1 TR (1) 0.000
1.09 SVO identified funds ...........ccocviiiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccvvevieiiieiiiiiiiic )
1.12 Total long-term bONAS ..........cooeeiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveeevevereeees e [V 0.000 [creeeeeereeeeereenenes [V [0 (] 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoerriieieinnreennneees e [V 0.000 [veeeveverreennee 0 fereeeeene (L R [V 0.000
2.03 Total preferred STOCKS .........ceviviieieeeieieieteieeceee e e [V 0.000 [oreeeecereeeeereenenes [V [0 (] 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeccccnne. [V 0.000 [eeeeeeereeeeereenenne [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........cccovvvveeeeieveres o [V 0.000 [.eeeevverriennee 0 fereeeeene [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoeveveveveeeforrrncccce (0] I 0.000 |.ooveeieeieens (01 (1 TR (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ............ocooveernnireennnnees oo [ 0.000 [.eeeevverriennee 0 fereeeeene 0 feeeieeeeene [ 0.000
3.05 MULUAI FUNGS ...o.veeetetcece ettt e [V 0.000 [reeeeeereeeeereenenes [V [0 (] 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieice e e [V 0.000 [.eeeevverriennee 0 fereeeeene 0 feeeieeeeene [V 0.000
3.07 ClOSEA-ENA FUNAS ......oovvieieiiieveeeeeeccce et s [V 0.000 [reeeeeereeeeereenenes [V [0 (] 0.000
3.08 Exchange traded fUNS ............ccoeueueuruiiiniiiieieeeeee e e [V 0.000 [veeeveverreennee 0 fereeeeene [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cvcvevevieieiieieieieietetcece et s e s [V 0.000 [oreeeecereeeeereenenes [V [0 (] 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeuieiieeiieiieeiee ettt ettt sae e aeeneennean
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES .......coiuiiiiriieriieniiesie ettt seee e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiiicieese e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cceueuriiiririeieieieeeeneseseeeeeese e (VO 0.000 [.ovvveieieienene [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.cevevevereeeeeeeieereeeeeee e [V 0.000 [reeeeeereeeeereenenes [V [0 (] 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieveuiiieriicieeieeeee et e (VO 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l EStALE .......c.coeeeeeiereeeeeecec e e [V 0.000 [oreeeecereeeeereenenes [V [0 (] 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovriieeiiiinrrseeeeeseseseseseeee e 364,834 |............. 0.032 |............. 364,834 [ [V 364,834 |............. 0.032
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveveiveecveresseesens frocee 243,607,779 |............ 21.074 |...... 243,607,779 ..o 0f..... 243,607,779 |.......... 21.074
6.03 Short-term investments (Schedule DA) ...........cccooovveveveveeeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeereenenes [V [0 (] 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 243,972,613 |............ 21.106 |...... 243,972,613 [.c..ovve 0. 243,972,613 |........... 21.106
7. CoNtraCt 08NS .......c.ooiiiiii s
8. Derivatives (Schedule DB) ..........cccouiiiiiiiieieieeee s
9. Other invested assets (Schedule BA) .........ccccoiiiiiiiiiiiiie e
10.  Receivables for SECUNtIEs ............cccceiiiiiiiiiiiiiiiicce
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 1,155,959,955 100.000 | 1,155,959,955 0 1,155,959,955 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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 acquISItion (Part 2, COIUMN B) .........uiiiiiiiiii ittt bbbt bbbttt b e aR e et e eresrestesbestestesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ........oo ittt e e e et e et e e st e aae oeabeeabe e it e et e e be e b e aaeeabeeas eeetseesseaseenaeenseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T i TR o 10 o e T OO PPRPPNS

3.2TOtals, Part 3, COIUMN 11 ..ot bbbt h bt bbb b e se e b e 0 b e e b e e b e e e b e hd e b b e s b e b e saebe 2201 E SRS AR SR L AR oA L e b e R e e b e R e b e R et ebesetese s eae et

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... .. ... . ... e ... ..\ utteetessteeeeseeebeenbeanteanseanbeas Soeemseasseaseenaseseeaeeaeenaean

Deduct amounts received on disposals, Part 3, CHlls 1S l.... ... A - B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N ... - B N B
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B )= S =T i TR o 10 o e P PPRTPS

7.2 TOtals, Part 3, COIUMN 10 ....ouiiiiiiiii ittt b bbbt bbb b e se b e 0o b e b e b e b e b b e e b b e saebe S04 E SRS AR SR L e R e R L e b e b e e b e b e e b e b et eabeseasese b eae st
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..o b bbb bbb oo b bbbt b bt s b bbb se b S0 A R oA e e b oAb e bbb bbb

LA o) = K =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) .........c.ccuiiiiiiiiiiiiie ettt bbbt bbbt 2o e e e e e e e e e e e eeneeas
[D2=e [0 8 o) e=T Mo o E=Te (4 a 11 C=To IR= a0 To 0L OO PRRPERRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiiiiiiiiiiitiiee ettt bbb bbb bbb bbbt E bbbt e bt e b e bt bt e bt b Seseeneessens e e e e e e e e e e e e enen

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ottt bbb bbb bt bbb aR e e r e e b e e be st e ebesteetesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o ittt e e e e st e e st e eaeeaae oeabeeabeeabe e be et e et e aaeesbeeas eeetseeseeaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbbt b e bbbt bbb b e e e e b e oo b et b e b e e b e s e b e b e e b e b e saebe S84 E SR e AR SR L LR e AL e R e R e e b e R e e b e bt ebesetese s eae e

FaXeTe (U= o) e Tt oTU o | O PR
Unrealized valuation increase/(decrease):

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

5.2 Totals, Part 3, Column 8 .......c.cccovvvvvve. 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 bbb

Deduct current year’s other than temporary impairment recognized:

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

O e = R o Ty A o] [0y Ty T O OO RRS
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......cc.couiiiiiiiiiiiiiiiieicieieeies —eeeeee e
TOtal VAIUBLION @IIOWENCE ... .ottt h e et e b et et e e e e e e e e e R e SR e £ Rt £ R e £ e e £ R e £ R e £ R e £ e e 4R e £ e oo R e SR e £R e £ R e e e e o R e e R e eE e e e e e e e eR e e Rt eReeeeeeeeeeas AR e R e e bbbt
ST o] ol = I (g T= Y B o TU T
Deduct total NONAAMIEA @MOUNLS ..o e e e e e e e oo et e e e e e e e e e £ e e e R £ e R e S H e e R oS e e e R e £ R e SR e e R e e e e e R e e R e oo e eheeeeseesbeeeeaae s S0eAs e e et et et e et

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE T4) ........iiiiiiiiiii bbbt bbb e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI .........uuiuiiiitiitiii ittt bbbttt bbb bbb bbb E e E e E b £ AR e b bt e bt ARt e b e b e e bt 2o emeeme e e e e e e e e e e eeeneens 0

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMIN 8) ............cuiueueueuiriiririeisieteie ettt se e ss s b bt e sese s sessssesesesesesessseesessereressananas 2,034,861

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiuiiiiieeeeceeeee ettt seas seeesaebebebeees et st neenereneeis 0 2,034,861
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieieiiieieietetetceeee ettt ettt et eae et ee et et et et et e s e se s ee e s et esebesesess s eses et et et esesesess s as et es et et esessss s eseseseseseses bbb ebee et et neea bbbt eetae e 0

3.2 TOtAlS, PaArt 3, COIUMN 12 ....iiiiieiietetiere ettt te et ee bbb te e b et E b4 1€ e E b £t h e E bbbttt a0 emensnsea et enen s e s s 0 0
AACCTUAI OF GISCOUNT .......cvoviveeececeet e ettt et ee et tetesesssaetetesesenssaesetesesesssssaesesesessssesesesesessesesesasaseesssesesasesensnsetesesasssssetesasassnsssesasesessnseseseseseesssnsesesesassnsns feb s cscheb et et et tacaet et ennae 0

Unrealized valuation increase/(decrease):

LTS e = T = i IR 7107 Vo Y TSSO 0

5.2 TOLAIS, PArt 3, COIUMN 9 ...ttt ettt ettt te e bt ee bbb te b b6 e E b b€ e SR b £ E e E R st b bttt 2o s ensnsma et e s et s en 0 0
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN T ... ..ottt ettt et st e a et she e eheeeh e e bt e bt ea bt ea bt ea et eae e e R e e ehe e b e e bt e a b e em bt eabeemeeeReeabeess oemeeseeseesseanseenseannens 0
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 ........cciiiiiiiiiiiiit ettt ettt ettt e e eteesaeesteesbeesbeeabeeaseeasesasesseesheesbeesbeenbeenbeenseanbeanseasaeas Seeeesseeaeeaaesaaesaessaeanaeas 0
Deduct amortization of PremMium ANA AEPIECIAtION ............ccccueveveieeceeeeteeeeeeeeceeteteseeessaeeeseses s asassesesesssassssesesessssssssesas s s sssseesasessssssesesasesssassesesassasansnsssas <esstsesesesansacaes 241,592

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oivvieieieieeeee ettt ettt ettt ettt et et e s et e s e se s ee e s et et e b et esess s st e s et e s et eseseas s es et esesesesesess s esesesesesesen bbb eeee et st neea bbbt st 0

9.2 TOtAIS, Pt 3, COIUMN 14 ..ottt ettt te e bt ee bbb ee bbb e E b b€ ee bR b £ h b o bbbttt 2o eeensnsma et nnen et se s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et eb b bt e b b £t E e E b £ o eE e E b E £t bbbttt bbb e nsns et et e s ennsna et en s 0

10.2 TOLAIS, PArt 3, COIUMN 11 ...o.oieieeiiiece ettt ettt et ea e e et sttt sese e ee s a2 e s et et esesess s es a2 et e s e s e s esese s s es et et e s et essas s es s sesa se e e e b eb b b e ae ettt ne s bebetes 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) ........cceeeriiriririririeteterereirt sttt st s e e s s st sesesen <oesesessinasenanas 1,793,269
[DI=o (011 o) =T Mo o E=To (g a 11 C=To IR= a0 ToT0 L OO 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiiriiieteietitt sttt ettt sttt se e e ssssssebes et esese e sessesesebesesese e s ssssesesene 2esseeseseseasanans 1,793,269

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ...........c.coovucueueeeeeeeeceeteteeeeeescaetetesesesssaete et eseesssssetesesessssetesesesensssesesesasessssssesesasansnsstesesasenssananss seesesessscnes 691,288,408
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiitieiteee et et et te et et et et et et eae et eae et ese st ese st ese st ese et es e s esessatess et essssese st ese st ebesebessesessabensssensassensesenneneneas 426,170,185
ACCTUAI OF QISCOUNT .......cvvevieeecect et eeeceete et eeeeas et eseseessaeaetesesesssaeaeseseseesssesesesssensesetesesesensss et sesas e sssetesasesensseetessesnsnsesesasassnsssesesesesnsnsetesesansneren 1,388,601

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

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

LRI o= o 2 Y=Yot (o) JZ20 001 1¥] 1 Yo Wt < TSRS

4.4, Part 4, COIUMN T1 oottt bbbt e e e b bbb £ e e b bbbttt £ e e E bbbttt bbbkttt E R a e a e .0
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiuiiiieeeeceeteie e eeectete et eeeeseaete et eseessaetetesesenssaesetesesensssssesesesensssssesesesnsssssesasesensssesesesassnsnsnsesessnana febesestasacaesns 3,885,587
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiieuiieeeeeteee ettt ettt e s et e ete st e s et eaeeseseseseaseseaseeesesesennenn 209,036,169
DedUCt aMOTHZAtION OF PIEMIUM .........oiececeeeeicecececeeteteeeeaeeeeeteteeesaeaesesesesesssssseseses s ssssessesesssssseeses s s ssasseses s s ssssseses s s ssasseses s s sssnsesessssansesesessnsnansnsnsas sesstsesesetananas 3,572,179
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt et ea et e ettt e b et s e se s et e s e s a2 e b et e s e seases e s e s et e b et esesessesas e s et e b et esesess s es s e s et e s eseas st es s s e bbb ebee et et ne e bbbt natae e 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuiiiieeeeeeeeceeee ettt ettt a s e st s e s e s e s e s e asas s s s e s et e s easssa s s st et eseseseasas s st eseseseans febebebestt et st saesebebebeaeaeas 0

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

9.1, Pt 1, COIUMN 14 L.ttt b £t e b et o bR b8 b4 e £eE e E b £ oL E SR b1 £ et b bttt b et sesensnsea et enen st et en 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt ettt et a st et e s e s e s e s s s s s e s et e s e s s s s s s sttt eseseseas s s st eseseseaes febebebeettae st esebebebebeataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt e et st b et et h b e b e et a st h b et ettt s bt et et taeae 2osensnseaesesasennsnae s sen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieeeeeee ettt ettt ettt se et et et et et et e s e s e se s eses et et e s et essesases e s e s et e s et esesessesas e s et e s et esesesseses s et et et esess s s esesasa bbb ebee et ne et ea e b bbb neeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccoviiiiiiiiiiiiiissisesc s e 69,640
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......ccceverererruereeeeeeeeceetetesesescaetetesesesssassesesesesssaesesesesessssesesesanas seesesscscaesens 910,194,073
(DTt [N Tet i (o) =TI gTeT g F=Te o Ty (=T o IR= T 4o U TSN 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) ........cccueuiieieececeeteieeeeeceete e eeeescaete e esessss et s s esenssssaesesesessssesesesesensssssesesesensssssesesasenns fesesesesesinan 910,194,073
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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 ......ocooevucueeeeeeeeceeeees e 107,615,415 |.....cocoecee 104,571,411 |.cceeeee 107,331,594 |................ 113,463,828
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 107,615,415 104,571,411 107,331,594 113,463,828
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 19,528,939 19,338,357 20,666,295 17,895,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 21,295,562 21,283,686 23,544,046 20,150,000
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 309,425,047 299,630,853 318,076,067 296,266,798
Industrial and Miscellaneous, SVO 8. United States .....c.ooooveeeeeeeeeeeeeeeee o 375,104,930 |....cooeee 356,086,248 |............... 375,734,100 |................ 377,608,884
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 16,411,130 [.oocvine 15,856,856 |................. 16,408,451 |.......co....... 16,414,000
Loans, Unafilated Cortiicates of 10._ Other Countries 60,813,029 57,432,727 60,827,113 60,708,272
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 452,329,089 429,375,831 452,969,664 454,731,156
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 910,194,072 874,200,138 922,587,666 902,506,782
PREFERRED STOCKS 14.  United States .......ccceeeeveveecieceee e [0 U 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eveeeeeeeeeee e [0 U [0 U 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ...cooooceeeeeeeeeeeeeeee e 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 910,194,072 874,200,138 922,587,666
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

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

............. 32,272,764

............. 49,056,923

............... 2,736,892

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

673,025

9,800,359

9,055,555

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

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

............... 2,304,375

............. 15,872,574

............... 3,118,634

15,872,574

3,118,634

21,295,583

24,356,074

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

77,289,124

124,380,258

309,425,046

237,877,606

19,122,424

77,289,124

124,380,258

52,127,771

36,505,463

309,425,046

237,877,606

309,425,045




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 23,994,644 |.......... 178,277,619 |........... 112,264,465 |............... 3,448,361 318,664,728 VA 248,358,721 |...ccvvvveeee 359 |, 233,475,939 |............ 85,188,789
6.2 NAIC 2 .. ..7,087,059 |... ...63,756,127 |.... ..60,204,267 ..2,616,909 |.. . . ... 133,664,362 |.. 110,771,065 |.... ...119,450,858 |.. ...14,213,504

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. 0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ... 0

8.7 Totals 0

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

9.7 Totals

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

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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

15.5NAICS ...
15.6 NAIC6 ...

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

12. Total Bonds Current Year

12 NAIC T e d) ... 64,480,771 |........... 313,512,440 |........... 297,875,835 |............. 68,627,209 |............. 39,921,994 | [V 784,418,249 ..o 854 [ XX K e e XK e e 699,229,459 |............. 85,188,790

12.2NAIC 2 ... ) e 7,087,059 |.. ...63,756,127 |.... ..60,204,267 .. 2,616,909 |.. ... 133,664,362 |.. ...119,450,858 |.. ...14,213,504

123 NAIC 3 e (D) i 0 [ O e O Lot 0 e O e 0 o 0 [ 000 | XXX e e XX oo 0

124 NAIC 4 o (D) s 0 [ O e O Lo 0 i O e 0 e 0 [ 000 | XXX e e XX o 0

125 NAICS e (D) e 0 [ O o O e 0 e O i 0 (€) ceree 0 oo 020 o XK e XXX e oo 0

126 NAIC6 ... 0 0 0

12.7 TOtalS .o 71,567,830 |........... 377,268,567 |........... 358,080,102 918,082,611 |.oooveveeeeeeeee 10020 | XX et XRK i o 818,680,317 |............. 99,402,294

12.8 Line 12.7 as a % of Col. 7 7.8 41.1 39.0 7.8 4.3 0.0 100.0 89.2 10.8
13. Total Bonds Prior Year

13ANAIC T e 45,021,993 |.......... 243,665,948 |........... 222,177,990 |............. 46,505,021 580,183,705

13.2NAIC 2 e 5,578,623 |............. 42,741,3% |............. 59,731,046 |.............. 2,720,000 110,771,065

13.3NAIC 3 e 0. ... 333,637 |....

134 NAIC4 ... e 0 s O [ 0 e O e O e O | XK e e XK [ 0f..

13.5NAICS ... 0. L0

13.6 NAIC6 ... 0 0 .

13.7 TOtalS .o e 50,600,616 |........... 286,740,981 |........... 281,909,036 ....691,288,407 |.......cocvcvnee 100.0 |........... 599,276,619 |............. 92,011,788

13.8 Line 13.7 as a % of Col. 9 7.3 41.5 40.8 7.1 100.0 XXX 86.7 13.3
14. Total Publicly Traded Bonds

TAANAIC T e 54,634,519 |......... 262,792,490 |........... 274,501,126 |............. 67,845,247 |............. 39,456,077 |.ocooveveeeeicieee [V 699,229,459 |......cocoevevne 76.2 oo 505,620,350 |....cooverereirenen 7301 699,229,459

14.2NAIC 2 ... ..7,087,059 |... ...56,800,010 ... ..54,655,454 |................. 908,335 |.. . ..93,322,632 |... ...119,450,858 |..

T43NAIC 3 oo [V [V (01 0. ... 333,637 |....

144 NAIC4 ... 0. 0. 20 . e 0 e O e O e O e 000 | 0f..

TAE5NAIC S oo {11 (1 (01 0 foorereeeeeeeeeeeeen O oo O e 0 e 000 e 0

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

14.7 TOtalS .o e 61,721,578 |........... 319,592,500 |........... 329,156,580 |............ 68,753,582 |............ 39,456,077 |.ocooveveeeeereeene [V 818,680,317 | 89.2 |......... 599,276,619

14.8Line 14.7asa % of COL 7 ..ocvoveueereeeree forreecccc T 39.0 | 40.2 [ 8.4 | 4.8 [, 0.0 [orriii 100.0 |........... D 00 SN S XXX

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

Section 12 6.7 34.8 35.9 7.5 4.3 0.0 89.2 XXX XXX XXX 89.2 XXX

15. Total Privately Placed Bonds

151 NAIC T e 9,846,252 |.............50,719,950 |.............23,374,709 |......c.ccco..... 781,962 |..cocvoveer 465,917 | O 85,188,790 [...coovoveverereeeen 923 [ 74,563,355 | 1008 [ X K o 85,188,790

15.2NAIC 2 ... ...1,708,574 |.. 14,213,504 |.. ...14,213,504

15.3NAIC 3 e

154 NAIC 4 oo

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

.9,846,252 |...

.465,917 |...

.0.5

Section 12 1.1 6.3 3.2 0.3 0.1 0.0 10.8 XXX XXX XXX XXX 10.8
(@) Includes $  orroreenene 99,402,293 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 $ ........ccceeoeueurrrinecnnns 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, $

(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 $

............ 7,888,536 ; NAIC2 $

0 current year, $

0; NAIC3 $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

0 NAICA $ oo

0; NAIC5 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccvreereincenneencenns oo, 14,898,425 |............ 21,276,588 |............. 40,497,537 |.....ccoe.e. 4,715,165 | 0 e XX [ 81,387,715 [ 8.9 | 43,843,608 |.......cccveeeenn 6.3 [ 81,387,716

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

3,487,878 |.

.10,996,175 |..

.. 8,559,386 |..

.8,335,906 |...

.34,116,237 |..

. 4,693,233 |...

..34,116,237 |.

N

. All Other Governments

2.01 Issuer Obligations ..........cccccceeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

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

3.01 Issuer Obligations ..........cccecvriiiinieniesiesiee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 673,025 9,800,359 9,055,555
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccceeveeeevevevereeeeieeenes oo 2,304,375 |............. 15,872,574 |.............. 3,118,634

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

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

4.05 Totals 2,304,375 15,872,574 3,118,634 0 0 XXX 21,295,583 2.3 24,356,074 3.5 21,295,583 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. e 8,942,068 |............. 42,076,461 |............. 93,006,786 |............... 6,951,002 |.............. 3,527,087 |.oeeevee . XXX o 154,503,404 |......ccovvvieen 1628 | 125,720,466 |....ocoovvvvien 1822 | 154,503,403

5.02 Residential Mortgage-Backed Securities ... ..10,180,356 |. .33,699,307 |.. .31,373,472 |.. 45,176,776 |... ...32,978,376 |.... ... 153,408,287 |.. . 110,636,488 |... 153,408,286 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccevveereennnn. (1 A 1,513,356 oo [0 T [0 (V1 WSS 6 ¢ R RS, 1,513,356 [ 0.2 [, 1,520,654 |...ocoovvviieenen 0.2 [ 1,513,356

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

5.05 Totals 19,122,424 77,289, 124 124,380,258 52,127,778 36,505,463 309,425,047 237,877,608 309,425,045
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccveeereirecnneeencieneies [oeiiieeinns 19,886,476 |........... 176,274,712 |........... 130,522,851 |.......c..... 5,093,980 [....ccovreeiieiiinne (V1 D.9, 0. NI RURN 331,778,019 |..voeeee 36.1 [ 292,068,489 |.....ccooveviieiennn 42.2 oo 274,874,471 ..o 56,903,548

6.02 Residential Mortgage-Backed Securities ... O A, 1,405,990 |.............. 2,869,097 |..ooevrieenene 846,181 oo 781,963 |.oooveiieie 465,916 |............ D,0, 0. NI RO 6,369,147 |.ccorieiiie 0.7 [ooeirein 1,965,871 [ 0.3 [ [V 6,369, 147

6.03 Commercial Mortgage-Backed Securities .......... |............. 3,365,550 [......c..... 12,785,721 | 33,448,911 | 189,327 | 213,722 |............ D,9,0 NI RUN 50,003,231 |..coovveeeieiiiienns 5.4 | 34,351,802 |.c.ooveviieiiinne 5.0 [oovieriins 42,518,633 |....coeee. 7,484,598

6.04 Other Loan-Backed and Structured Securities ... 6,423,686 50,104,215 7,650,790 0 0 XXX 64,178,691 7.0 31,077,260 4.5 35,533,692 28,644,999

6.05 Totals 31,081,702 242,033,745 172,468,733 6,065,270 679,638 XXX 452,329,088 49.3 359,463,422 52.0 352,926,7% 99,402,292
7. Hybrid Securities

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

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........cccccveieiiieiieiiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired ...........ccccceevuene
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

9. SVO Identified Funds

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

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniiniinicc0 o0 0 o0 0 [ XXX [ (V1 TR 0.0 e (V1 TR 0.0 e [V TR 0

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

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

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

12.01 Issuer Obligations ...........ccccoeeireoinciinciinnenns oo 46,704,369 |............. 265,300,694 |............. 276,201,363 |.............. 16,760, 147 |....ccveveneee 3,527,087 ....608,493,660 |.........ccovveuinne 66.3 [.coovenne XXX [ XXX e 551,590, 112 |.....ocoee 56,903,548

12.02 Residential Mortgage-Backed Securities .......... [.c.coccceee 15,074,224 |.............. 47,564,579 |....ccoevenene 40,779,039 |....cvvenee 54,294,645 |.............. 36,181,184 ...193,893,671 |...ocvevreene 211 [ D.9,0 SN XXX e 187,524,523 |....cooovvenee 6,369,148

12.03 Commercial Mortgage-Backed Securities ........ |...c.cceeee. 3,365,550 2 14,290,077 | 33,448,911 ..189,327 213,722 51,516,587 [....coovviiiiennn 5.6 [, XXX [ XXX oo oo 44,031,989 |......coonee. 7,484,598

12.04 Other Loan-Backed and Structured Securities . |- . 50,104,215 . 0 .0 . XXX. .. 64,178,691 |. . 35,533,692 |....coveene 28,644,999

12.05 SVO Identified FUNdS ........ccccoeeneenecnecneens oo XK [t XX e XX o XX e e XXX i [0 e, 0 [ 020 o XXX e e XXX [ 0 0

60I1S

12.06 Affiliated Bank Loans

12.07 Unaffiliated Bank LOANS ..........ccccevveeieeneenenniens foevviniiniicn0 0 el 0 e [V TR 0 Joeeereeneee XXX e 0 e 000 [ XXX o XXX i o [ TR 0

12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0

12.09 Totals 377,268,565 |............. 358,080,103 [.....cocveee 71,244,119 [oooiiins 39,921,993 918,082,609 818,680,316 [.............. 99,402,293

12.10 Line 12.09 as a % of Col. 7 7.8 4.1 39.0 7.8 4.3 100.0 XXX XXX XXX 89.2 10.8
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvriiininiininiiiiens foeeiecieeene 30,330,623 |............. 227,107,556 18,237,647 ...507,043,098 450,337,623 |..cceeenene 56,705,475

13.02 Residential Mortgage-Backed Securities .......... ... 10,178,611 |... . 31,537,163 |.. 30,987,374 |.. 117,295,592 |. 115,329,722 |.. .1,965,870

13.03 Commercial Mortgage-Backed Securities ........ . .3,765,284 |... . 11,899,168 |.. . 35,872,456 |. ..28,235,282 |.. 7,637,174

13.04 Other Loan-Backed and Structured Securities . |. 6,326,097 . 16,197,004 . 31,077,260 |. 5,373,993 25,703,267

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

13.06 Affiliated Bank Loans ... . . 0. . . . .. . .0 .0

13.07 Unaffiliated Bank LOANS ..........ccccuvirininininins foeeeeiciciciciccee 0 Joeeereerreeremienneeees 0 oot 0 o0 0 e O XK i e XX [ XXX o0 [ 020 e [V 0

13.08 Unaffiliated Certificates of Deposi . 0 0 0

13.09 Totals R IS 50,600,615 |............. 286,740,981 |............. 281,909,086 |..eeennvene 49,225,021 |.coeeneenee 22,812,753 e (VN D,9.0. NI RO D,9.0 NI R 691,288,406 599,276,620 |.............. 92,011,786

13.10 Line 13.09 as a % of Col. 9 7.3 4.5 40.8 71 3.3 0.0 XXX XXX 100.0 86.7 13.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooviiieiieniieeeieeeees e 44,309,488 |............. 231,482,282 |............. 257,219,682 15,051,573 |ovecveieins 3,527,087 ....551,590, 112 ...450,337,623 ..o 851 [ 551,590, 112

14.02 Residential Mortgage-Backed Securities ... 13,668,234 |... . 44,695,483 |.. .. 39,932,858 .53,512,682 |.. .. 35,715,267 . 187,524,524 |. 115,329,722 |. . ...187,524,524 |..

14.03 Commercial Mortgage-Backed Securities ........ | 1,143,685 ..o 10,481,213 [.cens 32,004,041 | 189,327 [ooviiiiiiie 213,722 44,031,988 28,235,282 44,031,988

14.04 Other Loan-Backed and Structured Securities . |................ 2,600,171 ... 32,933,521 | W0 s 35,533,692 |.eevierieiieneenn 3.9 e 5,373,993 35,533,692

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 [oeesieeniens 61,721,578 |.............319,592,499 |............. 329,156,581 |............... 68,753,582 |.............. 39,456,076
14.10 Line 14.09 as @ % Of COL. 7 ....oovvvivniiiiiiinins oo 7.5 | 39.0 [oeoeiriiiiieeenn 4022 [ 8.4 [ 4.8
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 6.7 34.8 35.9 7.5 4.3 0.0 89.2 XXX XXX XXX 89.2 XXX

15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceveririineninininiiens foeeeeeiceeen 2,394,881 |.............. 33,818,412 |.............. 18,981,681 |....cocceenene 1,708,574 56,903,548 56,705,475 |eoeeeeeeieieeeenenn8.2 o XXX oo 56,903,548
15.02 Residential Mortgage-Backed Securities .......... |.cccoeenee. 1,405,990 [.ooooveinnne 2,869,096 |...coveiennnnnn S8 [ 781,963 |vovvevieee 465,917 [ XXX [ 6,369, 147 oo 0.7 [ 1,965,870 |...oveveeeiiienenn 0.3 | XXX [ 6,369, 147
15.03 Commercial Mortgage-Backed Securities ........ |.ccccoccene. 2,221,865 |...ccoceeenee 3,817,864 o0 o0 e XXX e e 7,484,599 |08 | 7,637,174 ool T e XXX [ 7,484,599
15.04 Other Loan-Backed and Structured Securities . |. . 17,170,694 .. 28,644,999 |. . 25,703,267 |. 28,644,999
15.05 SVO Identified FUNAS ........cccoeveninininineienens foeenenenes XK foreeneees XX foreeneee XXX s e XXX i foeeeeees XXX o0 o0 o000 o0 o000 e XXX oo
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank LOANS ..........ccccerevrinenvninninns fooereeeneneneneeeeeen 0 o0 0 0 0 e XXX o0 o000 o0 000 [ XXX oo
15.08 Unaffiliated Certificates of Deposit .
15.09 TOLAIS ..o [oee e 9,846,251 |...eeene 57,676,066 |............... 28,923,522 [.ooeienee 2,490,537 |eeoeeieeee 465,917 |0 |00, 99,402,293 o 1008 | 92,011,786 [ 1303 [ XXX [
15.10 Line 15.09 a@s @ % Of COL 7 ..ooveieieiiieicieees o 9.9 [ 58.0 |ooveeeierieieenn 291 [ 2.5 | 005 [ 000 [ 10000 e XXX i [ XXX [ XXX [ XXX [

15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 1.1 6.3 3.2 0.3 0.1 0.0 10.8 XXX XXX XXX XXX 10.8
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

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

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

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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 2023 OF THE UnitedHealthcare of the Midlands, 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 ...........cccccoevveeeev foeerececunenenns 296,987,824 ... [V 67,652,747 |..cocuee...... 229,335,077
2. Cost of cash equivalents aCqUIred ..............ccceueveveccucueueeeeeeeceeeeeeeeeeeaeeeeenas e 7,468,564,910 |............... 387,333,603 |............... 602,941,672 |........... 6,478,289,635
3. ACCIUAI Of GISCOUNL ...ttt [oessessesnsnsnas 1,439,716 | 1,439,716 | (N 0
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T 0
5. Total gain (108S) ON ISPOSAIS ........c.cveveveieieiieieieiieeieieie e [eoceeesesesesececaeeeees 2,284 | 2,284 | (R 0
6. Deduct consideration received on diSPOSalS ..............cccceueveveveceeueieeeeeeceeeeens ereeeeienns 7,523,386,955 |..cocviinnne 380,887,067 |........c...... 583,503,702 |............ 6,558,996, 186
7.  Deduct amortization Of PremMilm ...........cccceiiiueriiiereeiereeeeteeeeeestee et esaeres [oeeeereee et [0 [0 (01 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oeeeeeneinnnnseeens (L RN (U N (1 T 0
9. Deduct current year's other than temporary impairment recognized ............ |ooeecconicinnniccnns (O O (O T [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot [enesninins 243,607,779 |...cocvcrcnnnne 7,888,536 |.....cccconnnee 87,090,717 [.oovveneen. 148,628,526
11.  Deduct total NONadmitted MOUNES ..........ooururureeeeiicieeeiees et [eereess e 0 [ 0 [ (U RN 0
12. Statement value at end of current period (Line 10 minus Line 11) 243,607,779 7,888,536 87,090,717 148,628,526

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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

EO1, EO2, EQO3, EO4, E05, EO6
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SCHEDULE BA - PART 1

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

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [NAHT Timbercreek Apts .........ceeeeevvveeeeeeeinne [eveeeee [ vviiiiiiii [, Nat| Affordable Housing ........ccccceevevns founnees 1.0 ........ ....04/12/2023 ...|...... | PP IO, 2,034,861 |........ 1,793,269 |........ 1,793,269 [..oooeeeeeennnn, 0. (241,592)]....cccennnn [V [V [V 0 [.... 10,644,290 |... 100.000
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,034,861 1,793,269 1,793,269 0 (241,592) 0 0 0 0| 10,644,290 | XXX
6099999. Total - Unaffiliated 2,034,861 1,793,269 1,793,269 0 (241,592) 0 0 0 0 10,644,290 [ XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 -

Totals

1,793,269

1,793,269

o|:

(241,592))

0

10,644,290

1.

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$

$..
3B..5..

$

$

coocooo

coocoo

D.$.........

....1,793,269 1E..$
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

SCHEDULE BA - PART 2

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

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

000000-00-0 ......... NAHT Timbercreek ApES ..oiiiiiiiiiiiiiiiiiiiiii i eeessessees | edassssssssesssesssaaassassssaaaanrasaaarsnnrrrnnns |errrrrrrerscaeeeeees Nat| Affordable Housing .........coooeviiiiiiiiiiiiiiiiiiiiic ....04/12/2023 ...|...... | P N 2,034,861 |...ooooeiiiiiii O PP PPPPPPTN | B FEUUUUUUUR 100.000
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,034,861 0 XXX
6099999. Total - Unaffiliated 2,034,861 0 XXX
6199999. Total - Affiliated 0 0 XXX

2,034,861
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-0A-9 ..... US Treasury Bond .......cccevvvvviivnnnnnniinnnnnnnnennns foon e oo | s TA i 2,993,215 [...94.7590 [...oeriennnnn 2,842,770 |oreirinnnnn 3,000,000 |.eevvunnnnnns 2,993,540 |..covvnniniinnns (U . c: N AU | I AU | B KN 3.500 |...... 3.518 ....05/03/2023 ... |[....02/15/2039 ...
912810-SR-0 ..... US Treasury Note . 1.A ... ...64.5000 |.............. 1,548,000 |.... .2,400,000 |.. ....1,721,625 0 e 30,543 |0 o0 e 1.125 |...... 3.389 ....06/30/2022 ...|....05/15/2040 ...
912828-3J-7 ..... US Treasury Note . 1.A ... ...97.5700 |....covvnnnnns 2,634,390 |.... .... 2,694,270 O e 6,139 |0 [0 e 2125 |...... 2.362 ....12/28/2017 ...|....11/30/2024 ...
912828-32-1 ..... US Treasury Note . 1.A ... L.97.8710 |ooeeeennnnnnns 7,829,680 |.... ....1,9%,016 0 3,828 |0 o0 e 2.750 |...... 2.79% ....03/05/2018 ...|....02/28/2025 ...
912828-50-0 ..... US Treasury Note . 1.A ... L.97.7100 |.ooeevenennnns 1,367,940 |.... .... 1,399,869 O e 72 o0 [0 e 3.000 |...... 3.006 ....09/28/2018 ...|....09/30/2025 ...
912828-5J-5 ... US Treasury Note . 1.A ... ...97.6870 |...ccevnnnnnns 1,465,305 |.... ... 1,499,192 0 [ 428 |0 0 e 3.000 |...... 3.030 ...10/29/2018 ...|....10/31/2025 ...
912828-5N-6 ..... US Treasury Note . 1.A ... ...97.420 |....oovnnnnnns 3,897,160 |.... ....4,015,219 LU PO 817 ORI AN | B R 2.875 |...... 2.670 ....12/27/2018 ...|....11/30/2025 ...
912828-V8-0 ..... US Treasury Note . 1.A ... ...99.7510 |... .... 1,000,050 0. e (B18) [0 0 [ 2.250 |...... 2.188 ....02/23/2017 ...|....01/31/2024 ...
912828-V9-8 ..... US Treasury Note . 1.4 .. ...94.9470 |. 497,977 |.. .0 617 |. .2.250 |......2.385 ...02/23/2017 .. 02/15/2027
912828-11J-5 . US Treasury Note . 1.A .. ...99.0250 |. .322,399 |.. .0 (6,461) | .2.500 |......0.475 ....12/22/2022 .. 05/15/2024
912828-XB-1 ..... US Treasury Note . LA ...96.8280 |. ..325,000 .329,793 |.. .0 (3,814) |. ......2.125 |...... 1.036 ....11/08/2023 .. 05/15/2025 ...
912828-YE-4 ..... US Treasury Note . LA ...97.5530 |... . .3,000,000 |.. ....2,993,169 0 e 10,170 i o0 e 1.250 |...... 1.597 ...09/25/2019 ...|....08/31/2024 ...
912828-20-6 ..... US Treasury Note . 1.A ... ...81.7420 |... 8,174,200 |.... .. 10,000,000 |.. .... 8,335,652 0 [ 171,850 |0 o0 e 0.625 |...... 3.569 ....03/31/2023 ...|....05/15/2030 ...
91282C-DJ-7 ... US Treasury Bond . 1.A ... ...83.0580 |... 3,654,552 |.... ....4,400,000 |.. ... 4,344,129 0 [ 6,621 |0 o0 e 1.375 |...... 1.547 ....12/29/2021 ...|....11/15/2031 ...
912820-DL-2 ... US Treasury Note . 1.A ... ...89.4490 |... 2,236,225 |.... .... 2,505,782 JLUJN PR ( P -7/ N | I RPN | ) AN 1.500 |...... 1.451 ....12/29/2021 ...|....11/30/2028 ...
91282C-EP-2 ... US Treasury Bond . 1.A ... ...92.7010 |... 1,575,917 |.... ....1,685,888 0 [ 1,463 |0 o0 e 2.875 |...... 2.988 ....06/30/2022 ...|....05/15/2032 ...
912820-EV-9 ..... US Treasury Note . 1.A ... ...96.8000 |... 4,646,400 |.... ... 4,842,789 O e (7,082) |0 o0 e 3.250 |...... 3.073 ....06/30/2022 ...|....06/30/2029 ...
91282C-EW-7 ..... US Treasury Note . 1.A ... ...97.7360 |... 2,638,872 |.... ....2,720,757 0 [ (5,546) |ovneeeeeeeen0 [0 e 3.250 |...... 3.017 ...06/30/2022 ...|....06/30/2027 ...
912820-FL-0 ..... US Treasury Note . 1.A ... ...99.8160 |... 2,295,768 |.... ... 2,293,301 O 39 0 [0 3.875 |...... 3.931 ....12/21/2023 ...|....09/30/2029 ...
91282C-FV-8 ..... US Treasury Bond . 1.A .. . 101.6850 |. ..2,948,865 |. .3,011,428 |.. .0 (9,228) | 4,125 |......3.611 ...02/06/2023 .. 11/15/2032
912820-FZ-9 . US Treasury Bond . 1.4 .. ...99.8020 |. ..319,366 |. ..320,000 311,983 |.. .0 .283 | .3.875 |......4.578 ...11/08/2023 .. 11/30/2027
91282C-GJ-4 . US Treasury Note . 1.A .. ...97.8260 |. ..2,739,128 |. .2,800,000 2,727,131 |.. .0 . 401 .3.500 |......3.986 ....12/18/2023 .. 01/31/2030
912820-GM-7 ..... US Treasury Note . LA . 10,021,524 |...97.0150 |. ..9,701,500 |. 10,000,000 10,020,406 |.. .0 (1,118) | ......3.500 |......3.474 ...08/31/2023 .. 02/15/2033 ...
91282C-dJ-1 ... US Treasury Note . [ PPN IO ITTOON C1AFE .. ...3,237,212 ). 105.0150 |.....eeneeeens 3,255,465 |.... ....3,100,000 |.. ... 3,236,812 O e (899) |0 o0 4.500 |...... 3.955 ....12/18/2023 ...|....11/15/2033 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 73,261,332 | XXX 70,801,909 75,665,000 73,499,177 0 188,967 XXX XXX XXX 435,700 1,398,663 XXX XXX
361790-X4-7 ..... GNMA Pool G2 MA0699 MBS ... N 1.A ... .. 169,813 |...95.0200 |... 152,708 |.... . 160,711 |.. 168,223 0. e (544) [0 0 [ 3.500 |...... 2.717 ...5,625 |....03/30/2016 ...|....01/20/2043 ...
361790-2Y-3 ..... GNMA Pool MA7991 MBS . |4 1.4 .. 1,877,350 |...97.6270 |. ..1,779,690 |. . 1,822,946 .1,876,017 |.. .0 .4.500 |......4.017 . 82,033 |....04/14/2022 .. 04/20/2052 ...
361790-JU-3 ..... GNMA Pool MA7475 MBS . |4 1.A .. .. 536,107 |...96.4710 |. ..516,069 .535,481 |.. .0 ......4.000 |......3.422 . 20,643 |....02/11/2022 .. 07/20/2051 ...
3617F4-R6-2 ..... GNMA Pool CN5009 MBS ... B 1.A ... 3,682,681 |...90.0430 |... .4,105,410 |.. .... 3,687,435 LU R S £'ST FOR | N RN | B A 3.000 |...... 5.019 .. 102,635 |....02/22/2023 ... |....07/20/2061 ...
3617XB-DN-4 ..... GNMA Pool C16409 MBS .... N 1.A ... .. 4,615,176 |...90.8860 |... ....4,618,984 0 e 3,808 o0 [0 e 3.000 |...... 5.364 .. 116,512 |....02/24/2023 ... |....01/20/2052 ...
3617Y0-G2-3 ..... GNMA Pool CM4717 MBS .... B 1.A ... .. 2,717,620 |...97.8120 |... 2,738,609 |.... ....2,718,549 O 929 o0 [0 e 4.500 |...... 5.117 ...02/21/20238 ... |....10/20/2049 ...
36181C-CF-3 ..... GNVA Pool AE8170 MBS .... N 1.A ... . 82,107 |...95.8430 |... ... 73,161 |.... JO N U € <+ N ARt | B IR | B AU 4.000 |...... 3.378 ....03/10/2016 ...|....02/15/2044 ...
36181C-K8-0 ..... GNMA Pool AE8419 MBS .... B LA . 35,841 ...97.1060 |... ...32,239 ... O o33 o0 [0 4.000 |...... 2.145 ....03/11/2016 ...|....06/15/2044 ...
36202F-LN-4 GNVA Pool 4833 SF MBS ... N LA .. 143,989 |...98.0770 |... 131,799 |.... . ....141,9% JLO N U 7. IRt | B IR | ) FOU 4.000 |...... 2.997 ....03/11/2016 ...|....10/20/2040 ...
3622A2-RN-4 ..... [GNMA Pool 784093 MBS .... 4 1.4 .. 124,850 |. 100.6200 |. ..113,623 |. ..112,923 122,242 .. .0 .5.000 |......3.610 ....03/30/2016 .. 06/15/2040 ...
3622AA-Us-1 . GNVA Pool G2 785204 MBS 4 1.A .. 5,654,618 |...86.2800 |. ..5,626,014 |. .6,520,640 .5,669,320 |.. .0 .2.500 |......4.773 ...08/31/2023 .. 12/20/2050
3622AB-DV-1 ..... [GNMA Pool 785616 MBS .... 4 1.4 .. ...85.8850 |. ..2,631,467 |. . 3,063,958 .2,621,825 |.. .0 .2.500 |......3.830 ....12/19/2023 .. 09/20/2051
3622AB-R5-3 . GNMA Pool G2 786008 MBS 4 1.A .. ...83.2330 |. .. 3,930,046 |. 4,721,767 3,922,492 |.. .0 .2.000 |......4.887 ....03/31/2023 .. 02/20/2051
3622AC-CC-2 ..... [GNMA Pool 786467 MBS .... 4 1.4 .. ...92.6450 |. ..2,556,776 |. 2,517,720 |.. .0 ......3.500 |......5.086 ....02/21/2023 .. 01/20/2082 ...
38382X-H3-2 ..... GNMA GNR 2021-159 QJ RMBS . N 1.A ... s .. 88.1660 |....ccevnnnnns 3,991,928 |.... . . ... 4,127,214 0 e 16,899 |0 e l0 e 3.000 |...... 4.112 ...08/31/2023 ...|....09/20/2051 ...
38383G-AV-3 ..... GNMA GNR 2022-10 UH RMBS ........ccevvniviivinnnnnninnins foon voe ] unnnns 4. LA e 1,275,108 |.. 87.8060 |.............. 1,110,600 [....ccvvnnnnns 1,264,831 [ooovvvnnnnnns 1,272,459 [.oooiinnnnnnnn 0 foeeeeeeeee 1,015 ivviiinnnnnnn0 o0 [ 2.500 |...... 2.382 ...02/02/2022 ... |....12/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 34,070,262 | XXX 33,769,502 37,798,828 34,116,238 0 55,842 0 0 XXX XXX XXX 93,860 822,147 XXX XXX
0109999999. Total - U.S. Government Bonds 107,331,504 [ XXX 104,571,411 113,463,828 107,615,415 0 244,809 0 0 XXX XXX XXX 529,560 2,220,810 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
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13063D-40-8 ..... CALIFORNIA ST GO Call ..cevvvvvneniiiiiiniiieecciniees foee ven | s 2 i L 1CFE i 1,289,520 |. 120.5010 |.......eennnn. 1,301,411 [ 1,080,000 [...ooeeeennnen 1,276,237 |ooovvvvies (U (13,283) |.vvvenneeennnnnd (0 0 |..... 5.000 |...... 2.760 ...04/06/2023 ...|....10/01/2036 ...
207726-NY-1 ... CONNECTICUT ST GO MW ... 2 e | 1D FE Ll ..330,000 |. ..330,000 |.. ....330,000 O 0 0 o0 e 1.495 |...... 1.495 ....05/20/2021 ...|....06/01/2027 ...
20772K-NZ-8 ..... CONNECTICUT ST GO MW ... 2 e 1D FE L .. 370,000 |. . 370,000 |.. ... 370,000 O o0 o0 [0 e 1.645 |...... 1.645 ....06/20/2021 ...|....06/01/2028 ...
20772(-PA-1 ... CONNECTICUT ST GO MW 2 e | 1D FE L .. 540,000 |. ..540,000 |.. ....540,000 JO I N | I AP | B IR | B AT 1.890 |...... 1.890 ....05/20/2021 ...|....06/01/2029 ...
25476F-UU-0 ... DIST OF COLUMBIA GO Non Call ... e [ 1B FE L .. 668,875 |. ....572,087 JLO RPN ([ 18- YN N | N RPN | ) AN 5.000 |...... 1.950 ....12/13/2017 ...|....06/01/2024 ...
25476F-UZ-9 ..... DIST OF COLUMBIA GO Cont Call ... N2 e 1B FE L ...1,196,540 |. . . +...1,085,200 |.....cceeennennnn0 foeeeinnn(23,660) [oennneeeennnnn0 [0 e 5.000 |...... 2.387 ...01/24/2019 ...|....06/01/2029 ...
419792-KB-1 ..... HAWATT ST GO Cont Call 2 e [ 1.CFE L .. 1,008,602 |. 917,333 |.... ... 865,000 |.. 931,3% JLOJ R 72 o 1¢:5 N N N RN | B AN 5.000 |...... 2.110 ....04/01/2016 ...|....10/01/2028 ...
546417-DV-5 ..... LOUISIANA ST GO MW .... N L .. 1.DFE ..|... .. 1,285,000 |...85.3280 |.eeeunnnnnnnn 1,096,465 |.... .1,285,000 |.. .... 1,285,000 JO I N | I AP | B IR | B AT 1.704 |...... 1.704 ...10/02/2020 ...|....06/01/2030 ...
677523-GD-8 ..... OHIO ST GO Call .. 2 1AFE .. .. 2,565,603 |. .2,120,000 .2,507,294 |.. .0 .5.000 |......2.741 ... 12/13/2023 .. 03/15/2035
677523-GE-6 ..... OHIO ST GO Call ..... 2 1AFE . ..1,182,818 |. ..985,000 1,154,449 |.. .0 .5.000 |......2.861 ....12/13/2023 .. 03/15/2036
70914P-VS-8 ..... PENNSYLVANIA ST GO Cont Call 2 .1.DFE .. . 100,000 .100,939 |.. .0 ......5.000 |......2.900 ....06/01/2014 .. 06/15/2027 ...
882724-AN-9 ..... TEXAS ST GO Cont Call N2 e | LA FE L .1,755,000 |.. ....1,884,340 0 [ (32,165) |0 [0 e 5.000 |...... 2.910 . . ...03/10/2017 ...|....10/01/2029 ...
93974D-PY-8 ..... WASHINGTON ST GO Cont Call .. 2 e [ 1B FE L 102,126 |.... . 100,000 |.. 102,055 O e (1,997) |0 o0 e 5.000 |...... AR V[V (VN I E N 2,500 |... ....06/17/2015 ...|....07/01/2028 ...
93974D-Y5-1 ... WASHINGTON ST GO Non Call .... e 1B FE L .. 3,055,948 |.... .2,800,000 |.. .... 3,066,734 O [ (70,737) |0 [0 e 5.000 |...... 2.220 [FA ...... .... 58,333 ... ....01/24/2019 ...|....08/01/2027 ...
93974E-XP-6 ..... WASHINGTON ST GO Cont Call .. )2 e [ 1B FE L ]nnlll.0.2,333,800 [ 115.7410 |........... 2,314,820 |.... 2,292,574 o0 e (29,401) [0 o0 5.000 |...... 3.050 [FA ...... ... 41,667 |... . 99,444 |....07/19/2022 ...|....08/01/2038 ...
97705M-FZ-3 ..... WISCONSIN ST GO Cont Call .... e 2 .t .. 1BFE ..|...............2, 169,580 |. 102.1080 |.............. 2,042,160 |.... ....2,030,634 |....ooeeiennnnn0 i (22,245) |0 0 4.000 |...... 2.820 [MN ...... .. 13,333 |... . 80,000 |....08/07/2017 ...|....05/01/2028 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 20,666,295 19,338,357 17,895,000 19,528,939 0 (237,173) 0 0 XXX XXX XXX 176,733 607,017 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 20,666,295 19,338,357 17,895,000 19,528,939 0 (237,173) 0 0 [ XXX XXX XXX 176,733 607,017 XXX XXX
022447-XS-0 ..... ALVIN TX INDEP S GO Non Call L 1AFE L |oeeeiiiiennnnn... 613,790 |. 100.2350 |...eevvnennnnnnns 501,175 |oveeeeeeeeenn 500,000 [-eeeemmmnneeenes 501,834 [.oeeeeeeneeeen 0 e (14,893) [0 o0 [l 50000 |oeen 12970 |FA Lo o 9,444 ....12/09/2015 ...|....02/15/2024 ...
180848-SQ-7 ..... CLARK CNTY NV GO Cont Call .. .. 1BFE ..|cccoenn.. 2,375,980 |. 107.9210 ..ot 2,158,420 |.... .2,000,000 |.. 2,138,244 o0 e (37,992) |0 [0 0000050000 ).l 2,861 | D e [ 8,333 |... ....08/02/2017 ...|....06/01/2028 ...
199492-VL-0 ..... COLUMBUS OH GO Cont Cal | L LAFE feeennnn2,722,225 |. 104.6820 |.............. 2,617,050 |.... .2,500,000 |.. 202,601,507 [oooeeeeeenienn0 e (25,280) [0 el l0 |ell04.000 |......2.850 | AO ...... ... 25,000 |... ....12/13/2018 ...|....04/01/2030 ...
232760-5M-6 ..... CYPRESS-FAIRBANK GO Non Call ... I .. 1.AFE ..|... .. 1,002,330 |.... .1,000,000 |.. 01,008,982 [0 e (32,11 0 0 00005.000 |..ll 1740 | FA L .. 18,889 |[... ....12/07/2017 ...|....02/15/2024 ...
249002-HU-3 ..... DENTON TX INDEP GO Cont Call ... 2 .. .. 1.AFE ..|... ... 830,000 |.. 830,000 |oeeevrenneeeeennn0 [0 o0 0 [ 10677 [ 10677 [FA . ...11/25/2020 ...|....08/15/2032 ...
30382A-ET-5 ..... FAIRFAX CNTY VA GO Cont Call 2. .. 1.AFE ..|... 514,180 |0 [ (12,501) el e l010000.5.000 ...l 2.241 RO e ...01/27/2016 ...|....10/01/2031 ...
349460-5N-1 . FORT WORTH TX IN GO Cont Call . 2 1AFE . ...08/10/2016 .. 02/15/2030
349460-5P-6 . FORT WORTH TX IN GO Cont Call . 2 1AFE .. ....08/10/2016 .. 02/15/2031
442331-T8-7 ..... [HOUSTON TX GO Non Call ........ .. 1.DFE .. ....12/01/2017 .. 03/01/2024
445047-DU-4 ..... [HUWMBLE TX INDEP GO Cont Call 1AFE .. A ....03/15/2017 .. 02/15/2028 ...
517845-AM-5 ..... [LAS VEGAS VLY NV GO Cont Call . .1.CFE .. ..279,713 |. ...03/11/2016 .. 06/01/2028 ...
517845-AN-3 ..... LAS VEGAS VLY NV GO Cont Call .... |- 1.CFE ... 474,660 |.... 475,557 o0 [ (10,127) 0 el 0140005000 ... 2.560 | D .. ....03/11/2016 ...|....06/01/2029 ...
592112-11S-1 ..... MET GOVT NASHVIL GO Cont Call . - 1B FE 2,332,840 . 117.5090 [....eeeeennnn 2,350,180 |.... 02,288,634 |0 e (31,538) [0 el l0 0022050000 ...l 2,961 | U e ....07/21/2022 ...|....01/01/2036 ...
64966M-AW-9 ..... NEW YORK NY GO Cont Call |- 1.CFE L ]iinnnnnt...2,373,860 [. 105.9380 [.....oeeeeeen 2,118,760 |.... 2,113,083 [0 e (41,678) [0 eenl0 0000050000 |..L. 2,720 |FA L ....03/23/2017 ...|....08/01/2028 ...
735371-PT-7 ..... PORT OF SEATTLE GO Cont Call . |--1.CFE ..]eeennnnnnoe 1,807,185 |. 106.8760 |.............. 1,603,140 |.... e 1,602,317 [oeeiiiiiiiee0 e (32,368) [0 o0 0022050000 ...l 2.621 | U e ....02/24/2017 ...|....01/01/2029 ...
938395-Rit-4 ... WASHINGTON & CLA GO Cont Call .... oo |- 1.BFE ..]....e....... 3,546,750 . 108.4660 |.............. 3,253,980 |.... 203,203,617 [oooviiiiiinnnnn0 e (55,244) |0 oieinnl0 0000050000 ...l 2,919 | D L ...03/09/2017 ...|....06/15/2029 ...
952347-K7-6 W CONTRA COSTA C GO Cont Call .... |- 1.DFE ... 124,850 |.... 124,648 |0 [ (2,882) 0 [0 [0205.000 ... 2.491 FA ... ....03/02/2016 ...|....08/01/2029 ...
952347-K8-4 . W CONTRA COSTA C GO Cont Call . .1.DFE .. ..129,898 |. 129,723 |.. ....03/02/2016 .. 08/01/2030 ...
952347-N8-1 W CONTRA COSTA C GO Cont Call . .1.DFE .. ..488,997 |. .488,205 |.. ....03/02/2016 .. 08/01/2029 ...
952347-N9-9 ...... W _CONTRA COSTA C GO Cont Call .... L2 ... .. 1.DFE ..|.. .. 595,569 |. 514,3% |.... ....513,703 . i ...0 ]......5.000 |......2.551 |FA ...... . ...03/02/2016 ... |....08/01/2030 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 23,544,046 21,283,686 21,205,582 0 (382,332) 0 0| XXX XXX XXX 280,708 945,602 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 23,544,046 21,283,686 20,150,000 21,296,582 0 (382,332) 0 0 XXX XXX XXX 280,708 945,602 XXX XXX
01728A-4R-4 ..... ALLEGHENY CNTY P Rev Bond Cont Call N2 e | LFFE L .. 558,257 |. 497,993 |.... ..450,000 |.. ...512,340 |oeeeiiieieennl0 [ (10,433) |0 0 1022005000 ... 2.320 | e ..10,375 |... . 22,500 |....05/16/2019 ...|....07/15/2031 ...
01728A-48-2 ..... ALLEGHENY CNTY P Rev Bond Cont Call .. 2 1FFE .. 572,615 |. ..513,537 | ..465,000 .527,000 |.. ...05/16/2019 .. 07/15/2032 ...
04048R-MC-7 ..... ARIZONA BRD OF R Rev Bond Cont Call .. 2 .1.CFE .. 120,441 |. ..103,235 |. . 100,000 .103,358 |.. ....03/05/2015 .. 07/01/2027 ...
04048R-MD-5 ... ARIZONA BRD OF R Rev Bond Cont Call ]2 e | 1.CFE L ..59,579 |. ...51,605 |.... ...50,000 |.. ...03/05/2015 ... |....07/01/2028 ...




A=

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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
047870-MV-7 ... ATLANTA GA WTR & Rev Bond Cont Call ........oovvvvvvns foon ven]nnnnns 2 i L TCFE o 58,922 |. 102.9270 |o.eeuvvvvvennnnn. 51,464 [oooiiinnnn 50,000 |oeeenniinnnnnn 51,329 [0 | (964) [0 0 [ 5.000 |...... 2.950 ....02/26/2015 ...|....11/01/2028 ...
052414-WN-8 ..... AUSTIN TX ELEC U Rev Bond Cont Call .. 2 e | 1D FE Ll . 115.4190 |.............. 3,693,408 |.............. 3,200,000 |.............. 3,620,488 |.......cccevueena0 [oreeeennn(22,168) |oeeeeeeeennnn oo l0 e 5.000 |...... 3.420 ...04/20/2023 ...|....11/15/2039 ...
13034A-M3-1 ... CALIFORNIA ST IN Rev Bond MW 2 e | TAFE L ...83.7060 |.................351,565 |.................420,000 |.......ooeeeennnd20,000 |ooeeniiinnnnnnn fovriiiniinnnnn0 o0 [0 e 1.686 |...... 1.686 ....12/03/2020 ...}|....10/01/2030 ...
13034A-M4-9 ..... CALIFORNIA ST IN Rev Bond Cont Call N2 e | LA FE L L..82.1870 |..eeevrnieeeennn 275,326 |onnnnieeennnn 335,000 |oiiiiniineennnn335,000 |oeeenieieiiinn0 o0 0 [0 e 1.836 |...... 1.836 ....12/03/2020 ...|....10/01/2031 ...
13077C-3M-4 ..... CALIFORNIA ST UN Rev Bond Cont Cal | 2 e 1D FE L . . 106.0130 |... ...530,010 |oevveeiiininnnn0 e (12,368) |0 [0 s 5.000 |...... 2.340 ....03/31/2016 ...|....11/01/2030 ...
144838-AE-9 ..... CARROLL CNTY KY Rev Bond Non Cal | .. 1.F FE ..|... ..750,000 |...92.9480 |... 750,000 |oeeevmereeeeenn0 foiiiiieiiiiind0 o0 0 1.550 |...... 1.550 ...08/15/2019 ...|....09/01/2042 ...
153476-AP-1 ..... CENTRL FL EXPRES Rev Bond Cont Call .. | LEFE L 1,826,130 |. 104.6110 |... 1,588,061 [oniiiiiininnn0 foiiinnnn (33,686) [oennneeiiinnnnl0 o0 e 5.000 |...... 2.561 ...03/30/2016 ...|....07/01/2029 ...
15504R-FZ-7 ..... CENTRL PUGET SOU Rev Bond Cont Call .......cceveeeeeecfonn e |- 1.BFE ... 1041170 |oooeeennnnnn 197,822 |t 190,000 |oeeenenneennn 196,858 el 0 o (3,588) |0 o0 e 5.000 |...... 2.961 ...08/05/2015 ...|....11/01/2030 ...
167562-T0-9 ..... CHICAGO IL MIDWAY ARPT REVENUE Rev Bond Non Cal | .. 1.F FE .. . 111.6300 |.............. 8,422,520 |.............. 7,545,000 |.............. 8,316,929 |.......ccevvnnn0 [ooriiiinnnnnnns A .5.000 |......3.520 ....12/15/2023 .. 01/01/2032
181006-HS-9 ..... CLARK CNTY NV PA Rev Bond Cont Call ..... .1.DFE .. . 112.9980 |. ..(55,310) | .5.000 |......2.130 ....11/15/2019 .. 07/01/2033
249182-1B-0 ..... DENVER CITY & CNTY CO ARPT REV Rev Bond Non Cal | .. 1.EFE .. . 108.4830 |. A ..(36,540) |. ......5.000 |......2.950 ....12/19/2018 .. 12/01/2028 ...
25477G-NK-7 ..... DIST OF COLUMBIA INCOME TAX SE Rev Bond Non Call ..[... ... .. 1.BFE ..|... . 102.0150 |... 1,734,255 |.... . . ... 1,749,147 (52,775) |veveeeeeennnn0 o0 e 5.000 |...... 1.800 ...12/07/2017 ...|....12/01/2024 ...
25477G-UP-8 ..... DIST OF COLUMBIA INCOME TAX SE Rev Bond Cont Call |... ... |- 1B FE ... . 117.6850 |... 841,448 |.... . 715,000 |.. 816,373 (10,281) [evvvvvvvvinnnnnn0 o0 s 5.000 |...... 3.091 ...07/13/2022 ... |....07/01/2037 ...
29270C-5K-7 ..... ENERGY N W WA ELEC REVENUE Rev Bond Call ............fee. ... |- 1.CFE ... . 116.7730 |... ..2,656,586 |.... .2,275,000 |.. ....2,602,103 (17,013) feeeeeeeeiieeee 0 e s 5.000 |...... 3.230 ....05/03/2023 ...|....07/01/2038 ...
292700-07-3 ... ENERGY N W WA ELEC REVENUE Rev Bond Cont Call .... .. 1.CFE ..|... . 105.8460 |... 1,587,690 |.... .1,500,000 |.. ....1,603,867 .. (40,023) [ooevviiiiiiinn0 0 e, 5.000 |...... 2.141 ....03/31/2016 ...|....07/01/2028 ...
S133EM-VU-3 ... FFC Note Call .- 1.BFE ..|... ...78.3450 |... 1,018,485 |.... .... 1,031,002 15,875 0 [0 2.500 |...... 4.742 ....12/19/2022 ...|....04/14/2036 ...
34160W-B7-8 ..... FLORIDA ST DEPT Rev Bond Non Cal | e [ 1D FE L . 108.3200 |... 1,581,472 |.... .... 1,582,079 (32,981) |eeeeeeeeeeeen 0 [0 s 5.000 |...... 2.491 ....12/13/2018 ...|....07/01/2027 ...
37353P-FG-9 ..... GEORGIA ST HSG & Rev Bond Cont Call .. N2 e | LA FE L . 100.1690 |... 2,424,090 |.... . ....2,671,891 (16,292) |-vvveeeeeennnn0 [0 e 4.000 |...... 2.999 ...07/01/2020 ...|....06/01/2050 ...
414009-MP-2 HARRIS CNTY TX C Rev Bond Cont Call ........ccccoevves foun on 2. .. 1.EFE ..|... . 105.1840 |... 978,211 |.... ..930,000 |.. ....1,013,000 (27,461) [cvvvvviiiiinnnnn0 |0 s 5.000 |...... 1.841 ....11/13/2019 ...|....07/01/2049 ...
419794-2V-7 ..... [HAWAII ST ARPTS SYS REVENUE Rev Bond Cont Call 2 1.E FE .. . 107.1550 |. .. 1,537,674 |. . 1,435,000 . 1,624,002 |.. ..(39,828) | .5.000 |......1.930 ...07/09/2020 .. 07/01/2032
442435-40-3 HOUSTON TX UTILI Rev Bond Cont Call .. 2 .1.CFE .. . 100.6210 |. 15,093 |. 15,000 ..15,089 |.. ... (234) |. .5.000 |......3.380 ....03/13/2014 .. 05/15/2028
452252-LH-0 ILLINOIS ST TOLL Rev Bond Cont Call .. 2 .1.DFE .. . 104.2240 |. ...62,534 |. 60,000 ..62,279 |.. (1,089) |. .5.000 |......3.027 ....12/10/2015 .. 12/01/2031
45505T-XV-8 ..... [ INDIANA ST HSG & Rev Bond Cont Call ..........ccovuuns forn e -2 .1.BFE .. . 103.2590 |. .. 3,495,317 |. . 3,385,000 .3,530,517 |.. ..(15,078) |. 4,750 |......4.114 ....06/12/2022 .. 07/01/2052 ...
46613P-30-6 ..... [JEA FL WTR & SWR Rev Bond MW ..eeeeneeeenieeeceena o e .2 .1.BFE .. . 101.5810 |. ..1,726,877 |. .1,700,000 1,737,667 |.. .. (49,420) |. ......5.000 |......2.001 ...12/1472017 .. 10/01/2024 ...
54627R-AL-4 ..... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink .......[... ... S LAFE L ...97.7920 |... 2,116,599 |.... 2,164,389 |...ovvviinnnnn [0 0 [0 e 3.615 |...... 3.609 ....06/12/2022 ...|....02/01/2029 ...
54627R-AS-9 ... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Non Call ..[... ... - TAFE L. . 102.4130 |... 2,390,000 [.oeeeeereiiieeenn0 vl [0 0 5.048 |...... 5.048 ....08/22/2023 ...|....12/01/2034 ...
54811B-G7-0 ..... LOWER COLORADO RIVER TX AUTH T Rev Bond Call .......[... ... | LEFE L . 114.9220 |.................948,107 |.................825,000 |.................930,844 |......ccccevcennl0 forreeencen (B5,737) |evveniiiiinnnnl oo l0 e 5.000 |...... 3.390 ....06/10/2023 ...|....05/15/2039 ...
574296-BL-2 ..... MARYLAND ST STAD Rev Bond Cont Cal | |- 1.DFE ... . 109.5560 |........oeeeeen.849,059 |.oeeniiiennnn. 775,000 |oeeeeennnnneennn 842,119 |0 e (14,344) |0 0 e 5.000 |...... 2.860 ....12/12/2018 ...|....05/01/2030 ...
57563R-SU-4 ..... MASSACHUSETTS ST Rev Bond Call Sink |- 1.CFE ... ...96.5870 |... . e 2,780,000 [onenieiiiiinnn0 i 0 [0 4.949 |...... 4.949 ....06/03/2022 ...|....07/01/2038 ...
57584X-8F-1 ..... MASSACHUSETTS ST Rev Bond Non Call .... B .. 1.DFE ..|... . 100.9630 |... 656,260 |.... ... 650,000 |.. 659,294 |.eeeeiiieeeennnn0 [ (18,298) |0 [0 | 5.000 |...... 2.110 ...12/15/2017 ...|....07/01/2024 ...
576000-2J-5 ..... MASSACHUSETTS ST Rev Bond MW Sink .. 1 .1.BFE .. ...86.0430 |. .. 3,127,663 |. . 3,635,000 23,635,000 |eveeniiiiinnnnn0 oo A .1.753 |......1.753 ....07/01/2020 .. 08/15/2030 ...
576051-PD-2 . MASSACHUSETTS ST Rev Bond Cont Call ..... 2 1.B FE .. . 106.6420 |. ..1,770,257 |. .1,660,000 1,786,083 |.. .. (47,107) | .5.000 |[......1.971 ....04/15/2016 .. 08/01/2028
591745-X8-2 . MET ATLANTA GA RAPID TRANSIT A Rev Bond Cont Call 2 .1.CFE .. . 105.9060 |. ..2,118,120 |. .2,000,000 .2,104,536 |.. ..(39,808) | .5.000 |......2.820 ....03/02/2017 .. 07/01/2029
592190-PC-0 ..... [MET NASHVILLE TN ARPT AUTH ARP Rev Bond Cont Call 2 1.F FE . . 108.4640 |. .. 4,235,519 |. . 4,548,426 |.. ..(90,909) | .5.000 |......2.260 ....06/24/2020 .. 07/01/2037
59261A-MK-0 ..... MET TRANSPRTN AUTH NY REVENUE Rev Bond Cont Call .. 2 1.6 FE .. . 106.8640 |. .. 3,168,518 |. .3,145,826 |.. ..(50,132) |. ......5.000 |......3.081 ....03/10/2017 .. 11/15/2028 ...
592647-EZ-0 ..... MET WASHINGTON DC ARPTS AUTH A Rev Bond Non Call ..[... ... .. 1.DFE ..|... . 104.8720 |... 2,516,928 |.... .... 2,572,256 (59,977) |vvveeeeeeennn0 [0 e 5.000 |...... 2.290 ...02/15/2019 ...|....10/01/2026 ...
592647-1B-5 ..... MET WASHINGTON DC ARPTS AUTH A Rev Bond Non Call ..[... ... .. 1.DFE ..|... 1,181,575 |. 112.0460 |... 1,193,290 |.... 1,162,851 [0 (12,652) |ooeeeeeeeeeeeenl0 [0 s 5.000 |...... 3.461 ....06/25/2022 ...|....10/01/2030 ...
592647-LC-3 ... MET WASHINGTON DC ARPTS AUTH A Rev Bond Non Call ..[... ... .- 1.DFE ..|... ...1,153,073 |. 113.5290 |... 1,175,025 |.... 1,186,511 [0 e (11,188) [0 [0 e 5.000 |...... 3.541 ....06/25/2022 ...|....10/01/2031 ...
592647-1D-1 ..... MET WASHINGTON DC ARPTS AUTH A Rev Bond Non Call ..[... ... .| 1.DFE ..|... . 114.9680 |.................586,337 |.........ee..... 510,000 |ooeiivnnnnnnnnnnn 863,123 |onenniiiiinnnnl0 ot (5,076) Jveecccceennnl0 o0 e 5.000 |...... 3.601 ....06/256/2022 ...|....10/01/2032 ...
59447T-UE-1 ..... MICHIGAN ST FIN Rev Bond Non Call ......eeuevvvvmnnnnnsfoun e .. 1.DFE ..|... . 101.8460 |... . reeeeneneeeea 1,000,000 [oeenieennnnn 1,127,087 el [ (3,784) |0 [0 5.000 |...... 4.090 ....01/10/2019 ...|....12/01/2044 ...
60416T-SV-1 ..... MINNESOTA ST HSG Rev Bond Cal | BFE ..|.. .. 2,400,000 |...97.1460 |... 2,331,504 |..............2,400,000 |..............2,400,000 |......cooovereen0 Jourrnvrrnnnnnnnd [0 0 s 4.337 |...... 4.337 ....06/09/2022 ...|....01/01/2047 ...
605638-BD-6 ..... MISSISSIPPI ST G Rev Bond Non Call . G FE ... .. 1,170,370 |. 105.0120 |... 1,050,120 |.... . .... 1,065,439 e (22,857) [0 |0 [ 5.000 |...... 2.552 ...01/11/2019 ...|....10/15/2026 ...
605638-BE-4 ..... MISSISSIPPI ST G Rev Bond Non Call .........cceeeeenes GFE ... .. 1,175,672 |. 107.0770 |... 1,065,416 |.... ..995,000 |.. ...1,078,644 [0 |l (20,711) [euvvnvniiiinnnnn0 0 e, 5.000 |...... 2.652 ....01/11/2019 ...|....10/15/2027 ...
613603-A2-5 ..... MONTGOMERY CNTY PA HGR EDU & H Rev Bond Cont Cal | .G FE .. . 109.3820 |. .. 1,093,820 |. .1,000,000 .1,134,119 |.. . (21,777) ). ......5.000 |......2.450 ...06/21/2019 .. 09/01/2031 ...
631663-RJ-2 ..... NASSAU CNTY NY | Rev Bond Mi ... AFE L. ...86.8380 |....oiiiiinns 590,498 |.... . 680,000 |. ... 680,000 0 0 0 1.278 |...... 1.278 ...02/05/2021 ...|....11/15/2028 ...
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641480-HX-9 ..... NEVADA ST HIGHWA Rev Bond Non Call .....ccooovvvvnennnifoes v oeeeein | s L 1BFE | 1,263,970 |. 104.5220 |.............. 1,045,220 |oeveennnnnnns 1,000,000 [...oveerennnn 1,056,096 |...ccvvvnnnennnns 0 |eeens (28,482) |0 o0 s 5.000 |...... 2.000 | D cevvven Jernnneeeiiinnnn 4,167 ....03/03/2016 ...|....12/01/2025 ...
646139-55-0 ..... NEW JERSEY ST TU Rev Bond Cont Cal | N2 e | LEFE L . 101.9700 |... e (3,423) |0 [0 | 5.000 |...... 3191 [ ....... e 5,000 |... ....10/23/2015 ...|....01/01/2031 ...
646139-6M-2 ..... NEW JERSEY ST TU Rev Bond Cont Cal | 2 e [ LEFE L . 107.2330 |.............. 2,144,660 |..............2,000,000 |..............2,119,783 |..cc.cerrrrnenni0 [oreeennnn (37,682) |ounenniiennnnnl oo l0 e 5.000 |...... 2.901 [ ....... .... 50,000 |... ....03/30/2017 ...|....01/01/2029 ...
649710-U5-7 ..... NEW YORK CITY NY Rev Bond Cont Call N2 e | LA FE L L 107.7430 |oeeeeenneee e 781,137 | 725,000 [ 774,212 |0 e (13,876) [0 o0 e 5.000 |...... 2.850 [MN ..oooe oeeennneeeeenes 6,042 |... ....08/09/2017 ...|....11/01/2028 ...
649710-U6-5 ..... NEW YORK CITY NY Rev Bond Cont Call e |2 i | LAFE L . 107.2600 |... e 1,863,051 [0 et (31,807) el 0 [0 e 5.000 |...... 2.950 ....03/09/2017 ...|....11/01/2029 ...
649726-XU-3 ..... NEW YORK CITY NY MUNI WTR FIN Rev Bond Cont Call ..[... ... ceveenn |2 i | 1B FE Lol . 117.5160 |... .3,500,000 |.. e 4,411,837 [0 e (125,485) [0 [0 e 5.000 |...... 1.098 ...09/25/2020 ...|....06/15/2031 ...
64990C-DT-5 ..... NEW YORK ST DORM Rev Bond Cont Call .................. 2 e 1D FE L . 105.0050 |... ... 165,000 |.. 176,005 [.oovvvvvineennnn0 e (4,269) [0 feiiiennl0 [ 5.000 |...... 2.220 ....06/02/2016 ...|....07/01/2030 ...
64990C-DU-2 ..... NEW YORK ST DORM Rev Bond Cont Call .................. 2 .. .. 1.DFE ..|... . 104.9800 |... 170,000 |eeeenniieeennnn. 181,218 [0 e (4318) [0 0 [ 5.000 |...... 2.270 ....06/02/2016 ...|....07/01/2031 ...
650035-07-6 ..... [NEW YORK ST URBAN DEV CORP REV Rev Bond Cont Cal | 2 .1.BFE .. . 103.4530 |. A .1,000,000 1,045,512 |.. ......5.000 |......2.260 ....03/31/2016 .. 03/15/2029 ...
650036-BW-5 ..... NEW YORK ST URBAN DEV CORP REV Rev Bond Cont Cal | 2 ... .. 1.BFE ..|... . 115.7610 |... 2,315,220 |.... .2,000,000 | 2,430,584 |.oiieeiiieenl0 el (60,289) [oen 0 [0 e 5.000 |...... 1.600 ...07/17/2020 ...|....08/15/2035 ...
NEW YORK ST URBAN DEV CORP REV Rev Bond Non Call
650036-EQ-5 ..... ETM e e e [ e LA e . 102.5810 |... 5,129 ... e 5,000 |eeeeeiieeeeeenenn 570 [oeeeeiiiiieeeen0 e (187) [0 0 [ 5.000 |...... 2,129 ....10/05/2022 ...|....08/15/2025 ...
650036-ER-3 ..... NEW YORK ST URBAN DEV CORP REV Rev Bond Non Call ..[... ... 1.B FE . 102.6410 |. ..508,073 |. ..495,000 511,784 |.. .5.000 |......2.129 ....10/05/2022 .. 03/15/2025 ...
658268-ED-5 ..... NORTH CAROLINA S Rev Bond Cont Call .. |- 1EFE .. . 112.4860 |. .. 3,374,580 |. .3,000,000 .3,404,686 |.. . ......5.000 |......2.221 ...05/24/2019 .. 03/01/2032 ...
662850-2L-3 ..... N TX TOLLWAY AUT Rev Bond Non Call ... [N RS .. 1.EFE ..|... . 112.0250 |... 1,120,250 |.... ....1,148,721 (28,119) [evvvvviviiinnnnn0 0 s 5.000 |...... 1.870 ....07/17/2019 ...|....01/01/2029 ...
677661-XV-9 ..... OHIO ST WTR DEV AUTH WTR POLL Rev Bond Cont Call ..[... ... e |2 e | LA FE L . 108.0860 |... ....2,667,014 .. (45,829) |.ceevniieeeeenn0 [0 | 5.000 |...... 2.930 ...03/14/2017 ...|....12/01/2029 ...
68450L-EC-5 ..... ORANGE CNTY FL H Rev Bond Cont Call .......ccccevvvvns feun ne oo |2 i | LEFE L . 105.43%0 |.................205,606 [.................195,000 |.................208,134 |.....ccceennnnnl0 forrinnnnnn (4,560) [oenennniinnnnnn0 o0 e 5.000 |...... 2.450 ....04/14/2016 ...|....10/01/2028 ...
68607V-3J-2 ..... OREGON ST DEPT 0 Rev Bond MW ... 2 e | 1.CFE Ll ...97.8000 |... reeeeneneeeeenn 180,000 [eeeieeinniennd0 o0 0 [0 e 2.915 |...... 2.915 ....04/13/2022 ...|....04/01/2025 ...
68607V-3K-9 ..... OREGON ST DEPT 0 Rev Bond MW ... 2 e [ 1.CFE L ...97.2510 |... (015000 P 5300 R | N RN | AU N RPN | ) AN 3.131 ... 3.131 ....04/13/2022 ...|....04/01/2026 ...
68607V-U2-9 ..... OREGON ST DEPT 0 Rev Bond Cont Call .. 2 .. .. 1.CFE ..|... . 107.6890 |... 1,500,000 |-.eveneeeenn. 1,607,551 [ooeeiiniiiiee 0 e (31,248) [0 0 [ 5.000 |...... 2.680 ...03/23/2017 ...|....04/01/2029 ...
709224-PB-9 . PENNSYLVANIA ST Rev Bond Cont Call .... 2 1FFE .. . 105.0570 |. 90,000 .5.000 |......2.690 ....06/25/2016 .. 06/01/2028 ...
71883P-JR-9 ..... [PHOENIX AZ CIVIC IMPT CORP WST Rev Bond Cont Call 2 .1.CFE .. . 100.9430 |. .5.000 |......3.031 ....03/19/2014 .. 07/01/2026
71883P-JS-7 ..... [PHOENIX AZ CIVIC IMPT CORP WST Rev Bond Cont Call 2 .1.CFE .. . 100.9380 |. ... (452) |. .5.000 |......3.121 ....03/19/2014 .. 07/01/2027
7335811-R4-8 . PORT AUTH OF NEW YORK & NEW JE Rev Bond Non Call .. . .. 1.DFE .. . 101.1560 |. ..(19,664) |. .5.000 |......2.370 ....12/20/2018 .. 09/15/2024
735389-H2-7 ..... [PORT OF SEATTLE Rev Bond Cont Call ............ 2 .1.DFE .. . 108.6840 |. A .. (36,545) |. ......5.000 |......2.216 ....07/19/2019 .. 04/01/2032 ...
736742-F9-3 ..... PORTLAND OR SWR SYS REVENUE Rev Bond Call ... 2 e | 1.CFE Ll . 115.4240 |... 7,779,578 |.... . ... 1,725,376 (55,415) |vveeeeeeennnn0 o0 e 5.000 |...... 3.190 ...06/08/2023 ...|....12/01/2039 ...
T44420-CR-3 ...... PUBLIC FIN AUTH Rev Bond Cont Call . 2 e LR FE L . 108.8790 |... 680,494 |.... ..625,000 |.. 751,002 (18,463) [..vvvvvvvvnnnnnn0 |0 s 5.000 |...... 1.670 ....09/24/2020 ...|....06/01/2031 ...
744420-CS-1 ... PUBLIC FIN AUTH Rev Bond Cont Call . e |2 e | LFFE Ll . 108.8620 |... ..1,192,039 |.... 1,095,000 |.. ....1,307,819 (31,084) |eveeeeeeennnn0 [0 e 5.000 |...... 1.781 ...09/24/2020 ...|....06/01/2032 ...
80585T-CE-9 ..... SCAGO SC EDUCTNL Rev Bond Cont Call .........ccevvunvrifonn e e |2 i | LFFE L . 102.5410 |... ...82,033 |.... e (1,390) [0 0 5.000 |...... 3.141 ....02/26/2015 ...|....12/01/2028 ...
812643-MY-7 ..... SEATTLE WA MUNI LIGHT & PUR RE Rev Bond Cont Call |... ... e 20 .. 1.CFE ..|... . 105.1860 |... ..420,744 |.... .. . (10,634) |.eeeeneeeeenn0 [0 | 5.000 |...... 2.161 ...01/19/2016 ...|....04/01/2028 ...
837151-PK-9 ..... SOUTH CAROLINA S Rev Bond Cont Call .. 2 e [ TG FE L . . 104.1580 |... ...90,000 |.. 2 (1,983) [0 |0 e 5.000 |...... 2.641 ....01/08/2016 ...|....12/01/2029 ...
837151-PL-7 ..... SOUTH CAROLINA S Rev Bond Cont Call .. 2 eeeeeenen |- LG FE L. .. 120,671 |. 103.8970 |... . 100,000 |.. 105,364 o0 e (2,120) |0 [0 5.000 |...... 2.691 ....01/08/2016 ...|....12/01/2030 ...
842469-AN-8 ..... STHRN CALIFORNIA ST PUBLIC PWR Rev Bond Call .. 2. .. 1.DFE ..|... .. 7,050,060 |. 121.2000 |... +...6,990,487 |.oiiiiiinnennn0 e (59,573) a0 o0 e 5.000 |...... 2.991 ....04/20/2023 ...|....07/01/2037 ...
880591-EZ-1 ..... [TENN VALLEY AUTHORITY Note Non Call .. . 1.B FE . ...99.6110 |. ..2,380,708 |. .2,373,259 |.. .3.875 |......4.058 ....08/27/2023 .. 03/15/2028
88283L-HU-3 . TEXAS ST TRANSPR Rev Bond M ... 2 1.AFE .. . 102.3950 |. ..7,167,650 |. . 7,236,705 |.. ..(28,105) |. .5.178 |...... 4.550 ...02/09/2023 .. 04/01/2030
91412G-H2-4 ..... [UNIV OF CALIFORNIA CA REVENUES Rev Bond Cont Call . 2 .1.CFE .. . 106.0620 |. 171,097 |.. (4,524) |. ......5.000 |......1.990 ....04/08/2016 .. 05/15/2029 ...
91412G-H3-2 ..... UNIV OF CALIFORNIA CA REVENUES Rev Bond Cont Call |... ... e |2 i 1O FE L . 105.8540 |... ..240,000 |.. ....256,184 2 (6,590) [ouvnniiiiiiin0 0 e, 5.000 |...... 2.070 ...04/08/2016 ...|....05/15/2030 ...
914126-H4-0 ..... UNIV OF CALIFORNIA CA REVENUES Rev Bond Cont Call |... ... ceveen |2 i | 1O FE Ll . 105.6350 |... ... 160,000 |.. 170,483 [ooeeeeeiieeeeen0 e (4,263) [0 0 [ 5.000 |...... 2.150 ....04/08/2016 ...|....05/15/2031 ...
91412H-JT-1 ... UNIV OF CALIFORNIA CA REVENUES Rev Bond Call MW ...[... ... e [T 1O FE L ...82.7180 |... +003,530,000 [o.oniieiiinnnnnn ovviiiiiiinn0 o0 0 2.047 |...... 2.047 ....02/24/2021 ...|....05/15/2032 ...
91412H-JU-8 ..... UNIV OF CALIFORNIA CA REVENUES Rev Bond Call MW ...|[... ... e |1 e | 1O FE Lo ...82.1570 |... 1,470,000 [eenneeeeeiieen0 o0 0 o0 e 2.147 |...... 2.147 ....02/24/2021 ...|....05/15/2033 ...
914302-KC-7 ..... UNIV OF HOUSTON Rev Bond Cont Call ........ccovvvunvensfonn nn e |2 i 1O FE L . 117.8750 |... 1,767,025 [0 e (25,562) [0 o0 e 5.000 |...... 2.850 ...06/02/2022 ...|....02/15/2034 ...
914437-RV-2 ... UNIV OF MASSACHUSETTS MA BLDG Rev Bond Cont Call ..[... ... T . .. 1.CFE ..|... . 104.1630 |... reeeeneneeeeennn 90,000 [ 93,478 0 [ (1,828) [0 [0 | 5.000 |...... 2.821 ....02/25/2015 ...|....11/01/2029 ...
91514A-HF-5 ..... UNIV OF TEXAS TX Rev Bond Non Call .......coovvvvunnnrifonn e S LAFE L . 101.3070 |... L 1,722,219 (et 1,700,000 fceeeenn 1,734,167 el 0 o (54,176) |0 o0 e 5.000 |...... 1.737 ....12/07/2017 ...|....08/15/2024 ...
915183-27-5 ..... UNIV OF UTAH UT Rev Bond Cont Call .....oeevnnvvevennnsfonn e |- 1.BFE ... . 117.6920 |....cooeeennet 4,236,912 |.... 4,167,865 o0 e (57,428) [0 [0 e 5.000 |...... 2.910 .. 192,500 |....06/03/2022 ...|....08/01/2037 ...
92778V-FC-7 ..... VIRGINIA ST CLG BLDG AUTH EDUC Rev Bond Non Call ..|... ... .. 1.BFE ..|.. . 100.1600 |.............. 1,362,176 |.... ....1,363,448 |..........oeen0 [l (40,666) |onnniennnn0 [0 5.000 |...... 1.961|FA ...... ... 68,000 |....12/13/2017 ...]....02/01/2024 ...
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927793-02-2 ... VIRGINIA ST CMHL Rev Bond Non Call ........ccoevevvvriifors o] ooeniin | ceeeieies L ABFE s 204,143 |.100.7870 |..evvennrerinnnnn 251,968 |..evvuniiiinnnn 250,000 [....ceevvvnnnnnns PV (V7 RN | B (7,202) |ovvneneeeennnnd (0 0 |..... 5.000 |...... 2,051 [MN ooooee v 1,897 [oooeiiiiiinnnns 12,500 |....12/01/2017 ...|[....05/15/2024 ...
977100-Hi-9 ..... WISCONSIN ST GEN FUND ANNUAL A Rev Bond Non Call ..f...cof.eeeiii] ooreiees L 1.CFE | 5,963,820 |. 100.2940 |.............. 6,017,640 [....ccevnnnnnt 6,000,000 |.eevuunnnnnens 5,969,075 |..eoeieeennnnnn0 fooiiiinnnnns 5,255 |iiiiiriiiiiaens (U [ 4.346 |...... 4.456 ...02/07/2023 ...|....05/01/2029 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 162,896,372 | XXX 151,695,957 143,054,389 154,503,405 (1,893,084) 0 0 [ XXX XXX XXX XXX
3128J-UX-6 ..... FHLMC Pool G08597 MBS ... N LA ...93.8710 |... ...25,043 |.... e (B3) [0 0 [ 3.500 |...... 3.190 ...07/18/2014 ...|....07/01/2044 ...
3128\M-K2-8 ..... FHLMC Pool G18312 MBS ... B LA ...99.4190 |... e 1,256 ... e (10) [0 0 e 4.000 |...... 0.562 ....12/18/2013 ...|....06/01/2024 ...
312040-FJ-5 ... FHLMC Pool E02869 MBS ... N LA ...98.7970 |... 8,162 e 6,287 [ 6,353 |0 [ (1) 0 [0 4.000 |...... 2.074 ....01/28/2014 ...|....04/01/2026 ...
3131XX-5D-9 ..... FHLMC Pool ZM4444 MBS ... B LA ...93.4370 |... ..490,586 |......ooeeeennn 525,043 [ 565,893 il e (1,214) |0 [0 3.500 |...... 2.249 ....01/21/2021 ...|....10/01/2047 ...
3132AD-UB-2 ..... FHLMC Pool ZT1478 MBS ... N LA ...94.1830 |..ceernnnnnnns 1,062,424 |......eeeenn. 1,128,087 [ 1,231,927 o0 e (2,883) |0 [0 e 3.500 |...... 1.879 ....06/04/2021 ...|....01/01/2045 ...
313200-M8-2 ..... FHLMC Pool SD3069 MBS ... B LA . 103.0570 |.....cevnnnnns 1,444,755 |oovennnnnnn 1,401,898 [occnnnn 1,414,401 |0 [ () 0 0 6.000 |...... 5.932 ...09/19/2023 ...|....04/01/2053 ...
3132E0-20-3 ..... FHLMC Pool SD4380 MBS ... N LA . 102.7700 |...ccevnnnnnnn 2,360,166 |.... 2,361,944 |0 e (BT [0 [0 6.000 |...... 5.772 ....12/15/2023 ...|....11/01/2053 ...
3132H4-CQ-2 ...... FHLMC Pool U90979 MBS ... B LA ... 94,1970 |.oooiiinnnnnns 1,598,810 |.... 1,751,480 [0 e (2,611 [0 0 3.500 |...... 3.043 ....06/25/2019 ...|....07/01/2042 ...
3132H7-DU-5 ... FHLMC Pool U99114 MBS ... N LA ...93.9490 |... .. 1,649,179 |.... 1,814,876 0 e (1,981) [0 [0 e 3.500 |...... 2.903 ...06/27/2019 ...|....02/01/2044 ...
3132HM-IIL-1 ..... [FHLMC Pool Q11551 MBS 4 1.4 .. ...94.5640 |. ...58,133 |. ..64,179 |.. .3.500 |......2.976 ....04/25/2013 .. 09/01/2042
3132L8-SHI-8 ..... FHLMC Pool V83233 MBS 4 1.A .. ...96.6640 |. ..591,420 |. .629,246 |.. .4.000 |......3.640 ....03/29/2018 .. 06/01/2047
31335A-52-7 . FHLMC Pool G60864 MBS 4 1.4 .. ...91.0900 |. ..643,500 |. .752,981 |.. ......3.000 |......2.176 ...07/08/2020 .. 02/01/2047 ...
31335A-U5-5 ..... FHLMC Pool G60604 MBS ... N LA ...93.9540 |... 262,721 o0 e (439) |0 [0 3.500 |...... 3.116 ....10/30/2017 ...|....10/01/2045 ...
31335A-IT-1 ... FHLMC Pool G60658 MBS ... B LA ...94.6780 |... 1..685,534 |0 e (1775) L0 [0 3.500 |...... 1.916 ....01/08/2021 ...|....07/01/2046 ...
31335A-1IU-8 ..... FHLMC Pool G60659 MBS ... N LA ...94.0110 |... 10 827,555 |0 e (220) |0 [0 3.500 |...... 3.411 ....03/29/2018 ...|....08/01/2046 ...
31335A-ZA-9 ..... FHLMC Pool G60737 MBS ... B LA . 100.0420 |... 827,877 el e (1,570) |0 [0 4.500 |...... 3.575 ....03/06/2019 ...|....08/01/2042 ...
313358-C9-5 ..... FHLMC Pool G60996 MBS ... N LA ...94.0100 |... 543,641 0 e (B70) |0 [0 3.500 |...... 2.952 ....08/16/2017 ...|....05/01/2047 ...
31336B-CQ-7 ..... FHLMC Pool G60979 MBS ... B LA . ...96.6650 |... 509,722 e e (838) |0 [0 4.000 |...... 2.875 ....10/16/2017 ...|....05/01/2046 ...
313358-DF-0 ..... FHLMC Pool G61002 MBS ... N LA .. 448,379 |...96.6640 |... 407,836 |.... . . 445,658 |0 e (1,524) |0 [0 4.000 |...... 3.117 ...09/20/2017 ...|....05/01/2047 ...
3133B1-TA-9 ..... FHLMC Pool QD4145 MBS ... B LA ,658,028 |...86.1270 |.............. 1,396,083 |.... 1,620,924 |.. 1,657,191 [0 e (454) [0 0 2.500 |...... 2.056 ....12/23/2021 ...|....01/01/2052 ...
3133BD-QU-2 ..... |FHLMC Pool QE4067 MBS 4 1.A .. ,078,906 |...99.1130 |. ..3,012,982 |. . 3,039,957 .3,078,060 |.. .5.000 |......4.709 ....06/16/2022 .. 06/01/2052
3133BD-115-0 . FHLMC Pool QE4268 MBS 4 1.4 .. ,184,430 |...99.6010 |. ..2,120,064 |. . 2,128,556 .2,182,838 |.. .5.000 |......4.655 ....06/09/2022 .. 06/01/2052
3133BE-XS-7 ..... FHLMC Pool QE5189 MBS 4 1.A .. ,097,155 |...97.4280 |. .1,091,527 1,096,948 |.. .4.500 |......4.423 ....07/13/2022 .. 06/01/2052
3133BJ-6L-1 ..... FHLMC Pool QE8975 MBS |4 1.4 .. ,167,001 |...99.7860 |. . 4,196,508 4,167,226 |.. .5.000 |......5.098 ....02/27/2023 .. 08/01/2052 ...
3133KL-A7-2 ..... FHLMC Pool RA4530 MBS |4 1.A .. ,749,588 |...85.1300 |. . 1,676,252 .1,744,841 |.. ......2.500 |......2.068 ...04/29/2021 .. 02/01/2051 ...
3133KP-5U-8 ..... FHLMC Pool RA8059 MBS ... B LA ,035,075 |. 100.7430 |... e 1,034,730 foennieiiiinnn0 o (344) L0 0 5.500 |...... 5.448 ...02/24/2023 ... |....10/01/2052 ...
3133KR-5T-7 ..... FHLMC Pool RA9858 MBS ... N LA ,598,068 . 101.8260 |... eeeeneneeen 4,597,885 [0 e (182) [0 0 6.000 |...... 5.913 ....12/07/2023 ...|....09/01/2053 ...
31368H-M4-2 ..... FNVA Pool 190379 MBS .... B LA . 103.0660 |... L213,674 232,995 [0 e (1L974) |0 0 e 5.500 |...... 3.513 ....02/16/2017 ...|....05/01/2037 ...
3136B0-UN-7 ..... FNMA FNR 2023-53 CMO ... N LA . 101.6090 |... 02,122,450 |eeeneeeeeen 2,121,544 0 420 [0 0 [ 7.000 |...... 7.106 ...10/20/2023 ...|....11/25/2053 ...
3138A4-Y5-8 ..... FNVA Pool AH3431 MBS ... B LA ...98.2230 |... 4820 i 4,820 [0 e (B) [0 0 e 3.500 |...... 3.2712 ...03/11/2011 ...|....01/01/2026 ...
3138A6-AK-6 ..... FNVA Pool AH4509 MBS ... N LA ...97.4570 |... 18,255 | 18,255 [0 e (19) [0 0 e 3.500 |...... 3.297 ...01/14/2011 ...{....01/01/2026 ...
3138A8-EL-6 ..... FNVA Pool AH6438 MBS . 4 1.4 .. ...98.2230 |. .5,530 .0 .3.500 |......3.373 ....04/13/2011 .. 02/01/2026 ...
3138AN-NV-1 ... FNVA Pool AJ4895 MBS . 4 1.A .. ...97.3970 |. ..212,903 (1,608) |. .4.000 |......3.434 ....06/27/2017 .. 01/01/2042
3138E0-RK-7 ..... FNVA Pool AJ7689 MBS . 4 1.4 .. ...97.3970 |. ...(160) |. .4.000 |......3.346 ....03/10/2014 .. 12/01/2041
3138E2-4E-2 . FNVA Pool AJ9820 MBS . 4 1.A .. . 47,005 |...97.2380 |. .3.000 |......2.486 ....12/12/2011 .. 12/01/2026
3138EH-RC-8 . FNVA Pool AL1382 MBS . 4 1.4 .. . 58,845 [...97.2220 |. ......3.000 |......2.005 ....04/13/2012 .. 02/01/2027 ...
3138EJ-XZ-6 ..... FNVA Pool AL2495 MBS ... N LA . 35,889 (...96.1620 |........eeneeeenn 32,415 |ooininiiiinnn 33,708 [ ii035,309 o0 e (806) o0 [0 | 4.000 |...... 3.383 ....11/30/2015 ...|....03/01/2042 ...
3138EK-2D-6 ..... FNVA Pool AL3471 MBS .... B LA ..666,826 |...97.3960 |.................613,509 [........ceeeent 629,911 |oiiiiiinll 0. 663,964 [oenniiiiiinn 0 i 3,848 o0 [0 4.000 |...... 2.324 ...07/20/2017 ...|....12/01/2042 ...
3138EQ-FH-0 ..... FNVA Pool AL7367 MBS .... N LA ... 35,876 ]...99.9830 |...cevuuniieeennnn 33,108 [ounniiiiinnnn 83,109 |t 35,149 [0 e (222) |0 [0 e 4.500 |...... 3.688 ....11/30/2015 ...|....01/01/2042 ...
3138EQ-LB-6 ..... FNVA Pool AL7521 MBS .... B LA .. 356,032 |. 101.7200 |.................328,300 [orirrinnnnnn 322,749 |ooiiiinnnn 349,634 o0 e (1,949) |0 o0 e 5.000 |...... 3.327 ...02/28/2017 ...|....06/01/2039 ...
3138ER-R4-4 ... FNVA Pool AL9506 MBS .... N LA ) 112,916 ...91.2810 |.eeeevenneeeenn 104,145 [ 114,093 | 113,094 |0 e 32 0 0 e 3.000 |...... 3.091 ....12/13/2016 ...|....11/01/2046 ...
3138ER-UC-2 ... FNVA Pool AL9578 MBS 4. LA 395,750 |...97.3960 |.................363,761 |.................373,487 |.......eeen 392,534 0 o (1,725) 0 0 4.000 |...... 3.270 ...09/19/2017 ...|....06/01/2045 ...
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3138ET-BA-3 ..... FNVA Pool AL8132 MBS 4 s LA ...97.3970 (0 N €70 1 PN | N AU | B RN 4.000 |...... V74 110\ R FR Y FON 3,084 |....03/04/2016 ...|....01/01/2043 ...
3138\K-4P-8 ..... FNVA Pool AQ4429 MBS ... N LA ...94.5980 |... O [ (204) |0 [0 e 3.500 |...... 3.050 ....03/30/2015 ...|....11/01/2042 ...
3138WA-GA-9 ..... FNVA Pool AS1092 MBS .... B LA ...97.3950 |... JLU PR (/- < 1) N N | I RPN | ) SO 4.000 |...... 3.385 ...06/24/2019 ...|....11/01/2043 ...
3138WC-H2-2 ... FNVA Pool AS2948 MBS ... N LA . ...97.1070 |... JLO N . 7T IR | B FEUUPURPRRIN | B FOU 4.000 |...... 3.081 ....02/24/2017 ...|....07/01/2044 ...
3138WD-5T-4 ..... FNVA Pool AS4457 MBS ... B LA .. 31,741 ...93.4440 |... . O i (A9) 0 [0 e 3.500 |...... 3.104 ....03/24/2015 ...|....02/01/2045 ...
3138IWE-CU-1 ..... FNVA Pool AS4582 MBS ... N LA ...96.5290 |... 146,972 |.... ....159,668 0 [ (1,045) |0 o0 e 4.000 |...... 3.361 ....02/24/2017 ...|....03/01/2045 ...
3138IE-VX-4 ..... FNMA Pool AS5129 MBS ... B LA ...93.8480 |... 187,656 |.... ....205,285 LU R (11N N I RPN | ) AN 3.500 |...... 3.130 ....02/24/2017 ...|....06/01/2045 ...
3138WF-X7-6 ..... FNVA Pool AS6101 MBS .... N LA ...93.8560 |... ..228,838 |.... ....250,173 O e (262) |0 o0 e 3.500 |...... 3.089 ....02/24/2017 ...|....11/01/2045 ...
3138WG-LA-0 ..... FNVA Pool AS6620 MBS . 4 1.4 .. ...93.4430 |. ... 79,538 |. ..88,973 |.. .0 .3.500 |......2.604 ....02/24/2016 .. 02/01/2046
3138WH-KJ-0 ..... FNVA Pool AS7496 MBS . 4 1.A .. ...91.2150 |. ..524,402 |. 572,809 |.. .0 .3.000 |......3.048 ....05/09/2017 .. 07/01/2046
3138WH-LN-0 ..... FNVMA Pool AS7532 MBS . 4 1.4 .. ...90.7470 |. ..538,541 |. .591,293 |.. .0 ......3.000 |......3.048 ...05/09/2017 .. 07/01/2046 ...
3138WH-NE-8 ..... FNVMA Pool AS7588 MBS .... N LA .. 186,063 |...93.9620 |... 169,300 |.... ....185,378 O e (214) |0 o0 e 3.500 |...... 2.998 ....02/24/2017 ...|....07/01/2046 ...
3138WJ-NE-4 ... FNMA Pool AS8488 MBS .... B LA .. 933,585 |...90.9670 |... ..853,324 |.... ...933,947 O 197 o0 [0 e 3.000 |...... 3.050 ...03/29/2017 ...|....12/01/2046 ...
3138XS-6J-1 ..... FNVA Pool AW3572 MBS .... N LA ...21,977 |. 101.9430 |... ...21,504 |.... O e (B9) |0 o0 e 5.513 |...... 5.181 ....02/23/2016 ...|....07/01/2044 ...
3138XT-AS-4 ..... FNVA Pool AW3616 MBS .... B LA .. 779,190 |...97.1790 |... JLOJ R (< - N AU | N RPN | ) A 4.000 |...... 3.025 ...06/24/2019 ...|....06/01/2044 ...
3140E7-PC-8 ..... FNVA Pool BA3118 MBS .... N LA .. 78,365 ...93.8830 |... 0 o808 |0 o0 e 3.500 |...... 1.775 ....02/24/2016 ...|....02/01/2046 ...
3140EW-XG-5 ..... FNVA Pool BC2478 MBS .... B LA ...96.7880 |... LU R £10:5) N N | I RPN | ) A 4.000 |...... 3.421 ....03/04/2016 ...|....02/01/2046 ...
3140F0-JG-0 ..... FNVA Pool BC4762 MBS .... N LA ...93.9610 |... O e (1,515) |0 o0 e 3.500 |...... 1.928 ...01/15/2021 ...|....10/01/2046 ...
3140FB-EF-3 ..... FNVA Pool BD3733 MBS ... B LA ...93.4420 |... O e (121 0 [0 e 3.500 |...... 3.064 ....09/09/2016 ...|....08/01/2046 ...
3140FE-51-0 FNMA Pool BD7160 MBS . 4 1.A .. ...96.5300 |. .0 .4.000 |......2.893 ....06/22/2020 .. 04/01/2047
3140FX-L7-5 ..... [FNMA Pool BFO349 MBS . 4 1.4 .. ...99.3660 |. 742,384 .. .0 .4.500 |......3.264 ....01/13/2020 .. 11/01/2041
3140J5-HH-5 ..... [FNMA Pool BM1131 MBS . 4 1.A .. ...96.5300 |. .576,945 |.. .0 .4.000 |......3.711 ....06/14/2018 .. 04/01/2047
3140J5-M7-1 ..... [FNMA Pool BM1281 MBS . |4 1.4 .. ...97.6450 |. .679,391 |.. .0 .4.000 |......3.147 ....07/13/2017 .. 05/01/2044 ...
3140J7-WY-7 ..... FNVA Pool BM3362 MBS . |4 1.A .. ...99.9830 |. ..402,374 422,820 |.. .0 ......4.500 |......3.478 ...01/04/2019 .. 01/01/2044 ...
3140J8-A7-8 ..... FNVA Pool BMM3629 MBS .... B LA ...93.9100 |... ..672,727 |.. ... 706,850 LU R (c1c:c N N I RPN | ) AN 3.500 |...... 2.516 ....11/26/2019 ...|....03/01/2048 ...
3140J9-5G-2 ... FNVA Pool BM5346 MBS .... N LA ...94.6220 |... 1,102,301 |.. .... 1,193,205 O e (2,138) |0 o0 e 3.500 |...... 2.235 ....06/25/2021 ...|....12/01/2046 ...
314049-16-6 ..... FNVA Pool BN4848 MBS .... B LA ...97.5000 |... ..992,007 |.. .... 1,052,000 JLO PR (1) N | I RPN | ) A 4.000 |...... 2.811 ....07/11/2019 ...|....12/01/2043 ...
3140J9-US-8 ..... FNVA Pool BM5092 MBS .... N LA ...98.7420 |... ..555,172 |.. O e (2,799) |0 o0 e 4.000 |...... 3.609 ....12/11/2018 ...|....11/01/2033 ...
314049-W-0 ..... FNVA Pool BM5127 MBS .... B LA ...93.8890 |... .1,058,854 |.. O e (3,994) |0 o0 e 3.500 |...... 2.310 ....11/19/2020 ...|....03/01/2047 ...
3140JA-PW-2 ..... FNVA Pool BM5836 MBS .... N LA ...91.3100 |... 1,819,848 |.... .1,993,050 |.. ....2,025,215 0 e (1,025) |0 o0 e 3.000 |...... 2.718 ...06/27/2019 ...|....09/01/2046 ...
3140M5-S7-1 ..... [FNMA Pool BU4141 MBS . 4 1.4 .. . 104.5010 |. ..2,392,838 |. .2,289,770 . 2,359,853 |.. .0 .6.500 |......6.243 ...09/20/2023 .. 09/01/2083 ...
3140M5-UQ-6 ..... [FNMA Pool BU4190 MBS . 4 1.A .. . 102.5850 |. .. 3,037,245 |. .2,960,705 .3,038,337 |.. .0 .6.000 |......5.792 ....12/19/2023 .. 10/01/2053
3140MF-Z4-8 ..... FNVA Pool BV2562 MBS . 4 1.4 .. ...97.0710 |. .. 1,743,665 |. .1,79,275 1,795,602 |.. .0 .4.500 |......4.519 ....06/20/2022 .. 07/01/2052
3140MK-HE-5 ..... FNVA Pool BV5628 MBS . 4 1.A .. ...97.0710 |. ..2,339,041 |. 2,414,797 |.. .0 .4.500 |......4.451 ....06/10/2022 .. 06/01/2052
3140ML-5F-3 ..... FNVA Pool BV7145 MBS . 4 1.4 .. ...94.6840 |. ..2,702,685 |. .2,877,622 |.. .0 ......4.000 |......3.941 . ....06/27/2022 .. 05/01/2082 ...
3140MN-36-9 ..... FNVA Pool BV8898 MBS .... N LA 2,367,775 |...97.0770 |... 2,281,807 |.... ....2,367,195 O e (269) |0 o0 e 4.500 |...... 4.389 .8, .. 105,773 |....06/10/2022 ...|....06/01/2052 ...
3140MR-3K-1 ..... FNVA Pool BWO801 MBS .... B LA 1,601,045 |...99.4000 |... 1,566,715 |.... .... 1,600,472 JLU N R < -3 N N I RPN | ) AN 5.000 |...... 4.637 s ... 78,809 [....09/08/2022 ...|....09/01/2052 ...
3140MV-Jv-1 ... FNVA Pool BII3875 MBS .... N LA ...4,737,211 |...94.6870 |... 4,540,887 |.... ....4,738,911 0 e 1,268 |0 o0 e 4.000 |...... 4.113 oo 15, .. 191,826 |....07/20/2022 ...|....07/01/2052 ...
3140MV-K3-1 ..... FNVA Pool BW3913 MBS .... B LA 2,611,977 |...94.7040 |... ....2,611,873 LU R £t N N | N RPN | ) A 4.000 |...... 4.022 .8, .. 104,643 |....08/05/2022 ...|....08/01/2052 ...
314008-WW-1 ..... FNMA Pool CA1560 MBS .... N LA ...98.6430 |... O e (1,222) |0 o0 e 4.500 |...... 3.771 2, ... 24,721 |....06/14/2018 ...|....04/01/2048 ...
31400G-R7-4 ..... FNMA Pool CA8609 MBS .... B LA ...85.2650 |... LU R 381!+ N I RN | ) AN 2.500 |...... 2.093 .3, . 45,285 |....04/30/2021 ...|....01/01/2051 ...
31400N-B6-8 ..... FNVA Pool CB2760 MBS .... 4 .. LA ...92.3250 |... 970,492 |.... ....1,089,321 JLO I Y (1515 AP | B IR | B AP 3.500 |...... 2.965 .3, . 36,791 |....02/09/2022 ...|....02/01/2052 ...
31400P-3M-7 ..... FNVA Pool CB4403 MBS ... 4 .. LA ...99.2920 |... 1,591,948 |.... .... 1,615,407 LU R < £ ) N AU N RPN | ) AN 5.000 |...... 4.924 s ... 80,165 [....09/06/2022 ...|....08/01/2052 ...
31400P-KX-4 . FNMA Pool CB3909 MBS . 4 1.A .. ...94.7100 |. .. 3,587,255 |. . 3,743,583 |.. .0 ......4.000 |......4.140 . .12, 151,505 |....07/19/2022 .. 06/01/2052 ...
31400P-XV-4 ..... FNVA Pool CB4291 MBS ... 4. LA ...99.1680 [.....oovennnns 1,043,011 |.... 1,051,757 |. .... 1,051,040 O e (60) |oveeiiiinenn0 o0 5.000 |...... 5.019 .4, . 43,823 |....02/06/2023 ... |....08/01/2052 ...
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314000-2P-9 ..... FNVA Pool CB5281 MBS 4 s LA e 3,726,357 |...99.1550 |.......eennnns 3,759,800 [ouuvnieiernnnn 3,791,825 |ocoiieiinnnnn 3,727,166 |....cevvvnnnnnnns (U RS (11 AN | N AU | B RN 5.000 |...... 5.218 [MON ...o. [ooeeiiinnnnnns 15,799 [oveeniinnns 167,993 |....02/21/2023 ...|....11/01/2052 ...
314000-LR-4 ..... FNMA Pool CBA4835 MBS .... 4. 1A ...99.7860 [........eeene. 1,241,338 |.... 01,243,994 |.. ... 1,225,691 O o280 |0 o0 e 5.000 |...... 5.175 [MON ..... . 62,200 |....10/06/2022 ...|....10/01/2052 ...
31400R-CB-7 ..... FNVA Pool CB5465 MBS ... B LA . 101.6430 |.......oennnnt 2,397,707 |.... .2,358,944 |.. ....2,396,372 LU R (15 N N I RPN | ) AN 5.500 |...... 5.378 [MON ..... . 97,306 |....02/10/2023 ...|....01/01/2053 ...
31400R-EJ-8 ..... FNMA Pool CB5536 MBS .... 4. 1A ...99.1430 [o.eeeveninnnns 2,275,931 |.... 2,295,616 |.. ....2,283,488 O [ 88 |0 [0 e 5.000 |...... 5.075 ...02/10/2023 ...|....01/01/2053 ...
31400R-XT-5 ..... FNVA Pool CB6089 MBS .... B LA . 103.1590 |... .... 3,082,290 O e (110) 0 o0 6.000 |...... 5.757 ....12/18/2023 ...|....04/01/2053 ...
314008-4K-4 ..... FNMA Pool CB7125 MBS .... 4. 1A . 102.7700 |... ....2,326,184 O e (185) o0 [0 6.000 |...... 5.671 ....12/15/2023 ...|....09/01/2053 ...
3140X4-F5-0 ..... FNVA Pool FM1087 MBS .... B LA ...93.6530 |... 658,992 JLUJ PR (& P ()N PO | RPN | ) AN 3.500 |...... 2.142 ....01/06/2021 ...|....06/01/2047 ...
3140X4-YS-9 ..... FNVA Pool FM1620 MBS .... N LA ...97.4600 |... ....577,306 JLO I U ( (1D N ARt | B IR | ) AU 4.000 |...... 2.972 ....10/24/2019 ...|....09/01/2046 ...
3140X5-RL-9 . FNVMA Pool FM2290 MBS . 4 1.4 .. ...94.6010 |. .748,034 |.. .0 .3.500 |......2.798 ....01/22/2020 .. 07/01/2047
3140X6-DT-5 ..... FNVA Pool FM2813 MBS . 4 1.A .. ...92.0610 |. .964,383 |.. .0 .3.000 |......2.244 ....06/27/2021 .. 04/01/2048
3140X6-RR-4 ..... FNVMA Pool FM3195 MBS . 4 1.4 .. ...94.5570 |. 776,467 |.. .0 ......3.500 |......2.188 ....07/16/2020 .. 11/01/2045 ...
3140X7-BJ-7 ..... FNVA Pool FM3640 MBS .... N LA ...96.5190 |... ... 608,020 0 e (2,028) |0 [0 e 4.000 |...... 2.938 ...06/24/2020 ...|....12/01/2047 ...
3140X7-C0-0 ..... FNMA Pool FM3678 MBS ... B LA ...91.3460 |... .. ... 1,335,269 O o (2,728) |0 0 e 3.000 |...... 1.878 ....00/22/2020 ...|....10/01/2047 ...
3140X7-YM-5 ..... FNVA Pool FM4315 MBS .... N LA ...92.1040 |... ..789,900 |.. O [ (1,282) |0 o0 e 3.000 |...... 1.928 ....09/24/2020 ...|....11/01/2046 ...
3140X8-P3-5 ..... FNVA Pool FM4941 MBS . B LA ...91.8150 |... ..543,161 |.. LU R ( 12 ) N N N RN | ) A 3.000 |...... 2.215 ....11/17/2020 ...|....02/01/2047 ...
3140XG-BP-3 ..... FNVA Pool FS094 MBS ... N LA ...94.7210 |... 1,677,950 |.. 0 e (B97) |0 o0 e 4.000 |...... 3.556 ....08/22/2022 ...|....03/01/2052 ...
3140XG-FY-0 ..... FNVA Pool FS1082 MBS .... B LA .. 86.6160 |... O 2,498 o0 [0 2.500 |...... 4.302 ....12/22/2022 ...|....03/01/2052 ...
3140XG-JV-2 ..... FNVA Pool FS1175 MBS .... N LA ...92.2740 |... . . .... 1,255,256 JO I Y {15\ ) N FOURRRPRt | B IEUUPURPRRPIN | B AT 3.500 |...... 3.393 ...03/18/2022 ...|....03/01/2052 ...
3140XH-EB-9 ..... FNMA Pool FS1929 MBS ... B LA ...86.2430 |... 4,441,144 |.... .... 4,403,011 LU U K 1[0 T N | N RPN | ) AN 2.500 |...... 4.014 ....02/24/2023 ...|....05/01/2052 ...
3140XH-EY-9 ..... FNMA Pool FS1950 MBS . 4 1.A .. ...94.7150 |. ..2,804,771 |. 2,993,145 |.. .0 .4.000 |......3.779 ....06/27/2022 .. 05/01/2052
3140XH-WR-4 ..... [FNMA Pool FS2455 MBS . 4 1.4 .. ...94.7020 |. .. 3,002,804 |. . 3,236,097 |.. .0 .4.000 |......4.091 ....07/19/2022 .. 07/01/2052
3140XJ-MN-0 ..... [FNMA Pool FS3064 MBS . 4 1.A .. ...89.7250 |. ..1,217,680 |. 1,226,789 |.. .0 .3.000 |......4.812 ....12/22/2022 .. 04/01/2052
3140XJ-RE-5 . FNVA Pool FS3184 MBS . |4 1.4 .. . 101.3040 |. ..4,066,497 |. . 4,032,354 |.. .0 .5.500 |......5.484 ....02/24/2023 .. 09/01/2082 ...
3140XM-QU-3 ..... [FNMA Pool FS5866 MBS . .4 1.A .. . 101.1370 |. .. 4,347,442 |. . 4,298,581 . 4,237,740 |.. .0 ......5.500 |......5.662 ...09/19/2023 .. 09/01/2083 ...
31410L-C5-9 ..... FNVA Pool 890292 MBS ... B LA ...99.9830 |... ...21,503 |.. LU R ( 1517 )N N | I RPN | ) AN 4.500 |...... 3.415 ....06/29/2014 ...|....01/01/2041 ...
31410L-WR-9 ..... FNVA Pool 890856 MBS .... N LA ...93.1670 |... ..634,265 |.. O e (1,357) |0 o0 e 3.500 |...... 2.868 ...10/24/2019 ...|....01/01/2047 ...
31416V-DT-8 ..... FNVA Pool ABO113 MBS .... B LA . 101.7220 |... L. 21,443 .. LU R (1 £ N N | N RPN | ) FN 5.000 |...... 3.959 ...01/30/2014 ...|....04/01/2035 ...
31416W-T3-6 ..... FNVA Pool AB1469 MBS .... N LA ...99.9830 |... ...12,850 |.. O [ (24 |0 o0 e 4.500 |...... 3.574 ....04/30/2015 ...|....09/01/2040 ...
31417A-JI-0 ..... FNVA Pool AB3876 MBS .... B LA ...97.3%0 |... ..201,534 |.. JLOJ R ( 1) N MO | I RPN | ) S 4.000 |...... 3.346 ....02/26/2016 ...|....11/01/2041 ...
31417A-P6-0 ..... FNVA Pool AB4044 MBS .... N LA ...94.8460 |... . 2,253,078 |.. 0 [ (3,588) |0 [0 e 3.500 |...... 2.808 ...06/25/2019 ...|....12/01/2041 ...
31417E-N9-8 ..... FNVA Pool AB7615 MBS . 4 1.4 .. ...94.3080 |. 83,775 .0 .3.500 |......2.860 ....02/24/2016 .. 01/01/2043 ...
31417G-T5-5 ..... FNVA Pool AB9571 MBS . 4 1.A .. ...94.1830 |. 50,875 .0 .3.500 |......3.091 ....06/14/2013 .. 06/01/2043
31418D-2X-3 ..... FNVA Pool MA4357 MBS . 4 1.4 .. ...88.7720 |. ..804,400 .0 .3.000 |......2.375 ....06/21/2021 .. 05/01/2051
31418E-BT-6 ..... FNVA Pool MA4549 MBS . 4 1.A .. ...88.5860 |. . 1,299,551 .0 .3.000 |......2.607 ....01/12/2022 .. 02/01/2052
31418E-D8-0 ..... FNVA Pool MA4626 MBS . 4 1.4 .. ...94.7150 |. .0 (471) | ......4.000 |......3.926 ....06/27/2022 .. 06/01/2052 ...
31418E-E5-5 ..... FNVA Pool MA4655 MBS .... N LA ...94.7740 |... . . ....2,178,140 0. e B4 [0 0 [ 4.000 |...... 4.201 ...06/24/2022 ...|....07/01/2052 ...
31418E-F2-1 ..... FNVA Pool MA4684 MBS .... B LA ...97.0710 |... .1,970,550 |.. ....1,992,167 0 | L (488) [0 |0 e 4.500 |...... 4.366 ...05/06/2022 ...|....06/01/2052 ...
31418N-XX-3 ..... FNVA Pool AD1593 MBS ... N LA ...99.9830 |... ...19,244 .. O e (8) 0 o0 e 4.500 |...... 2.972 ...05/16/2014 ...|....02/01/2040 ...
31418P-S7-1 ..... FNVA Pool AD2341 MBS ... B LA ...99.9830 |... ...17,836 |.. 0. e (138) o0 0 4.500 |...... 3.646 ....03/11/2014 ...|....03/01/2040 ...
31419A-U8-8 ..... FNVA Pool AE0606 MBS ... 4 | 1A ...97.6450 |... ...48,521 |.. 0. e (158) [0 0 [ 4.000 |...... 2.880 ...12/08/2015 ...|....11/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 153,634,753 [ XXX 146,488,731 151,712,409 153,408,286 0 (74,850) 0 0 XXX XXX XXX 546,354 4,962,779 XXX XXX
3137FM-D2-5 ... |FHLMC FHUS KGO1 A7 OMBS ..evevniiiiiiiiiiiiiiiiinees | ...... | ....... |4 ......... | TA i 1,544,942 [...96.4110 |.............. 1,446,165 |.............. 1,500,000 |........c..... 1,613,356 |..oovveereenenss 0 . (7,298) |ovvvvvvnrnnnnnnns 0l 0. 2.875 |...... 2.368 [MON ... [eeeeeeiiiinnns 3,59 |t 43,125 |....06/18/2019 ...|....04/25/2026 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,544,942 | XXX 1,446, 165 1,500,000 1,513,356 0 (7,298) 0 0 XXX XXX XXX 3,594 43,125 XXX XXX
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0909999999. Total - U.S. Special Revenues Bonds 318,076,067 [ XXX 299,630,853 296,266,798 309,425,047 0 (1,975,232) 0 0 XXX XXX XXX 2,378,452 10,526,762 XXX XXX
00206R-HJ-4 ..... AT&T INC Corp Note Call MV 2 e 2B FE L ...98.7420 |... .2,300,000 |.. .... 2,400,849 0 [ (18,520) v o0 el 40350 | 3.375 .33, 100,050 |....06/28/2019 ...|[....03/01/2029 ...
00287Y-BV-0 ..... ABBVIE INC Corp Note Call MW 2 .1.GFE .. ...95.9200 |. .659,657 |.. .0 .2.969 s . 19,470 |....11/19/2020 .. 11/21/2026 ...
00724P-AC-3 ..... ADOBE INC Corp Note Call MW .... 2 1EFE .. ...93.8820 |. 412,877 |.. .0 ......2.160 ...01/22/2020 .. 02/01/2027 ...
00914A-AK-8 ..... AIR LEASE CORP Corp Note Call MW A1 [ 2B FE L ...87.5270 |... .. ....911,318 O 983 L0 [0 0000030125 | 5.755 ....12/11/2023 ...|....12/01/2030 ...
00914A-AM-4 ... AIR LEASE CORP Corp Note Call MW ... 2 e 2B FE L ...92.0360 |... .1,180,000 |.. ....1,175,321 O e 1,720 [0 o0 el 10875 | 2.031 ....05/17/2021 ...|....08/15/2026 ...
00914A-AT-9 ..... AIR LEASE CORP Corp Note Call MW ... oo [2 i | 2B FE L . 102.6680 |... .1,010,000 |.. ....1,001,528 O e 1,887 L0 [0 0000.5.850 | 6.092 ... 11/28/2022 ... |....12/15/2027 ...
009158-AV-8 ..... AIR PRODUCTS & CHEMICALS Corp Note Call MW 90BP ...[... ... e |2 e | LFFE Ll ...98.7490 |... ... 100,000 |.. JLO N FUURNE: v A FORURRRRRRY | N FEUUPRRRRRPIN | ) AU < < 1 ) AU 3.389 ...07/28/2014 ...|....07/31/2024 ...
010392-GB-8 ..... ALABAMA POWER CO Corp Note Call MW .........cccoeeeens A [ LEFE L . 107.5%0 |... .2,300,000 |.. O e (2 L0 [0 0000.5.850 | 4.928 ....12/18/2023 ...|....11/15/2033 ...
01400E-AA-1 ... ALCON FINANCE CO Corp Note Call MW 144A ... e 2B FE L ...93.9%0 |... . 260,000 |.. ....259,472 O e 184 0 0]l 2.750 - 2.828 ....09/16/2019 ...|....09/23/2026 ...
020002-BJ-9 ..... ALLSTATE CORP Corp Note Call MW 2 e [ 2AFE L ...80.8840 |... ....932,781 O 301 0 [0 el 12450 |l 1.486 ....11/19/2020 ...|....12/15/2030 ...
023135-BY-1 ..... AMAZON.COM INC Corp Note Call MW ... 2 .. .. 1.DFE ..|... ...90.0890 |... .... 1,999,249 O e 165 [0 0l 10650 |- 1.659 ....05/10/2021 ...|....05/12/2028 ...
023135-CF-1 . AMAZON.COM INC Corp Note Call MW 2 .1.DFE .. ...97.1330 |. 1,517,888 |.. .0 .3.345 ...04/11/2022 .. 04/13/2027
025537-AR-2 . AMER ELEC PWR Corp Note Call MW .... 2 .2.BFE .. ...92.8630 |. .579,49% |.. .0 .1.048 ....11/18/2020 .. 11/01/2025
025816-CV-9 ..... AMERICAN EXPRESS CO Corp Note Non Call . . .. 1.F FE .. ...99.2550 |. 779,986 |.. .0 ......3.380 ....04/28/2022 .. 05/03/2024 ...
026874-DK-0 ..... AMERICAN INTERNATIONAL Corp Note Call MW . 2 e 2B FE L ...97.5090 |... ....733,698 O e 274 o0 040200 |- 4.246 ...03/19/2018 ...|....04/01/2028 ...
03073E-AR-6 ..... AMER I SOURCEBERGE Corp Note Call MW ... 2 e [ 2AFE L ...89.7010 |... ... 3,242,092 JLOJ Y N5 A NN N RPN | ) A - 41 I AN 4.375 ....06/23/2022 ...|....05/15/2030 ...
03073E-AT-2 ..... AMER I SOURCEBERGE Corp Note Call MW ... N2 e [ 2.AFE L ...87.7530 |... 0 e 13,390 [0 feeeiiieeel0 0 00022.700 |- 4.421 ....06/23/2022 ...|....03/15/2031 ...
031162-DB-3 ..... AMGEN INC Corp Note Call MW 2 e [ 2AFE L ...88.4870 |... LU () I N N RPN | I A /<4 I AN 1.664 ....08/05/2021 ...|....08/15/2028 ...
035240-AL-4 ..... ANHEUSER-BUSCH INBEV WOR Corp Note Call MW .. 2 .. .. 1.G FE ..|... ...98.8760 |... . .. 0 e 1,408 o0 e l0 0022240000 |- 4.09% ....03/20/2018 ...|....04/13/2028 ...
035240-A0-3 ... ANHEUSER-BUSCH INBEV WOR Corp Note Call MW .. 2. .. 1.G FE ..|... . 101.6520 |... .2,300,000 |.. O e (32,512) 0 [0 0l 40750 | 3.075 ...06/28/2019 ...|....01/23/2029 ...
037833-AS-9 ..... APPLE INC Corp Note MW 2 .. .. 1.BFE ..|... .. 243,384 1...99.3300 |... 238,392 |.... ..240,000 |.. 240,138 O e (B9 [0 o0 ]l 30450 | 3.281 ....06/26/2014 ...|....05/06/2024 ...
037833-EC-0 ..... APPLE INC Corp Note MW Call B L .. 1.B FE ..|... 1,197,108 |...89.0340 |... ..1,068,408 |.... .1,200,000 |.. ....1,198,275 O 407 feiinnl0 [0 0000012200 e 1.236 ....02/01/2021 ...|....02/08/2028 ...
038222-AL-9 . APPLIED MATERIAL Corp Note Call MW 2 1FFE .. ...96.9540 |. ..562,333 |. . 580,000 .579,256 |.. .0 .3.342 ....03/28/2017 .. 04/01/2027
039482-AE-4 . ARCHER-DANIELS-MIDLAND C Corp Note Call MW 1 1FFE .. . 100.0670 |. ..1,801,206 |. .1,800,000 1,784,202 |.. .0 .4.614 ....03/29/2023 .. 08/15/2033
04010L-BA-0 ..... ARES CAPITAL COR Corp Note Call MW ......... 1 .2.CFE .. ...91.2170 |. ..915,000 912,127 |.. .0 .2.278 ...02/23/2021 .. 07/15/2026
04636N-AB-9 ..... ASTRAZENECA FINANCE LLC Corp Note Call MW -2 1FFE .. ...86.2670 |. A . 100,000 ..99,905 |.. .0 .2.264 ....06/25/2021 .. 05/28/2031 ...
04636N-AE-3 ..... ASTRAZENECA FINANCE LLC Corp Note Call MW .2 1FFE .. ...89.5280 |. ..376, N ..420,000 .419,540 |.. .0 ......1.776 ....06/25/2021 .. 05/28/2028 ...
053332-BA-9 ... AUTOZONE INC Corp Note Call MW A1 [ 2B FE L ...81.1650 |... ..505,000 |.. ....503,932 O e 142 0 [0l 10650 | 1.682 ....08/04/2020 ...|....01/15/2031 ...
05565E-BQ-7 ..... BMW US CAPITAL LLC Corp Note MW 144A . 2 .. .. 1.F FE ..|... ...98.8530 |... ..465,000 |.. ....464,982 O e 78 o0 e l0 ..2..0.800 ... 0.816 ....08/29/2021 ...|....04/01/2024 ...
059165-EN-6 ..... BALT GAS & ELEC Corp Note Call MW .... 2 e LR FE L ...85.2110 |... . 560,000 |.. ....559,238 O e 98 0 0000002250 | 2.270 ...06/07/2021 ...|....06/15/2031 ...
06051G-FH-7 ..... BANK OF AMER CRP Corp Note Non Call .. o [ 2.AFE L ...99.1080 |... ... 100,000 |.. O 9 0 0140200 |- 4.209 ....08/21/2014 ...|....08/26/2024 ...
06051G-HQ-5 ..... BANK OF AMER CRP Corp Note Call MW ... 2. .. 1.G FE ..|... ...94.7450 |... .1,800,000 |.. O e (13,410) 0 o0 00003974 | 3.083 ....06/28/2019 ...|....02/07/2030 ...
06051G-HT-9 ..... BANK OF AMER CRP Corp Note Call MW ... 2 .. .. 1.EFE ..|... .. 1,100,000 |...96.2910 |... .1,100,000 |.. ....1,100,000 O 0 0 080559 | 3.559 ...04/17/2019 ...|....04/23/2027 ...
06051G-JG-5 ..... BANK OF AMER CRP Corp Note Call MV . 2 .1.GFE .. 1,300,000 |...96.5410 |. .1,300,000 .1,300,000 |.. .0 .0.981 ....00/22/2020 .. 09/25/2025 ...
06051G-JS-9 ..... BANK OF AMER CRP Corp Note Call MW . 2 . 1.GFE .. 1,100,000 |...91.6520 |. ,100,000 .1,100,000 |.. .0 .1.734 ....04/16/2021 .. 07/22/2027
06051G-JZ-3 ..... BANK OF AMER CRP Corp Note Call MW . 2 .1.GFE .. 1,900,000 |.. 88.1860 |. .1,900,000 |.. .0 .2.087 ....06/07/2021 .. 06/14/2029
06051G-KJ-7 ..... BANK OF AMER CRP Corp Note Call MW . 2 . 1.GFE .. 610,000 |...92.6850 |. 610,000 |.. .0 .2.551 ....02/01/2022 .. 02/04/2028
06051G-KM-0 ..... BANK OF AMER CRP Corp Note Call MW . 2 .1.GFE .. 2,000,000 |...97.3150 |. A .2,000,000 |.. .0 ......3.384 ....03/17/2022 .. 04/02/2026 ...
06051G-KW-8 ..... BANK OF AMER CRP Corp Note Call MW ... 2 ... .. 1.G FE ..|... .. 3,400,000 |. 100.0310 |... 3,401,054 |.... ... 3,400,000 O 0 0 k0 el 4948 | 4.948 ...07/19/2022 ...|....07/22/2028 ...
06051G-LE-7 ..... BANK OF AMER CRP Corp Note Call MW ... B L .. 1.EFE ..|... .. 1,700,000 |...99.8210 |... 1,696,957 |.... ....1,700,000 O 0 0 0000005080 |- 5.073 ...01/17/2028 ...|....01/20/2027 ...
06406R-BR-7 ..... BANK OF NY MELLON CORP Corp Note Call N2 e | LEFE L .. 2,477,000 |...99.5560 |... 2,488,900 |.... ... 2,477,071 O e 71 0 [0 el 40967 |- 5.082 ....12/18/2023 ...|....04/26/2034 ...
07274N-AJ-2 ...... BAYER US FIN Il Corp Note Call MW 144A .... 2 e [ 2B FE L .. 968,167 |...97.4900 |... O 260 [0 [0l 42250 | 4.280 ...06/18/2018 ...|....12/15/2025 ...
072863-AG-8 ..... BAYLOR SCOTT & W Corp Note Call MW ceveene |2 i | 1D FE Ll 1,090,000 |...92.0350 |... O 0 0 [0 0000200827 |- 0.827 ....01/14/2021 ...|....11/15/2025 ...
084664-CWI-9 ..... BERKSHIRE HATH Corp Note Call MV ........oovvvvvnnnins foee veennnnns 2 e LACFE i 868,225 |...84.0730 0 fooevvvvnnn 71 |0 o0 ]l 10450 L 1.472 ...10/05/2020 ... |....10/15/2030 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

SCHEDULE D - PART 1

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

8013

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
09247X-AN-1 ..... BLACKROCK INC Corp Note MW .....covvvvivvnnniiiiiininns oo e | s 2 i LADFE L 343,603 |...96.9470 |.....ccevvnnnnnns 334,467 |..oovviiins 345,000 [..oeeiiinnnnnnns 344,500 |..oonnniiinnnnnd (O R 2 RN | I AR | R RO 1[0 0 I RN 3248 [MS ..ot v 3,251 ....08/21/2017 ...|....08/15/2027 ...
09261B-AA-8 ..... BLACKSTONE HLDGS Corp Note Call MW 144A ... N2 e | LEFE L ...78.2390 |...cornnnnnnns 1,599,988 |.... .2,045,000 |.. .... 2,042,352 O 3 L0 0 el 10600 - 1.619|MS ...... e 8,271 |... ....09/22/2020 ...|....03/30/2031 ...
09261B-AD-2 ..... BLACKSTONE HLDGS Corp Note Call MW 144A ... 2 e [ LEFE L ... 78.7360 |...covvnnnnnns 2,125,872 |.... .2,700,000 |.. ... 2,226,881 O e 47,328 o0 feiiiiinl0000222.000 |- 4.624 [ ....... .een 22,650 |... ....06/10/2022 ...|....01/30/2032 ...
09261X-AB-8 ..... BLACKSTONE SEC Corp Note Call MW 2 e |- 2.CFE L. ...91.5550 |... .1,500,000 |.. ....1,505,713 0 e (2,059) v 0 eeeeiiiieeel0 102,750 |- 2.600 |MS ...... .. 12,031 |... ....07/15/2021 ...|....09/16/2026 ...
096630-AD-0 ..... BOARDWALK PIPELI Corp Note Call MW ... 2 e [ 2.0 FE L . ...99.3590 |... ... 750,000 |.. O e (4163) [eeeeeennl0 feiiil0 el 4950 | 4.359 ....03/01/2018 ...|....12/15/2024 ...
10112R-BB-9 ..... BOSTON PROP LP Corp Note Call MW N2 e [ 2.AFE L .. 958,224 |...89.8140 |... . 960,000 |.. ....958,954 O e 171 0 00022032400 |- 3.422 ...06/12/2019 ...|....06/21/2029 ...
10921U-2A-5 ..... BRIGHTHS FIN GLB Corp Note Non Call 144A .. .. 1.G FE ..|... .. 419,307 |...98.5830 |... ....419,935 JLU I D . NN N RPN | I R 1[40 I AN 1.056 ....04/06/2021 ...|....04/12/2024 ...
10921U-2C-1 ..... BRIGHTHS FIN GLB Corp Note Non Call 144A .. - 1.GFE ... ...91.5060 |... s ....1,028,867 O e 460 [0 0 el 10550 | 1.597 ....05/17/2021 ...|....05/24/2026 ...
10921U-26-7 ... BRIGHTHS FIN GLB Corp Note Non Call 144A . .. 1.G FE .. ...86.2640 |. .. 1,897,808 |. 2,200,000 .2,198,308 |.. .0 .2.018 ....06/21/2021 .. 06/28/2028
110122-CM-8 ..... BRISTOL-MYERS Corp Note Call MW 1 1FFE .. ...98.6750 |. ..582,183 |. 590,000 589,737 |.. .0 .2.980 ....07/17/2020 .. 07/26/2024
110122-CP-1 ..... BRISTOL-MYERS Corp Note Call MW 1 1FFE .. ...94.9000 |. .. 427,050 |. ..450,000 447,834 |.. .0 ... 3.496 ....07/17/2020 .. 07/26/2029 ...
110122-D0-8 ..... BRISTOL-MYERS Corp Note Call MW .. e [ LFFE L ...82.1730 |... 1,095,000 |.. ....1,093,716 O e 176 [0 0 el 12450 | 1.468 ...11/09/2020 ...|....11/13/2030 ...
110122-DU-9 ..... BRISTOL-MYERS Corp Note Call MW .. 2 e LR FE L ...88.8980 |... .1,040,000 |.. .... 1,036,841 O 338 0 0000002950 |l 2.992 ....02/15/2022 ...|....03/15/2032 ...
11135F-AN-1 ... BROADCOM INC Corp Note Call MW ... 2 e |- 2.CFE L.l ...96.7420 |... .1,000,000 |.. O [ 1,488 |0 0 ]l 80459 | 3.628 ....08/11/2020 ...|....09/15/2026 ...
11135F-BH-3 ..... BROADCOM INC Corp Note Call MW 144A 2 e [ 2.0 FE L ...85.5670 |... .1,200,000 |.. O 217 fennl0 [0 000.2.450 |-l 2.472 ...01/04/2021 ...|....02/15/2031 ...
11135F-BQ-3 ..... BROADCOM INC Corp Note Call MW 144A 2 e |- 2.CFE L. ...81.0900 |... .2,200,000 |.. O e 1,308 [0 o0 0000030187 | 5.653 ....12/12/2023 ...|....11/15/2036 ...
12189L-BA-8 ..... BURLINGTON NORTH Corp Note Call MW . 2 e [ TG FE L ...96.4800 |... . 900,000 |.. . JL U Y22y I NN N RPN | SR < 1 I AN 3.278 ....03/06/2017 ...|....06/15/2027 ...
125523-AG-5 ..... CIGNA CORP Corp Note Call MW N2 e [ 2.AFE L ...98.7730 |... 501,767 |.... . 508,000 |.. ....507,899 O e 51 0 0 4125 | 4.136 ...08/28/2019 ...|....11/15/2025 ...
125523-CN-0 ..... CIGNA CORP Corp Note Call MW ... B L .. 2.AFE ..|... ...85.5170 |... 252,275 |.... ....204,747 O e 32 o0 00000022375 | 2.388 ....08/01/2021 ...|....03/15/2031 ...
125523-CP-3 ..| CIGNA CORP Corp Note Call MW 1 L2.AFE .. ...92.7020 |. ..834,318 |. .899,884 |.. .0 . .1.256 ....08/01/2021 .. 03/15/2026
125523-CR-9 ......|CIGNA CORP Corp Note Call MW 1 L2.AFE .. . 100.0810 |. .. 5,304,298 |. 5,299,992 |.. .0 .. 98 | .5.685 ....02/28/2023 .. 03/15/2026
126408-H\-8 ..... | CSX CORP Corp Note Call MW ..... 2 L2.AFE .. ...99.9970 |. .. 2,299,931 |. . 2,447 4% |.. .0 .. (27,29%) | .2.853 ....06/28/2019 .. 03/15/2029
126650-CX-6 ..... CVS HEALTH CORP Corp Note Call MW -2 .2.BFE .. ...98.3660 |. ..1,783,376 |. 1,864,782 |.. .0 ..(11,963) |. .3.521 ....06/28/2019 .. 03/25/2028 ...
126650-DT-4 ..... CVS HEALTH CORP Corp Note Call MW ..... N .2.BFE .. . 101.6100 |. ..1,148,193 |. 01,123,251 |.. .0 ......5.240 ...02/13/2023 .. 02/21/2030 ...
14040H-C0-6 ..... CAPITAL ONE FINANCIAL CO Corp Note Call 2 e [ 2AFE L ...99.2680 |... 1,687,556 |.... 1,700,000 O 0 0 [0l 40166 |l 3.530 ....06/056/2022 ...|....05/09/2025 ...
141781-BK-9 ..... CARGILL INC Corp Note Call MW 144A ... N2 e | LFFE L ...95.0450 |... 1,395,950 O e 675 [0 010000032250 |- 3.309 ...05/20/2019 ...|....05/23/2029 ...
141781-BN-3 ... CARGILL INC Corp Note Call MW 144A ... A LR FE L ...92.4410 |... O 485 o0 00000000750 |-l 0.820 ....01/28/2021 ...|....02/02/2026 ...
150890-AJ-3 ..... CELANESE US HOLDINGS LLC Corp Note Call MW .. 2 e |- 2.CFE L. ...99.0880 |... O feeiiee 36 o0 feeeel0 0022280500 |- 3.523 ....04/29/2019 ...|....05/08/2024 ...
150890-AK-0 ..... CELANESE US HOLDINGS LLC Corp Note Call MW .. 2 e [ 2.0 FE L . ...91.1630 |... .. .. . O e 118 0 [0l 10400 . 1.421 ....07/29/2021 ...|....08/05/2026 ...
15189T-BA-4 ... CENTERPOINT ENER Corp Note Call MW . 2 .. .. 2.BFE ..|... .. 309,278 |...92.1400 |... ... 310,000 |.. 309,648 O e 142 0 0 el 10450 | 1.498 ....05/11/2021 ...|....06/01/2026 ...
172967-LV-9 ..... CITIGROUP INC Corp Note Call ... 1 .1.GFE .. ,936,746 |...96.3300 |. .1,800,000 .1,879,241 |.. .0 .3.167 ....06/28/2019 .. 04/23/2029 ...
172967-MF-5 ... CITIGROUP INC Corp Note Call MW 2 . 1.GFE .. ...99.2560 |. . 760,000 760,000 |.. .0 .3.352 ....04/16/2019 .. 04/24/2025
172967-NA-5 ... CITIGROUP INC Corp Note Call MW 2 .1.GFE .. ...91.5510 |. A .1,700,000 .1,700,000 |.. .0 . 1.462 ....06/02/2021 .. 06/09/2027
17327C-AQ-6 ..... CITIGROUP INC Corp Note Call MW 2 . 1.GFE .. ...85.3520 |. ..460,901 |. ..540,000 .540,000 |.. .0 .3.057 ....01/18/2022 .. 01/25/2033
191216-DP-2 ..... | COCA-COLA CO/THE Corp Note MW . 1 .1EFE .. ...87.2780 |. ..986,241 |. 1,129,263 |.. .0 e 2.259 ....04/28/2021 .. 01/05/2032 ...
20030N-CH-2 ... COMCAST CORP Corp Note Call MW ... N2 e TG FE L ...96.5110 |... .. . 589,014 O i 207 o0 0000080550 | 3.592 ...02/01/2018 ...|....05/01/2028 ...
20030N-CR-0 ..... COMCAST CORP Corp Note Call MW 2 e [ TG FE L ...99.4780 |... . 830,000 |.. ....829,998 O 8 0 00002232700 |- 3.701 ....10/02/2018 ...|....04/15/2024 ...
205887-CB-6 ..... CONAGRA BRANDS Corp Note Call MW ... 2 e |- 2.CFE L. ...99.0890 |... . 300,000 |.. ....299,750 O 128 o0 [0 el 40600 |- 4.648 ....10/15/2018 ...|....11/01/2025 ...
207597-EN-1 ..... CONN LIGHT & PWR Corp Note Call MW 2 e [ LEFE L ...83.0530 |... ... 740,000 |.. O e 187 fennl0 [0 000022.050 | 2.080 ....06/21/2021 ...|....07/01/2031 ...
21036P-BE-7 ..... CONSTELLATION BRANDS INC Corp Note Call ... 2 e |- 2.CFE L. ...93.0150 |... .1,300,000 |.. O e 54 0 k00000080150 | 3.155 ...07/24/2019 ...|....08/01/2029 ...
21871X-AB-5 ..... COREBRIDGE FIN Corp Note Call MW ... A1 [ 2AFE L .. 349,825 |...97.5650 |... ..350,000 |.. . O i 83 o0 [0 002232500 |- 3.526 ....06/24/2023 ...|....04/04/2025 ...
21871X-AD-1 ..... COREBRIDGE FIN Corp Note Call MW ... T [ 2.AFE ... .. 599,337 |...96.2530 |... . 600,000 |.. ....599,452 O e 115 0 00000030650 | 3.680 ...05/24/2023 ... |....04/05/2027 ...
2082V-AY-T7 ..... CROWN CASTLE INT Corp Note Call MW 1. |- 2.BFE ... ,196,916 |...83.4610 |... .1,200,000 |.. .... 1,197,621 O 283 o0 [0 00022.500 |- 2.529 ....06/15/2021 ...|....07/15/2031 ...
24422E-UY-3 ..... [JOHN DEERE CAPITAL CORP Corp Note Non Call .. 1.F FE .. ...92.8430 |. ..745,000 744,658 |.. .0 ......2.809 ....07/15/2019 .. 07/18/2029 ...
24422E-WH-8 ... JOHN DEERE CAPITAL CORP Corp Note Non Call . 1.FFE ..|.. ...96.3520 |... ..940,000 |. ....937,995 O 197 o0 i 0000.3.900 . 3.930 ...06/01/2022 ...|....06/07/2032 ...
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284226184 ... JOHN DEERE CAPITAL CORP Corp Note Non Call ..........feee o] eeeein]| coeeeeeis L AFFE e 4,397,184 |. 100.6130 |[......eeunnnn. 4,426,972 |...coovnnnnnnn 4,400,000 |.....cevunnnns 4,398,319 |o.euuniiiinnnnnd (VI R I KT R | I R | R FOPR. T |+ 1 I RN 5.184 ....02/27/2023 ...|....03/03/2025 ...
25466A-A0-4 ..... DISCOVER BANK Corp Note Call N2 e 2B FE L ...97.6760 |... . 870,000 |.. O e 75 0 [0 el 2.450 |- 2.459 ...09/09/2019 ...|....09/12/2024 ...
256677-AP-0 ..... DOLLAR GENERAL CORP Corp Note Call MW ... A1 [ 2B FE L . 101.8460 |... .. 1,833,228 |.... O 282 o0 00000050450 |l 5.470 ....06/05/2023 ...|....07/05/2033 ...
26884L-AG-4 ..... EQT CORP Corp Note Call MW e 2.0 FE L . 107.4410 |..ceeennnnnnns 1,074,410 |.... O e (278) [0 eeeeiiiieeeel0 0 ].02227.000 |- 6.055 ....12/12/2023 ...|....02/01/2030 ...
291011-BQ-6 ..... EMERSON ELECTRIC Corp Note Call MW . 2 e LR FE L ...89.6930 |.............. 1,278,125 |.... O 1,593 L0 [0 00022.000 |- 2.126 ...01/28/2022 ...|....12/21/2028 ...
20248H-AB-9 ... EMPOWER FIN 2020 Corp Note Call MW 144A N2 e | LFFE L .. 80.7010 |... 331,000 O 0 0 0 | 1776 1.776 ....09/14/2020 ...|....03/17/2031 ...
20278N-AG-8 ..... ENERGY TRANSFER LP Corp Note Call MW .... 2 e [ 2.0 FE L . 100.8270 |... .. ... 2,456,561 JLOJ R (7 1+ N U N RPN | I SO 02~ 1 I AN 3.755 ...06/28/2019 ...|....04/15/2029 ...
293640I-BE-7 ..... ENTERGY LOUISIANA LLC Corp Note MW Call N L .. 1.F FE ..|... ...80.2060 |... s ..225,000 |.. O i 83 o0 [0 el 10600 |- 1.642 ....11/09/2020 ...|....12/15/2030 ...
29379V-BX-0 ..... [ENTERPRISE PRODUCTS OPER Corp Note Call MW 2 .1.GFE .. ...90.4720 |. 952,670 . 1,053,000 .0 (1,943) | .2.583 ....07/30/2020 .. 01/31/2030
29444U-BL-9 ..... [EQUINIX INC Corp Note Call MV .... 2 .2.BFE .. .. 87.8080 |. ..746,368 |. .0 .103 | .1.563 ....09/23/2020 .. 03/15/2028
20449-7M-3 ..... [EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . . .. 1.EFE .. ...90.2070 |. ..856,967 |. .0 .364 | ......1.340 ...07/07/2021 .. 07/12/2026 ...
204491-AA-5 ... EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . |... ... .. 1.EFE ..|... ...94.3230 |... 551,790 |.... ....584,667 0. o216 [0 |0 [ 12400 . 1.438 ....06/29/2020 ...|....07/07/2025 ...
204490-AD-9 ..... EQUITABLE FINANCIAL LIFE Corp Note 144A .............|ee. ... .- LEFE ... ...80.9400 |.........ennn. 1,214,100 |.... ... 1,497,298 0. c0nB66 [0 |0 [ 10750 1.778 ....11/12/2020 ...|....11/15/2030 ...
294494-AQ-0 ... EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . |... ... e | vevevnnen | LEFE Ll . 100.4230 |....covnennnns 4,418,612 |.... ....4,395,614 0. P (<7 ISP | R AU | I AR ) IO 5.477 ....02/28/2023 ...|....03/03/2028 ...
30161N-BK-6 ..... EXELON CORP Corp Note Call MW A1 [ 2B FE L . 102.1370 |..oevvvnnnnnns 1,736,329 |.... .... 1,698,415 L (1[0 I N N RPN | AR T 41 ) AN 5.313 ....02/16/2023 ...|....03/15/2033 ...
30231G-BJ-0 ..... EXXON MOBIL CORP Corp Note Call MW . 2 e | 1D FE L .. 1,400,000 |...97.1060 |.............. 1,359,484 |.... .... 1,400,000 O 0 0 [0l 32204 | 3.294 ....03/17/2020 ...|....03/19/2027 ...
31620M-BJ-4 ..... FIDELITY NATL IN Corp Note Call MW ... 2 e [ 2B FE L .. 366,361 |...96.1610 |... ....366,627 O e 81 0 00000032750 |l 3.mM ...05/14/2019 ...|....05/21/2029 ...
31620M-BS—4 ..... FIDELITY NATL IN Corp Note Call MW ... e 2B FE L .. 442,432 |...89.2270 |... 397,060 |.... ....443,435 O 389 0 0 el 10650 |- 1.738 ....02/23/2021 ...|....03/01/2028 ...
337738-AT-5 ..... FISERV INC Corp Note Call MW 2. .. 2.BFE ..|... .. 649,955 |...96.3050 |... 625,983 |.... ....649,984 O b o0 [0 000023.200 |- 3.201 ...06/10/2019 ...|....07/01/2026 ...
34950E-AA-T7 . FORTINET INC Corp Note Call MW 1 L2.AFE .. ...91.7450 |. ..325,695 |. .354,152 |.. .0 L1110 ....02/24/2021 .. 03/15/2026
354613-AL-5 ..... [FRANKLIN RES INC Corp Note Call MW . 2 1FFE .. ...81.6290 |. ..644,869 |. 788,777 |.. .0 .1.624 ....10/14/2020 .. 10/30/2030
361448-BG-7 ..... GATX Corp Corp Note MW Call .... 1 .2.BFE .. ...79.5410 |. ..954,492 |. 01,193,329 |.. .0 .1.981 ....02/01/2021 .. 06/01/2031
361448-BL-6 ..... GATX CORP Corp Note Call MW . 1 .2.BFE .. . 100.6820 |. .. 1,812,276 |. .1,796,795 |.. .0 .5.474 ....06/01/2023 .. 09/15/2033 ...
369550-BN-7 ..... [GENERAL DYNAMICS CORP Corp Note Call MW .2 . 1.GFE .. ...92.5010 |. 1,535,517 |. .1,660,000 1,658,738 |.. .0 eeen 1,182 ...05/03/2021 .. 06/01/2026 ...
37045X-DD-5 ... GENERAL MOTORS FINL CO Corp Note Call MW . 2 e [ 2B FE L ...92.5590 |... 1,110,708 |.... .1,200,000 |.. ,199,047 O 463 o0 [0 00l 12250 | 1.290 ....01/05/2021 ...|....01/08/2026 ...
37045X-EF-9 ..... GENERAL MOTORS FINL CO Corp Note MW .. e 2B FE L . 100.6660 |... ..450,000 |.. 449,557 O e 138 0 k00002050400 |- 5.447 ....04/03/2023 ...|....04/06/2026 ...
373334-KT-7 ..... GEORGIA POWER CO Corp Note Call MW ... A1 [ 2AFE L . 100.8800 |... .2,200,000 |.. ,196,418 O e 246 o0 [0l 4950 |l 4.972 ....06/01/2023 ...}|....05/17/2033 ...
375558-BY-8 ..... GILEAD SCIENCES INC Corp Note Call MW N2 e [ 2.AFE L . ...83.8300 |... ..995,000 |.. 993,353 O 228 o0 [0 el 10650 |- 1.676 ....09/23/2020 ...|....10/01/2030 ...
378272-BD-9 ..... GLENCORE FUNDING LLC Corp Note Call MW 144A . 2 e [ 2AFE L ,128,814 [...92.7430 |... .1,130,000 |.. ,129,438 O 236 o0 [0 sl 1625 |l 1.647 ....04/21/2021 ... |....04/27/2026 ...
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... 2 .. .. 2.AFE ..|... ...96.8000 |... .1,800,000 |.. ,870,377 0 [ (14,888) |0 o0 ]l 42223 | 3.248 ...06/28/2019 ...|....05/01/2029 ...
38141G-XR-0 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW 2 1FFE .. ...80.83%0 |[. .290,000 |.. .0 .1.992 ....01/20/2021 .. 01/27/2032 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW 2 1FFE .. ...83.9750 |. 900,000 |.. .0 .2.615 ....04/15/2021 .. 04/22/2032
38141G-2K-3 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW 2 1FFE .. ...92.7410 |. 890,000 |.. .0 .2.414 ....01/19/2022 .. 02/24/2028
38141G-2M-9 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW 2 1FFE .. ...85.8710 |. 1,660,834 |.. .0 .4.820 ....06/10/2022 .. 02/24/2033
40139L-BD-4 ..... [GUARDIAN LIFE Corp Note 144A . .. 1.BFE .. ...91.9550 |. .1,120,000 |.. .0 oo 1,250 ....06/10/2021 .. 05/13/2026 ...
404119-CC-1 ..... HCA INC Corp Note Call MW .... 2 e |- 2.CFE L. ,192,656 |...82.4600 |... ,194,329 O e 677 o0 feeiiil0 02,375 | 2.444 ...06/21/2021 ...|....07/15/2031 ...
42250P-AC-7 ... HEALTHPEAK PROP Corp Note Call MW .. A1 [ 2AFE L .. 549,324 1...89.7860 |... 549,619 O 120 0 [0 0000 10350 | 1.373 ....06/30/2021 ...|....02/01/2027 ...
42824C-BK-4 ... HP ENTERPRISE CO Corp Note Call MW . 2 e 2B FE L 1,000,900 |...93.1300 |... ,000,371 O e (185) [0 o0 el 12750 | 1.731 ....08/27/2020 ...|....04/01/2026 ...
428240-BL-2 ... HP ENTERPRISE CO Corp Note Non Call .. B L .. 2.BFE ..|... .. 1,698,878 |. 100.2790 |... ,699,460 O 882 o0 [0 000005.900 |- 5.944 ....08/07/2023 ...|....10/01/2024 ...
437076-CF-7 ..... HOME DEPOT INC Corp Note Call MW 2 .. 1.F FE . ...1,192,848 |...81.7400 |... ,194,848 O e 678 [0 0 ]l 10375 | 1.438 ...01/04/2021 ...|....03/15/2031 ...
440452-AH-3 ... HORMEL FOODS CRP Corp Note Call MV . 2 e [ 1GFE L .. 468,858 |...90.0410 |... ....469,263 O e 189 0 [0 00010700 |- 1.737 ....06/25/2021 ...|....06/03/2028 ...
44107T-AX-4 ..... HOST HOTELS Corp Note Call MW 2 e |- 2.CFE ... .. 433,151 ]...99.4810 |... 432,742 |.... . . ....434,936 O 288 o0 k00000082875 | 3.944 ...03/09/2017 ...|....04/01/2024 ...
459200-KM-2 ..... IBM CORP Corp Note Call MW ..... 2. .. 1.G FE ..|... .. 559,922 ]...93.1390 |... 521,578 |.... . 560,000 |.. ....559,950 O e 15 0 [0 000022.200 |- 2.203 ...02/02/2022 ...|....02/09/2027 ...
46124H-AD-8 . INTUIT INC Corp Note Call MW ... 1 1.G FE .. 558,656 |...84.0720 |. ..470,803 |. . 560,000 .559,101 |.. .0 ......1.676 ....06/25/2020 .. 07/15/2030 ...
46647P-AN-8 ..... JPMORGAN CHASE & CO Corp Note Call MW ................ 1... . 1.FFE ..|.. ,100,000 |...94.8270 |.............. 1,043,007 |.... ,100,000 |. ,100,000 O 0 o0 000003500 . 3.509 ...01/16/2018 ...|....01/23/2029 ...
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46647P-AX-4 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 i LA FFE e 2,010,330 ...98.0710 |....ccevunnnns 1,765,278 | 1,800,000 |....oeevennnn 1,917,325 |oeeeeeennnnnil 0 |eeens (21,768) [.noeeeevnnnnnnn (0 0 |eeen 4.452 |...... 3.018 ....06/28/2019 ...|....12/05/2029 ...
46647P-BU-9 ..... JPMORGAN CHASE & CO Corp Note Cal | N L .. 1.EFE ..|... ..900,000 |...81.0920 |... . 900,000 |.. ... 900,000 O 0 0 0 el 10764 1.763 . 11/12/2020 ... |....11/19/2031 ...
46647P-BII-5 ..... JPMORGAN CHASE & CO Corp Note Cal | B L .. 1.EFE ..|... ...91.9450 |... . 900,000 |.. ... 900,000 O 0 0 [0l 10040 | 1.040 ....01/28/2021 ...|....02/04/2027 ...
46647P-CB-0 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 .. .. 1.EFE ..|... ...92.3210 |... ... 660,000 |.. O 0 0 [0 el 10578 | 1.578 ....04/15/2021 ... |....04/22/2027 ...
46647P-CJ-3 ..... JPMORGAN CHASE & CO Corp Note Cal | 2. .. 1.EFE ..|... ...88.7150 |... O 0 0 [0 000002.069 |l 2.069 ....06/24/2021 ...|....06/01/2029 ...
46647P-CP-9 ... JPMORGAN CHASE & CO Corp Note Cal | B .. 1.EFE ..|... ...90.6410 |... . . ....2,000,000 O 0 0 k0 el 10470 | 1.367 ...09/15/2021 ...|....09/22/2027 ...
46647P-CU-8 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 e | LEFE L ...85.7280 |... 437,213 |.... ... 510,000 |.. 510,000 O 0 0 [0 00000 2.963 |l 2.963 ....01/18/2022 ...|....01/25/2033 ...
46647P-CV-6 ..... JPMORGAN CHASE & CO Corp Note Cal | 2 .. .. 1.EFE ..|... ...96.8910 |... .. 1,744,038 |.... .1,800,000 |.. ,800,000 O 0 0 [ l0 2,595 | 2.5% ....02/16/2022 ...|....02/24/2026 ...
48203R-AN-6 ..... JUNIPER NETWORKS Corp Note Call .. 2 .2.BFE .. ...94.9970 |. ..826,474 |. . 870,000 .869,735 |.. .0 .3.756 ....08/19/2019 .. 08/15/2029
482480-AL—4 ..... KLA CORP Corp Note Call MW . 2 1FFE .. . 102.2130 |. ..838,147 |. . 820,000 .819,602 |.. .0 .4.657 ....06/21/2022 .. 07/15/2032
49446R-AS-8 . KIMCO REALTY Corp Note Call MW 2 L2.AFE .. ...96.0680 |. ..960,680 |. .1,000,000 .998,667 |.. .0 ......3.844 ....03/22/2017 .. 04/01/2027 ...
49446R-AN-9 ... KIMCO REALTY Corp Note Call MW ... e [ 2.AFE L ...86.5570 |... ... 790,000 |.. ....787,535 O 328 o0 [0 002222.700 |- 2.751 ...07/07/2020 ...|....10/01/2030 ...
501044-D0-1 ..... KROGER CO Corp Note Call MW 2 e [ 2B FE L ...80.8750 |... . 750,000 |.. ....148,762 O e 164 L0 [0 00010700 1.725 ....01/05/2021 ...|....01/15/2031 ...
512807-AS-7 ..... LAM RESEARCH Corp Note Call MW ... N2 e TG FE L ...98.2430 |... . 638,000 |.. .. 637,760 O 102 [0 [0 10000080750 |- 3.768 ...02/25/2019 ...|....03/15/2026 ...
534187-AR-0 ..... LINCOLN NATL CRP Corp Note Non Call .. e [ 2B FE L . 103.3780 |... ... 900,000 |.. 908,335 JLUJ RPN € PO N RPN | I SN o iy [0 I AN 6.041 ....12/12/2023 ...|....04/07/2036 ...
534187-BJ-7 ..... LINCOLN NATL CRP Corp Note Call MW .... 2 e 2B FE L ...88.4560 |... .1,400,000 |.. ,399,084 O e 136 [0 k00022080050 |- 3.062 ....08/12/2019 ...|....01/15/2030 ...
548661-DR-5 ..... LOWE'S COS INC Corp Note Call MW ... 2 e [ 2AFE L ...96.4650 |... ..419,000 |.. ....418,663 O i 57 o0 [0 000.3.650 |- 3.667 ....04/03/2019 ...|....04/05/2029 ...
548661-ED-5 ..... LOWE'S COS INC Corp Note Call MW ... N2 e [ 2.AFE L ...88.5190 |... 531,114 |.... . 600,000 |.. ...509,081 O e 186 [0 k0 el 10700 |- 1.734 ...09/13/2021 ...|....09/15/2028 ...
55261F-AR-5 ..... M&T BANK CORPORATION Corp Note Call MW . B L .. 2.AFE ..|... ...94.7930 |... 910,013 |.... ... 960,000 |.. 960,000 0. AR | I AR (B N 1 <\ T IS 5.053 ....01/24/2023 ...|....01/27/2034 ...
55336V-AS-9 . MPLX LP Corp Note Call MW ... 2 .2.BFE .. ...99.3730 |. 1,391,222 |. . 1,400,000 1,478,874 |.. .0 ..(14,583) |. .3.5382 ....08/02/2019 .. 02/15/2029
55336V-BV-1 ..... MPLX LP Corp Note Call MW . 1 .2.BFE .. ...98.0120 |. ..578,271 |. ..590,000 .585,469 |.. .0 .5.106 ....02/02/2023 .. 03/01/2033
55903V-AZ-6 ..... WARNERVEDIA HOLDINGS INC ..... . .. 2.CFE .. ...97.8820 |. ..616,657 |. . 630,000 630,000 |.. .0 .3.638 ...04/28/2023 .. 03/15/2025
55903V-BB-8 ..... WARNERVEDIA HOLDINGS INC Corp Note Call MW 1 .2.CFE .. ...94.9290 |. . 280,000 280,000 |.. .0 .4.054 ....04/28/2023 .. 03/15/2029 ...
571676-AA-3 ..... MARS INC Corp Note Call MW 144A .. .2 1EFE .. ...97.3860 |. . 780,000 779,886 |.. .0 e 2.712 ...03/26/2019 .. 04/01/2025 ...
571676-AL-9 ..... MARS INC Corp Note Call MW 144A .. A [ LEFE L ...79.1630 |... . 610,000 |.. ....609,273 O e 79 0 [0 sl 1625 | 1.640 ....07/13/2020 ...|....07/16/2032 ...
571903-BL-6 ..... MARRIOTT INTERNATIONAL Corp Note Call MW . e 2B FE L . 100.7160 |... .1,130,000 |.. ,117,283 O e 1,611 0 01140900 |- 5.146 ....08/23/2023 ...|....04/15/2029 ...
574599-8P-0 ..... MASCO CORP Corp Note Call MW A1 [ 2B FE L ...82.5110 |... ..597,000 |.. 596,699 O e 4 L0 [0 00022.000 |- 2.008 ...09/09/2020 ... |....10/01/2030 ...
574599-B0-8 ..... MASCO CORP Corp Note Call MW ... e 2B FE L ...82.2570 |... ....268,541 O e 188 0 k0 002222.000 |- 2.082 ....02/18/2021 ...|....02/15/2031 ...
574599-85-4 ..... MASCO CORP Corp Note Call MW ... A1 [ 2B FE L ...87.5720 |... ....424,577 O s 99 0 [0 0010500 |- 1.525 ....02/18/2021 ...|....02/15/2028 ...
575634-AU-4 ... MASS ELECTRIC CO Corp Note Call MW 144A ... 2 .. .. 2.AFE ..|... ...79.4460 |... 218,477 |.... . ...275,000 O 0 0 0 | 12729 | 1.728 ....11/19/2020 ...|....11/24/2030 ...
576360-AN-6 ..... MASTERCARD INC Corp Note Call MW ... 2 .1.DFE .. ...94.2180 |. ..461,668 |. ..490,000 .489,610 |.. .0 .2.966 ...05/28/2019 .. 06/01/2029 ...
581557-BQ-7 ..... MCKESSON CORP Corp Note MW Call .. .. 2.AFE .. ...92.7530 |. ..366,374 |. ..395,000 .394,940 |.. .0 .0.908 ....11/30/2020 .. 12/03/2025 ...
581557-BR-5 ..... MCKESSON CORP Corp Note Call MW .. 2 .. 2.AFE .. ...91.7200 |. .1,080,000 1,077,397 |.. .0 .1.39%4 ....08/09/2021 .. 08/15/2026
58769J-AE-7 ..... MERCEDES-BENZ FIN NA Corp Note Non Call 144A . .. 1.F FE .. . 100.1000 |. . 1,390,000 01,389,771 |.. .0 .4.964 ....08/27/2023 .. 03/30/2025
58933Y-AX-3 . MERCK & CO INC Corp Note Call MV ............... 2 .. 1.EFE .. ...96.1310 |. . 830,000 .827,384 |.. .0 ......3.467 ....03/05/2019 .. 03/07/2029 ...
592176-DC-0 ..... MET LIFE GLOB FUNDING | Corp Note Non Call 144A ...|.. ... .. 1.DFE ..|... ...90.9800 |... . 410,000 |.. ....409,794 O e 3 0 [0 0002080050 |- 3.060 ...06/11/2019 ...|....06/17/2029 ...
59217G-FP-9 ..... MET LIFE GLOB FUNDING | Corp Note Non Call 144A ...[... ... .. 1.DFE ..|... . 101.8280 |... .1,630,000 |.. ,627,869 O e 188 0 [0 0000050150 |l 5.168 ....03/21/2023 ...|....03/28/2033 ...
592176-GU-7 ..... MET LIFE GLOB FUNDING | Corp Note Non Call 144A ...|.. ... e | 1D FE Ll ...80.1360 |... .. 690,000 |.. 687,855 0. eeeemeeeeeeennd0 o0 e 10550 L 1.597 ...01/04/2021 ...|....01/07/2031 ...
595112-8S-1 ..... MICRON TECHNOLOGY INC Corp Note Call MW ... 2 e [ 2.0 FE L ...84.0410 |... ....340,000 0. cend0 o0 00000022703 . 2.703 ....10/18/2021 ...|....04/15/2032 ...
617446-8U-6 ..... MORGAN STANLEY Corp Note M Call e [ LEFE L . ...79.8970 |... ....490,000 0. o0 o0 0 | 1794 1.793 ....11/09/2020 ...|....02/13/2032 ...
617446-8V-4 ..... MORGAN STANLEY Corp Note Call MW ... 2 e | LEFE L 1,400,000 |...92.0590 |... .... 1,400,000 .0 . FUN VI R N RN | I SO | 3 AN 0.985 ...12/07/2020 ...|....12/10/2026 ...
617446-8X-0 ..... MORGAN STANLEY Corp Note Call MW ... 2 eeeeeenen |- LEFE ... ..410,000 |...80.4540 |... 329,861 |.... 410,000 0 . ceet0 o0 0l 12928 ) 1.928 ....01/20/2021 ...|....04/28/2032 ...
61747Y-EA-9 ..... MORGAN STANLEY Corp Note Call MW ... 2. .. 1.EFE ..|... .. 1,600,000 |...97.7870 |... 1,564,592 |.... .... 1,600,000 0. FN 1 O RN I PR o 44 I AN 0.790 ....056/26/2021 ...|....05/30/2025 ...
61747Y-EM-3 ..... MORGAN STANLEY Corp Note Call MW 2 1EFE .. 1,500,000 |...96.8260 |. 1,452,390 |. .1,500,000 |.. .0 0 | ......2.630 ....02/16/2022 .. 02/18/2026 ...
61747Y-EU-5 ..... MORGAN STANLEY Corp Note Call MW ... 2. L 1.EFE ..|.. .. 1,570,000 )...97.5570 |.....oovnnnens 1,531,645 |.... .1,570,000 |. .... 1,570,000 0. 0 0 00000040889 ). 4.803 ...07/18/2022 ...|....07/20/2033 ...
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61747Y-FA-8 ..... MORGAN STANLEY Corp Note Call MW .......ccovvuvvvvrnns foon e nnnnns T LLEFE L 449,991 |. 100.5110 |..evvennreennnn 452,300 fonniiiinnnnnnns 450,000 [....ceevvvnnnnnns 450,001 [.oeveiennnnnnn 0 fooeiriiiiinenn 10 o0 0 s 5123 |...... SAB[FA s | 9,606 ....01/17/2023 ...|....02/01/2029 ...
63743H-FH-0 ..... NATIONAL RURAL UTIL COOP Corp Note Call MW .. |- LFFE L ...99.8920 |... . 1,440,000 |.. .... 1,439,316 O 339 |0 o0 e 4.450 |...... 4473 [MS ...... ..o 19,224 ... ....02/02/2023 ...|....03/13/2026 ...
649521I-DS-9 ..... NEW YORK LIFE GL Corp Note Non Call 144A .... S LAFE L ...80.2790 |... .1,100,000 |.. ....1,008,748 O e 181 0 [0 1.200 |...... LEVAL:R | o S F 5,280 |... ....08/04/2020 ...|....08/07/2030 ...
64952li-EC-3 ... NEW YORK LIFE GL Corp Note Non Call - TAFE L. ...99.9950 |... .1,400,000 |.. .... 1,400,000 JLO N N | [ FOPPRRR | B ISP | B AU 5.660 |...... 0.320 [ JAJO .. 14,743 |... ....04/20/2021 ...|....04/26/2024 ...
649521I-ED-1 ... NEW YORK LIFE GL Corp Note Non Call 144A . e [ LA FE L ...91.6%0 |... 1,558,832 |.... .1,700,000 |.. .... 1,699,184 O 328 o0 [0 1.150 |...... 1.170 ....06/02/2021 ...|....06/09/2026 ...
65364U-AN-6 ..... NIAGARA MOHAWK Corp Note Call MW 144A .. e [ 2.AFE L ...83.0440 |... 689,265 |.... . 830,000 |.. ... 830,000 O 0 0 o0 e 1.960 |...... 1.960 ...06/23/2020 ...|....06/27/2030 ...
65473P-AN-5 ... NISOURCE INC Corp Note Call MW A1 [ 2B FE L . 102.0130 |... 816,104 |.... . 800,000 |.. ....798,828 O 196 |0 [0 e 5.250 |...... 5.289 ....03/21/2023 ...|....03/30/2028 ...
670346-AY-1 ..... NUCOR CORP Corp Note Call MW ... 2 .. .. 1.G FE ..|... ...99.0930 |... ... 650,000 |.. O e 195 |0 o0 e 4.300 |...... 4.336 ....05/18/2022 ...|....05/23/2027 ...
67066G-AN-6 ..... NVIDIA CORP Corp Note Call MW . 2 .1EFE .. ...89.6010 |. ..1,881,621 |. .2,100,000 .0 .1.550 |......1.598 ...06/14/2021 .. 06/15/2028
67103H-AK-3 ..... O'REILLY AUTOMOT Corp Note Call MW ... 1 .2.BFE .. .. 81.1700 |. ..162,340 |. . 200,000 .0 1750 |......1.798 ....09/09/2020 .. 03/15/2031
68233J-BZ-6 ..... ONCOR ELECTRIC DELIVERY Corp Note Call MW 2 1FFE .. ...93.0910 |. .. 1,363,783 |. .0 ......0.550 |......0.671 ....06/03/2021 .. 10/01/2025 ...
68389X-CP-8 ..... ORACLE CORP Corp Note Call MW e 2B FE L 1,159,188 |...99.6000 |... 1,155,360 |.... . . .... 1,159,246 O e 88 |0 o0 e 4.900 |...... 4.909 ...02/02/2023 ...|....02/06/2033 ...
690742-AJ-0 ..... OWENS CORNING Corp Note Call MW 2. .. 2.BFE ..|... .. 598,722 |...95.3480 |... . 600,000 |.. ....599,222 O e 121 0 [0 3.950 |...... 3.976 ....07/29/2019 ...|....08/15/2029 ...
693475-AX-3 ..... PNC FINANCIAL SERVICES Corp Note Call 2 .. 1.G FE . .. 808,453 |...94.7390 |... . 810,000 |.. ....809,401 O o228 0 o0 e 2.600 |...... 2.630 ....07/18/2019 ...|....07/23/2026 ...
693475-BE-4 ..... PNC FINANCIAL SERVICES Corp Note Call 2 e [ TG FE L 2,210,000 |...94.3690 |... ....2,210,000 LI RN | I N | RN | B A 4.626 |...... 4.626 ....06/01/2022 ...|....06/06/2033 ...
694308-JT-5 ..... PACIFIC GAS & ELECTRIC Corp Note Call MW . 2 .. .. 2.CFE ..|... ..666,673 |...86.690 |... .. JLO N U {1+ AUt | B ISR | ) AU 3.250 |...... 3.122 ...11/10/2021 ...|....06/01/2031 ...
713448-DF-2 ..... PEPSICO INC Corp Note Call MV .... 2 e [ LEFE L ..84,934 1...96.7100 |... ...85,000 |.. L Y A N RN | B SN 2.850 |...... 2.859 ....02/19/2016 ...|....02/24/2026 ...
713448-EL-8 ..... PEPSICO INC Corp Note Call MW .... e [ LEFE L 603,203 |...92.2100 |... . 605,000 |.. ....603,940 O e 174 |0 0 e 2.625 |...... 2.659 ...07/25/2019 ...|....07/29/2029 ...
T13448-FN-5 ..... PEPSICO INC Corp Note Call MV .... 2. .. 1.EFE ..|... 1,188,144 |...97.8880 |... .1,190,000 |.. ... 1,188,371 O o 188 |0 [0 3.900 |...... 3.919 ...07/14/2022 ...|....07/18/2032 ...
718546-AZ-7 ..... PHILLIPS 66 Corp Note Call MW .... 2 L2.AFE .. ...92.9590 |. . 170,000 .169,972 |.. .0 .1.300 |......1.308 ....11/16/2020 .. 02/15/2026
723787-AV-9 ..... PIONEER NATURAL Corp Note Non Call .... .. 2.AFE .. . 100.7580 |. . 1,220,000 .1,219,545 |.. .0 .5.100 |......5.118 ...08/27/2023 .. 03/29/2026
74251V-AR-3 . PRINCIPAL FINANCIAL GRP Corp Note Call MW ... 2 1.G FE . ...94.3220 |. ..230,000 .229,468 |.. .0 .3.700 |......3.748 ....05/07/2019 .. 05/15/2029
74256L-ES-4 ..... [PRINCIPAL LFE GLB FND Il Corp Note Non Call 144A ..|...... .| 1.EFE .. ...91.0710 |. . 1,440,000 .1,435,080 |.. .0 .1.500 |......1.622 ....11/09/2021 .. 11/17/2026 ...
742718-FV-6 ..... [PROCTER & GAMBLE CO/THE Corp Note Non Call .. B .. 1.DFE .. ...93.3620 |. .1,500,000 . 1,498,662 |.. .0 ......1.900 |......1.930 ...01/21/2022 .. 02/01/2027 ...
743315-A1-3 ..... PROGRESSIVE CORP Corp Note Call MV 2. .. 1.F FE ..|... ...92.4990 |... ... 270,000 |.. 270,000 LI RN | I N | RN | B SN 3.200 |...... 3.200 ....08/17/2020 ...|....03/26/2030 ...
74340X-BM-2 ..... PROLOGIS LP Corp Note Call MW .... e [ G FE L ...87.4780 |... ..795,000 |.. ....191,577 JLO I 10 1 I APt | B IEUPRPRRIN | B AU 2.250 |...... 2.324 ....02/03/2020 ...|....04/15/2030 ...
T4340X-BV-2 ..... PROLOGIS LP Corp Note Call MW .... 2. .. 1.G FE ..|... . ...95.5570 |... . 480,000 |.. ....489,733 LU R 7151 N N | N RPN | ) AN 3.375 |...... 2.7% ...10/04/2022 ...|....12/15/2027 ...
744560-BR-6 ..... PUBLIC SERVICE ELECTRIC Corp Note Call MW ... N2 e | LFFE L .. 109,638 |...94.3610 |... . 110,000 |.. ....109,894 O i 38 |0 [0 e 2.250 |...... 2.287 ....09/07/2016 ...|....09/15/2026 ...
744560-85-4 ... PUBLIC SERVICE ELECTRIC Corp Note Call 2 e [ LFFE L .. 797,656 |...95.2540 |... . 800,000 |.. ....799,134 LI Y1) I N | N RN | ) A 3.000 |...... 3.034 ....06/02/2017 ...|....05/15/2027 ...
744573-AN-6 PUBLIC SERVICE ENTERPRIS Corp Note Call MW .. 2 .. .. 2.BFE ..|... .. 969,544 |...98.7430 |... ... 970,000 |.. 969,957 O i 94 0 [0 e 2.875 |...... 2.885 ...06/03/2019 ...|....06/15/2024 ...
75513E-C0-2 . RTX CORP Corp Note Call MW ..... 1 L2.AFE .. . 100.4390 |. . 1,320,000 1,319,729 |.. .0 .5.000 |......5.010 ...02/23/2023 .. 02/27/2026 ...
75513E-CR-0 . RTX CORP Corp Note Call MW ..... 1 L2.AFE .. . 101.9600 |. N . 1,365,000 . 1,326,400 |.. .0 .5.150 |......5.548 ....00/14/2023 .. 02/27/2033
756109-AR-5 ..... REALTY INCOME CORP Corp Note Call MW . 2 1.G FE . ...98.1760 |. ..589,056 |. . 600,000 .605,507 |.. .0 4,125 |......3.744 ....03/08/2017 .. 10/15/2026
756109-AW-4 ..... REALTY INCOME CORP Corp Note Call MW . 2 1.G FE .. ...93.5460 |. .. 1,403,190 |. .1,500,000 1,494,359 |.. .0 .3.250 |......3.326 ...06/12/2019 .. 06/15/2029
760759-AZ-3 ..... REPUBLIC SERVICES INC Corp Note MW Call 1 L2.AFE .. ...81.4540 |. ..415,000 414,812 .. .0 .. 1,750 ... 1,756 ....11/09/2020 .. 02/15/2032 ...
78355H-KV-0 ..... RYDER SYSTEM INC Corp Note Call MW e [ 2.AFE L . 103.0730 |... .2,700,000 |.. .... 2,695,346 O [l 881 |0 0 e 5.650 |...... 5.697 ...02/21/2023 ...|....03/01/2028 ...
78355H-KY-4 ..... RYDER SYSTEM INC Corp Note Call MW . A1 [ 2AFE L . 110.9420 |... .1,140,000 |.. ... 1,137,359 JLUJ RR: - T N | N RPN | ) RN 6.600 |...... 6.631 ....10/30/2023 ...}|....12/01/2033 ...
78433L-AA-4 ..... SCE REC FUND Corp Note Sink B .. 1.AFE ..|... ...85.2290 |... ..209,340 |.. O 0 0 o0 0.861 |...... 0.861 ....02/17/2021 ...|....11/15/2031 ...
79466L-AH-7 ..... SALESFORCE INC Corp Note Call MW ... 2. .. 1.F FE ..|... ...88.9910 |... .1,090,000 |.. LU SRR £ T N | N RN | ) AN 1.500 |...... 1.578 ....06/29/2021 ...|....07/15/2028 ...
79466L-AJ-3 ..... SALESFORCE INC Corp Note Call MW ... 2 .. .. 1.F FE ..|... ...85.4580 |... ... 560,000 |.. O e 182 |0 [0 e 1.950 |...... 1.982 ...06/29/2021 ...|....07/15/2031 ...
808513-AQ-8 ..... CHARLES SCHWAB CORP Corp Note Call ... B L .. 1.F FE ..|... . ...95.2240 |... ..305,000 |.. . O o 51 0 [0 3.200 |...... 3.219 ....02/27/2017 ...|....08/02/2027 ...
808513-BR-5 ..... CHARLES SCHIAB CORP Corp Note Call MW 2 weeeeenen |- LFFE ... .. 897,912 |...91.6790 |... . 900,000 |.. ....898,997 O e 15 |0 0 e 1.150 |...... 1.198 ...05/11/2021 ...|....05/13/2026 ...
808513-BS-3 ..... CHARLES SCHWAB CORP Corp Note Call MW ... 2. .. 1.F FE ..|... 1,197,660 |...83.5760 |... .1,200,000 |.. ....1,198,225 O 218 o0 [0 e 2.300 |...... 2.322 ...05/11/2021 ...|....05/13/2031 ...
817826-AD-2 ..... 7-ELEVEN INC Corp Note Call MW 144A .. 1 .2.BFE .. ...87.5570 |. ..292,000 .291,453 |.. .0 ......1.300 |......1.347 ....01/27/2021 .. 02/10/2028 ...
842400-HD-8 ... SOUTHERN CAL EDISON Corp Note Call MW ................ 2. .. 1.GFE ..|.. ...85.7530 |... . 810,000 |. ... 807,715 O e 27 o0 0 2.500 |...... 2.542 ...06/09/2021 ...|....06/01/2031 ...
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842587-DH-7 ..... SOUTHERN CO Corp Note Call MW ......covvvnnviviiininns oo e | s T ..2.BFE .. ...89.0070 |...ccvvnnnninnns 489,539 |....ccvvnnninnns 550,000 [....ceevvvnnnnnns 549,202 |..ovunniiinnnnnd 0 fooerririeennn 181 0 0 10750 L, 1786 NS wees [ 2,834 | 9,625 |....02/23/2021 ...|....03/15/2028 ...
857477-BS-1 ..... STATE STREET CORP Corp Note Call ... N2 e | LFFE L ...92.9390 |...covrnnnnnns 1,031,623 |.... 1,110,000 |.. ....1,110,000 O 0 0 [0 0001 2.208 |- 1.979 ....02/02/2022 ...|....02/07/2028 ...
86787E-BC-0 ..... SUNTRUST BANK Corp Note Call MW 2 e LR FE L ...99.3590 |.......oennnns 1,490,385 |.... .1,500,000 |.. .... 1,499,975 O 101 0 [0 000023.200 |- 3.207 ...03/12/2019 ...|....04/01/2024 ...
872540-AU-9 ..... TJX COS INC Corp Note Call MW e [ LFFE L ...82.9890 |... . 560,000 |.. ....559,498 O i 64 0 0 el 10600 |- 1.613 ....11/18/2020 ...|....05/15/2031 ...
87264A-CA-1 ..... T-MOBILE USA INC Corp Note Call MW ... 2 e [ 2B FE L ...90.2820 |... . 650,000 |.. ....659,780 O [ (2,372) [0 [0 fllll02.050 .o 1.656 ...06/25/2021 ...|....02/15/2028 ...
87612E-BM-7 ..... TARGET CORP Corp Note Call MW N2 e | LFFE L ...93.3520 |... . 510,000 |.. ....509,460 0. e T [0 0 10950 o 1.986 ...01/19/2022 ...|....01/15/2027 ...
880451-AV-1 ..... TENNESSEE GAS PIPELINE Corp Note Non-Cal | I .. 2.BFE ..|... . 108.4700 |... ....444 514 JL U R 20 N N N RPN | I A 1[04 I AN 5.591 ....12/13/2023 ...|....10/15/2028 ...
883556-BZ-4 ..... THERMO FISHER Corp Note Call MW 2 .. .. 1.G FE ..|... ...91.1330 |... O e 92 o0 [0 J0l0.2.600 |- 2.616 ....09/24/2019 ...|....10/01/2029 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP Corp Note Call MW 2 .1.GFE .. ...96.4150 |. .0 .4.123 ...06/01/2022 .. 06/06/2028
902494-AX-1 ..... [ TYSON FOODS INC Corp Note MW 150 BP 2 .2.BFE .. ...98.89%0 |. .0 .3.987 ....08/05/2014 .. 08/15/2024
904764-AX-5 ..... [UNILEVER CAPITAL Corp Note Call MW 1 .1EFE .. ...98.9880 |. .0 oo 2.757 ....06/02/2017 .. 05/05/2024 ...
91159H-JA-9 ..... US BANCORP Corp Note Call MW e [ G FE L ...80.6500 |... .1,400,000 |.. .... 1,393,975 O el 870 [0 o0 10375 | 1.444 ...07/16/2020 ...|....07/22/2030 ...
92277G-AT-4 ..... VENTAS REALTY LP Corp Note Call MW .........cevevrvens foun on 2 e [ 2AFE L ...97.0270 |... . 760,000 |.. ....759,174 O e 774 Lennl0 [0 000.2.650 .o 2.757 ....06/24/2019 ...|....01/15/2025 ...
92343V-CR-3 ...... VERIZON COMMUNICATIONS Corp Note Call MW 258P ......|... ... N2 e [ 2.AFE L ...98.5400 |... . 300,000 |.. ....299,807 O 224 o0 00022082500 |- 3.579 ...10/22/2014 ...|....11/01/2024 ...
92343V-FF-6 ..... VERIZON COMMUNICATIONS Corp Note Call MW .. 2 e [ 2AFE L ...95.1140 |... ..205,000 |.. ....204,950 O e 14 L0 fl00002223.000 |- 3.008 ....08/17/2020 ...|....03/22/2027 ...
92343V-FR-0 ... VERIZON COMMUNICATIONS Corp Note Call MW .. e [ 2.AFE L ...82.2950 |... .1,000,000 |.. ....99,770 O e 426 o0 0 ]l 10750 | 1.799 ...11/10/2020 ...|....01/20/2031 ...
925524-AV-2 ... PARAMOUNT GLOBAL Corp Note Non Call ........ccccoevves foun one e [ 2.0 FE L ...94.8780 |... .... 2,258,368 L R [+1V N P N RPN | SO 28 41 I AN 6.344 ....12/22/2023 ...|....05/15/2033 ...
92840V-AL-6 ..... VISTRA OPERATION Corp Note MW 144A ... 2 e |- 2.CFE L. ...99.0900 |...covvnnnnnns 3,369,060 |.... . . ... 3,396,907 O 2,132 o0 feeiiel0 el 50125 | 5.195 ...05/10/2022 ...|....05/13/2025 ...
928668-BL-5 ..... VOLKSWAGEN GROUP AMERICA Corp Note Call MW 144A ...[... ... 2. .. 2.AFE ..|... ...92.9150 |... 845,527 |.... . 910,000 |.. ....909,388 O 317 o0 [0 0000 12250 | 1.286 ... 11/17/2020 ...|....11/24/2025 ...
928668-BT-8 ..... VOLKSWAGEN GROUP AMERICA Corp Note Call MW 144A . 1 L2.AFE .. ...98.1260 |. ..637,819 |. . 650,000 .649,321 |.. .0 .4.622 ....06/31/2022 .. 06/08/2029
92939U-AE-6 . WEC ENERGY GROUP INC Corp Note MW Call . 1 L2.AFE .. ...81.6460 |. .. 1,143,044 |. . 1,400,000 1,399,113 |.. .0 .1.810 ...10/05/2020 .. 10/15/2030
92940P-AE-4 . WRKCO INC Corp Note Call MW ....... 2 .2.BFE .. ...95.5320 |. ..2,388,300 |. .2,500,000 2,381,645 |.. .0 L5111 ....12/18/2023 .. 06/01/2028
931142-EN-9 . WALMART INC Corp Note Call MWV . -2 .1.CFE .. ...96.0410 |. .579,591 |.. .0 .3.264 ....04/16/2019 .. 07/08/2029 ...
94106L-B0-1 ..... WASTE MANAGEMENT INC Corp Note Call MW . .2 . 1.GFE .. ...89.0800 |. .589,970 |.. .0 ......2.001 ...04/28/2021 .. 06/01/2029 ...
950000-26G-7 ..... WELLS FARGO & COMPANY Corp Note Call .... 2 e [ 2AFE L ...88.9660 |... .... 1,574,825 JLORS SRR (| )N N N RPN | I SR : 74 N AN 1.969 ...09/21/2020 ... |....10/30/2030 ...
95000U-2T-9 ..... WELLS FARGO & COMPANY Corp Note Call MW ... N2 e [ 2.AFE L ...98.0580 |... O e 0 fel0 002220805 |- 0.805 ....05/12/2021 ...|....05/19/2025 ...
95000U-2U-6 ..... WELLS FARGO & COMPANY Corp Note Call MW ... 2 e [ 2AFE L ...87.3750 |... O 0 0 000000030350 | 3.350 ....02/23/2022 ...|....03/02/2033 ...
95000U-3B-7 ..... WELLS FARGO & COMPANY Corp Note Call MW ... N2 e [ 2.AFE L ...97.4740 |... O 0 0 k0l 40897 | 4.897 ...07/18/2022 ...|....07/25/2033 ...
950400-AK-0 ..... WELLTOWER INC Corp Note Call MW 2 e [ 2AFE L ...93.8290 |... O e 38 0 [0 000022.700 |- 2.716 ....12/09/2019 ...|....02/15/2027 ...
95709T-AP-5 ..... WESTAR ENERGY Corp Note Call N L .. 1.F FE ..|... ...95.0820 |... 232,951 |.... ..245, 244,662 O i n 97 o0 fel0 0022232100 |- 3.145 ....02/27/2017 ...|....04/01/2027 ...
970648-AL-5 ..... WILLIS NORTH AMERICA INC Corp Note Call MW . 2 .2.BFE .. ...98.9990 |. .. 3,365,966 |. 3,400,000 .3,399,024 |.. .0 .4.659 ....06/12/2022 .. 06/15/2027 ...
303901-BJ-0 ..... FAIRFAX FINL HLD Corp Note Call MW ... A2 .2.BFE .. ...87.9480 |. ..466,124 |. ..530,000 .529,478 |.. .0 .3.391 ... 11/12/2021 .. 03/03/2031
31429K-AE-3 . FED CAISSES DESJARDINS Corp Note Non Call 144A A .. 1.EFE .. ...98.1290 |. .. 1,481,748 |. .1,510,000 .1,509,965 |.. .0 .0.706 ....06/18/2021 .. 05/21/2024
31429K-AH-6 . FED CAISSES DESJARDINS Corp Note Non Call 144A A .. 1.EFE .. ...99.4540 |. .. 2,486,350 |. .2,500,000 . 2,499,756 |.. .0 .4.553 ....08/16/2022 .. 08/23/2027
63307A-28-3 . NATIONAL BANK OF CANADA Corp Note Call . A .1.GFE .. ...99.1310 |. .. 2,379,144 |. .2,400,000 .2,399,101 |.. .0 o 3777 ....06/02/2022 .. 06/09/2025 ...
67077M-AT-5 ... NUTRIEN LTD Corp Note Call MW c|--2.BFE ... ...98.0700 |... 324,612 |.... 330,383 O 108 [0 040200 |- 4.240 ...03/19/2019 ...|....04/01/2029 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS IN Corp Note Call MW .. |- 2.CFE ... ...95.4870 |... 1,355,915 |.... .... 1,419,951 O e 88 0 [0 000223.200 |- 3.201 ....07/25/2023 ...|....08/15/2027 ...
78016E-ZT-7 ..... ROYAL BANK OF CANADA Corp Note MW .. 1.EFE ..|... ...91.5260 |... 1,464,416 |.... .. .... 1,599,720 O 108 L0 feeel0 el 10150 | 1.157 ...07/07/2021 ...|....07/14/2026 ...
80685X-AC-5 ..... SCHLUMBERGER Corp Note Call MW | 1R FE L ...94.8360 |... ..395,000 |.. O iien 95 o0 [0 nln 10400 . 1.425 ....09/09/2020 ...|....09/17/2025 ...
891140-CA-4 ..... TORONTO-DOMINION BANK Corp Note Non Call .. .. 1.EFE ..|... ...98.7790 |... . .1,400,000 |.. O e 4 0 0]l 2.650 |- 2.653 ....06/05/2019 ...|....06/12/2024 ...
89114T-2D-7 ..... TORONTO-DOMINION BANK Corp Note MW . | LEFE L . ...91.8440 |... 1,469,504 |.... O e 16 0 00000012200 e 1.201 ....06/01/2021 ...|....06/03/2026 ...
89115A-26-1 ..... TORONTO-DOMINION BANK Corp Note MW . |- LEFE L. .. 1,250,000 |...97.2150 |... 1,215,188 |.... .... 1,250,000 O 0 0 k0 el 40456 | 4.456 ...06/01/2022 ...|....06/08/2032 ...
00084D-AW-0 ..... ABN AMRO BANK NV Corp Note Call 144A ................. .. 2.AFE ..|... 1,900,000 |...88.0650 |... .. 1,673,235 |.... .... 1,900,000 O 0 0 [0 00002.470 | 2.470 ....12/06/2021 ...|....12/13/2029 ...
00182E-BP-3 ..... ANZ NEW ZEALAND INTL/LDN Corp Note Non Call 144A .. 1.EFE .. ...96.8660 |. ..736,182 |. 760,000 |.. .0 ......2.166 ....02/09/2022 .. 02/18/2025 ...
00217G-AA-1 ... APTIV PLC Corp Note Call MV .... L|..2.BFE ... ...96.7650 |... 803,150 |.... . 830,000 |. ... 830,000 O i o0 000002396 ). 2.3% ...02/09/2022 ... |....02/18/2025 ...
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00217G-AB-9 ..... APTIV PLC Corp Note Call MW ......coevvvnenvrvvvinnnennnsfoee e [ Deve |2 e L 2BFE | 1,175,280 |...88.3860 [.............. 1,042,985 |oooveennnnnnns 1,180,000 |....oovveennnn 1,176,057 |ovveenniininnnnnd (0 S & T R | I AR | B EN 3.250 |...... 3.2097 ....02/09/2022 ...|....03/01/2032 ...
00774M-AX-3 ..... AERCAP |RELAND CAP/GLOBA Corp Note Call MW .........[... ...|D...... c|--2.BFE ... .. 468,233 |.. 87.0670 |... . 470,000 |.. ....468,546 O e 154 |0 0 e 3.300 |...... 3.344 ....10/21/2021 ...|....01/30/2032 ...
009279-AA-8 ..... AIRBUS SE Corp Note Call MW 144A .........oocovveeeees oo oon | D | 1R FE L .. 526,505 |...95.6680 |... ..527,000 |.. ....526,821 LU SR - N PO | RN | B FON 3.150 |...... 3.161 ....04/05/2017 ...|....04/10/2027 ...
046353-All-8 ..... ASTRAZENECA PLC Corp Note Call MW .......ccceemmeeeeeeefeun ven | D |- 1.GFE ... ...83.1800 |... . 820,000 |.. ....818,405 O o229 |0 [0 e 1.375 |...... 1.406 ....08/03/2020 ...|....08/06/2030 ...
05523R-AF-4 ..... BAE SYSTEMS PLC Corp Note Call MW 144A .............. [-e. .| D.eeees |- 2.AFE L ...82.2390 |... . 700,000 |.. ....696,203 O 492 o0 [0 1.900 |...... 1.982 ....09/08/2020 ...|....02/15/2031 ...
05964H-AN-5 ... BANCO SANTANDER SA Corp Note Call .. .. 1.G FE ..|... ...90.4990 |... . 600,000 |.. ... 600,000 O 0 0 o0 e 1.722 |...... 1.722 ...09/07/2021 ...|....09/14/2027 ...
0965911-20-6 ..... BNP PARIBAS Corp Note Call 144A 1.6 FE ..|... ...91.6410 |... . 620,000 |.. ... 620,000 O o0 o0 [0 e 1.675 |...... 1.415 ....06/23/2021 ...|....06/30/2027 ...
225401-AN-0 ..... UBS GROUP AG Corp Note Call MW 144A .. 1.G FE ..|... ...97.8570 |... . 560,000 |.. ... 560,000 JO I N | I AP | B IR | B AT 2.593 |...... 2.593 ....09/04/2019 ...|....09/11/2025 ...
225401-AU-2 ..... [UBS GROUP AG Corp Note Call MW 144A .. .1.GFE .. ...85.2160 |. ..330,000 .330,000 |.. .0 .3.091 ....06/10/2021 .. 05/14/2032
22546Q-AP-2 ..... [CREDIT SUISSE NEW YORK Corp Note Non Cal | 1.E FE .. ...98.6300 |. . 500,000 .500,915 |.. .0 ... 3.353 ....03/28/2017 .. 09/09/2024 ...
25243Y-BA-6 . DIAGEO CAP PLC Corp Note Call MW ... .1.GFE .. ...97.5010 |. .1,000,000 .999,953 |.. .0 2,126 213 ....09/30/2019 .. 10/24/2024 ...
29359U-AC-3 ...... ENSTAR GROUP LTD Corp Note Call M .........eeveeennnsfenn von | D c|--2.BFE ... ...81.6540 |... ... 580,000 |.. ....579,217 O i 89 |0 0 e 3.100 |...... 3.120 ...08/18/2021 ...|....09/01/2031 ...
404280-CM-9 ..... HSBC HOLDINGS PLC Corp Note Call MW ..........ccooeveeifen oon|Deveen | TG FE L ...91.7620 |... . 760,000 |.. ... 760,000 O o0 o0 [0 e 1.589 |...... 1.589 ....11/17/2020 ...|....05/24/2027 ...
404280-CT-4 ..... HSBC HOLDINGS PLC Corp Note Call MW ..........oceeeeeecfenn von| D |- 1.GFE ... ...83.5260 |... . 870,000 |.. ... 870,000 JLO N N | I AP | B ISP | B AT 2.804 |...... 2.804 ....05/17/2021 ...|....05/24/2032 ...
404280-CV-9 ..... HSBC HOLDINGS PLC Corp Note Call MW ..........ccoeeveecfen oon | Deveen | TG FE L ...87.3590 |... . 910,000 |.. ... 910,000 LI RN | I N RPN | B SN 2.206 |...... 2.206 ....08/10/2021 ...|....08/17/2029 ...
456873-AE-8 ..... INGERSOLL-RAND Corp Note Call MW .........ooeeeeennenns fen von | D |- 2.AFE ... ...97.2270 |... . 460,000 |.. ....459,834 O e 71 0 [0 e 3.500 |...... 3.517 ...03/19/2019 ...|....03/21/2026 ...
46590X-AN-6 ..... JBS USA/FOOD/F INANCE Corp Note Call MW ..............ofees oon|Deveee |- 2.CFE ... ...88.0470 |... ....780,341 O o834 |0 [0 3.000 |...... 3.263 ....08/21/2023 ...|....02/02/2029 ...
47837R-AA-8 ..... JOHNSON CONTROLS Corp Note Call MW ........oeeeeevnnns feun von | D .. 2.BFE ..|... ...83.1140 |... .. . ....573,768 O e 17 0 [0 e 1.750 |...... 1.784 ...09/08/2020 ...|....09/15/2030 ...
539439-AR-0 ..... LLOYDS BANKING GROUP PLC Corp Note Non Call . GFE ... ...97.8460 |... .1,300,000 |.. ,297,816 LU R 11/ I N | I RN | ) AN 4.375 |...... 4.419 ...03/15/2018 ...|....03/22/2028 ...
55608J-AR-9 . MACQUARIE GROUP LTD Corp Note Call 144A ... FFE .. ...91.9170 |. ..290,000 .290,000 |.. .0 .1.340 |......1.340 ....01/05/2021 .. 01/12/2027
606822-BJ-2 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call .G FE .. ...98.5740 |. A . 1,243,000 .1,243,000 |.. .0 .2.801 |......2.801 ....07/11/2019 .. 07/18/2024
606822-BS-2 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call .G FE .. ...94.3900 |. ..1,132,680 |. .1,200,000 .1,200,000 |.. .0 1412 ... 1,412 ....07/13/2020 .. 07/17/2025
60687Y-BP-3 ..... MIZUHO FINANCIAL GROUP COrp Note Call .. .G FE .. ...91.1490 |. ..938,835 |. .1,030,000 .1,030,000 |.. .0 .1.234 |......1.234 ...02/16/2021 .. 05/22/2027 ...
60687Y-CT-4 ..... MIZUHO FINANCIAL GROUP Corp Note Call ... .G FE .. . 104.0130 |. ..3,016,377 |. .2,900,000 .2,999,005 |.. .0 ......5.754 |......5.288 ....12/18/2023 .. 05/27/2034 ...
62954H-AJ-7 ..... NXP BV/NXP FDG/NXP USA Corp Note Call MW ............[... ...|D...... |- 2.AFE L ...84.3130 |... ... 880,000 |.. 878,225 O 198 |0 [0 e 2.650 |...... 2.678 ....06/16/2022 ...|....02/15/2032 ...
62954H-AZ-1 ..... NXP BV/NXP FDG/NXP USA Corp Note Call MW ............[... ...|D...... |- 2.AFE ... ...97.4650 |... . 670,000 |.. ....669,919 O e 3 0 [0 e 3.875 |...... 3.880 ....05/16/2022 ...|....06/18/2026 ...
62954H-BE-7 ..... NXP BV/NXP FDG/NXP USA Corp Note Call MW ............[... ...|D...... |- 2.AFE L ...98.7730 |... . 780,000 |.. ... 779,170 LU S22y I N | I RPN | ) AN 4.400 |...... 4.434 ....06/12/2022 ...|....06/01/2027 ...
62954i-AD-7 ..... NTT FINANCE Corp Note Call MW 144A |- LFFE L ...88.3300 |... .1,700,000 |.. ,700,000 0. PPN | N FPRRRRON | B AN 1.591 |...... 1.591 ....02/24/2021 ...|....04/03/2028 ...
80414L-2K-0 ..... SAUDI ARABIAN OIL CO Corp Note Call 144A .. | LEFE L ...86.1140 |... ... 507,000 |.. 504,847 0. 285 [0 0 2.250 |...... 2.317 ....11/17/2020 ...|....11/24/2030 ...
806854-AJ-4 ..... SCHLUMBERGER INVESTMENT Corp Note Call MW ... .. 1.F FE ..|... ...89.8710 |... 557,200 |.... . 620,000 |.. 634,723 O e (2,176) |0 o0 e 2.650 |...... 2.240 ...08/04/2020 ... |....06/26/2030 ...
822582-0G-5 ... SHELL INTERNATIONAL FIN Corp Note Call MW .1.DFE .. ...91.3%0 |. ..891,111 | 1,037,523 |.. .0 (9,814) |. .2.750 |...... 1.625 ....09/10/2020 .. 04/06/2030 ...
82620K-BD-4 ..... SIEMENS FINAN Corp Note MW 144A .. 1EFE .. ...89.83%0 |[. ..583,954 |. .649,318 |.. .0 .1.700 |......1.726 ....08/02/2021 .. 03/11/2028 ...
853254-CE-8 ..... STANDARD CHARTERED PLC Corp Note Call 144A .1.GFE .. ...96.3350 |. ..972,984 |. .1,010,000 |.. .0 .1.822 |......1.822 ....11/16/2021 .. 11/23/2025 ...
86562\-BV-1 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call . .. 1.G FE .. ...97.1160 |. .. 1,126,546 |. 1,160,000 |.. .0 2,348 |......2.348 ...01/06/2020 .. 01/15/2025
86562-CD-0 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call . .. 1.G FE .. ...92.0940 |. ..856,474 |. .930,000 |.. .0 ......0.948 |......0.948 ....01/04/2021 .. 01/12/2026 ...
874060-AX-4 ..... TAKEDA PHARMACEU Corp Note Call MW |- 2.AFE L. .. 329,353 |...85.7250 |... ...329,577 O e B3 |0 0 e 2.050 |...... 2.072 ....06/29/2020 ...|....03/31/2030 ...
880320-AM-8 ..... TENCENT HOLD Corp Note Call MW 144A .............ccooe fee oon| D .. 1.EFE ..|... .. 446,973 |...96.8920 |... 446,991 O i o0 [0 3.575 |...... 3.576 ....04/03/2019 ...|....04/11/2026 ...
89153V-AS-8 ..... TOTALENERGIES CAP INTL Corp Note Call MW ............|o.. ...|D..ee .. 1.EFE ..|... 1,800,000 |...97.6250 |... s ,800,000 JO I N | I AP | B IR | B AT 2.434 |...... 2.434 ....07/08/2019 ...|....01/10/2025 ...
902133-AY-3 ..... TYCO ELECTRONICS Corp Note Call MW .........cccevvvvunnfenn von | Devees .. 1.G FE ..|... ,460,692 |...86.5590 |... 1,490,000 .... 1,465,689 O e 2,651 o0 [0 2.500 |...... 2.726 ....02/01/2022 ...|....02/04/2032 ...
902613-AA-6 ..... UBS GROUP AG Corp Note Call 144A ..........cccoeeeeeens fen ven| D .. 1.G FE ..|... ..671,000 |...89.3100 |... . .. JO N N | [ AP | B ISP | B AT 3.126 |...... 3.126 ....08/06/2019 ...|....08/13/2030 ...
902613-AC-2 ..... UBS GROUP AG Corp Note Call 144A ...........ccoovvvvnnn fooe oon| D .. 1.G FE ..|... ..830,000 |...91.7390 |... . 830,000 |.. . O o0 o0 [0 e 1.364 |...... 1.364 ....07/27/2020 ...|....01/30/2027 ...
902613-AH-1 ..... UBS GROUP AG Corp Note Call 144A ..........cccoeeeeeens feen ven| D .. 1.G FE ..|... ..680,000 |...90.4020 |... 614,734 |.... . 680,000 |.. ... 680,000 JLO N N | [ AP | B ISP | B FOT 1.49% |...... 1.494 ...08/08/2021 ...|....08/10/2027 ...
902674-72-6 ..... UBS AG LONDON Corp Note Non Call ...........coeeevrvnnn foon wen| D .. 1.EFE ..|... ,137,644 1...91.9040 |.............. 1,047,706 |.... .1,140,000 |.. ... 1,137,842 O 199 0 [0 1.250 |...... 1.330 ....10/12/2023 ...|....06/01/2026 ...
961214-ER-0 ..... WESTPAC BANKING CORP Corp Note Non Call ........ccc..foee.oofD...... . |- 1.DFE ..|... ,898,537 |...92.2180 |.............. 1,752,142 |.... .1,900,000 |.. .... 1,899,281 O 29 0 0 1.150 |...... 1.166 ...05/25/2021 ...|....06/03/2026 ...
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1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 332,389,645 | XXX 312,198,045 332,624,340 331,778,021 0 (24,893) 0 0 XXX XXX XXX 2,705,132 8,307,673 XXX XXX
JP Morgan Mortgage Trust JPMMT 2022-6 A3 RMBS 144A
46655K-AD-8 ..... [.eevreiiiiiiii e [ e 4 s TARM s 1,848,182 |...85.7550 [...eeeeennnn 1,720,973 |.cooeeeeenn 2,006,849 |....ccvvennnns 1,854,246 |......ccevnnnnnn (V) (1,895) |vveeeeeeeennn (VI 0 |....n 3.000 |...... 3.801 |MON oot Joveeeeeeennnnns VA VA O 60,206 |....05/25/2022 ... |....11/25/2052 ...
JP Morgan Mortgage Trust JPMMT 2023-2 A4A RMBS
46656D-AN-3 ..... T4A e eeeeen [ | e 4 e AR e 2,746,468 |...98.0300 |.............. 2,756,098 |..eeeeeennnnn 2,811,484 |.............. 2,763,310 [ooeeeeeniees (V) 16,842 [.ooeeeeieneees (VI 0 |o.en 5.000 |...... 5.922 ....02/22/2023 ...|....07/25/2053 ...
81744K-AA-4 ..... Sequoia Mortgage Trust SEMT 2023-2 A1 RMBS 144A ... [......|....... 4. AR e 1,739,607 |...97.3720 |....oooeeennn 1,778,070 [..oovvvnnnnnns 1,826,059 [...oevvnnnnnns 1,751,591 |oovvvnnnnns (U 11,985 [oiiivnnnnns [ 0 )...... 5.000 |...... 6.160 ...03/09/2023 ... |....03/25/2053 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 6,334,257 [ XXX 6,255, 141 6,644,392 6,369,147 0 XXX XXX XXX XXX
04965J-AA-1 ..... ATRIUM HOTEL POR AHPT 2017-ATRM A CMBS 144A ........[.....].ceeees 4 e AR e 1,162,670 |...95.1450 |........c..... 1,106,222 |.............. 1,162,670 |..eeeeeeennn 1,162,670 |eveeneeeennn 0 fooeereeemmeeeend0 o0 0 e 6.590 |...... 6.663 ....12/18/2017 ...|....12/15/2036 ...
05609X-AA-9 ..... BX Trust BX 2022-CLS A CMBS 144A ... B L TARN L. . 100.2090 |... . 1,424,000 |.. .... 1,420,610 O e 146 |0 [0 5.760 |...... 5.843 ....10/06/2022 ...|....10/13/2027 ...
065402-BB-4 ..... BANK BANK 2019-BN18 A3 CMBS 4 .. L TAFRM ... ...89.6660 |... .1,000,000 |.. .... 1,005,186 O e (1124) |0 o0 e 3.325 |...... 3.211 ....05/21/2019 ...|....05/15/2062 ...
065403-BB-2 ..... BANK 2019-BN17 A 2019-BN17 A3 CMBS ... 4 .. L TARN L. ...93.2680 |... 1,100,562 |.... .1,180,000 |.. ... 1,183,754 0 | L (1,793) [0 0 e 3.456 |...... 3.308 ....03/21/2019 ...|....04/15/2052 ...
06540E-AK-9 ..... Bank BANK 2021-BN38 A5 CMBS .... 4 CLARN L ...83.3470 |. .. 4,917,473 |. .5,900,000 . 4,844,642 |.. .0 .2.521 |......5.320 ...08/02/2023 .. 12/15/2064 ...
06540K-AJ-8 ..... Bank BANK 2022-BNK44 A5 CNBS 4 C1ARN L . 105.7010 |. ..8,878,884 |. .8,400,000 .8,697,828 |.. .0 .5.745 |......5.253 ....03/02/2023 .. 11/15/2055 ...
06540T-AC4 ..... Bank BANK 2018-BN11 A2 CMBS . 4 CLARN L ...95.0240 |. ..881,842 .885,268 |.. .0 ......3.784 |......3.673 ....04/13/2018 .. 03/15/2061 ...
06541C-BF-2 ..... Bank BANK 2021-BN33 A4 CMBS ... B L TARN L. ...84.3750 |... .1,900,000 |.. .... 1,913,635 JLOJ R (381 . N I RPN | ) AN 2.270 |...... 2.151 ....06/07/2021 ...|....05/15/2064 ...
08161B-AX-1 ..... BENCHVARK MORTGA BMARK 2018-B3 A4 CMBS .... N L TAFM ... ...95.1550 |... .... 1,303,482 0 e (1,965) |veeeeceen0 o0 e 3.761 |...... 3.634 ....03/23/2018 ...|....04/10/2051 ...
081620-BC-9 ..... BENCHVARK Mortga BMARK 2020-B19 A5 CMBS ... B L TARN L. ...79.9860 |... .... 1,358,364 O e (4,281 |0 [0 e 1.850 |...... 1.504 ....09/21/2020 ...|....09/15/2053 ...
08162X-BG-8 ..... BENCHVARK Mortga BMARK 2020-B20 A5 CMBS ... N L TAFRM ... L..79.2880 |..ccovnnnnnnns 2,140,776 |.... ....2,188,505 O et 51,919 |0 0 e 2.034 |...... 5.534 ...08/02/2023 ...|....10/15/2053 ...
08163E-BD-6 ..... BENCHVARK Mortga BMARK 2021-B26 A5 CMBS ... B L TARN L. ...81.5080 |......ceunnnns 1,222,620 |.... .... 1,558,064 O [ (7,889) [0 [0 2,613 |...... 2.012 ...06/30/2021 ...|....06/15/2054 ...
126438-AA-8 ..... Credit Suisse CSMC 2020-NET A CMBS 144A N .. 1.AFE ..|... . ...92.5970 |... ....256,289 0. e (1,570) o0 0 e 2.257 |...... 1.622 ....07/30/2020 ...|....08/15/2037 ...
17290X-AU-4 ... CITIGROUP COMMER CGCMT 2016-GC37 AAB CMBS .......... [-.. ... B L TARN L. .. 185,687 |...97.2700 |... ... 180,763 O e (278) |0 o0 e 3.098 |...... 2.7110 ...04/13/2016 ...|....04/10/2049 ...

CITIGROUP COMM MORTGAGE CGCMT 2021-PRM2 A CMBS

17291H-AA-2 ... 144A B L TARN L. ..900,000 |...98.3560 |... 885,204 |.... ... 900,000 |.. 900,000 0. IR | N N | B RN 6.426 |...... 6.512 ....10/22/2021 ...|....10/15/2036 ...
17328E-AA-6 ..... Citigroup Commer CGCMT 2020-555 A CMBS 144A . 4 CLARN L ,462,508 |...82.8620 |. ..1,160,068 |. . 1,400,000 . 1,444,870 |.. .0 (7,172) |. .2.647 |......2.070 ....06/30/2021 .. 12/10/2041

17328R-AZ-2 ..... Citigroup Commer CGCMT 2020-GC46 A5 CMBS 4 C1ARN L ,375,867 |...86.4000 |. .. 1,123,200 |. .1,300,000 1,354,704 |.. .0 (8,598) |. 2,717 |...... 1,972 ....06/30/2021 .. 02/15/2053 ...
36250S-AB-5 . GS Mortgage Secu GSMS 2018-GS10 A2 CMBS 4 CLARN L 524,358 |...99.8130 |. ..509,091 521,381 |.. .0 11,260 |. .4.003 |......3.818 ...07/18/2018 .. 07/10/2051 ...
36252H-AC-5 ..... [GS Mortgage Secu GSMS 2017-GS5 A3 CMBS . |4 C1ARN L ...93.3080 |. ..731,254 .733,235 |.. .0 ...(858) [. .3.409 |......3.300 ....03/07/2017 .. 03/10/2080 ...
36252l-AX-6 ..... [GS MORTGAGE SECU GSMS 2014-GC20 A5 CMBS ... |4 CLARN L ...99.6860 |. ..407,009 .406,993 |.. .0 (3,856) |. ......3.998 |......3.051 ....12/01/2016 .. 04/10/2047 ...
36254X-AA-2 ..... GS MORTGAGE SECU GSMS 2017-FARM A CMBS 144A B L TARN L. .. 86.7670 |... .1,070,000 |.. ....1,084,418 O [ (3,528) [0 [0 3.541 |...... 3.181 ....12/18/2017 ...|....01/10/2043 ...
36255N-AS-4 ..... GS MORTGAGE SECU GSMS 2018-GS9 A3 CMBS .... N L TAFM ... ...94.2970 |... .1,300,000 |.. ....1,302,920 O e (173 0 o0 e 3.727 |...... 3.5%4 ....03/15/2018 ...|....03/10/2051 ...
36257H-BN-5 ... GS MORTGAGE SECU GSMS 2019-GC40 A3 CMBS ... B L TARN L. ...89.9550 |... .3,200,000 |.. ....3,217,431 O [ (3,402) o0 [0 2.904 |...... 2.7% ....06/26/2019 ...|....07/10/2052 ...
46590T-AD-7 ..... JPNDB COMMERCIAL JPMDB 2017-C5 A4 CMBS ... N L TAFM ... ...94.4980 |... . 668,911 |.. ... 670,156 0. e (893) [0 0 [ 3.414 |...... 3.290 ...08/17/2017 ...|....03/15/2050 ...
466420-BH-2 ... JP MORGAN CHASE JPMCC 2014-C20 A4A1 CMBS .. B L TARN L. ...99.7420 |... ... 34,823 |.. 0 | e (168) [erniiiiiiiin0 |0 e 3.538 |...... 2.773 ....03/29/2016 ...|....07/15/2047 ...
46647T-AR-9 ..... JP Morgan Chase JPMCC 2017-JP5 A4 CIBS ... N L TAFRM ... ...96.6760 |... ..507,561 |.. O e (A74) |0 [0 e 3.457 |...... 3.322 ....08/07/2017 ...|....03/15/2050 ...
46652J-AV-4 ..... JPNDB Commercial JPMDB 2020-COR7 A4 CMBS .. P B L TARN L. ...78.1970 |... .1,500,000 |.. .... 1,509,190 O [ (1,694) |0 [0 e 1.916 |...... 1.79% ...06/25/2020 ...|....05/13/2053 ...

MSWF Commercial Mortgage Trust MSWF 2023-2 A5 CMBS

55361A-AU-8 ..... B .. 1.AFE ..|... . 107.9220 |... .1,056,000 |.. .... 1,087,598 LU SR (/- N PO | N RPN | ) AN 6.014 |...... 5.642 ....12/08/2023 ...|....12/15/2056 ...
563136-AA-8 ..... Manhattan West OMW 2020-OMW A CMBS 144A ... N L TAFRM ... ...88.4680 |... .1,040,000 |.. .... 1,056,546 O [ (4,454) |0 [0 e 2.130 |...... 1.676 ....08/17/2020 ...|....09/10/2039 ...
61766L-BS-7 ..... MORGAN STANLEY BAML TRUST MSBAM 2016-C28 A4 CMBS . |... ... B L L TARN L. ...95.5290 |... .1,500,000 |.. ....1,510,159 O e (5,841) |0 [0 3.544 |...... 3.143 ....06/02/2019 ...|....01/15/2026 ...
61771M-AV-2 ..... Morgan Stanley C MSC 2019-H7 A3 CMBS ................. N L TAFRM ... ...89.8430 |... .1,071,429 |.. ....1,077,098 O [ (1,188) |0 o0 e 3.005 |...... 2.891 ....07/15/2019 ...|....06/15/2029 ...
90291J-AW-7 ..... UBS COMMERCIAL M UBSCM 2018-C9 A4 CMBS ... B L TARN L. ...93.9560 |... .1,300,000 |.. .... 1,317,101 O e (4138) |0 o0 e 4117 |...... 3.766 ...03/23/2018 ...|....03/15/2028 ...
95000L-AY-9 ..... WELLS FARGO COMM WFCM 2016-C33 A3 CMBS . 4 CLARN L ...95.4660 |. ...89,126 ..89,233 |.. .0 ......3.162 |...... 3.046 ....03/18/2016 .. 03/15/2059 ...
95002E-BB-2 ..... Wells Fargo Comm WFCM 2020-C55 A5 CMBS ... 4. L LAFRM L. ...87.6720 |... .2,000,000 |.. ....2,059,134 O e (9,387) |0 o0 2.725 |...... 2.193 ...04/29/2021 ...|....02/15/2053 ...
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WELLS FARGO COM MORTGAGE WFCM 2021-SAVE A CMBS
95003L-AA-8 ..... T44A e erreeneeeeeees [oes een | eeeeees 4 . L LAFE s 159,195 |...97.4090 [....ccvvunneens 155,071 [oeniecinninnnns 159,195 [oeiievinninnnns 159,195 [o.iieeennnnnns (U [ (U 0 |...... 6.626 |...... 6.716 MON ... |ovennniiieennnnnns 498 oo 9,981 |....01/29/2021 ...|....02/15/2040 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 50,192,094 [ XXX 46,642,426 50,859, 107 50,008,231 XXX XXX XXX 149,203 1,617,980 XXX XXX
02582J-JT-8 ..... American Express Credit Accoun AMXCA 2022-2 A ABS |... ... | TAFE L 2,636,613 |...97.9960 |... .. 2,645,892 |.... .2,700,000 |.. 02,657,409 [ooiiiiiiiennnl0 e 20,795 [0 o0 3.390 |...... 4.622 [MON ..... .61,020 |....04/14/2023 ...|....05/15/2027 ...
02582J-JX-9 ... American Express Credit Accoun AMXCA 2022-4 A ABS |... ... e |4 e | LA FE L .. 338,983 |. 100.3800 |... 340,288 |.... ..339,000 |.. 338,990 |eeveeieeeeennn0 feeiiiiiii 5 0 0 4.950 |...... 5.003 [MON ..... . . 16,781 |....10/27/2022 ...|....10/15/2027 ...
02582J-J2-4 ..... American Express Credit Accoun AMXCA 2023-1 A ABS [......|....... 4 s L AFE e 1,539,525 . 100.8060 |[.............. 1,672,574 |oovveenns 1,560,000 |.....oevevnnnn 1,641,335 [0 e 1,810 |0 o0 e 4.870 |...... 5.469 [MON ..... [oeeeeenneeeennn3,377 i 18,993 [....09/28/2023 ...|....05/15/2028 ...
Avis Budget Rental Car Funding AESOP 2021-2A A ABS

05377R-ER-1 ..... RN R N 4 s CAFE L 1,467,912 1...90.1810 |....ccevnnnnns 1,323,857 |oevveennnnns 1,468,000 |......ceeenen 1,467,929 [.oeeviinnnnnnnnd (O R N | Y AR | B RN 1.660 |...... 1.666 | MON ..... ...11/09/2021 ...|....02/20/2028 ...

126660-AD-3 ..... CNH Equipment Trust CNH 2023-B A4 ABS .......coeveeensfonn e T I .. 1.AFE ..|... . 101.8940 |... . 481,000 |.. ....480,941 O e (D o0 o0 e 5.460 |...... 5.524 | MON ... ...09/19/2023 ...|....03/17/2031 ...

14317J-AE-T ..... CarMax Auto Owner Trust CARMX 2021-4 A4 ABS ........[... ... U I .. 1.AFE ..|... ...92.6290 |... ....251,231 O R [V I N | N RPN | ) AN 0.820 |...... 5.629 [MON ..... ....00/26/2023 ...|....04/15/2027 ...

14319B-AC-6 ..... CarMax Auto Owner Trust CARMX 2023-3 A3 ABS ........[... ... e 4L .. 1.AFE ..|... . 101.1370 |... ....2,976,571 JLO I Y (1< T IRt | B IEUPURPRRPIN | B AU 5.280 |...... 5.744 [MON ..... ....09/26/2023 ...|....05/15/2028 ...

16144K-AD-0 ..... Chase Auto Ouwner Trust CHAOT 2023-AA A4 ABS 144A . |... ... U I .. 1.AFE ..|... . 102.9830 |... . .. .... 3,399,572 LU R ) N | I RN | ) AN 5.590 |...... 5.656 [MON ..... ....00/22/2023 ...|....06/25/2029 ...

161571-HS-6 ..... Chase Issuance Trust CHAIT 2022-A1 A ABS .........ofees e ennnns 4 i |- 1.A FE .. ...98.7040 |..coerrninnnns 761,995 |ovveeieieennnn 772,000 |oeeeevnnneeaeens 771,924 oo 0 foeeereeeeneen 82 0 0 3.970 |...... 4.009 [MON ..... ...09/09/2022 ...|....09/15/2027 ...
Discover Card Execution Note T DCENT 2021-A2 A2

254683-C0-6 ..... ABS e B U TAFE | 2,697,311 [...90.9160 |.........e.... 2,783,848 |..eeeeeennnn 3,062,000 |...ccevvennnnn 2,725,667 |.ocevvenneens 0 fooeeeeeenn 28,356 |oeeeenieeeeeenn0 [0 s 1.030 |...... 5.464 [MON ..... ....09/28/2023 ...|....09/15/2028 ...

345295-AD-1 Ford Credit Auto FORDO 2022-D A3 ABS ................. 4 .. .. 1.AFE ..|... 1,049,851 |. 100.2800 |.............. 1,062,940 |.... .... 1,049,881 O e 3 0 [0 e 5.270 |...... 5.331 ... 11/17/2022 ...|....05/17/2027 ...

34535A-AE-0 ..... [Ford Credit Auto Owner Trust FORDO 2022-C A4 ABS .. 4 1AFE . 2,631,654 |...99.4650 |. ..2,681,576 |. .2,638,158 |.. .0 ......4.590 |......5.721 . ...09/26/2023 .. 12/15/2027 ...

362554-AC-1 ..... GM Financial Securitized Term GMCAR 2021-4 A3 ABS 4 .. .. 1.AFE ..|... 1,641,214 1...96.6700 |.............. 1,671,467 |.... 1,729,044 |. ... 1,673,597 0 32,383 o0 [0 0.680 |...... 5.488 [MON ..... ...04/14/2023 ...|....09/16/2026 ...
Hertz Vehicle Financing LLC HERTZ 2022-1A A ABS

42806M-AJ-8 ..... RN R N 4 s LLAFE L 528,906 |...95.6140 |..........ounnnn. 505,798 |evveuniiiiinnnnn 529,000 [...oeeeivvnnnnnns 528,953 |..euvuniiiiinnnnd (U O < PO (0 0 |eeen 1.990 |...... 2.003 [MON ..... ...01/11/2022 ...|....06/25/2026 ...
Hertz Vehicle Financing LLC HERTZ 2023-1A A ABS

42806M-BS-7 ..... 144A .. .. 1.AFE ..|... . 100.4620 |.............. 1,893,709 |.... .1,885,000 | 01,884,655 [oiiiiiiinnnl0 i 62 [0 0 5.490 |...... 5.558 ...02/22/2023 ... |....06/25/2027 ...

47787J-AD-0 ..... John Deere Owner Trust JDOT 2022-A A4 ABS 1AFE . ...95.8120 |. 1,321,247 |. . 1,379,000 .1,303,418 |.. .eenn2.490 |......5.178 . ....00/26/2023 .. 01/16/2029 ...

502020-AC-7 ..... LCM LTD PARTNERSHIP LCM 35 A2 CLO 144A ... .. 1.AFE ..|... 1,500,000 |...98.4280 [.......ccevnnn 1,476,414 |.... .1,500,000 |.. 1,500,000 [..eniiiiiiinnn0 o0 o0 0 7.056 |...... 7.116 | JAJO ... ...10728/2021 ...|....10/15/2034 ...
MERCEDES-BENZ AUTO RECEIVABLES MBART 2023-2 A3 ABS

BBTBIF-AC ... | vevererrrrrrrsrereseseseessesesssesesesesesesessneneseseseseas oo ven | erenans 4 e AAFE e 5,141,406 |. 102.9030 [............. 5,145,150 |ov.vovvenenes 5,000,000 |...vevenen 5,140,642 [ovvrerereein0 fooerrereren (768) [0 o0 [ 5.950 |...... 4.763 |NON ... ...12/21/2023 ... |....11/15/2028 ...
MERCEDES-BENZ AUTO RECEIVABLES MBART 2023-1 A3 ABS

BBTT0A-AC-T v | veverererreseseseseseseeseseseseseseseseseses s senesesesennns oo ves | erenans 4 e AAFE Lo 4,485,938 [...99.4080 |.............. 4,473,360 |ovvvreee 4,500,000 [..vovoveneene 4,490,460 ..ovvverereein0 forrererenn8,523 [0 o0 [ 4510 |...... 4.703 |MON ... ...03/31/2023 ... |....11/16/2027 ...
Tesla Electric Vehicle Trust TEVT 2023-1 A4 ABS

881943-AE-4 ..... RN R N 4 s .. 1.AFE .. 1011860 |...ccvvvnnnnnnnns 573,725 |.oeevviins 567,000 |.oeevvnnnniennns 566,846 |.........cooeeens Jovvvvnnneeennes (D) o0 [0 e 5.380 |...... 5.446 [MON ..... ....12/13/2023 ...|....02/20/2029 ...

92348K-BZ-5 ... Verizon Master Trust VZMT 2023-5 A1A ABS ........... [o.. ... .. 1.AFE ..|... . 100.4250 |.......oeennn. 2,410,200 |.... .2,400,000 |.. e 2,390,264 |o.eiieiiiie0 e 951 [0 0 e 5.610 |...... 5.859 [MON ..... ...09/26/2023 ...|....09/08/2028 ...

92867Y-AD-6 ..... Volkswagen Auto Loan Enhanced VALET 2023-2 A3 ABS |... ... U .. 1.AFE ..|... . 102.1430 |...coovnnnnnns 5,107,150 |.... .5,000,000 |.. 05,103,204 [onniiiiiinnnl0 e (807) [0 o0 5.480 |...... 4.702 [MON ..... ....12/21/2023 ... |....12/20/2028 ...

141616-BY-5 ..... CARDS |1 Trust CARD2 2021-1A A ABS 144A A..... 4 .. 1.AFE ..|... ...98.5350 |... .. 1,456,347 |.... .1,478,000 |.. 1,478,000 e 0 o0 0 0 0.602 |...... 0.603 | MON ..... ....05/06/2021 ...|....04/15/2027 ...

03767N-AC-0 ..... APIDOS APID 2018-18A A1 CLO 144A D...... 4 .. 1.AFE ..|... ...99.9370 |... 761,903 |.... ..762,383 |.. (7 T R | R RSN | ) AR | B RPN | ) RN 6.814 |...... 6.869 | JAJO ... ...09/21/2018 ...|....10/22/2030 ...
Balboa Bay Loan Funding Ltd BOBA 2023-1A A CLO

05765D-AA-3 ..... 144A .. .. 1.AFE ..|... . 100.1320 |... 801,058 |.... . 800,000 |.. ... 800,000 |eeveniiiiinnnn0 o0 0 0 7.316 |...... 7.368 | JAJO ... . 31,646 |....02/17/2023 ...|....04/20/2035 ...
CARLYLE

14310M-AW-7 ... CLO T44A oo [ e D...... 4 s L AFE e 1,427,644 1...99.9470 |.........o.... 1,426,884 |.............. 1,427,644 |.............. 1,427,644 [.ooooeiinneenn0 Jveeiiiind0 0 [0 e 6.635 |...... 6.687 |JAJO ... |oeeiniiiiinns 19,997 |ovveiiiinnnns 85,331 |....03/05/2018 ...|....04/17/2031 ...
DRYDEN SENIOR LOAN FUND DRSLF 2017-49A AR CLO 144A

262440-AN-3 ... D...... 4 .. 1.AFE ..|... .. 531,756 |. 100.0330 |... ..531,756 |.. LB3T56 |0 [0 0 0 6.607 |...... 6.659 | JALO ... . 31,839 |....03/29/2021 ...|....07/18/2030 ...

33883G-AA-5 ..... FLATIRON CLO LTD FLAT 2018-1A A CLO 144A .... D...... 4 .. .. 1.AFE ..|... .. 366,883 |...99.9030 |... ..366,883 |.. 100366,883 |0 o0 0 0 6.614 |...... 6.663 | JAJO ... . 22,001 |....02/22/2018 ...|....04/17/2031 ...

50184N-AR-3 LCM LTD Partnership LCM 2015-A AR2 CLO 144A ........[... ... D...... 4 .. .. 1.AFE ..|... .. 296,871 |. 100.1000 |... 296,871 |evvvineennnnnn296,871 [0 [0 0 [0 6.677 |...... 6.730 | JAJO ... ... 17,976 |....03/22/2021 ...|....07/20/2030 ...

55818K-AV-3 ..... [Madison Park Funding MDPK 2013-11A AR2 CLO 144A . .. |4 1AFE . 2,077,308 |...99.9270 |. ..2,075,800 |. .2,077,308 .2,077,308 |.. .6.574 |......6.624 | JALO ... 124,027 |....03/04/2021 .. 07/23/2029 ...

55952Y-AP-2 ..... [Magnetite Ltd MAGNE 14-8A AR2 CLO 144A .... .. |4 1AFE .. 1,013,795 |...99.9960 |. 1,022,240 |. .1,022,280 .1,019,3%8 |.. .6.635 |......6.849 | JALO ... .61,020 |....04/02/2019 .. 04/15/2031 ...

61774J-AC-8 ..... [Morgan Stanley E MSEV 2022-16A A2 CLO 144A . .. |4 1AFE . 1,000,000 |...98.9990 |. ..989,990 |. .1,000,000 .1,000,000 |.. .7.044 |......6.901 | JADO ... . 64,223 |....02/25/2022 .. 04/15/2035

67577M-AY-9 ..... Octagon Investme OCT 2019-1A A2R CLO 144A ...........[... ... e |4 1AFE .. 1,900,000 |...99.2250 |. ..1,885,276 |. .1,900,000 |.. ......6.944 |......7.001 [JAJO .... 120,102 |....02/01/2022 .. 04/15/2035 ...

75888E-AE-8 ..... Regatta XIX Funding REG19 2022-1A A2 CLO 144A ......|... ... D...... 4 ... L 1LAFE ..|.. .. 2,100,000 ). 100.0660 |.............. 2,101,392 |.... ....2,100,000 J....ooeeeennnenn0 fooveiiiiiinn0 o0 o0 6.966 |...... 6.848 | JAJO ... .. 134,009 |....02/17/2022 ...|....04/20/2035 ...
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92912V-AY-1 ..... VOYA CLO LTD VOYA 2014-2A A1R CLO 144A .. 1.AFE .. ...99.8790 |...coviiiniinns 822,426 |....covvnnnnns 823,418 |.... E- 2 TNt R | R RPN | [ U | R RPN | I R o 173 FN 6.738 | JAJO .... ....02/18/2020 ...|....04/17/2030 ...
92913U-AN-6 ... VOYA CLO LTD VOYA 2015-3A A1R CLO 144A .. 1.LAFE .. ...99.9810 |..eeerrnnnnnns 1,499,718 | 1,500,000 [....oeeeeennnn 1,500,000 |..eeneeeeeennnnn0 foeeeeiiiiii 0 0 [0 |...6.867 ... 6.924 | AL ... ...11/02/2018 ...|....10/20/2031 ...
92914N-AJ-0 ... VOYA CLO LTD VOYA 2015-1A A1R CLO 144A .. 1.AFE .. L..99.9710 |.ooiiiiiiiiiennnnn 69,416 |ouuinniiinnn 69,437 [ 89,437 0 [0 0 [0 ]l 6557 6.486 | JAJO ... ....12/12/2017 ...|....01/18/2029 ...
92915U-AG-9 ... VOYA CLO LTD VOYA 2017-2A A1R CLO 144A . |- 1AFE L ...99.9430 |.............. 1,054,688 |.............. 1,055,292 |.............. 1,055,292 |.....oceeeennnn0 feorrieiniii 0 0 [0 ]....6.636 |...... 6.647 | JAJO ... ....03/26/2021 ...|....06/07/2030 ...
98876N-AA-2 ..... Zais CLO 13, Limited ZAIS 2019-13A A1A CLO 144A R ) R | TAFE L ...99.79%0 |.................907,956 |.............. 1,000,000 [.................988,654 |.......cccevvnni0 [ooriiinnnnnn3,208 |ceneinniiiiinnnl0 [0 70145 7.688 | JAJO ... ....00/24/2020 ...|....07/15/2032 ...
98885N-AE-3 ..... Zais Matrix CDO ZAIS 2022-18A AJ ABS 144A ..........|...... D...... . 1.LAFE .. ...99.8130 |.............. 1,097,945 |.............. 1,100,000 {..............1,100,000 |......ceeeeeuueaO foeeiiiinnniien0 Jovvnnneenl0 [0 |l 7178 7.238 | AL ... ...01/20/2022 ...|....01/25/2035 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 64,053,676 | XXX 64,280,228 64,603,316 64,178,691 112,712 0 XXX XXX XXX 344,811 1,828,695 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 452,969,672 [ XXX 429,375,840 454,731,155 452,329,090 161, 141 0 XXX XXX XXX 3,223,487 12,000,176 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 612,757,690 | XXX 575,317,954 589,388,729 600,605, 124 (2,348,515) 0 XXX XXX XXX 5,426,777 16,779,813 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 194,039,272 [ XXX 186,513,374 196, 155,629 193,893,671 7,924 0 XXX XXX XXX 664,555 6,030,754 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 51,737,036 [ XXX 48,088,591 52,359,107 51,516,587 39,092 0 XXX XXX XXX 152,797 1,661,105 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 64,053,676 [ XXX 64,280,228 64,603,316 64,178,691 112,712 0 XXX XXX XXX 344,811 1,828,695 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 922,587,674 | XXX 874,200, 147 902,506,781 910,194,073 (2,188,787) 0 XXX XXX XXX 6,588,940 26,300,367 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 423,121,767 1B ..$.......... 53,833,931 1C..$... D.$. 44,909,962 1E..$........ 75,839,740 1F ..$............ 61,552,055 1G.$............. 76,362,338
1B 2A..$ .. 57,858,097 2B..$ .. ..51,481,256 2C..$
1C 3A .8 ... 0 3BLS 3C..$
1D 4A .8 . 0 4B.. 4C ..$
1E 5A..% ... 0 5B 5C..$..
1F 6...%..... .0
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NONE

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

NONE

E11, E12
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3617F4-R6-2 ......... GNMA Pool CN5009 MBS~ 3.000% 07/20/51 .|....02/22/2023 ... | Goldman Sachs Asset Managment .. ... 3,682,681 |.. ven 4,105,410 |..
3617XB-DN-4 ......... GNMA Pool C16409 MBS~ 3.000% 01/20/52 o |----02/24/2023 ... | Vel I's Fargo .. 4,615,176 |.. ....5,178,318 |..
3617Y0-G2-3 ......... GNMA Pool CM4717 MBS~ 4.500% 10/20/49 .|-...02/21/2023 ... | Wachovia Bank ... 10 2,717,620 |.. 102 2,799,866 ..
3628A-U5-1 ......... GNMA Pool G2 785204 MBS ~ 2.500% 12/20/50 ... ...03/31/2023 ... [Merrill Lynch .. ....5,654,618 |.. ... 6,520,640 |..
3622AB-DV-1 ......... GNMA Pool 785616 MBS ~ 2.500% 09/20/51 ...12/19/2023 ... | P Morgan Chase . 2,621,120 |.. .... 3,063,958 |..
3622AB-R5-3 ......... [ GNMA Pool G2 786008 MBS ~ 2.000% 02/20/51 . 03/31/2023 ... [Mizuho Investor Sec Co . 3,908,738 . 4,721,767
3622AC-CC-2 ......... |GNMA Pool 786467 MBS ~ 3.500% 01/20/52 .. 02/21/2023 ... [Morgan Stanley . . 2,514,829 . 2,759,758
38382X-H3-2 ......... [ GNMA GNR 2021-159 QJ RMBS ~ 3.000% 09/20/51 03/31/2023 .. Pierpont Securities LLC . . 4,110,315 . 4,507,714
912810-0A-9 ......... US Treasury Bond  3.500% 02/15/39 o[+::05/08/2023 ... | WACHOVTE BANK ...vuveeeteeteete ettt ettt ettt ettt eb ekt b ekt ene e ene e [renrent et [oer e 2,993,215 |.. ....3,000,000 |..
912828-XB-1 ......... US Treasury Note  2.125% 05/15/25 .. veen |- 1170872023 ... |Bank of New York ..
912828-20-6 ......... US Treasury Note  0.625% 05/15/30 .. oo |-...08/81/2023 ... [CitiGroup ...10,000,000 |..
912820-FL-0 ......... US Treasury Note  3.875% 09/30/29 .. .|--.-12/21/2023 ... | Goldman Sachs Asset Managment .. ... 2,300,000 |..
91282C-FV-8 ......... US Treasury Bond  4.125% 11/15/32 .. |....02/06/2023 ... | CitiGroup ... 2,900,000 |..
912820-FZ-9 ......... US Treasury Bond  3.875% 11/30/27 .. +|--..11708/2023 ... |Bank of New York .... 311,700 |.. 320,000 |..
912820-6J-4 ......... US Treasury Note  3.500% 01/31/30 .. .|-...12/18/2023 ... |Nomura Securities ... 10 2,726,730 |.. ... 2,800,000 |..
912820-GM-7 ......... US Treasury Note  3.500% 02/15/33 .. +|----03/31/2023 ... | KNIGHT CLEARING SERVICE .... ... 10,021,524 |.. ...10,000,000 |..
912820-dd-1 ......... US Treasury Note  4.500% 11/15/33 .. ...12/18/2023 ... | CitiGroup ... 3,237,212 |.. ... 3,100,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 62,607,866 68,112,431
130630-40-8 ......... CALIFORNIA ST GO Call  5.000% 10/01/36 .veuveuvereerreeeseeeeeeesieseessesee s sseseesee e sne s e snesnesnes | ceeeeeesneseeens 100870872023 ... [MEFFTTT LYNCR +eiutiutieteteteee ettt ettt ettt sn e e s e snesnesnesne e [ensesnensennessesnesne e nne e e [ereneenee e 1,289,520 |+.veuveeiieieienn 1,080,000
677523-GD-8 ......... OHIO ST GO Call  5.000% 03/15/35 ... o|----12/13/2023 ... | Pershing ... ... 2,508,426 |.. ... 2,120,000 |..
677523-GE6 ......... OHIO ST GO Call  5.000% 03/15/36 ... ...12/13/2023 ... |Pershing ... .. 1,154,942 |.. 985,000 |..
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 4,952,888 4,185,000
052414-V-8 ......... AUSTIN TX ELEC U Rev Bond Cont Call  5.000% 11/15/39 ....eiueiueruereinieseenieniesiesiesiesiesiesiesiesiesienee | ceeeseeseeseeeas 10:08/20/2023 ... [BATCIAYS BrOUD INC. wuviuversissessesetesessessestessesee e e e e sae e et ss et e s e saesn e e e sesne e e snesnesnesnesnennens [eenessensensensesnessesnennesnennes [rrensessensensennennas 3,642,656 |veuveeiieiiiiins 3,200,000
167562-T0-9 ......... CHICAGO IL MIDWAY ARPT REVENUE Rev Bond Non Call ~ 5.000% 01/01/32 . ...12/15/2023 ... | Jefferies and Company . .... 8,316,929 |.. ... 7,545,000 |..
29270C-5K-7 .........[ENERGY N If WA ELEC REVENUE Rev Bond Call ~ 5.000% 07/01/38 .. 05/03/2023 ... [ JP Morgan Chase ...... .2,619,117 . 2,275,000
313200-MS-2 ......... [FHLMC Pool SD3069 MBS ~ 6.000% 04/01/53 . 09/19/2023 ... [Mitsubishi Bank LTD . 1,414,602 . 1,401,898
3132E0-2M-3 ......... [FHLMC Pool SD4380 MBS ~ 6.000% 11/01/53 . 12/15/2023 ... |Mizuho Investor Sec Co ... . 2,362,031 ..2,296,544
3133BJ-6L-1 ... FHLNMC Pool QE8975 MBS ~ 5.000% 08/01/52 .... +|----02/27/2023 ... |BNP Paribar Securities Corp .. 4,167,001 [.. ... 4,196,508 |..
3133KP-5U-8 ......... FHLMC Pool RA8059 MBS ~ 5.500% 10/01/52 ... .|....02/24/2023 ... |Barclays Group Inc. ... 7,035,075 |.. .. 7,016,437 |..
3133KR-5T-7 ......... FHLMC Pool RA9858 MBS ~ 6.000% 09/01/53 .... +|----12/07/2023 ... |Harris Nesbitt Corp ... 4,598,068 |.. ... 4,538,500 |..
3136BG-UN-7 ......... FNMA FNR 2023-53 CMO  7.000% 11/25/53 +|--.-10720/2023 ... | Credit Suisse 2,121,124 |.. e 2,122,450 |..
3140M5-S7-1 ......... FNMA Pool BU4141 MBS~ 6.500% 09/01/53 +|----09/20/2023 ... |Barclays Capital Inc .. 2,360,341 |.. ... 2,289,770 |..
3140M5-U0-6 ......... FNMA Pool BU4190 MBS ~ 6.000% 10/01/53 o|--.-12719/2023 ... |Merrill Lynch .. 3,038,423 |.. 1een 2,960,705 |..
31400P-XV-4 ......... FNMA Pool CB4291 MBS~ 5.000% 08/01/52 . |----02/06/2023 ... |Keybanc Capital Markets .... 1,051,099 [.. .. 1,051,757 |..
314000-2P-9 ......... [FNMA Pool CB5281 MBS ~ 5.000% 11/01/52 ...02/21/2023 ... [P Morgan Chase ... 3,726,357 |.. ... 8,791,825 |..
31400R-CB-7 .........|FNMA Pool CB5465 MBS ~ 5.500% 01/01/53 .. .[Morgan Stanley .... . 2,307,217 ..2,358,944
31400R-EJ-8 .........[FNMA Pool CB5536 MBS ~ 5.000% 01/01/53 .. .|Harris Nesbitt Corp . . 2,283,420 2,295,616
31400R-XT-5 .........|FNMA Pool CB6089 MBS ~ 6.000% 04/01/53 .. .|BNP Paribar Securities Corp . 3,082,400 2,993,529
314005-4K-4 ......... [FNMA Pool CB7125 MBS ~ 6.000% 09/01/53 .. 12/15/2023 ... |Barclays Capital Inc ..... . 2,326,338 2,260,982
3140XG-FY-0 .........[FNMA Pool FS1082 MBS ~ 2.500% 03/01/52 .. 12/22/2022 ... |Nomura Securities .(80,174) .. .(91,988)|..
3140XH-EB-9 ......... FNMA Pool FS1929 MBS~ 2.500% 05/01/52 . |....02/24/2023 ... | CitiGroup 4,389,208 |.. .. 5,149,575 |..
3140X-IN-0 ... FNMA Pool FS3064 MBS ~ 3.000% 04/01/52 o|----12/22/2022 ... | Credit Suisse (116,277)|.. (128,850) ..
3140XJ-RE-5 ......... FNMA Pool FS3184 MBS~ 5.500% 09/01/52 .|--..02/24/2023 ... |Harris Nesbitt Corp . .. 4,032,985 |.. v 4,014,169 |..
3140XM-QU-3 ......... FNMA Pool FS5866 MBS ~ 5.500% 09/01/53 +|----00/19/2023 ... | Pershing 4,237,461 |.. ... 4,298,581 |..
54627R-AS-9 ......... LOUISIANA ST LOCAL GOVT ENVANM Rev Bond Non Call  5.048% 12/01/34 . +|-...03/22/2023 ... | JP Morgan Chase ... 2,390,000 |.. ... 2,390,000 |..
54811B-G7-0 LOWER COLORADO RIVER TX AUTH T Rev Bond Call ~ 5.000% 05/15/39 ... ...05/10/2023 ... | JP Morgan Chase ... 936,581 |.. 825,000 |..
736742-F9-3 .........|PORTLAND OR SUR SYS REVENUE Rev Bond Call ~ 5.000% 12/01/39 .... 05/03/2023 ... [Morgan Stanley . . 7,780,791 . 6,740,000
842469-AN-8 ......... [ STHRN CALIFORNIA ST PUBLIC PR Rev Bond Call  5.000% 07/01/37 04/20/2023 ... | Wachovia Bank ... .7,050,060 .6,000,000
880591-EZ-1 .........[ TENN VALLEY AUTHORITY Note Non Call  3.875% 03/15/28 ... 03/27/2023 ... |Barclays Group Inc . 2,370,569 . 2,390,000
88283L-HU-3 . .| TEXAS ST TRANSPR Rev Bond M 5.178% 04/01/30 ... 02/09/2023 ... |Raymond James & Assoc . . 7,264,810 .7,000,000
977100-HW-9 .........[WISCONSIN ST GEN FUND ANNUAL A Rev Bond Non Call  4.346% 05/01/29 .... +0.02/07/2023 ... [BArCIays GrOUD IMC. uvisissessessessististestessessetestessest e st et e st e st e st e st e snesnesnesnesnesnesnennennennesnennens |oonensensennensensensennennensenes |oorensensensensensennas 5,963,820 |.. ... 6,000,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 102,762,092 99,181,952 227,093
00914A-AK-8 .........|AIR LEASE CORP Corp Note Call MW 3.125% 12/01/30 .... ...12/11/2023 ... [ Goldman Sachs 910,335 |.. ....1,070,000 |.. 1115
010392-GB-8 ......... | ALABAVA POWER CO Corp Note Call MW  5.850% 11/15/33 . 12/18/2023 ... |Barclays Group Inc . 2,461,299 . 2,300,000 15,324
025820-JT-8 ......... American Express Credit Accoun AMXCA 2022-2 A ABS  3.390% 05/15/27 .. ...04/14/2023 ... | Wlachovia Bank ... 2,636,613 |.. .... 2,700,000 |.. ... 763
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02582J-J7-4 ......... American Express Credit Accoun AMXCA 2023-1 A ABS ~ 4.870% 05/15/28 .. B I < =T I P R R, 1,539,525 |.. .... 1,560,000 |..
039482-AE-4 ......... ARCHER-DANIELS-MIDLAND C Corp Note Call MW 4.500% 08/15/33 .|--..08/29/2023 ... |Merrill Lynch .. ... 1,783,332 |.. .... 1,800,000 |..
06051G-LE-7 ......... BANK OF AMER CRP Corp Note Call MW 5.080% 01/20/27 .... ...01/17/2023 ... [Merrill Lynch .... 1,700,000 |.. .... 1,700,000 |..
06406R-BR-7 ......... BANK OF NY MELLON CORP Corp Note Call 4.967% 04/26/34 . 12/18/2023 ... |Barclays Group Inc. .... 2,477,000 |.. .... 2,500,000 |..
06540E-AK-9 ......... Bank BANK 2021-BN38 A5 CMBS  2.521% 12/15/64 .. .| Wachovia Bank ... ... 4,759,410 |.. .... 5,900,000 |..
06540K-AJ-8 . ..|Bank BANK 2022-BNK44 A5 CMBS ~ 5.745% 11/15/55 . 03/02/2023 ... [Merrill Lynch . 8,721,563 . 8,400,000
08162X-BG-8 . ..| BENCHVARK Mortga BMARK 2020-B20 A5 CMBS ~ 2.034% 10/15/53 . 03/02/2023 ... [CitiGroup .. . 2,136,586 . 2,700,000
11135F-BQ-3 . ..| BROADCOM INC Corp Note Call MW 144A  3.187% 11/15/36 ... 12/12/2023 ... |Wachovia Bank . 1,707,266 . 2,200,000
125523-CR-9 ......... |CIGNA CORP Corp Note Call MW  5.685% 03/15/26 .|....02/28/2023 ... |Merrill Lynch .. 5,299,8% |.. .... 5,300,000 |..
126650-DT-4 ......... CVS HEALTH CORP Corp Note Call MW 5.125% 02/21/30 veer|-...02/13/2023 ... [ JP Morgan Chase .. 1,122,463 |.. .... 1,130,000 |..
126660-AD-3 ......... CNH Equipment Trust CNH 2023-B A4 ABS ~ 5.460% 03/17/31 ..|....09/19/2023 ... [Wachovia Bank ...
14317J-AE-7 ......... CarMax Auto Owner Trust CARMX 2021-4 A4 ABS ~ 0.820% 04/15/27 .... . |--..09/26/2023 ... |FCStone Financial
14319B-AC-6 ......... CarMax Auto Owner Trust CARMX 2023-3 A3 ABS ~ 5.280% 05/15/28 .... .|....09/26/2023 ... | Toronto Dominion Sec ..
16144K-AD-0 ......... Chase Auto Owner Trust CHAOT 2023-AA A4 ABS 144A  5.590% 06/25/29 . . |--.-09/22/2023 ... | JP Morgan Chase
21871X-AB-5 ......... COREBRIDGE FIN Corp Note Call MV 3.500% 04/04/25 .|....05/24/2023 ... |Tax Free Exchange ...
21871X-AD-1 .........| COREBRIDGE FIN Corp Note Call MW  3.650% 04/05/27 ...05/24/2023 ... [Tax Free Exchange ...
2442261184 .. .. | JOHN DEERE CAPITAL CORP Corp Note Non Cal | 5.150% 03/03/25 02/27/2023 ... |Barclays Group Inc.
254683-C0-6 . .. |Discover Card Execution Note T DCENT 2021-A2 A2 ABS 1.030% 09/15/28 09/28/2023 ... |BNP Paribar Securities Corp
256677-AP-0 . ..| DOLLAR GENERAL CORP Corp Note Call MW  5.450% 07/05/33 . 06/05/2023 ... |CitiGroup ....cevvnnnnns
26884L-AG-4 ......... EQT CORP Corp Note Call MW 7.000% 02/01/30 . |--..12/12/2023 ... |Barclays Group Inc. 1,046,120 |.. 1,000,000 |..
204490-AQ-0 ......... EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A  5.450% 03/03/28 . .|...02/28/2023 ... | JP Morgan Chase 4,394,852 |.. 4,400,000 |..
30161N-BK-6 ......... EXELON CORP Corp Note Call MW 5.300% 03/15/33 .|--..02/16/2023 ... |Barclays Group Inc. 1,698,215 |.. 1,700,000 |..
34535A-AE-0 ......... Ford Credit Auto Owner Trust FORDO 2022-C A4 ABS  4.590% 12/15/27 . .|....09/26/2023 ... |Wachovia Bank ... 2,631,654 |.. 2,696,000 |..
361448-BL6 ......... GATX CORP Corp Note Call MW 5.450% 09/15/33 . |--..05/01/2023 ... [CitiGroup 1,79,742 |.. 1,800,000 |..
362554-AC-1 ......... GM Financial Securitized Term GMCAR 2021-4 A3 ABS  0.680% 09/16/26 .. .|....04/14/2023 ... |Various 1,641,214 |.. ..1,729,044 |..
37045X-EF-9 ......... GENERAL MOTORS FINL CO Corp Note MW 5.400% 04/06/26 . |--..04/03/2023 ... [JP Morgan Chase ... 449,424 |.. 450,000 |..
373334-KT-7 GEORGIA POWER CO Corp Note Call MW 4.950% 05/17/33 ...05/01/2023 ... [Morgan Stanley . 2,196,172 |.. 2,200,000 |..

42806M-BS-7 .
42824C-BL-2 .
46656D-AM-3 .
47787J-AD-0 .
534187-AR-0 . .
55261F-AR-5 .........
55336V-BV-1 .........
55361A-AU-8 .........
55903V-AZ-6 .........
55903V-BB-8 .........
571903-BL-6

58769F-AC-9 .
58769J-AE-7 .
58770A-AC-7 .
50217G-FP-9 .
61747Y-FA-8 . .
63743H-FH-0 .........
65473P-AN-5 .........
68389X-CP-8 .........
723787-AV-9 .........
75613E-C0-2 .........
75513E-CR-0 .........
78385H-KV-0 .........
78355H-KY-4 .........
81744K-AA-4 .
880451-AV-1 .
881943-AE-4 . .
92348K-BZ-5 .........

..|Hertz Vehicle Financing LLC HERTZ 2023-1A
..|HP ENTERPRISE CO Corp Note Non Call ~ 5.900% 10/01/24 ...
..|JP Morgan Mortgage Trust JPMMT 2023-2 Ad4A
..| John Deere Owner Trust JDOT 2022-A A4 ABS
.|LINCOLN NATL CRP Corp Note Non Call 6.1

M&T BANK CORPORATION Corp Note Cal | MW
MPLX LP Corp Note Call MW

WARNERMEDIA HOLDINGS INC
WARNERMEDIA HOLDINGS INC Corp Note Call MW
MARRIQTT INTERNATIONAL Corp Note Call MW

.. | MERCEDES-BENZ AUTO RECEIVABLES MBART 2023-2 A3 ABS
.. | MERCEDES-BENZ FIN NA Corp Note Non Call 14
..| MERCEDES-BENZ AUTO RECEIVABLES MBART 2023-1 A3 ABS
..|MET LIFE GLOB FUNDING | Corp Note Non Call
.| MORGAN STANLEY Corp Note Call MW 5.123% 02/01/29 .............

NATIONAL RURAL UTIL COOP Corp Note Call MW
NISOURCE INC Corp Note Call MW 5.250% 0.
ORACLE CORP Corp Note Call MW 4.900% 02
PIONEER NATURAL Corp Note Non Call  5.10
RTX CORP Corp Note Call MW

RTX CORP Corp Note Call MW 5.150% 02/27

RYDER SYSTEM INC Corp Note Call MW 5.650% 03/01/28 .
6.600% 12/01/33
..|Sequoia Mortgage Trust SEMT 2023-2 A1 RVBS 144A
..| TENNESSEE GAS PIPELINE Corp Note Non-Call
.|Tesla Electric Vehicle Trust TEVT 2023-1 A4 ABS 144A

RYDER SYSTEM INC Corp Note Call MW

Verizon Master Trust VZMT 2023-5 A1A ABS

5.000% 03/01/33
MSWF Commercial Mortgage Trust MSWF 2023-2 A5 CMBS
3.638% 03/15/25

5.000% 02/27/26

A ABS 144A

RIBS 144A  5.000% 07/25/53

2.490% 01/16/29 ...
50% 04/07/36 ......
5.063% 01/27/34 ..

4.054% 03/15/29 ...
4.900% 04/15/29
5.950% 11/15/28 .
4A 4.950% 03/30/25 ...
4.510% 11/15/27 .
1440 5.150% 03/28/33 ..

4.450% 03/13/26
3/30/28 ...
/06/33
0% 03/29/26 ..
/33
5.000% 03/25/53
7.000% 10/15/28 ...

5.610% 09/08/28

5.490% 06/25/27 .

6.014% 12/15/56 ....

5.380% 02/20/29 .

.|Merrill Lynch ..
.| JP Morgan Chase
.| JP Morgan Chase ...
.|BNP Paribar Securities Corp
12/12/2023 ...
o|....01/724/2023 ...
o|-...02/02/2023 ...
.|....12/08/2023 ...
o|-...04/28/2023 ...
.|....04/28/2023 ...

...08/23/2023 ...
12/21/2023 ...
.|CitiGroup ..
. [Toronto Dominion Sec
.| JP Morgan Chase ...
.|Morgan Stanley ....
o|-...02/02/2023 ...
.|....03/21/2023 ...
o|-...02/02/2023 ...
.|....03/27/2023 ...
o|-...02/23/2023 ...
.|....00/14/2023 ...

...02/21/2028 ...
...10/30/2023 ...
03/09/2023 ...
12/13/2023 ...
12/13/2023 ...
...09/26/2023 ...

Barclays Group Inc.
Merrill Lynch
MUFG Securities
Wachovia Bank ...
Tax Free Exchange ...
Tax Free Exchange ...
JP Morgan Chase ...
US Bank .....

Bank of Nova Scotia .
JP Morgan Chase
HSBC Securities Inc .
Wachovia Bank ...
Morgan Stanley .
Wachovia Bank
Sun Trust
Mizuho Investor Sec Co
JP Morgan Chase ...

CitiGroup ..
Wachovia Bank
CitiGroup

. 1,884,593
.1,698,878
. 2,746,468
. 1,295,129
.908,343

. 5,141,406
. 1,389,639
. 4,485,938
. 1,627,734
. 449,901

. 1,739,607
. 444,717
.566,846

....960,000 |..

1,115,672 |..

1,438,978 |..
798,632 |..
1,159,188 |..
.. 1,219,402 |..
1,319,630 |..
1,325,442 |..
.. 2,604,465 |..
1,137,321 |..

.. 2,389,313 |..

. 1,885,000
. 1,700,000
. 2,811,484

.5,000,000
. 1,390,000
. 4,500,000
. 1,630,000
.450,000

. 1,826,059
.420,000
.567,000

1,130,000 |..

... 1,440,000 [..
800,000 |..
.... 1,160,000 [..
.... 1,220,000 |..
.... 1,320,000 [..
.... 1,365,000 [..
....2,700,000 [..
.... 1,140,000 |..

.... 2,400,000 |..




¢eld

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
925524-AV-2 ......... | PARAMOUNT GLOBAL Corp Note Non Call 5.500% 05/15/33 B 2 B 1Ty T ) PP RN 2,258,208 |...covveniiiiiiiiinnnns 2,400,000
92867Y-AD-6 .. ..|Volkswagen Auto Loan Enhanced VALET 2023-2 A3 ABS  5.480% 12/20/28 ... ... 12/21/2023 ... [ Toronto DOMINTON SEC .vvuueieieeeii e e e eeet e e e ee e e e e e e e e e e e e e e e e e e e enne e e e e ennnnaeeeeennnnneeeeennnnnns |oennnnneeeeennnnneeeennnnnneeeeens |orviaeeeeeennnaeeeens 5,103,711 |oeeeieeeenieeeees 5,000,000
92940P-AE-4 WRKCO INC Corp Note Call MW 3.900% 06/01/28 ....12/18/2023 ... |Jefferies and COMPANY ......cciiiivureiiiiiiiiiiiiiiiiii e e e s e e errea s s s rnnnnes |rernae e rrrn e e eees o 2,380,850 |ouuuuniiiiiiniinieees 2,500,000
775109-CG-4 .. .| ROGERS COMMUNICATIONS IN Corp Note Call MW 3.200% 03/15/27 .. . |A ....07/25/2023 ...|Tax Free Exchange .
05765D-AA-3 .. .|Balboa Bay Loan Funding Ltd BOBA 2023-1A A CLO 144A  7.316% 04/20/35 . [D. ....02/17/2023 ... |Merrill Lynch ..
46590X-AN-6 .. .| JBS USA/FOOD/F INANCE Corp Note Call MW 3.000% 02/02/29 .... . |b. ....08/21/2023 ... |Tax Free Exchange .
60687Y-CT-4 .. .|MIZUHO FINANCIAL GROUP Corp Note Call 5.754% 05/27/34 . |D. ....12/18/2023 ... |Mizuho Investor Sec Co .. ..
902674-72-6 ......... UBS AG LONDON Corp Note Non Call 1.250% 06/01/26 . [D.... ...10/12/2023 ... [TaX Free EXCHaNGE ..iieeres:isiieemunneeeseernnneeseernennaassaennnnnssesnnnnnsaseennnnnasssennnnnnnssesnnnnnnsseennnnnns |oennnnsssesennnnnssserennnnsesernns |onnnsseeeennnnnseeeees 1,137,646 [....ooovnneiieeennnn 1,140,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 129,452,476 132,202,587 221,365
2509999997. Total - Bonds - Part 3 299,775,322 303,681,970 673,638
2509999998. Total - Bonds - Part 5 126,394,863 130,505,630 405,205
2509999999. Total - Bonds 426,170, 185 434,187,600 1,078,843
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 426,170, 185 XXX 1,078,843
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36179M-X4-7 .. |GNMA Pool G2 MA0OB99 MBS ~ 3.500% 01/20/43 . ..12/01/2023 . [Paydown ... .. 18,132 |.. L0 .... (866)]... ... 17,266 |.... L0 ..01/20/2043 .
36179-2Y-3 .. | GNMA Pool MA7991 MBS ~ 4.500% 04/20/52 ... ..12/01/2023 . [Paydown . . 180,349 L0 ..(5,169) . 175,180 |. 0 ..04/20/2052 .
361790-JU-3 .. | GNMA Pool MA7475 MBS ~ 4.000% 07/20/561 ... ..12/01/2023 . [Paydown . 68,169 L0 ..(2,507) 65,662 |. 0 ..07/20/2051 .
36181C-CF-3 .. | GNMA Pool AE8170 MBS ~ 4.000% 02/15/44 ... ..12/01/2023 . [Paydown . ..4,876 L0 . (310) . 4,566 |. 0 ..02/15/2044 .
36181C-K8-0 .. | GNMA Pool AE8419 MBS  4.000% 06/15/44 .....|....... ..12/01/2023 . [Paydown ... L0 ... (169)[... ....2,648 |.... L0 ..06/15/2044 .
36202F-LN-4 .. | GNMA Pool 4833 SF MBS ~ 4.000% 10/20/40 ... |....... ..12/01/2023 . [Paydown ... 0. .. (954)]... ...15,756 |.... L0 ..10/20/2040 .
3622A2-RN-4 ...| GNMA Pool 784093 MBS ~ 5.000% 06/15/40 .....{....... ..12/01/2023 . [Paydown ... 0. ...16,260 |.... L0 ..06/15/2040 .
GNMA GNR 2022-10 UH RMBS ~ 2.500% 12/20/51
38383G-AV-3 .. ..12/01/2023 . [Paydown ... 148,364 | 149,570 ... 149,140 |.. L0 (776) 148,364 |.... L0 ..12/20/2051 .
912828-3U-2 ...|US Treasury Note  2.375% 01/31/23 ..01/31/2023 . [Maturity . 3,000,000 |.. . 2,972,705 |.. 2,999,528 L0 ...472 . ..3,000,000 |. 0 ..01/31/2023 .
912828-WE-6 .. |US Treasury Note  2.750% 11/15/23 .. ..11/15/2023 . | Maturity ... 310,000 ... 336,108 . 316,638 |.. 0. ..(6,638)]... . ....(6,638))... .... 310,000 |.... Ol ..11/15/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 3 755,702 3,755,702 3,767,876 3,774,104 0 (18,403) 0 (18,403) 3,755,702 0 XXX
CALIFORNIA ST GO Cont Call 4.000%
13063C-6C-9 .. | 08/01/29 .....evvvririniniiiiiiiiiiiiiiiins | e ..06/15/2023 . [HILLTOP SECURITIES ... |oeeeeeeeieiiiiiiieies | 2,320,178 |..euveeeee 2,250,000 |......... 2,387,295 |......... 2,307,360 |....ooeeeeeennns [V F, (7,127)]ceeeeees (VN F, (7,127) |eeveviiiiiinnns 0 ... 2,300,234 |..oooeiiiiins (VN F, 19,944 |........... 19,944 |...ovvneeeee 79,750 |..08/01/2029 .
CONNECTICUT ST GO Non Cal | 5.000%
20772K-RU-5 .. 100/15/30 .eoevviiiiiiiiiiiiiiiiiiiieeeceeeee [ e ..12/14/2023 . [HILLTOP SECURITIES .... ...404,313 |... .. 350,000 ... 402,903 .399,850 |.. L0 ..(5,624)[... ..(5,624)|... ..394,226 |.... ..09/15/2030 .
CONNECT I CUT .
20772K-RV=3 .. 09/15/31 ..oovviiiiiiiiiiiiiiiiiiiiceieceeeeeeeeeeeens [ e ..06/15/2023 . |Morgan Stanley .......cooloeeeeeeeiinininninnns |oeeeeennns 256,236 |............. 220,000 ... 254,852 |............ 253,093 [......euneneeeee [V P, (1,560)]...ccceeeeennns [V P (1,560) |.eevvveennnnnnns [ 251,533 |.oovveieiiennns [ P 4,708 |............ 4,703 [..ooeennnnnn 8,403 |..09/15/2031 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,980,727 2,820,000 3,045,050 2,960,303 0 (14,311) 0 (14,311) 0 2,945,993 0 34,734 34,734 110,174 XXX
COAST CA CMNTY C GO Cont Call 5.000%
190335-HR-3 ...| 08/01/29 .....evvvvmrriiiniiiiiiiiie ..06/20/2023 . |Pershing ... ... 3,288,540 |.......... 3,000,000 |......... 3,585,840 v 0 fennnnnnns (27,406))... ...(27,406) |... .. 3,253,528 |.... ... 133,750 |..08/01/2029 .
64966L-42-1 .. |NEW YORK NY GO Non Call 5.000% 08/01/23 . ..08/01/2023 . [Maturity ... ..1,400,000 |.......... 1,400,000 1,643,614 0 fenennnnnl (26,319))... ...(26,319) ... ..1,400,000 |.... ...70,000 |..08/01/2023 .
NEW YORK NY GO Cont Call 5.000% 05/01/35
649660-B2-5 .. | .iiiiiiiiiiiiiiiiiiiiiiiiii e eereeeees | e ..06/20/2023 . | Jetferies and Company ..|......ccooeeeeeeeess |oveeeens 1,324,812 |.......... 1,150,000 ......... 1,257,261 |.......... 1,251,839 |.ooveiiiieeeeens [V P, [CR<EE) ] O, [V P [(R<EE) ] [ 1,247,506 |................ 0 ..05/01/2035 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 6,013,352 5,550,000 6,486,715 5,959,092 0 (58,058) 0 (58,058) 0 5,901,034 0 XXX
3128MJ-UX-6 .. |FHLMC Pool GO8597 MBS ~ 3.500% 07/01/44 ... |....... ..12/01/2023 . [Paydown .......ccoevvvviviisfooriiniiiiniiiiiins |, 3,048 [ 3,048 ... 3,128 [ 1M [ O e (B6) [ O e (B8) | 0 [ CIZ: I 0 ..07/01/2044 .
3128MM-K2-8 .. |FHLMC Pool G18312 MBS ~ 4.000% 06/01/24 ... |....... ..12/01/2023 . [Paydown ... ....4,558 ... 4,868 ....4,558 |.... L0 ..06/01/2024 .
31204M-FJ-5 ...|FHLMC Pool E02869 MBS ~ 4.000% 04/01/26 ... |....... ..12/01/2023 . [Paydown ... ....4,558 .. 4,866 ....4,558 |.... L0 ..04/01/2026 .
3131XX-5D-9 .. |FHLMC Pool ZM4444 MBS ~ 3.500% 10/01/47 ... |....... ..12/01/2023 . [Paydown ... ...46,586 |.... L0 ..10/01/2047 .
3132AD-UB-2 ...|FHLMC Pool ZT1478 MBS ~ 3.500% 01/01/45 ... |....... ..12/01/2023 . [Paydown ... . ..162,883 |.... L0 ..01/01/2045 .
3132H4-CQ-2 ...|FHLMC Pool U90979 MBS ~ 3.500% 07/01/42 ... |....... ..12/01/2023 . [Paydown ... .. 196,567 .. 203,922 . ..196,567 |.... L0 ..07/01/2042 .
3132H7-DU-5 ...|FHLMC Pool U99114 MBS ~ 3.500% 02/01/44 .. ..12/01/2023 . [Paydown . . 224,052 ..216,473 |. 0 ..02/01/2044 .
3132HU-WL-1 .. | FHLMC Pool Q11551 MBS~ 3.500% 09/01/42 .. ..12/01/2023 . [Paydown . ..2,910 0 ..09/01/2042 .
3132L8-SW-8 .. | FHLMC Pool V83233 MBS ~ 4.000% 06/01/47 .. ..12/01/2023 . [Paydown . 74,599 0 ..06/01/2047 .
31335A-52-7 .. |FHLMC Pool G60864 MBS ~ 3.000% 02/01/47 ... ..12/01/2023 . [Paydown . 63,977 0 ..02/01/2047 .
31335A-U5-5 ...|FHLMC Pool G60604 MBS ~ 3.500% 10/01/45 ... ..12/01/2023 . [Paydown . 23,358 0 ..10/01/2045 .
31335A-WT-1 .. | FHLMC Pool G60658 MBS ~ 3.500% 07/01/46 ... |....... ..12/01/2023 . [Paydown ... .. 76,924 |.. L0 ..07/01/2046 .
31335A-WU-8 .. | FHLMC Pool G60659 MBS ~ 3.500% 08/01/46 ... |....... ..12/01/2023 . [Paydown ... .. 97,582 |.. L0 ..08/01/2046 .
31335A-ZA-9 .. |FHLMC Pool G60737 MBS ~ 4.500% 08/01/42 ... |....... ..12/01/2023 . [Paydown ... .. 97,736 |.. L0 ..08/01/2042 .
31335B-C9-5 ...|FHLMC Pool G60996 MBS ~ 3.500% 05/01/47 ... |....... ..12/01/2023 . [Paydown ... .. 62,563 |.. L0 ..05/01/2047 .
31336B-CQ-7 ...|FHLMC Pool G60979 MBS ~ 4.000% 05/01/46 ... |....... ..12/01/2023 . [Paydown ... .. 53,915 |.. L0 ..05/01/2046 .
31335B-DF-0 .. | FHLMC Pool G61002 MBS ~ 4.000% 05/01/47 ... |....... ..12/01/2023 . [Paydown ... ...54,534 |.. L0 ..05/01/2047 .
3133B1-TA-9 .. |FHLMC Pool 0D4145 MBS ~ 2.500% 01/01/52 .. ..12/01/2023 . [Paydown . . 199,325 |.. . 199,279 0 ..01/01/2062 .
3133BD-QU-2 ...|FHLMC Pool QE4067 MBS ~ 5.000% 06/01/52 .. ..12/01/2023 . [Paydown . . 220,158 |.. 222,979 |.. . 222,936 0 ..06/01/2052 .
3133BD-W5-0 .. |FHLMC Pool QE4268 MBS ~ 5.000% 06/01/52 .. ..12/01/2023 . [Paydown . ...89,493 |.. .. 91,843 |.. 91,813 0 ..06/01/2062 .
3133BE-XS-7 .. |FHLMC Pool QE5189 MBS ~ 4.500% 06/01/52 .. ..12/01/2023 . [Paydown .. ..61,001].. ..61,315 |.. 61,310 K 0 ..06/01/2052 .
3133BM-Q3-2 ...|FHLMC Pool QF0474 MBS ~ 5.500% 09/01/52 .. ..06/15/2023 . [ JP Morgan Chase . 1,666,481 .. . 1,645,650 |.. ,645,693 ..1,645,807 |. 0 ..09/01/2052 .
3133BM-Q3-2 ...|FHLMC Pool QF0474 MBS ~ 5.500% 09/01/52 ... |....... ..06/01/2023 . [ Paydown . .. 25,589 |[.. K ...25,912 |.... L0 ..09/01/2052 .
3133KL-A7-2 .. |FHLMC Pool RA4530 MBS  2.500% 02/01/51 ... |....... ..12/01/2023 . |Paydown .....oevvvvvvveeeeni]eveeiiieieeeneeieenns Joeeeennnn . 103,356 fuiinnnnnnns 103,356 |, 107,877 |............ 107,699 |.....cooeeeeeee O e (4384 O (434 e O 103,355 |..ooeeeeeennnns 0 ..02/01/2051 .
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31368H-M4-2 .. |FNMA Pool 190379 MBS ~ 5.500% 05/01/37 .. 12/01/2023 . [Paydown ........ccevvvvviiii]eniiiniiiiiiininenns | 31,703 oo 31,703 |............. 35,408 |............. 34,862 vvvvvvvreiinnnnn 0 [ (3,160)]-.ccceeeennnn (VN FRORRRR (3,160) [vvvvvvvnrnnnns [V EUORRR K (< T SRR | AN [V [V O 917 |..05/01/2037 .
FNMA FNR 2013-36 AG RMBS ~ 3.000% 12/25/36
BIIBAD-EF=2 .. | vt ..01/01/2023 . [Paydown ....c.cvevreveevee foveeeeeninnneen [eerennieene 27 oo 27 i 8 o7 o 0 e 0 e 0 i 0 o 0 e 27 e 0 e 0 .. 12/25/2036 .
3138A4-Y5-8 .. | FNMA Pool 3.500% 01/01/26 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..01/01/2026 .
3138A6-AK-6 .. | FNMA Pool 3.500% 01/01/26 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..01/01/2026 .
3138A8-EL-6 .. | FNMA Pool 3.500% 02/01/26 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..02/01/2026 .
3138AH-NM-1 .. | FNMA Pool 4.000% 01/01/42 ... ..12/01/2023 . [Paydown . L0 .(1,509) 0 .0 ..01/01/2042 .
3138E0-RK-7 .. | FNMA Pool 4.000% 12/01/41 ... ..12/01/2023 . [Paydown . L0 (484) 0 .0 ..12/01/2041 .
3138E2-4E-2 .. | FNMA Pool 3.000% 12/01/26 ... ..12/01/2023 . [Paydown . L0 (185) 0 .0 ..12/01/2026 .
3138EH-RC-8 .. | FNMA Pool 3.000% 02/01/27 ... ..12/01/2023 . [Paydown . L0 (500) 0 .0 ..02/01/2027 .
3138EJ-XZ-6 .. | FNMA Pool 4.000% 03/01/42 ... ..12/01/2023 . [Paydown . L0 (191) 0 .0 ..03/01/2042 .
3138EK-2D-6 .. | FNMA Pool 4.000% 12/01/42 ..12/01/2023 . [Paydown ... 0. ..(4,058) ... L0 .0 . ..12/01/2042 .
3138EQ-FH-0 .. | FNMA Pool 4.500% 01/01/42 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..01/01/2042 .
3138EQ-LB-6 .. | FNMA Pool 5.000% 06/01/39 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..06/01/2039 .
3138ER-R4-4 ...|FNMA Pool 3.000% 11/01/46 ... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..11/01/2046 .
3138ER-UC-2 ...| FNMA Pool 4.000% 06/01/45 ..12/01/2023 . [Paydown ... 0. .. (2,181))... L0 .0 . ..06/01/2045 .
3138ET-BA-3 .. | FNMA Pool 4.000% 01/01/43 ..12/01/2023 . [Paydown ... L0 .. (516) ... L0 .0 . ..01/01/2043 .
3138MK-4P-8 .. | FNMA Pool 3.500% 11/01/42 ..12/01/2023 . [Paydown ... 0. . L0 .0 . ..11/01/2042 .
3138WA-GA-9 .. | FNMA Pool 4.000% 11/01/43 ..12/01/2023 . [Paydown ... L0 ..(6,334))... L0 .0 . ..11/01/2043 .
3138MC-H2-2 ...| FNMA Pool 4.000% 07/01/44 ... ..12/01/2023 . [Paydown . L0 (468) 0 .0 ..07/01/2044 .
3138MD-5T-4 .. | FNMA Pool 3.500% 02/01/45 ... ..12/01/2023 . [Paydown . L0 0 .0 ..02/01/2045 .
3138IE-CU-1 .. | FNMA Pool 4.000% 03/01/45 ... ..12/01/2023 . [Paydown . L0 0 .0 ..03/01/2045 .
3138NE-VX-4 .. | FNMA Pool 3.500% 06/01/45 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..06/01/2045 .
3138IIF-X7-6 .. | FNMA Pool 3.500% 11/01/45 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..11/01/2045 .
3138G-LA-0 .. | FNMA Pool 3.500% 02/01/46 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..02/01/2046 .
3138IH-KJ-0 .. | FNMA Pool 3.000% 07/01/46 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..07/01/2046 .
3138WH-LN-0 .. | FNMA Pool 3.000% 07/01/46 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..07/01/2046 .
3138IH-NE-8 .. | FNMA Pool 3.500% 07/01/46 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..07/01/2046 .
3138lJ-NE-4 .. | FNMA Pool 3.000% 12/01/46 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..12/01/2046 .
3138XS-6J-1 .. | FNMA Pool 5.513% 07/01/44 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..07/01/2044 .
3138XT-AS-4 .. | FNMA Pool 4.000% 06/01/44 ... ..12/01/2023 . [Paydown . L0 0 .0 ..06/01/2044 .
3140E7-PC-8 .. | FNMA Pool 3.500% 02/01/46 ... ..12/01/2023 . [Paydown . L0 0 .0 ..02/01/2046 .
3140EV-XG-5 .. | FNMA Pool 4.000% 02/01/46 ... ..12/01/2023 . [Paydown . L0 0 .0 ..02/01/2046 .
3140F0-JG-0 .. | FNMA Pool 3.500% 10/01/46 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..10/01/2046 .
3140FB-EF-3 .. | FNMA Pool 3.500% 08/01/46 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..08/01/2046 .
3140FE-5W-0 .. | FNMA Pool 4.000% 04/01/47 .... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..04/01/2047 .
3140FX-L7-5 .. | FNMA Pool 4.500% 11/01/41 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..11/01/2041 .
3140J5-HH-5 ...| FNMA Pool 4.000% 04/01/47 .... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..04/01/2047 .
3140J5-M7-1 .. | FNMA Pool 4.000% 05/01/44 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..05/01/2044 .
3140J7-WY-7 .. | FNMA Pool 4.500% 01/01/44 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..01/01/2044 .
3140J8-A7-8 .. | FNMA Pool 3.500% 03/01/48 ..12/01/2023 . [Paydown ... . L0 L0 .0 . ..03/01/2048 .
3140J9-5G-2 ...| FNMA Pool 3.500% 12/01/46 ... ..12/01/2023 . [Paydown . . 131,180 L0 0 .0 ..12/01/2046 .
3140J9-L6-6 .. | FNMA Pool 4.000% 12/01/43 ... ..12/01/2023 . [Paydown . . . 152,213 L0 0 .0 ..12/01/2043 .
3140J9-US-8 ...| FNMA Pool 4.000% 11/01/33 ... ..12/01/2023 . [Paydown . . 108,302 |.. . 110,536 L0 0 .0 ..11/01/2033 .
3140J9-VV-0 .. | FNMA Pool 3.500% 03/01/47 ... ..12/01/2023 . [Paydown . . 133,604 |.. . 145,882 L0 0 .0 ..03/01/2047 .
3140JA-PU-2 .. | FNMA Pool 3.000% 09/01/46 ... ..12/01/2023 . [Paydown . . 287,329 .. 241,281 L0 0 .0 ..09/01/2046 .
3140MF-Z4-8 .. | FNMA Pool 4.500% 07/01/52 ..12/01/2023 . [Paydown ... .. 79,038 |.. L0 L0 .0 . ..07/01/2062 .
3140MK-HE-5 .. | FNMA Pool 4.500% 06/01/52 ..12/01/2023 . [Paydown ... . 207,261 |.. O L0 .0 . ..06/01/2052 .
3140ML-5F-3 .. | FNMA Pool 4.000% 05/01/52 ..12/01/2023 . | Paydown ... .. 50,556 |.. 0. 0. .01, ..05/01/2052 .
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3140MN-3G-9 .. | FNMA Pool BV8898 MBS  4.500% 06/01/52 ..12/01/2023 . [Paydown ... .... 305,780 .... 308,025 0 ..(2,209)... ....(2,205) ... L0 ..06/01/2062 .
3140MR-3K-1 .. | FNMA Pool BWO801 MBS ~ 5.000% 09/01/52 ... ..12/01/2023 . [Paydown . . 116,947 |.. 118,793 |.. 0 ..(1,826) .(1,826) 0 ..09/01/2052 .
3140MV-JV-1 .. | FNMA Pool BW3875 MBS ~ 4.000% 07/01/52 ... ..12/01/2023 . [Paydown . LA2,721.. . 131,103 |.. 0 1,606 1,606 0 ..07/01/2062 .
3140MV-K3-1 .. | FNMA Pool BW3913 MBS ~ 4.000% 08/01/52 ... ..12/01/2023 . [Paydown . . 106,309 |.. . 106,143 |.. . 106, 141 0 ...168 ..168 0 ..08/01/2052 .
314008-WW-1 .. | FNMA Pool CA1560 MBS  4.500% 04/01/48 .....|....... .12/01/2023 . [Paydown ... L 78,141 |.. 0 ..(3,339)[... ....(3,3%))... L0 ..04/01/2048 .
31400G-R7-4 .. | FNMA Pool CA8609 MBS  2.500% 01/01/51 .....{....... ..12/01/2023 . [Paydown .. 95,261 |.. 0 ..(4,042)[... ..(4,042) ... L0 ..01/01/2051 .
31400M-RG-1 .. | FNMA Pool CB2286 MBS ~ 2.500% 12/01/51 .....|....... ..06/15/2023 . [ JP Morgan Chase ... ,486,239 |.. 0 L1018 | L0 ..12/01/2051 .
31400M-RG-1 .. | FNMA Pool CB2286 MBS ~ 2.500% 12/01/51 .....|....... ..06/01/2023 . [Paydown ... .. 45,451 |.. 0 L0 ..12/01/2051 .
31400N-B6-8 .. | FNMA Pool CB2760 MBS ~ 3.500% 02/01/52 .....|....... |.. 12/01/2023 . | Paydown .... 0 L0 ..02/01/2052 .
31400P-311-7 .. | FNMA Pool CB4403 MBS ~ 5.000% 08/01/52 .....|....... ..12/01/2023 . [Paydown ... 0 L0 ..08/01/2052 .
31400P-KX-4 .. |FNMA Pool CB3909 MBS ~ 4.000% 06/01/52 .....|....... ..12/01/2023 . [Paydown ... 0 L0 ..06/01/2062 .
314000-LR-4 ...|FNMA Pool CB4835 MBS ~ 5.000% 10/01/52 .....{....... ..12/01/2023 . [Paydown ... 0 L0 ..10/01/2052 .
3140X4-F5-0 .. |FNMA Pool FM1087 MBS ~ 3.500% 06/01/47 ... ..12/01/2023 . [Paydown . 0 .(6,202) 0 ..06/01/2047 .
3140X4-YS-9 .. | FNMA Pool FM1620 MBS ~ 4.000% 09/01/46 ... ..12/01/2023 . [ Paydown . 0 .(4,193) 0 ..09/01/2046 .
3140X5-RL-9 .. |FNMA Pool FM2290 MBS ~ 3.500% 07/01/47 ... ..12/01/2023 . [Paydown . 0 .(3,701) 0 ..07/01/2047 .
3140X6-DT-5 .. |FNMA Pool FM2813 MBS ~ 3.000% 04/01/48 .....[.......|.. 12/01/2023 . | Paydown .... 0 ....(5,243) ... L0 ..04/01/2048 .
3140X6-RR-4 .. |FNMA Pool FM3195 MBS ~ 3.500% 11/01/45 .....|....... ..12/01/2023 . [Paydown ... 0 ..(7,8%%)]... L0 ..11/01/2045 .
3140X7-BJ-7 .. |FNMA Pool FM3640 MBS ~ 4.000% 12/01/47 .....|....... .12/01/2023 . [Paydown ... 0 L0 ..12/01/2047 .
3140X7-C0-0 .. |FNMA Pool FM3678 MBS ~ 3.000% 10/01/47 .... |....... ..12/01/2023 . [Paydown ... 0 L0 ..10/01/2047 .
3140X7-YM-5 .. |FNMA Pool FM4315 MBS ~ 3.000% 11/01/46 .....[....... |.. 12/01/2023 . | Paydown .... 0 L0 ..11/01/2046 .
3140X8-P3-5 .. |FNMA Pool FM4941 MBS ~ 3.000% 02/01/47 .....|....... ..12/01/2023 . [Paydown ... () L0 ..02/01/2047 .
3140XG-BP-3 .. | FNMA Pool FS094 MBS ~ 4.000% 03/01/52 ......[....... ..12/01/2023 . [Paydown ... 0 L0 ..03/01/2052 .
3140XG-JV-2 .. |FNMA Pool FS1175 MBS ~ 3.500% 03/01/52 .....{....... ..12/01/2023 . [Paydown ... 0 L0 ..03/01/2052 .
3140XH-EY-9 .. |FNMA Pool FS1950 MBS ~ 4.000% 05/01/52 ... ..12/01/2023 . [Paydown . 0 0 ..05/01/2052 .
3140XH-WR-4 .. | FNMA Pool FS2455 MBS ~ 4.000% 07/01/52 ... ..12/01/2023 . [Paydown . 0 0 ..07/01/2062 .
31410L-C5-9 .. | FNMA Pool 890292 MBS ~ 4.500% 01/01/41 ... ..12/01/2023 . [Paydown . 0 0 ..01/01/2041 .
31410L-WR-9 .. | FNMA Pool 890856 MBS ~ 3.500% 01/01/47 ... ..12/01/2023 . [Paydown . 0 0 ..01/01/2047 .
31416V-DT-8 .. |FNMA Pool ABO113 MBS ~ 5.000% 04/01/35 ... ..12/01/2023 . [Paydown . 0 0 ..04/01/2035 .
314161-T3-6 .. |FNMA Pool AB1469 MBS  4.500% 09/01/40 .....{....... .12/01/2023 . [Paydown ... 0 L0 ..09/01/2040 .
31417A-JW-0 .. | FNMA Pool AB3876 MBS ~ 4.000% 11/01/41 ... |....... ..12/01/2023 . [Paydown ... 0 L0 ..11/01/2041 .
31417A-P6-0 .. |FNMA Pool AB4044 MBS ~ 3.500% 12/01/41 .....|....... ..12/01/2023 . [Paydown ... 0 L0 ..12/01/2041 .
31417E-N9-8 .. | FNMA Pool AB7615 MBS ~ 3.500% 01/01/43 .....{....... ..12/01/2023 . [Paydown ... 0 L0 ..01/01/2043 .
31417G-T5-5 .. |FNMA Pool AB9571 MBS ~ 3.500% 06/01/43 .....|....... ..12/01/2023 . [Paydown ... 0 L0 ..06/01/2043 .
31418D-2X-3 .. | FNMA Pool MA4357 MBS ~ 3.000% 05/01/51 .....|....... ..12/01/2023 . [Paydown ... . 0 L0 ..05/01/2051 .
31418E-BT-6 .. |FNMA Pool MA4549 MBS ~ 3.000% 02/01/52 ... ..12/01/2023 . [Paydown . .100,207 |.. .103,307 |.. . 103,242 0 0 ..02/01/2052 .
31418E-D8-0 .. | FNMA Pool MA4626 MBS ~ 4.000% 06/01/52 ... ..12/01/2023 . [Paydown . . 193,007 |.. 194,213 |.. . 194,217 0 0 ..06/01/2052 .
31418E-E5-5 .. | FNMA Pool MA4655 MBS ~ 4.000% 07/01/52 ... ..12/01/2023 . [Paydown . . 113,678 |.. 111,662 |.. 111,677 0 0 ..07/01/2062 .
31418E-F2-1 .. | FNMA Pool MA4684 MBS ~ 4.500% 06/01/52 ... ..12/01/2023 . [Paydown . 141,940 |.. . 143,559 |.. . 143,530 0 0 ..06/01/2052 .
31418N-XX-3 .. | FNMA Pool AD1593 MBS ~ 4.500% 02/01/40 ... ..12/01/2023 . [Paydown . .3,064 .. .3,301 |.. 0 0 ..02/01/2040 .
31418P-S7-1 .. | FNMA Pool AD2341 MBS ~ 4.500% 03/01/40 .....|....... |.. 12/01/2023 . | Paydown .... . ....1,687 .. 1,806 0. L0 ..03/01/2040 .
31419A-U8-8 .. | FNMA Pool AE0606 MBS ~ 4.000% 11/01/40 .... |....... ..12/01/2023 . [Paydown .......ccevvvvvevees|oenneniiininniinnnnns Joeeeeen 5,831 i, 5,831l 6,207 0 0 ..11/01/2040 .
GEORGIA ST HSG & Rev Bond Cont Call
37353P-FG-9 ...|4.000% 06/01/50 ....evvennnnnniiii [ oo .12/01/72023 . [Cal | 100.0000 ..... |oeeeerrrrrrrrrnnrinns forvninninnns 595,000 [..vvvvvvnnnns 595,000 |............ 670,381 |............ 660,938 [.....ovvvunnnnnns (VN F, (1)) S (VN FRORRRR (2, 113) oo [N SRR 658,824 [.....cccvnnnnne 0 ..06/01/2050 .
INDIANA ST HSG & Rev Bond Cont Cal |
45505T-XV=-8 .. |4.750% 07/01/52 ..evvvvvvvvviiriiiiiiiiiniieiiinins [ eeeeenn ..07/01/2023 . [Cal | 100.0000 ..... |oeeeeerrrrrrrnrnnnens ferrriiniinnns 60,000 |.............. 60,000 |............. 62,986 |............. 62,847 |covvvvviiiiinnns [V FORRRR (K7)] S (VN F (132) e [V EUTRRR 62,714 |l 0 ..07/01/2062 .
LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink
54627R-AL-4 .. |3.615% 02/01/29 ..coovvviviiiiiiiiiiiiiiiii e ..08/01/2023 . [Paydown ........cevvvvvevniseniiniiiiiiiinnennns | 560,611 |............. 560,611 [..oevveeees 560,611 |............ 560,611 [o.vvvevnnnnnnnnne (VN [V [V [ SO (VN FRRR 560,611 ...l (VN [V (VN O 19,290 |..02/01/2029 .
MASSACHUSETTS ST Rev Bond Cont Call
57563C-DJ-8 ...]15.000% 01/01/39 ...vvvvvvvvnnnnnnnnniinniiiiiiiiiinn [ e ..01/01/2023 . [Cal | 100.0000 ...o. |evevereeeiieiiiiiiies forinnnnns 2,500,000 |........... 2,500,000]......... 2,768,475 |......... 2,500,000 |..eevvvvrrnnnnnes [V ooy [0 oy [0 ooy [ 0f....... 2,500,000 |....coveeennnns O ooy [0 oy [ R 62,500 |..01/01/2039 .
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MASSACHUSETTS ST Rev Bond Non Cal | 5.000%
57584X-8E-4 .. |07/01/23 .oevveiiiieiiiiiiiiiiiiieieeeeieeeeieeeeeees [ e ..07/01/2023 . [Maturity ..ccoooeeveiiiiiis o s 390,000 f..evvvennnes 390,000 |..eeeennnns 451,398 |............ 395,851 |..oooeeiieiins [V F, (5,851)[c.cuvenninnnnnnee (VN F (5,851) |.coeeeieieennns [N . 390,000 |ooeeeiiiiennns (VN (1 PO (1 O 19,500 |..07/01/2023 .
MICHIGAN ST FIN Rev Bond Non Call 5.000%
59447T-0B-2 ...| 12/01/23 ooovviiiiiiiiiiiiiiiiiie .. 12/01/2023 . [Maturity ..cocooooeiiiiiiics o s 170,000 |............. 170,000 |............ 198,240 |............ 174,567 |...ovvnnnnnnnnnne [V F, (4,567)|..cevnnnnnnnnnnne (VN F, (4,567) |-cceeeeeeeeennn (VN 170,000 [o.eeeeeennnnneee (VN (1 PO [V O 8,500 |..12/01/2023 .
NEW HOPE CULTURA Rev Bond Non Cal | 5.000%
645424-AD-4 ...|08/15/23 ...oooviiiiiiiiiiiiiii ..08/15/2023 . [Maturity ... ...220,000 |... .. 220,000 .. 253,959 . 223,947 |.. .. (3,947)]... .. (3,947) ... ..220,000 |.... ..08/15/2023 .
NEW YORK ST DORM AUTH REVENUES Rev Bond Cont
65000B-NV-6 .. |Call 5.000% 10/01/34 .....ooooeeereinnnniiin | s ..06/21/2023 . [CitiGroup ..oeevvvvvvvvvens ooveeniiiieiiieeennns e, 8,452,337 |.......... 7,470,000 |......... 8,118,770 |......... 8,082,297 |.....oeeeeeenns [V A (31,478)|..ceenniiinnnnnee [V A, (31,478) |.eeeeeeeeees 0 ... 8,050,819 |........ccees (VN A 401,518 |......... 401,518 |[............ 380,869 |..10/01/2034 .
NORTH CAROLINA S Rev Bond Non Call 5.000%
658290-CS-1 ...| 05/01/23 ... ..05/01/2023 . [Maturity ... ...3,500,000 |........... 3,500,000 |......... 4,182,360 ..3,540,882 |.. .. (40,882)]... ...(40,882) |... ..3,500,000 |.... ..05/01/2023 .
S MIAMI FL
838810-DL-0 .. |08/15/23 ...oooviiiiiiiiiiiiiiiiiiiiciiiceecee [ e ..08/15/2023 . [Maturity ...ccoooovviiiiics e s 390,000 f..evvvennnes 390,000 |..ceeennnns 446,632 |............ 396,610 [c.ovvvvnnnnnnnnee [V F, [(CC210)] . (VN F, [0 [N . 390,000 ..08/15/2023 .
VIRGINIA ST CMAL Rev Bond Non Call 5.000%
927793-C9-8 ...|05/15/23 ... ..05/15/2023 . [Maturity ... ...270,000 |... ... 270,000 ... 312,152 .273,018 |.. L0 ..(3,018)]... ...(3,018) ... .. 270,000 |.... ..05/15/2023 .
VIRGINIA ST
928172-2F-5 .. | Call 5.000% 08/01/25 .....ooeeeeeeieeeiieeenss | e ..08/01/2023 . [Cal 100.0000 ... |ueeeeeeiiiiiiiiiiiins forniininnnns 775,000 |...oonnnnn 775,000 |............ 976,841 |............ 787,747 |................. [V (12,747)|................. [V AP, (12,747) |.ooeeeeeees [ 775,000 |oooeeeiinnnn. [V P [0 PP [V 38,750 |..08/01/2025 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 29,296,541 28,557,371 30,600,044 29,239,428 0 (374,507) 0 (374,507) 0 28,864,929 0 431,612 431,612 919,613 XXX
AIG GLOBAL FUNDI Corp Note Non Call 144A
00138C-AM-0 .. 10.800% 07/07/23 ....evvnnnnni [ e ..07/07/2023 . [Maturity ..oocoooeviiiiiiss onneniiiees s 950,000 [vvvvvvvnnnns 950,000 |............ 949,269 |............ 949,873 |..oeeeeeiees [V E L1 P [V 127 [ 0 ... 950,000 |..oeeeeeeeennns (VN [V [V O 7,600 |..07/07/2023 .
ABBVIE INC Corp Note Cal | 2.850% 05/14/23
00287Y=AX=7 . | ereeeeeeeriiieee et eennnn [ e ..06/14/2023 . IMaturity .....ccoooevvrnins foornnnninnniiiiiins e 125,000 [..ooeeennnnn 125,000 [.evvvvennns 124,984 |............ 124,909 |................. (VN 1o [V T [N FR 125,000 [oevvvvvvnnnnns (VN [V [V O 1,781..05/14/2023 .
ACTIVISION BLIZZ Corp Note Call MW 1.350%
00507V=-AP=4 .. 109/15/30 .eevvvviiiiiiiiiiiiiiiiiiiiieeeeeeeeeeee [ e ..11/06/2023 . | Tax Free Exchange .......|.ccccoevieiiininins |oennnnnnins 329, 17 [eevvvnnnnnns 330,000 |............ 328,726 ..vvvvnnnen 329,014 |l [V E LU T PO [V 103 [ [N FRURR 320,17 [oenniiiiinnnne (VN [V [V O 5,416 [..09/15/2030 .
AIR LEASE CORP Corp Note MW 2.250%
00914A-AD-4 .. |01/15/23 .oovviiiiiiiiiiiiiii e ..01/15/2023 . [Maturity ..ooooooeiiiiiiiss e e /UM VUV 590,000 |............ 585,787 |......e.n 589,960 |.......ceeennn [V [SJUN A (VN LU PO [N FRRRR 590,000 |..oeeeeeeiennns (VN [V [V O 6,638 [..01/15/2023 .
AMERICAN TOWER CORP Corp Note MW 3.000%
03027X-AQ-3 .. |06/15/23 .coovveiiiiiiiiiiiiiiiiieee e ..06/15/2023 . [Maturity ...oocooeeiiiiiiss oeeeenniiens s 1,200,000 |.......... 1,200,000 |......... 1,196,904 |......... 1,199,726 |oeevvvvreiinnns [V 204 [ [V 1L R 0l....... 1,200,000 |................ (VN [V (VN O 18,000 |..06/15/2023 .
AmeriCredit Auto AMCAR 2021-2 A2 ABS
03066R-AB-1 .. 10.260% 11/18/24 .......ovvvviiiiiiiiiiiiiiiiiiiiiiis [ eeeees ..01/18/2023 . [Paydown .......ccevvvvvvviis]eninniiiiiiiiieeenns |, 8,597 [eviiiiiiiinnn 8,597 |...oceeee 8,5% |.........een 8,597 [cvvviiiiiinnnns (VN [V [V [ SO (VN ERTRRRR 8,597 |.ooeiiiiiiis (VN [V [V N 21..11/18/2024 .
ATRIUM HOTEL POR AHPT 2017-ATRM A CMBS 144A
04965J-AA-1 .. 16.590% 12/15/36 ..oovvvvvrriiiiiiiiiiiiiiieeee [ e ..09/15/2023 . [Paydown .........ccvvvvviniieniiiniiiiiiiniennns o 37,330 [euvrvnnnninnnns 37,330 |oeeeeeennnn 37,330 [ooennnnnnnne 37,330 [cevvrrerninnnnns (VN [V [V [ SO [V EUORRR 37,330 |oeiiiiiienens (VN [V [V O 1,722 ]..12/15/2036 .
BMW Vehicle Owne BMIOT 2022-A A2A ABS
05602R-AB-7 .. |2.520% 12/26/24 ....coooeeveeeiieeeiiiiiiieeeeeee [ e .. 12/25/2023 . [Paydown ........cceeviiiiiii]eniiiiniiiinienenens e 810,819 |............. 810,819 [...ceeenens 810,761 |............ 810,779 [ovvvvrinninnnnns [V 40 | (VN L U PO (VN FRRR 810,819 |................ (VN [V (VN O 10,370 |.. 12/26/2024 .
BANK OF AMER CRP Corp Note Call MW 3.550%
06051G-HF-9 .. |03/05/24 .....coooeeeiiiiiiii ..03/05/2023 . [Cal | 100.0000 ..... |oeeeerrrrrrrnnnninnns fernninnns 2,500,000 ...vvvnees 2,500,000 |......... 2,500,000 |......... 2,500,000 [cevvvvrrrrnnnnns (VN [V [V [ SO 0l....... 2,500,000 |...cooeeeeennns (VN [V (VN O 44,375 |..03/05/2024 .
Bank BANK 2018-BN11 A2 CMBS ~ 3.784%
06540T-AC-4 .. |03/15/61 ..eevvvvriiiiiiiiiiiiiiiiieieeeeeeeeeeneieens [ eeeees ..10/01/2023 . [Paydown ........cccvvvveveisvneeniiniiiniieenens |, 8,158 |.ooeeeieieins 8,158 [cvviiiiiinnns 8,239 [.vviiinnnnns 8,199 [cvniiiiinnnnns [V (T3] I [V (€3 D O (VN ERTRRRR 8,158 | (VN [V [V O 257 |..03/15/2061 .
BMW Vehicle Owner Trust BMWOT 2020-A A3 ABS
09661R-AD-3 .. |0.480% 10/25/24 .......covvvvviiiiiiiiiiiiieieee [ e ..08/25/2023 . [Paydown .........ccevvvviiii]oeniiiiiiiiiiiininnns o 81,329 [c.vvviiiiiinns 81,329 ............. 81,323 [.ovnnnnnnne 81,327 [cevvvririiiinnns (VN 1o [V T [V EUORRR 81,320 ...l (VN [V [V O 135 )..10/25/2024 .

126438-AA-8 ..

141781-BG-8 ..

149138-20-8 ...

17200X-AU-4 ..

21871X-AA-T ..

21871X-AC-3 ..

244226-TG-4 ...

247109-BS-9 ..

Credit Suisse CSMC 2020-NET A CMBS 144A
2.257% 08/15/37
CARGILL INC Note Non Ca
03/01/23
CATERPILLAR FINL SERVICE Corp Note M
0.850% 07/07/23
CITIGROUP COMMER CGCH
3.098% 04/10/49
COREBRIDGE FIN Corp Note Call Mi 144A
3.500% 04/04/25 ..
COREBRIDGE FIN Corp No
3.650% 04/05/27
JOHN DEERE CAPITAL CORP Corp Note Non Call
2.800% 03/06/23
DELMARVA PR & LT Corp Note Call MN
11/15/23

..12/01/2023 .

..03/01/2023 .

..07/07/2023 .

..12/01/2023 .

..05/24/2023 .

..05/24/2023 .

..03/06/2023 .

.. 11/15/2023 .

Paydown ....
Maturity .oooeeevennnns
Maturity ...
Paydown ....ceuvveeniinnnns

Tax Free Exchange ...

Tax Free Exchange

Maturity

Maturity

............ 441,000

..5,080 ...

..1,400,000 |...

.. 350,000

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

............. 160,000

..08/15/2037 .

..03/01/2023 .

..07/07/2023 .

..04/10/2049 .

..04/04/2025 .

..04/05/2027 .

..03/06/2023 .

.. 11/15/2023 .
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Discover Card Execution Note T DCENT 2018-A1
254683-CD-5 ...| A1 ABS ~ 3.030% 08/15/25 .....cevvvnuieeeeenenn| ceeens ..02/15/2023 .| Paydown .....eeeeeeeennnes foeeernne e s 2,100,000 |-......... 2,100,000 |.......... 2,099,923 |.......... 2,099,9% |..eevvunnaraeens [ L3 [ 4 | [V PO 2,100,000 [oeeuuereeennnnns [V [V [V AU 10,605 |..08/15/2025 .
DUKE ENERGY CAROLINAS Note Call 3.050%
264420-AV=-6 .. | 03/15/23 .eeeeeeieeeeeiee e | s ..03/15/2023 . |Maturity ....cooeenieeeeenn foermmmnieeeeennes e 788,000 [-eevvvnnnnnns 788,000 [......cc... 787,078 |c.eeenneenee 787,961 [.ceeeeeinnnnnnes (U1 PR 39 [ (U 39 e [V PO 788,000 [.oeeeeeeennnns [V [V [V AU 12,017 |..08/15/2023 .
EDISON INTL Corp Note Call MV 2.950%
281020-Ad-6 .. |03/15/23 .eeeeiieeieeee e [ .03/15/2023 . |Maturity ... ...300,000 |... ....300,000 ... 299,868 .299,996 |.. .. 300,000 |.... ..03/15/2023 .
Ford Credit Auto FORDR 2018-2 A ABS 144A
34528H-AA-2 ... 3.470% 01/15/30 ..eeeieeeeieiieeeeeeeeeeeeeeeen s ..07/15/2023 .| Paydown ....eeeeeeeennnes foeeennneeeeeeenes s 1,080,000 |.......... 1,080,000 |......... 1,079,961 |.......... 1,079,952 [.coveeeeinnnnnens (U1 PR L1 IO (U 48 | [V PO 1,080,000 ..01/15/2030 .
GS Mortgage Secu GSMS 2017-GS5 A3 CMBS
36252H-AC-5 ...| 3.409% 03/10/50 .eveeeeeeerneeeeeeenneeeeeennn e ..05/01/2023 . | Paydown ... ..2,249 ... ....2,249 2,271 ..2,258 |.. 2,249 ... ..03/10/2050 .
GS MORTGAGE SECU GSM
3625211-AX-6 .. | 3.998% 04/10/47 .oeeeeeeeeeieeeeeeeeeeeeennn e ..12/01/2023 .| Paydown ....eeeveeemnnnies foeeennie s e 292,991 |oeveees 292,991 [.eeeeenenn 310,913 |............ 295,755 [..oeeeeiiies (U (2,764) e (V) (2,764) |- eevenneeeees [V PO 292,991 [oeiiieeiinnnns [V [V [V AU 11,644 [..04/10/2047 .
HPEFS Equipment HPEFS 2021-2A A3 ABS 144A
40441J-AC-5 ...| 0.360% 09/20/28 ......ceeevrnmeeeeeennnieeeeennns | e .10/20/2023 . | Paydown ... ...353,000 ... .. 353,000 ... 352,960 . 352,990 |.. L0 ..353,000 |.... ..09/20/2028 .
Hyundai Auto Lea HAL:
44891V-AC-5 .. |0.330% 06/17/24 ....eeieeeeeeeeeeeeeeeeeeeeee e ..09/15/2023 .| Paydown .....eeeeeeemnnnes foeeennie s e 800,000 [-eevvvnnnnnns 800,000 [.....ceewee 799,880 |...ccvnnnnnn PR TR 0 ..06/17/2024 .
JPVBB COMMERCIAL JPMBB 2015-C32 A2 CMBS
46590J-AT-4 .. |2.816% 11/15/48 ...eeeeeeeeeeeeeee e e ..04/01/2023 .| Paydown .....eeeeeriniees |eeennee e e LK 43| ) I A3 | [ [V [ [V O [V PO P [V [V (U R 2..11/15/2048 .
JPNDB COMMERCIAL JPMDB 2017-C5 A4 CMBS
46590T-AD-7 .. | 3.414% 03/15/50 evvveeeeeeeineeeeeeeeeeeeeeen | e ..10/01/2023 .| Paydown .eeeeeneeeeemnnnes foeeeeniieeeeeenes e 51,832 |cuuueeennn 51,832 ..ccceenennns 52,350 [ceueeeeennne 51,959 |eeiriiieieeeee (1) (127)]e e [ R (127) |- [ PP 51,832 |oeeeeiiins [V [V [V A 1,475 (..03/15/2050 .
JP MORGAN CHASE JPMCC 2014-C20 A4A1 CMBS
46642C-BH-2 ...| 3.538% 07/15/47 ooeeeeeeeeeeeeeeeeeeee e e .12/01/2023 .| Paydown .ceeeeneeeeeinnnns foeeeeee e e 147,897 |.eeeeennns 147,897 |eveeeee 155,824 |............ 148,491 .ot (1) (G5 [ IR (594) [.eevennneens [V PO 147,897 |oeeeeeeeinnnnns [V [V [V A 1,944 |..07/15/2047 .
JP Morgan Chase JPMCC 2017-JP5 A4 CMBS
46647T-AR-9 .. | 3.457% 03/15/50 evveeeeeeeeieeeeeeeeeeieeeeeen | e ..01/01/2023 .| Paydown ...eeeeveeemnnnees foeeemniieeeeeenies e 116,261 |-eveeeneeeee 116,261 |.....cce...n 17,423 |t 16,478 [ (1) [Z473)] A [ R (212) oo [V PO 116,261 [oeeeeeeeennnnns [V [V (U AP 335 |..03/15/2050 .
JP Morgan Mortgage Trust JPMMT 2022-6 A3
46655K-AD-8 .. |RMBS 144A  3.000% 11/25/52 ....evvveenenaes | eeeens .12/01/2023 .| Paydown .eeveeeeeeeeinnnes feeeeene e e 118,639 |..cevenennnns 118,639 |.ceveeenneee 109,259 |............ 109,730 [-oeeeeeeniiees (V) N 8,909 [.iiiieiiinnnnn (1) 8,909 |..covviiiaens [V PO 118,639 [oeeeeeeeeennnnns [V [V [V A 1,670 |.. 11/25/2052 .
49327M-2U-7 ...|KEY BANK NA Note  3.375% 03/07/23 ..........|....... ..03/07/2023 . |Maturity ......oooevrriins foovinnniinniiiiiins e 2,000,000 |..cvunnnns 2,000,000 |......... 1,999,640 |.......... 1,999,986 |.......cvvvnnnnns [0 O | L3 [ O L L3 F [V PO 2,000,000 [oeeeuiiiirnnnnns [V O [V (U 33,750 |..03/07/2023 .
LOCKHEED MARTIN CORP Corp Note Call MW
539830-BV-0 .. |5.100% 11/15/27 ...ovvvvvriiiiiiiiiineiccviiines e ..06/15/2023 . |Merrill Lynch ..ocovvveeii]ovrvinnnniiiiiiinns Joniennens 479,879 |......cce 470,000 [o.uunennnnee 469,215 |............ 469,240 |..evunniiiinnnnns [0 O - O [ O 84 | [V PO 469,323 |..iiiiiiinnnns [V 10,556 |........... 10,556 |..oovvvennnns 15,714 [..11/15/2027 .
WARNERVEDIA HOLDINGS INC Corp Note MW 144A
55903V-AE-3 .. |3.638% 03/15/25 . .eevvvniiiiiiiiiiiiiciiiineeees [ s ..04/28/2023 .| Tax Free Exchange .......|.cccvevriirivnnnnns fovinnennnns 630,000 |.oevvvnnnnnns 630,000 [o..unnnnenne 630,000 |............ 630,000 [...cevvveennnnnns (U O [V [ [V (VN FO 630,000 |oeeevunniiiinns [V O [V (U A 14,197 |..03/15/2025 .
WARNERVEDIA HOLDINGS INC Corp Note Call MW
55903V-AJ-2 ...| 144A  4.054% 03/15/29 ...covvvnniviiiinnninnes | enns ..04/28/2023 .| Tax Free Exchange .......|.cccceevriiiiinnnns fonnnennnns 280,000 |.eevvvnnnnnns 280,000 [ovuunnnnnnne 280,000 |......ceenns 280,000 [.ooiivevrennnnnns (U O [V [ [V (VN FO 280,000 |eevvunniiiinnns [V O [V (U 7,031 ..03/15/2029 .
MARSH & MCLENNAN COS INC Corp Note Call MW
571748-BR-2 .. |5.750% 11/01/32 ..evvviiiiiiiiiiiiiiiiieiiccciiian s ..06/15/2023 . | Wachovia Bank .........c..]eeeeeeeiiiiriinnnnns Jovnennnns 1,019,528 |...covnennnns 970,000 [o..uvennnene 963,162 |............ 963,249 [.....covvvnnnnnns (U N L P [V O L7 N [V PO 963,493 [oeuiiiiiiinnnnn [V 56,035 ..eeunnnnne 56,035 [.oeeeiennnn 35,634 |..11/01/2032 .
MCDONALD'S CORP Corp Note Call MW 3.350%
58013M-FE-9 .. |04/01/23 ..eevviiiiiiiiiiiiiiiiineeccveie i [ s ..04/01/2023 . IMaturity .....coovvvvirnins |oovennninniiiiiiins o, 864,000 |...cevunnnnns 864,000 [............ 863,672 |...ccvvnnnns 863,983 |...uuuiiiiinnnnns [0 O 17 | [ O L LA (VN FO 864,000 |..eevunniiiinns [V O [V (U A 14,472 (..04/01/2023 .
OFFICE PPTY INCO Corp Note Call MW 2.650%
67623C-AD-1 .. |06/15/26 ...evvvivrniiiiiiiiiiieeeciiieeeinaan [ s ..02/27/2023 .| HSBC Securities InC ....|veeeeivriviiinnnns Jovinennnns 339,700 |.......cce. 430,000 |............ 333,637 |............ 333,637 |oevveniiiiinnnnns (U TR T [N N IR T PO [V PO 337,514 [ [V 2,186 |..ccvvnnnnn 2,186 [..ocovvnnnnnns 2,406 |..06/15/2026 .
ORACLE CORP Corp Note Call M 2.625%
68389X-BR-5 .. |02/15/23 ...evvvniiiiiiiiiiiiiiii e [ s ..02/16/2023 . IMaturity .....covevriiiis foovenniiinniiiiiis e 1,200,000 |.......... 1,200,000 |......... 1,199,208 |.......... 1,199,982 [.oovvvivnnnnnnns [0 O L 20 FO [ O L2 [V PO 1,200,000 [oevivviinnnnns [V O [V (U A 15,750 |..02/15/2023 .
ORACLE CORP Corp Note Call MW 6.150% BNP Paribar Securities
68389X-CH-6 .. | 11/09/29 ....oviiiiiiiiiiiiiiiiiiniecceiieeeceinn [ s ..06/15/2023 .| COrP wevvvnvveiiinniiieeens fooveviiinieeiiiiins o 1,045,830 |.......... 1,000,000 |............ 999,050 |............ 999,066 |..vuniiiirnnnnns [0 O |7 IO [ O S22 F [V PO, 999,118 [..oovvvennnnnnns [V 46,712 |........... 46,712 [ 37,754 ..11/09/2029 .
PG&E RECOVERY FND LLC Corp Note Sink
TAT10T-AE-8 .. |5.256% 01/15/38 ..evvvniiiiiiiiiiiiiiiinececcins [ e ..06/20/2023 .| CitiGroup ...oovvvvvvvnnne fovvvvnnnniiiiiinins Jovnennnns 1,374,270 |.covvennnns 1,341,000 |......... 1,340,982 |.......... 1,340,982 [.oovvvivnnnnnnns (U N 19 | [V O LRI PO [V PO 1,341,101 [oooiiiiiinnnnns [V 33,170 |........... X (VN R 39,549 |..01/15/2038 .
PROCTER & GAMBLE CO/THE Corp Note M
T42718-EB-1 .. | 3.100% 08/15/23 .....civvviiiiniiiiiiiniieeciinnnn | e ..08/156/2023 . |Maturity .....ccoooeevriins Joovininiininiiiins e 40,000 [....cvvvnnnnns 40,000 |..cvvennnnnne 39,741 [ 39,981 [ovveiiiiiinnnns [0 O 19 [ [ O 19 | [V PR 40,000 [oeeuiiiiinnnnns [V O [V (U 1,240 [..08/15/2023 .
SCE REC FUND Corp Note Sink  0.861%
TBA3IL-AA-4 .. | T1/15/31 i [ s ..11/16/2023 . |Paydown ...oevnvvviinnnnsfovriiiiinniniiiii e 26,301 [.ooeiiininnnns 26,301 |oeeeennnnnnns 26,301 [...cccennnnnn 26,301 [oveniiiiinnnnns (U O [V [ [V [V PR P 0 [V O [V (U A 170 |..11/15/2031 .

855244-AN-9 ...

88167H-AC-0 ..

90349G-BF-1 ..

92348T-AB-0 ..

3.100%

STARBUCKS CORP Corp Note Call MW
03/01/23 ...
Tesla Auto Lease
0.680% 12/20/23
UBS-BARCLAYS COM UBSBB 2013-C6 A4 CMBS
3.244% 04/10/46 ..
Verizon Owner Tr V.
5.740% 07/22/24

..03/01/2023 .

..01/20/2023 .

..04/01/2023 .

..04/20/2023 .

Maturity ...
Paydown ....ccevveeniinnnns

Paydown ....

Paydown

.. 1,300,000

................ 7,303

.. 242,662

............. 212,577

.. 252,912

212,577

..03/01/2023 .

..12/20/2023 .

..04/10/2046 .

..07/22/2024 .
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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
WF-RBS COMMERCIA WFRBS 2013-C14 ASB CMBS
92890P-AF-1 .. | 2.977% 06/15/46 ......cevvveeeeiieiiiiiiiiiiiiiiinns [ eeeees ..04/01/2023 . [Paydown ........ccevvvvvviisfoorniiiiiiiiiiiinnnns o, 15,304 [ 15,304 ...l 15,892 |............. 15,301 [oeeeiiiiiiinneee (VN ) PO [V [T R [V F 15,304 |...oooeeieeens (VN (1 PO [V 78 1..06/15/2046 .
WELLS FARGO COMM WFCM 2016-C33 A3 CMBS
95000L-AY-9 .. |3.162% 03/15/59 .....oooeeviiiiiiiiinin ..04/01/2023 . [ Paydown ..03/15/2059 .
WELLS FARGO COM MORTGAGE WFCM 2021-SAVE A
95003L-AA-8 .. | CMBS 144A  6.626% 02/15/40 ... ..09/15/2023 . [ Paydown ... ..02/15/2040 .
ROGERS COMMUNICATIONS IN Corp Note Call MW
775109-CB-5 .. | 144A  3.200% 03/15/27 ...coovvvvvveeeeenenennns [Aliis ..07/25/2023 . | Tax Free Exchange .......|.ccoooivnniiininins |oeeinis 1,419,908 |........... 1,420,000 |......... 1,419,872 |.......... 1,419,895 |..oovvvviiinnnns [V L PO, (VN LT S 0 ... 1,419,908 |......eeveeeeee (VN (1 PO (1 O 60,429 |..03/15/2027 .
TORONTO-DOMINION BANK Corp Note  5.760%
89114Q-CL-0 .. | 09/28/23 ... ..09/28/2023 . [Maturity ... ... 460,000 .. 460,000 |.... ..09/28/2023 .
CARLYLE GLO!
14310M-AN-7 .. | A1R2 CLO 144A  6.635% 04/17/31 ........eeeeun|Diiss .. 10/17/2023 . [Paydown .......ccoevvvvveensoorriinnniiiiininnns o, 67,800 |.....ccennnnn 67,809 |...ccevennnn 67,809 |............. 67,809 [......euvnnnnnnee (VN (1 PO [V [V [V F 67,809 ..04/17/2031 .
COM BK AUSTRALIA Corp Note Non Call Prv Plc
2027A0-JX-8 .. |3.450% 03/16/23 .. ..03/16/2023 . [Maturity ... ..03/16/2023 .
DRYDEN SENIOR LOAN
262440-AN-3 ...|CLO 144A  6.607% 07/18/30 .........ceevvvennnn [ Deseeee ..10/18/2023 . [Paydown ........ccevvvvvveisfoorninniniiiiiiiinns o, 54,859 [..evvvrennnnnns 54,859 |............. 54,859 [..oevevennns 54,859 |l (VN (1 PO [V [V [V F 54,859 [ooeeviiinnnnnne (VN (1 PO [V O 2,038 [..07/18/2030 .
FLATIRON CLO LTD FLAT 2018-1A A CLO 144A
33883G-AA-5 .. |6.614% 04/17/31 ....oevvviiiiiiiininiinniniinnennnnn | De 1071772023 . [Paydown ....ceevvvvveviienis eeeiiieeeiieiienns e 63,117 oo 63,117 |eevveines 63,117 |l 63,117 [ (VN (1 PO [V [V [V F 63,117 |oeveiiiiiiinens (VN (1 PO [V 3,203 |..04/17/2031 .
ING GROEP NV Corp Note Non Call 4.100%
456837-AK-9 .. | 10/02/23 ...oooiiiiiiiiiiiiiiiii | D ..10/02/2023 . [Maturity ...cocooovieiiiias ornniiniis s 1,496,000 |........... 1,496,000 |......... 1,495,671 |.......... 1,495,946 |................. [V L3N A (VN L P 0 ... 1,496,000 |......coeeennns (VN (1 PO (1 O 61,336 |..10/02/2023 .
JBS USA/FQOD/F INANCE Corp Note Call MW 144A
46590X-AF-3 .. |3.000% 02/02/29 ......ccevvviiriiiiiiiininnnnnnnnnn [ Deis ..08/21/2023 . | Tax Free Exchange ...l |l 779,707 |.ooeeennnns 790,000 |....ccceunnn 777,001 |l 778,615 [cuvveeiiinnnnnee (VN F 1,092 |, [V F, 1,092 |, (VN 779,707 |ooeeeeiinnnns (VN (1 PO (1 O 24,951 1..02/02/2029 .
KOREA HYDRO & NU Corp Note Non Call 144A
50064Y-AN-3 .. |3.750% 07/25/23 .........cooeeeeiiiiiinnnn | Du, ..07/25/2023 . [Maturity ...ccooooviiiiiiis onninnnii e 397,000 [..evvrnnnnee 397,000 |..ceeennnns 394,531 |............ 396,697 |..oooeeeiennnns [V F, 303 [ [V 303 |t [N . 397,000 |ooeeeiiiinnnns (VN (1 PO (1 O 14,888 |..07/25/2023 .
LCM LTD Partnership LCM 2015-A AR2 CLO 144A
50184N-AR-3 .. |6.677% 07/20/30 .....evvvnnnnnnnnnnnnnnnnnnnnnnnnnnn | Dene 1072072023 . [Paydown .......cceevvvvviiisfoeriiiiiiiiiiniis | 194,343 ..ovvvnnnnee 194,343 ]............ 194,343 | 194,343 |l (VN (1 PO [V [V [N . 194,343 oevveiiinnnnnee (VN (1 PO [V O 8,450 [..07/20/2030 .
Madison Park Funding MOPK 2013-11A AR2 CLO
55818K-AV-3 .. | 144A  6.574% 07/23/29 ..................ooeeee. [ D ..10/23/2023 . [Paydown ........ccoevvviiiisfeniiiiiiiiiiins e 102,902 |............ 102,902 |....coeueeen 102,902 |.....eeeeee 102,902 [eevveveeinnnnnns (VN (1 PO [V [V [N . 102,902 |.oooeeeeeenenns (VN (1 PO [V O 2,821(..07/23/2029 .
Magnetite Ltd MAGNE 14-8A AR2 CLO 144A
55052Y-AP-2 ...|6.635% 04/15/31 ..ooovviiiiiiiiiiiiiis D...... ..10/16/2023 . [Paydown ........ccovvvvvvensfoorrinniiiiniiiinins o, 66,790 |...ccoeeennnns 66,790 |..covvrnnnnnn 66,236 |............. 66,524 |....oovvviiinnns [V F P [V 267 |oveerenninnnnnns [V F 66,790 |..oevviiiiinnnns (VN (1 PO [V O 3,376 [..04/15/2031 .
MIZUHO FINANCIAL GROUP Corp Note Call
60687Y-BF-5 .. | 1.241% 07/10/24 .......covvvvvvviveviieeinieeneennns | Deee ..07/10/2023 . [Cal | 100.0000 ..... |oeeeeeeeeeiiniininens ferveninnnnns 680,000 |............. 680,000 |............ 680,000 |............ 680,000 |...........c..n (VN (1 PO [V [V (VN 680,000 |.......ccevnnnnn (VN (1 PO [V O 8,439 |..07/10/2024 .
STANDARD CHARTERED PLC Corp Note Call Prv
853254-BJ-8 ...|Plc  3.885% 03/15/24 .......cevvvvvviiiiiiinnns D...... ..03/15/2023 . [Cal | 100.0000 ..... |oeeeeeereeriiiiiiinns fervennnns 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...ccoeeeeennnns (VN (1 PO [V [V 0 ... 1,000,000 f[..eevvvvnnnnnnee (VN (1 PO (1 O 19,425 |..03/15/2024 .
UBS AG LONDON Corp Note Non Call 144A
902674-YH-7 .. | 1.250% 06/01/26 ......eevvvvvmrmnnnnnnnnnnnnnnnnnnns D...... ..10/12/2023 . | Tax Free Exchange .......|.cccooeiienniiniiins s 1,137,636 |.......... 1,140,000 |......... 1,135,600 |......... 1,136,963 |..oovvvieiinnnns [V 680 |......ooeeeins [V 680 |...eevvrrrnnnnns 0 ... 1,137,644 |............ (VN (1 PO (1 O 12,310 [..06/01/2026 .
VOYA CLO LTD VOYA 2014-2A A1R CLO 144A
92012V-AY-1 .. |6.684% 04/17/30 ....evvvvrrrrnnnnnniiniiiiiiininnnns D...... .. 10/17/2023 . [Paydown .......ccevvvvvvveisooriininiiiiiiininns |, 409,263 |............. 409,263 |............ 409,263 |............ 409,263 |......oeeeennn (VN (1 PO [V [V [N . 409,263 |......evvvnnnee (VN (1 PO (1 O 16,680 |..04/17/2030 .
VOYA CLO LTD VOYA 2015-1A A1R CLO 144A
92914N-AJ-0 ...]6.557% 01/18/29 ...oovvvvviiiiiiiiiiiiiiiiiiiieees D...... ..10/18/2023 . [Paydown .......cccevvvvvveisfooniiniiiiiiiiniiiens | 128,769 | 128,769 |....ceveenn 128,769 |............ 128,769 |...oevvnnnnnnnnee (VN (1 PO [V [V [N . 128,769 |ooovvvviieinnns (VN (1 PO [V O 4,819 [..01/18/2029 .
VOYA CLO LTD VOYA 2017-2A A1R CLO 144A
92915U-AG-9 ...|6.636% 06/07/30 .....euuunnnnniiiiiiiiiiiiiiinenees D...... ..10/16/2023 . |Paydown ......ccevvvevieeins]oniiiiiiiiiiieiieens | 386,072 |............. 386,072]............ 386,072 |............ 386,072 |................. [ [ PP [V [ [ 386,072 ... [V P [0 PP [V 14,279 |..06/07/2030 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 36,909, 153 36,875,416 36,764,414 36,747,946 0 12,555 0 12,555 0 36,760,503 0 148,659 148,659 750,814 XXX
2509999997. Total - Bonds - Part 4 78,955,475 77,558,489 80,664,099 78,680,873 0 (452,724) 0 (452,724) 0 78,228, 161 0 727,322 721,322 2,074,803 XXX
2509999998. Total - Bonds - Part 5 130,080,694 130,505,630 126,394,863 0 0 457,933 0 457,933 0 126,852,795 0 3,158,265 3,158,265 1,950,241 XXX
2509999999. Total - Bonds 209,036,169 208,064,119 207,058,962 78,680,873 0 5,209 0 5,209 0| 205,080,956 0 3,885,587 3,885,587 4,025,044 | 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 209,036,169 XXX 207,058,962 78,680,873 0 5,209 0 5,209 0] 205,080,956 0 3,885,587 3,885,587 4,025,004 | XXX
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GNMA Pool CN5009 MBS ~ 3.000% 07/20/51
3617F4-R6-2 .. [ .eeeeeeeeeeeee ..02/22/2023 .| Goldman Sachs Asset Managment . |..12/01/2023 .[Paydown ...........cccccuunns fouvernnnnnnns 286,208 |.......... 256,737 | 286,208 |............ 286,208 |..oooeeeeeenenns [V . AT Y(VN R, [ . AT Y(VH R (VN [V PO [V [V R 4,551 | 525
GNMA Pool CI6409 MBS  3.000% 01/20/52

3617XB-ON-4 .. | ...

..02/24/2023 .

VWells Fargo ....

..12/01/2023 .

Paydouwn ....

...265,674 |...

..236,782

..265,674 |....

265,674 |....

... 3,960 [...

BB17YQ-G2-3 .. | ceoeevreieeeeeiiiieee e | ..02/21/2023 . Wachovia Bank ..........c.ccceee ..12/01/2023 . [Paydonn .......cccuveeeeeiiis Joeriiiiinns 343,534 |.......... 333,443 |.......... 343,534 |............ 343,534
GNMA Pool C06275 MBS~ 3.500% 08/20/51

B618AB-BL6 .. | .ooeuvreeereeiiiiiiiie e [ ..09/27/2023 . Harris Nesbitt Corp .............. ..12/14/2023 .| JP Morgan Chase ........... |.ecccueee 2,039,256 |....... 1,778,614 |....... 1,892,048 |......... 1,777,890
GNMA Pool C06275 MBS~ 3.500% 08/20/51

B618AB-BL6 .. | ..eeuvrreeeeeiiiiiiiie e [ ..09/27/2023 . [Harris Nesbitt Corp ..............|.. 12/01/2023 . |Paydoun .......cccceecveeens foeeeeiiiiinns 62,937 |........... 54,893 |........... 62,937 | 62,937
GNMA Pool G2 785204 MBS~ 2.500%

3622AA-U5-1 .. | 12/20/50 ...eeveeieeiiiiieeeeeiieeeeees [ e ..03/31/2023 . Merrill Lynch .........ccccueeeens ..12/01/2023 . [Paydonn .......cccuveeeeeiiis Joeriiiiinns 499,533 |.......... 433,188 |.......... 499,533 |............ 499,533
GNMA Pool G2 786008 MBS ~ 2.000%

3622AB-R5-3 ...| 02/20/51 ...eeriiiiiiiiiieee e [ e ..03/31/2023 . [Mizuho Investor Sec Co .. ..12/01/2023 . |Paydoun ... ... 413,626 |.......... 342,405 ..413,626 |.... 413,626 |....
GNMA Pool 786467 MBS

3622AC-CC-2 ... cevenrrrieeee e | e ..02/21/2023 . Morgan Stanley ..............c..... ..12/01/2023 . [Paydonn .......cccuveeeeeiiis Joeriiiiinns 12,131 |.......... 102,179 |.......... 12,131 [ 112,131
GNMA GNR 2021-159 QJ RWBS ~ 3.000%

38382K-H3-2 ...| 09/20/51 ..eeiieiiiiiiiieee e [ e ..03/31/2023 . |Pierpont Securities LLC ........ ..12/01/2023 . [Paydonn ......cccuveeeeeiics Joeriiiiinns 326,536 |.......... 296,434 |.......... 326,536 |............ 326,536

Goldman Sachs Asset
91282C-HT-1 .. |US Treasury Bond  3.875% 08/15/33 .... |....... ..09/19/2023 . Merrill Lynch .........ccccueeeens ..12/15/2023 . [Managment ............ccocoes |oerrinns 3,000,000 |....... 2,882,825 |....... 2,985,586 |......... 2,885,195 |..oooiiiiieennns 0 forieiinns 2,871 | [ IO 2,871 |oeeeiiiiees (I O (U RO 100,391 |.......... 100,391 |........... 39,487 | 11,372
Goldman Sachs Asset

91282C-Hli-4 ...|US Treasury Note  4.125% 08/31/30 .... |....... ..09/15/2023 . [Merrill Lynch ..........ccceeeeee. ..12/19/2023 . [Managment .............cocos|oeeieneees 4,500,000 |....... 4,421,444 |....... 4,550,801 |[......... 4,423,988 |........oee.... 0 foeiennnes 2,544 ... [ P 2,544 ... [\ PP [ P 126,812 |.......... 126,812 |........... 56,605 |............ 9,179

0109999999. Subtotal - Bonds - U.S. Governments 11,849,435 11,138,944 11,738,614 11,397,252 0 258,308 0 258,308 0 0 341,361 341,361 145,714 28,269
AMERICAN MUNI PWR-OHIO INC OH Rev Bond

02765U-PR-9 ...|Call ~ 5.000% 02/15/35 ......cccevvvvveees | uvenenn ..03/02/2023 . Merrill Lynch .........ccccuveeenns ..06/20/2023 . [ JP Morgan Chase ........... |..cccuues 2,915,000 |....... 3,199,271 |....... 3,228,654 |......... 3,188,532 |...ccovunniennnn 0 foeeeenne (R F 0 foeeeenne [RIUVE)] . (I O [V R 40,122 |.... 40,122 |........... 51,417 | 8,502
FHLMC Pool SD0818 MBS ~ 3.000% 12/01/51 BNP Paribar Securities

B1B2DM-4B-8 .. | eeeeeiiiieee e [ ..10/16/2023 . [Morgan Stanley ... ..12/13/2023 . [ Corp ... 3,287,965 |.......2,715,654 |....... 2,870,291 |......... 2,716,909 |.... 1,255 [ O e 10255 0 0 [ 153,382

B1B2DM-4B-8 .. | eeeeniiiiie e [ ..10/16/2023 . [Morgan Stanley .................... ..12/01/2023 . [Paydoun ......ccevveeiiiiins fooiininnnnne 70,088 |........... 57,888 |........... 70,088 |............. 70,088 [..oveeeeeennnns [N O 12,200 [ooveeeiiinnnes [N O 12,200 fooeeeeeinnnnes (I O [V R [V O (I 312 e 105

B12D0MS-2 ] eeeeiiiee e e ..09/19/2023 . [Mitsubishi Bank LTD ............. ..12/01/2023 . [Paydoun ......ccvvvereiiiins Joeviniinnnnne 7,495 | 7,563 |...oonnnne 7,495 | 7,495 [ooeiiiiiiiienns [V O [(1:)] IO [V O (1] PP (I O [V R [V O [0 O (3171 A 2
FHLMC Pool SD3610 MBS ~ 3.000% 04/01/52

3132E0-AK-8 .. | ... JRRRE RRUR ..11/16/2023 . JP Morgan Chase ................... ..12/13/2023 . JP Morgan Chase ........... |..cccuuee 2,601,157 |....... 2,207,732 |....... 2,273,269 |......... 2,207,588 |[...ccooeeinnnns [V [QL)] [V O, [QLL] (I O [V R 65,681 |........... 65,681 |........... 10,188 |............ 4,335
FHLMC Pool SD3610 MBS ~ 3.000% 04/01/52

B12E0-AK-8 . | eeeeiiieee e [ ..11/16/2023 . JP Morgan Chase ................... ..12/01/2023 . [Paydoun ......ccevveeiiiiins fooiininnnnne 12,905 |........... 10,983 |........... 12,905 ..o 12,905 [ooooiiiiiiieenns (I O 1,952 [coveeeiiiiins (I IO 1,952 [ooveeiiiiiins [0 O [V R [V O [0 O K721 R 22
FHLMC Pool E8975 MBS ~ 5.000% 08/01/52

B183BU-6L-1 .. | oo e ..02/27/2023 . [BNP Paribar Securities Corp ... |..12/01/2023 . [Paydown .........cccoovviunns forvnnnnenne 251,073 |.......... 249,307 |.......... 251,073 |............ 251,073 | (I O 1,765 | (I IO 1,765 | (I O [V R [V O [0 4,264 | 35
FHLMC Pool RAB059 MBS ~ 5.500% 10/01/52

B1B3KP-5U-8 ... e [ e ..02/24/2023 . |Barclays Group Inc. ............. ..12/01/2023 . [Paydoun ......ccccvvvenrieies |oeriiinnnnnns 386,565 |.......... 387,592 |.......... 386,565 |............ 386,565 |...evvveeeennne [N O (1,027)fcvveeecciins [N O (1,027)fceeeeeces (I O [V R [V O (I O 10,319 [, 0
FNMA FNR 2023-53 CMO  7.000% 11/25/53

3136BA-UN-7 .. | eeeeeiiiiie e e ..10/20/2023 . [Credit Suisse .........cccceerrnnn. .. 12/25/2023 . [Paydoun ......cceeeriiiiiis |oeiiiinnnnne 77,580 |..conneeee 77,501 |ooeenees 77,580 |.ooovvnnnns 77,580 [ooeveeiiiiinnnnn [V O ;1 F [V O L1 F [0 O [V R [V O (I 648 |.vveeieenns 0
FNMA Pool BT1920 MBS ~ 3.000% 02/01/52 Goldman Sachs Asset

B140LA-D2-3 ..o] e | e ..10/24/2023 . [Nomura Securities ................ .. 12/13/2023 . [Managment ............ccccoos |oeriinnnns 3,703,760 |....... 3,021,892 |....... 3,226,322 |......... 3,020,026 |.....ooeeennnnnns [N O (1,866)..ceeeeecinnnes [N O (1,866)|..cceeeennnnes (I O [V R 206,296 |.......... 206,29 |........... 23,766 |.....oveenn 8,025
FNMA Pool BT1920 MBS ~ 3.000% 02/01/52

3140L0-D2-3 ... ceeeniiiiee et [ ..10/24/2023 . [Nomura Securities ................ ..12/01/2023 . [Paydoun ......ccevveeiiiiins fooiininnnnne 20,123 | 16,418 |........... 20128 | 20,123 | (I O (071 PO (I IO 3,705 |ooeeiiiiienns [0 O [V R [V O [0 O 76 | 44
FNMA Pool BU4141 MBS ~ 6.500% 09/01/53

B140ME-S7-1 . [ eeeeeeee e e [ e ..09/20/2023 .|Barclays Capital Inc .... ..12/01/2023 . |Paydoun .... ..(241), (281l .0
FNMA Pool CB3060 MBS ~ 3.000% 03/01/52

S1400N-MJ-8 .. | oo e ..09/28/2023 . [Nomura Securities ................ ..12/13/2023 . JP Morgan Chase ........... |..cccuuee 2,541,639 |....... 2,147,288 |....... 2,224,133 |......... 2,149,801 [ooveeeieinnnns (I O 2,514 | [V IO 2,514 | (I O [V R 74,331 | 74,331 | 16,309 [..oooiininens 424
FNMA Pool CB3060 MBS ~ 3.000% 03/01/52

S1400N-MJ-8 .. | oo e ..09/28/2023 . [Nomura Securities ................ ..12/01/2023 . [Paydown ......cceeveeeiiiins foeiininnnnne 45,451 |........... 38,399 |.uuuennnn 45,451 |............. 45,451 |, [V IO 7,082 |oeeeeiiiiiieenns [V IO 7,082 |oooeiiiiiieens (I O [V R [V O [0 VAT IO 8
FNMA Pool CB4291 MBS ~ 5.000% 08/01/52

31400P-XV-4 ..

..02/06/2023

.| Keybanc Capital Markets

.. 12/01/2023

. [ Paydoun ...

.26

.26
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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
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FAMA Pool CB5281 MBS ~ 5.000% 11/01/52
314000-2P-9 L..f oo ..02/21/2023 .| JP Morgan Chase ................... ..12/01/2023 . |Paydoun .......cooevvviiiiins |oeniiiinnnns 154,620 |.......... 151,950 |.......... 154,620 |............ 154,620 |...oevvvennnnnnes [ F 2,670 [cevvevennnnnnnns [ F 2,670 [oeeveerinnnnnnns (VN [V PO [V [V R 3,284 ...l 494

FNMA Pool CB5465 MBS~ 5.500% 01/01/53

3140QR-CB-7 .. [ eeeeeeeiieee ..02/10/2023 . |Morgan Stanley ... ..12/01/2023 .| Paydoun .... ..31,286 |...........31,794 ...31,286 |.... ..31,286 |.... .. (508) .. (508)f.... ...660 |...
SH400R-EJ-8 .. oo ..02/10/2023 . |Harris Nesbitt Corp .............. ..12/01/2023 . |Paydoun .......ocoovviniiiins |oeiiiiiinnns 95,645 |........... 95,137 | 95,645 |........e.. 95,645 |...oooeiiiiinnns [ F 508 [..evveeiinnninnns 0 forreieiiiis 508 | (I IO [V RO [N O (I I 2,057 [oeeeeiiiinns 186
B140XG-FY-0 .. | ceeeriiieieeeiiieine e [ ..12/22/2022 . [Nomura Securities ................ ..12/01/2023 . [Paydoun ......cceeeeeeeiiiis Joeiiieeenne 84,003 |........... 73,214 |l 84,003 |......oeeens 84,003 [.ooceiiiiaeenns [N O 10,789 [coveeeeiis [N OO 10,789 [coeeeeeis (I IO [V RO [N O (I I 1,079 [ 64
B140XH-EB-9 .. | oooeevviieieiiiiiiieee e [ ..02/24/2023 . [CitiGroup ....cevvvveerreiiineennne ..12/01/2023 . [Paydoun .......ccceveeeeeiiis Joeriiiiines 201,565 |.......... 171,808 |.......... 201,565 |............ 201,565 |....evveeeennnee [N O 29,762 | [N OO 29,762 | (I IO [V RO [N O (I I 1,745 | 0
B140X-MN-0 .. | oo [ .. 12/22/2022 . |Credit Suisse .........ccceeeeennne ..12/01/2023 . [Paydoun .......ccceveeeeeiiis Joeriiiiines 125,404 |.......... 113,167 |.......... 125,404 |............ 125,404 |....ovveeenne [N O 12,287 |ooiieeee [N OO 12,287 |ooeeeiiiees (I IO [V RO [N O (I I 2,041 [ooeiiis 115
B140XJ-RE-5 .. | ooeeeriiieee e [ ..02/24/2023 . [Harris Nesbitt Corp .............. ..12/01/2023 . [Paydoun ......cceeeeeieiiins Jooiiieeenne 73,233 |..oeeeeee 73,576 |- 73,283 | 73,283 | 0 foerierinnes [RZ<)]| R 0 foeieeiinnes (343)eeeeeees (I O [V RO [N O (I I ARV O 0
BNP Paribar Securities
B140XL-RE-0 .. | cooeiriiieee e [ ..10/11/2023 . [Morgan Stanley ..............c..... .. 12/13/2023 . [Corp .oeeveiiiiiiaeiiiiiees Joeees 3,412,921 |....... 2,851,922 |....... 2,976,840 |......... 2,853,978 |.oceoiiiiiienns 0 forieiinns 2,057 |oeeeeiiiieens [ IO 2,057 |oeeeiiiiieens (I O (U RO 122,862 |.......... 122,862 |........... 21,900 |..eveenns 3,19
B140XL-RE-0 .. | cooeiriiieee e [ ..10/11/2023 . [Morgan Stanley ..............c..... ..12/01/2023 . [Paydoun ......cceeeerieiiiis Jooiieeeene 27,528 |occeeeeee 23,003 |....oeeunnn 27,528 | 27,528 | 0 forieiinns 4,525 | [ IO 4,525 | (I O [V RO [N O [0 IO (728 R 25
SHOXM-QU-3 o [ ..09/19/2023 . |Pershing ........cooovvviieinniinnns ..12/01/2023 . |Paydoun .......cooevvriiiiins |oeniiiinnnns 101,419 |........... 99,977 | 101,419 |ooeeeeees 101,419 |oovvviiiiiiinnes [ F 1,482 | [ IO 1,442 [ (I IO [V RO [N O [0 O 817 | 325
MET WASHINGTON DC ARPTS AUTH A Rev Bond
592647-LT-6 .. |Call ~ 5.000% 10/01/35 .....coeeiviuneans | uveeens ..09/19/2023 . [Pershing ..12/12/2023 . |Barclays Group Inc. ..... . eeeeeeenn 2,715,000 |....... 2,921,128 |....... 3,005,749 |......... 2,916,704 |.... (4,419) .. (4,419)....
MINNEAPOL IS-SAIN Rev Bond Non Call
603827-M5-2 .. |5.000% 01/01/32 ..oeveiiiiiiiiiaiiiiiieeees | eeeens ..09/20/2023 . [Pershing ........ccoeeeeeriuunnnnans ..12/12/2023 . [Sun Trust ....oooovcieennes Joeeiinnns 3,000,000 |....... 3,353,760 |....... 3,482,850 |......... 3,346,418 |..ocoiiiiiaenns [N O (7,342)]- e [N OO (7,342)]- e (I O (U RO 136,432 |.......... 136,432 |...ooeennn 29,167 oo 0
NEW YORK CITY NY MUNI WTR FIN Rev Bond
649726-D8-4 .. |Call  5.000% 06/15/34 .......cccuvveveers | uuneens ..03/09/2023 . [ Goldman Sachs .. ..06/22/2023 . [ JP Morgan Chase ..1,400,000 |....... 1,646,442 |....... 1,682,492 |......... 1,640,925 |.... (5,517), .. (5,517)|.... ... 41,567 |...........41,567 |.
NEW YORK CITY NY MUNI WTR F
649726-F6-6 .. |Call  5.000% 06/15/35 ......cccvvvveeers | uueeens ..09/28/2023 . [Raymond James & Assoc ........... .. 12/11/2023 . [Pershing ........ccccoeeeens |oeerinnes 3,500,000 |....... 3,870,755 |....... 4,203,3% |......... 3,864,896 |.........ccee. [N O (5,859)]-...eevveeenne [N OO (5,859)|-.iiieenns (I IO (U RO 338,499 |.......... 338,499
OHIO ST WTR DEV AUTH WTR POLL Rev Bond
6776611-0G-0 .. MV 4.879% 12/01/34 ....ovvvvrrrninnniinnn | eeeees ..04/05/2023 .| CitiGroup .... ..06/02/2023 .| Call 101.7410 ....... .......... 4,000,000 |.......4,087,120 |....... 4,069,640 |......... 4,086,524 |.... ..(596) e (896)- e O [0 [ (86,524))..........(86,524)|.
Texas Natural Gas Securltlza i
88258M-AA-3 .. |Non Call  5.102% 04/01/35 ....cceeeeees | eueennn ..09/28/2023 . [Various ...........cccceeeeeerriinnne .. 12/14/2023 [ CitiGroup ....cccuvvveeerras foeeennes 5,310,000 |....... 5,219,840 |....... 5,370,408 |......... 5,221,129 |oeeeiiiiiieens 0 forieiinns 1,289 [coveeeeiiis [ IO 1,289 [oooeeeies (I IO (U RO 149,279 |.......... 149,279
TEXAS WTR DEV BRD ST WTR IMPLE Rev Bond
88285A-DK-1 .. |Call ~ 5.000% 10/15/37 ....oovveviunnans | uveeens ..09/28/2023 . |Wachovia Bank ..........c.cccueee ..12/11/2023 . |Jetferies and Company ... |.......... 2,500,000 |....... 2,706,650 |....... 2,901,200 |......... 2,703,764 |...ooeveennnnnns [N O (815150 [N OO (2,886)|..ccceeeenns (I O (U RO 197,436 |.......... 197,436 |........... 21,181 [ 0
VIRGINIA ST PUBLIC BLDG AUTH P Rev Bond
928172-4P-7 .. |Call ~ 4.000% 08/01/35 ......cccevvuveees | eveeens ..09/25/2023 . [Pershing .......cccoeeeeeeiiuincnens .. 12/14/2023 . [Pershing .........ccccceeens |oeerinns 2,000,000 |....... 1,948,300 |....... 2,053,620 |......... 1,949,110 e [N OO 810 | 0 forreieiiiis 810 |- (I IO (U RO 104,510 |.......... 104,510 |........... 30,444 |........... 12,444
VIRGINIA ST PUBLIC BLDG AUTH P Rev Bond
928172-40-5 ...[Call  4.000% 08/01/36 .......evvvvvvnnnnn | eeeees ..09/20/2023 .|Pershing ........cccevveeieiininnnnns .. 12/14/2023 .|Pershing ........cccevvvevens |oeeeeenns 4,065,000 |....... 4,020,488 |....... 4,128,292 |......... 4,021,223 |.....evvvnnnnens [V 735 [, [ 735 [, [\ PP [ PR 107,068 |......... 107,068 |........... 61,878 |........... 23,035
0909999999. Subtotal - Bonds - U.S. Special Revenues 48,767,782 47,647,081 49,512,495 47,702,867 0 55,786 0 55,786 0 0 1,739,986 1,739,986 703,795 180,023
AIR PRODUCTS & CHEMICALS Corp Note Cal |
009158-BF-2 .. | 4.800% 03/03/33 ........eevvvviiunnnns | aeeeenn ..02/27/2023 . [CitiGroup .... ..06/15/2023 . [CitiGroup .... ..4,400,000 |....... 4,392,388 |....... 4,436,520 |......... 4,392,566 |.... ... 43,954 |........... 43,954 |
AMERICAN TOWER CORP Corp ote Ca
03027X-BY-5 .. |5.500% 03/15/28 .......evvvveeeiiriienneniins [ eeeens ..02/28/2023 . |Barclays Group Inc. ............. ..06/15/2023 . [ JP Morgan Chase ........... |..cccuuee 4,400,000 |....... 4,386,536 |....... 4,406,732 |......... 4,387,254 |oooooiiiiiinnns [V O T8 | [V O AL (VN FTRR [V FORR 19,478 |oeeeees 19,478 |..vvvveee 71,928 |l 0
BROADCOM INC Corp Note Call MW 2.600%
11136F-BF-7 .. | 02/15/33 ... [ PUTTR ..09/20/2023 . Merrill Lynch .... ..12/11/2023 . | Goldman Sachs ..2,200,000 |....... 1,678,292 |....... 1,743,082 |......... 1,687,734 |....
Citibank Crel ard |ssuanc
17305E-FH-3 .. | 2013-A9 A9 ABS  3.720% 09/08/25 ...... |....... ..04/14/2023 . Merrill Lynch .........ccccuvneenns ..00/07/2023 . [Paydoun .......cccvveeieiins |oeriinnns 4,500,000 |....... 4,469,414 |....... 4,500,000 |......... 4,500,000 [...oeevreinnnnns [N O 30,586 [....coouvvvennnns [N O 30,586 |..oeveiieeeenns (VN FTRR [V O [V [N A 83,700 [.evvvnnens 19,065
COLGATE-PALMOLIVE CO Corp Note Non Call
194162-AQ-6 .. |4.800% 03/02/26 .......cevvvvvvvvvvvennnnnnnns | nnnnne ..02/27/2023 . [BNP Paribar Securities Corp ... |..06/15/2023 . [Pershing ..........ccccovvus |oounnnnnns 2,170,000 |....... 2,167,483 |....... 2,185,798 |......... 2,167,718 | [V O X[ [V O P2 F (VN FTRR [V FORR 18,079 |........... 18,079 |..evvvenee 31,537 | 0
COMCAST CORP Corp Note Call MW 5.500%
20030N-EB-3 .. | 11/15/32 .eevvvieiiiiiiiiiicccciiieeeeeeiis [ e ..09/15/2023 . [BNP Paribar Securities Corp ... |..12/12/2023 .|JP Morgan Chase ........... |ecuueeens 1,800,000 |....... 1,820,808 |....... 1,857,600 |......... 1,820,506 |...ooevveeennnns Ol [[17))] F [V O, [[17))] F (VN FO [V FOR 37,094 |........... 37,094 |........... 57,475 | 34,100
DTE ELECT SECUR FND |1 Corp Note Non
23346T-AA-9 .. |Call  5.970% 03/01/32 ....ccvcvvvvereenes | uneeens ..10/18/2023 . [CitiGroup ....ccvvvvveeiiirnnnnennns ..12/11/2023 . [HILLTOP SECLRITIES ....... |.cceerrnens 453,000 |.......... 452,841 |.......... 466,767 |............ 452,841 [ooveeeiiiinnns (I O [0 O [V O (VN (VN FTRR [V FORR 13,926 |..oovennns 13,926 ...t 3155 | 0

ENERGY TRANSFER LP Corp Note Call Mi
20273V-AT-7 .. |6.400% 12/01/30 w.evveeviinriiiiiiiiiiiiiaes | eeeenes ..10/10/2023 . [Mizuho Investor Sec Co .......... ..12/11/2023 .[Goldman Sachs ............. |..cecee.. 1,050,000 |....... 1,048,793 |....... 1,089,921 ......... 1,048,793 .oovvveeeennnnn [V N [\ PO [V N [\ PRI [\ N [V OO 129, M9 ........... 11,200 fovveeieeeinnnns 0
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..|03/08/33 ...

ENBRIDGE INC Corp Note Call MW 5.700%

TRANE TECH FIN LTD Corp Note Call MW

.[Morgan Stanley ...

..06/15/2023

.[Morgan Stanley .

...640,000 |...

..639, 181

..647,962 |....

639,198 |....
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13 14 15
Current Total
Par Value Year's Change in Interest
(Bonds) Book/ Current Other- Book/ and Paid for
or Adjusted Unrealized Year's Than- Adjusted Realized Dividends | Accrued
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ENERGY TRANSFER LP Corp Note Call MW BNP Paribar Securities
..]6.550% 12/01/33 ..eeeeeeieiee s .| MUFG Securities ......cccoceeeerens L 12/1172023 .| COrp weveeeeeeeeeeeeeeeenn Joeeenieees 860,000 |.......... 859,020 902,484 |............ 859,020 (U PO (VN FPPRN | R (V1N PPN | RPN | B ISP 43,464 |........... 43,464 |............ 9,388 |.eeeeeiaeeeeeee 0
META PLATFORMS INC Corp Note Call MW
. 14.950% 05/15/33 .eeeveeeeeeee e .| JP Morgan Chase ..........ceeennnnn ..12/19/2023 .|Barclays Group Inc. ..... |oeeeeennns 2,200,000 |....... 2,198,922 |....... 2,258,630 |......... 2,199,020 [ PO (2138 N | ISR (2138 TN | I FPTRRRRTRL | B IEUTTY 59,610 |..eevvennnn 59,610 |evvuennnns 68,970 [ceeeeeeeeeennnnnn 0
FISERV INC Corp Note Call MW 5.450%
.103/02/28 ... |Merrill Lynch .... ..06/15/2023 .|Sun Trust .... ... 1,060,000 |....... 1,058,622 |....... 1,066,985 |......... 1,058,695 [....
FIVE CORNERS FND TR I11 Corp Note Call
L [Mo 144 5.791% 02/15/33 ............. .| Credit Suisse .....oeeevereeennnnnn ..06/15/2023 .| Wachovia Bank ..........cc. |oeeeeennns 1,670,000 |....... 1,670,000 |....... 1,691,627 |......... 1,670,000
FLORIDA POWER & LIGHT CO Corp Note Call
LMW 5.050% 04/01/28 ... . .| CitiGroup .... ..06/15/2023 .|Credit USA ... ...2,780,000 |.......2,776,386 |....... 2,820,449 |......... 2,776,607 |....
GM Financial Securitized Term
..|2021-4 A3 ABS  0.680% 09/16/26 ....... SJVarious .oceeveeiiiiiiiiieeeeee .. 12/16/2023 . |Paydonn .ceeeeeeeeeeenniens Joeeenieees 670,956 |.......... 636,873 670,956 |..ceunnnnnnn 670,956
INTERCONTINENT Corp Note Call MW
. |4.600% 03/15/33 .| JP Morgan Chase ..12/12/2023 .|Merrill Lynch .. ...2,300,000 |.......2,132,721 |....... 2,218,120 |......... 2,135,659 |....
JP Morgan Mortgage Trus
. | A4A RMBS 144A  5.000% 07/25/53 ........ .| JP Morgan Chase ..........cceennnnn .. 12/01/2023 . |Paydonn .cevveeeeeeeenniees Jeeeenieees 588,516 |.......... 574,907 588,516 |.....unnn.n. 588,516
KENVUE INC Corp Note Call M 144A
. [5.000% 03/22/30 .eevveeeeeeeeiie e .| Goldman Sachs ........cceevvuuunnns ..06/15/2023 . |HSBC Securities Inc ......|oeeeeennns 2,320,000 |....... 2,314 177 |....... 2,354,127 |......... 2,314,349 (U1 PO 172 [ O e L1772 PR | IO | I N 39,778 |.ceeenennn 39,778 |oeerennns 28,356 |.eeeeeineeeeees 0
ELI LILLY & CO Corp Note Call MW
[ 4.700% 02/27/33 ..o .| Credit Suisse .....oeevvvreernnnnns ..06/15/2023 . |HSBC Securities Inc ......|oeeeeennns 1,850,000 |....... 1,846,060 |....... 1,876,455 |......... 1,846, 157 [ PO (2138 N | ISR (2138 TN | I FPTRRRRTRL | B IEUTTY 30,298 | 30,298 |........... 27,293 [ 0
WARNERMEDIA HOLDINGS INC Corp Note Cal |
M 4.279% 03/15/32 e .|Barclays Group Inc. ............. .. 12/11/2023 . |Merrill Lynch ..occovviiies Jovvmnnnnns 1,600,000 |....... 1,384,912 |....... 1,422,256 |......... 1,389,470 (U PP 4,558 |.oeeeeeeeennn O [ 4,558 |.oeeeeeeeeen O o0 e 32,786 |.cceennnnnn 32,786 |eeveennnns 16,736 [.oeeeeeeeennnn 761
MASTERCARD INC Corp Note Call MW
. [4.875% 03/09/28 ...ovveeeeieei e .| JP Morgan Chase ..........cceeunnnn ..06/15/2023 . |Merrill Lynch ....coovuiees |oevmnnnnns 3,000,000 |....... 2,997,090 |....... 3,054,420 |......... 2,997,236 (U1 PO 46 [ O e BTG PO | FEUURRRRRN | I N 57,184 |........... 57,184 |.coeeent 41,081 | 0
MICROSOFT CORP Corp Note Call MW 144A
] 1.350% 09/15/30 evveieeeeeeie e .| Tax Free Exchange ................ ..12/11/2023 .|RBC Capital Markets ......|ocoeeeeerees 330,000 [eeunnnnns 329,117 268,287 |oeevennnnnnn 329,130 [ PO 13 | O e 13 | O [0 | (60,843)].......... (60,843)]-vvuueeeee 1,089 |oeeeeeeeenee 631
OHIO POWER CO Corp Note Call MW
. [2.600% 04/01/30 eeeeeeeeeieeee s .| JP Morgan Chase ..........cceernnnn ..12/11/2023 .|Bank of Nova Scotia ......|o.ceeeunn. 1,800,000 |....... 1,497,384 |....... 1,534,482 |......... 1,505,602 (U PP 8,218 |oueeeeeeiien O o 8,218 |oeeeeeeeeeen O o0 [ 28,880 [ceevunnnnnn 28,880 |.cevvennnnn 32,760 |..ccevnnnnn 22,880
PPL ELECTRIC UTILITIES Corp Note Call MW
. [5.000% 05/15/33 .cevveeeeeeeee e .|Barclays Group Inc. ............. ..06/15/2023 . |HSBC Securities Inc ......|oeeeeennns 4,400,000 |....... 4,354,900 |....... 4,413,860 |......... 4,355,783 (U1 PO 883 |eeeeeeeeeeenn O el 883 |eeeeeeeeeennn O o0 [ 58,077 |oeeeunnnnen 58,077 |eeveennnns 66,000 [eeeueeeennnnnnn 0
PNV ENERGY TRANSITION Corp Note Non Cal |
. [5.643% 08/15/40 ..covveenieiiiiiieeeeeee .|RBC Capital Markets .............. L. 12/11/2023 .| CitiGroup weveeeeeeevnnenees foeeennnnns 1,872,000 |....... 1,871,466 |....... 1,924,697 |......... 1,871,466 (U PO (VN FPPRN | R (V1N PPN | RPN | B ISP 53,230 |........... 53,230 [..cceeennnn 8,216 |.eeveeieeeene 0
PATTERSON-UT| ENERGY INC Corp Note Call
(M 5.150% 11/15/29 e | Pershing .....ccoevveiiieeiiinins .. 12/13/2023 .| Various ......cceeeueeeeeeenn foevennnnns 2,000,000 |....... 1,815,240 |....... 1,851,717 |......... 1,820,358 (U PP 5,118 |oeeeieeeeien O e TR R L PO | IR | B R 31,359 |........... 31,359 ..o 60,083 |..eeunnnnen 39,197
RTX CORP Corp Note Call MW 5.150%
] 02/27/33 s .|Morgan Stanley ........ccoevuunnnns ..06/15/2023 .| Sun Trust ...ooeeevvveiieeee Joevennnnns 1,150,000 |....... 1,146,619 |....... 1,167,929 |......... 1,146,701 [ PO -7 IO | IR 82 | oo O [0 et 21,228 | 21,228 .o 18,590 |-vveeeieeennnnns 0
RTX CORP Corp Note Call MW 6.000%
0815731 e .| Goldman Sachs .............ccceunen ..12/11/2023 .| Goldman Sachs ............. |oeeeeeuanees 610,000 |.......... 609,591 633,008 |............ 609,591 (U PO (VN FPPRN | R (V1N PPN | RPN | B ISP 23,412 |........... 28,412 [ 3,558 [.ooieeiiiins 0
Sequoia Mortgage Trust SEMT 2023-2 A1
. |RMBS 144A  5.000% 03/25/53 ............. .| JP Morgan Chase ..........ceeennnnn ..12/01/2023 . |Paydonn .cevveeeeeeeenniees Joeeenieees 173,941 |.......... 165,706 173,941 |oooeeeeeee 173,941 (U PP 8,235 |eeeeneeeeennn O [ 8,235 |eeeeeneeeeenn O o0 e [ PO [N PR 3,248 | 387
JU SMUCKER CO Corp Note Call MW
. 5.900% 11/15/28 oo AMerrill Lynch ooeevvveiiiieennne L. 12/11/2023 .| Sun Trust ..ooeeeeeeiieeees Joeeennnnns 1,040,000 |....... 1,039,542 |....... 1,067,629 |......... 1,039,557 [ PO 4 et 0 e e 0 o0 [ 28,076 |oeeeennnnes 28,076 |.eeeuenneeen 8,181 [ 0
T-MOBILE USA INC Corp Note Call MW
. [2.625% 02/15/29 ...oeiiiee SAMerrill Lynch wovvveieieieiiinnns ..12/12/2023 .|Barclays Group Inc. ..... |oeeeeennns 3,000,000 |....... 2,541,900 |....... 2,642,010 |......... 2,556,493 [V PO 14,593 oo 0 e 14,598 oeeeeieeeee 0 o0 e 85,517 |eeeennnnns 85,517 |oevreennns 26,031 |........... 10,281
TOTAL SYSTEM SVC Corp Note Call MW
.| 4.450% 06/01/28 ...ceevveeeeieeiiieeeeeee S CItiGroup «eeeeeeeeieiiee e .. 12/12/2023 .| Jefferies and Company ... |.......... 3,100,000 |....... 2,882,690 |....... 2,957,555 |......... 2,891,014
UNITED PARCEL SERVICE Corp Note Call MW
. [4.875% 03/03/33 ..o .|Barclays Group Inc. ............. ..06/15/2023 . |HSBC Securities Inc ......|oeeeeennns 6,600,000 |....... 6,597,888 |....... 6,658,008 |......... 6,597,976
VMWARE INC Corp Note Call MW 4.700%
] 05/15/30 e SMerrill Lynch wovvveiiieieiiinns .. 12/11/72023 . |Merrill Lynch ...coovviiies Jovvnnnnnnes 700,000 |.......... 652,155 668,192 |...eeunnnnen 653,537

.. ]5.250% 03/03/33 .eevriiiiiiiiiiiinee e JP Morgan Chase .........ccceeennns ..06/15/2023 .|Sun Trust ....ocovvveinnnes Jovvrnnnnnnes 600,000 |.......... 599,214 608,868 [............ 599,232 [ PP I TN [ AP L (U RO 9,636 |..eeuunnnnns 9,636 |..ccvnnnnnns 9,363 [-..iiiiiininns 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 69,888,413 67,608,838 68,829,585 67,752,676 0 143,839 143,839 0 1,076,918 1,076,918 1,100,732 196,913
2509999998. Total - Bonds 130,505,630 126,394,863 130,080,694 126,852,795 0 457,933 457,933 0 3,158,265 3,158,265 1,950, 241 405,205
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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

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

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign| Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 126,394,863 130,080,694 126,852,795 0 457,933 0 457,933 0 0 3,158,265 3,158,265 1,950,241 405,205




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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 *
Regions Bank ..... Birmingham, AL ...ooooiiiiiiiiieeeeee XXX,
JPMorgan Chase .. New York, NY .. XXX,
Northern Trust Chicago, IL L XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 26,180 0 364,834 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 | XXX
0399999. Total Cash on Deposit XXX XXX 26, 180 0 364,834 | XXX
0499999. Cash in Company's Office XXX XXX XXX 0| XXX

XXX

1. January....o..n. (8,817) 4. 7. 10.  October.
2. February...| oo (8,648) 5. , 8. , 11.  November... ,
3. March (8,655) 6. June 493,869 9. September 58,653 12.  December 364,834

E27
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Show Investments Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, Inc.

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
...................... US Treasury Bill 912797605 ....eeuuuueiiermnnunreernunnesseernnenaseeennssaseesnnnsassesnnnsasseennnnsaseeennnsanssesnnnnnssseennnnnnssseennnnnseseernnnnasseeennnnnnseennnnns | sovennnnnes [roeernnnnns 12/28/2028 toviivivnn Jovrmnnmnnnnennnnnnnnneennnnnn8 220 | O01/11/2024 oo | 7,888,536 |oeeieeiiiieeeecieineeeeeeieeenn O o 4,576
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 7,888,536 4,576
0109999999. Total - U.S. Government Bonds 7,888,536 4,576
0309999999. Total - All Other Government Bonds 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0
1309999999. Total - Hybrid Securities 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0
2419999999. Total - Issuer Obligations 7,888,536 4,576
2429999999. Total - Residential Mortgage-Backed Securities 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0
2459999999. Total - SVO Identified Funds 0 0
2469999999. Total - Affiliated Bank Loans 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0
2509999999. Total Bonds 7,888,536 4,576
09248U-71-8 ....... BlackRock Liquidity Funds T-Fund Port R O 12/04/2023 ..ooovvi Jevnneneiiinnieeeiinnnnnn 00000 [ e [ 9,407,575 |.. ... 351,737
261908-10-7 ....... |[Dreyfus Treasury Cash Mgmt Fund 12/04/2023 . .. 516,600 |.. ...18,895
381428-50-0 ....... Goldman Sachs Financial Square Tr In Fd J 12/04/2023 ..ooovvi Jevneeeeniinninieeinnnnnn 00000 [eanniieiiis e [ 7,479,509 |.. .. 286,195
381428-88-0 ....... Goldman Sachs Financial Square Federal Fund I IO 12/04/2023 ..o Joeeeeeeeeneeeeeeeneenn: 02000 [ i e 8,092,077 |.. 325,814
60934N-50-0 ....... Federated Treasury Oblig Mmkt ....... 12/04/2023 . ...8,030,576 |.. 330,464
665279-87-3 . Northern Inst Ins-Treasury Port . 12/18/2023 . 251,891
825252-40-6 . . | Invesco AIM STIT TREASURY MVWF ... 12/04/2023 . ...19,026
94975H-29-6 ........ Allspring (fmr Wells Fargo) Treasury Plus MMKT Fund - Inst .... 12/28/2023 283,334
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 87,024,662 1,867,356
25160K-20-7 ....... DEUTSCHE GOV MMKT Gov Series Ins Shares . 12/04/2023 . .35,608 |..
262006-20-8 ....... Dreyfus Govt Cash Mgmt - Inst s
8309999999. Subtotal - All Other Money Market Mutual Funds 66,055

|UHC Liquidity Pool Pro Rata Share Portion

.. 148,628,526 |..

....10,308,526

Subtotal - Qualified Cash Pools Under SSAP No. 2R

148,628,526

10,308,526

8609999999 - Total Cash Equivalents

243,607,779

12,190,514

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of the Midlands, 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

Nebraska - 44-32-139.1 ..

0 [ 0
U 0
0 [ 0
U 0

1. Alabama ...

2. Alaska ......cccceiiiiiiiiee

3. ArZONa ....oooiiieieeee

4. Arkansas ...,

5. California ......ccccevviiviiiiiiieen,

6. Colorado .....

7. Connecticut

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

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

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

XXX XXX 0 0 0 0

XXX XXX 637,080 616,717 327,095 334,220

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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